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Annual Statement for the year 2011 ofthe  ClUb INSUrance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES......ouvvevereeniieiisitseiteeseeisess et sssnnes | seaneens 4,227,303 |.......... 315 | .. 4,227,303 | ..o | e 4,227,303 |.......... 315
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agencies L0 [ e | e (0] I 0.0
1.22 Issued by U.S. government Sponsored agenCi€s.............vuevevverevreverererseessssessesnnes | ceveeens 1,567,240 |.......... MT | e 1,567,240 | ..ocvveerereeeveees | e 1,567,240 |.......... 117
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHES)........cooe. | covvrerererrinreiies [rvieirnnad 0.0 [ e [ [ e (0] I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations............cceeeiieierenesiieiiens | covsrenesssseens | ververinenns 0.0 [ oo [ | e (0] I 0.0
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations...........ceuvriereiininieiesse s
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA......
1.512 Issued or guaranteed by FNMA and FHLMC
1,513 Al OBNET ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovieierieierieis | ceereieiesisieiins | cvvevieinns 0.0 [ | eereeeeeeeeeeees | e (I I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521....... | .ocoovververveciieees [rovireinnnad 0.0 [ [ [ e (0] IO 0.0
1,523 Al OtNEI ..ottt stenssnssnnns | nessessssssnsessensnnes | sesessnsa 0.0 [ e | v (V1 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... | ........ 3,932,022 |.......... 29.3 | ... 3,932,022 | ...oeieeieeeeee | e 3,932,022 |.......... 29.3
2.2 Unaffiliated non-U.S. securities (including Canada)............ccoueeierreeieiesiisseessieseniens | vevessesessssssssenies | evversesenns 0.0 [ e [ [ e (0] I 0.0
2.3 Affiliated SECUMLIES. ... rvererrereeereieeeeseiresseie sttt st ssessenssnssnns | ressessesssnsnssessnnes | sesessnsenn 0.0 [ [ [ e 0 [ 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........ccoveviviieeieceee et | crensesenns 808,676 |............ 6.0 | .. 808,676 |..ovvevevercrerirereriees | crerrienns 808,676 |............ 6.0
3.2 Preferred stocks:
321 AFfIAIEA. ...t ssestsneessessenssssesssnsnssenss | sssessnessessenssnnsenns | sreeseneess0:0 | rriernnnniinnnnnn | e | e (01 O 0.0
3.22 UNAffilidted........c.oveveireieieissisniesienissssnssssssssssssssssssssssssnssas | snsesessessnsnessenns | snesnennnsd0:00 i e | e (010 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated L0 | e [ | (V10 O 0.0
3.32 UNaffiliated.......ccoreereeceeeereieeineire et ssesesnesessenssssssssssssnssnenes | nnenees 1,904,885 | i 116 | ... 1,554,885 | ... | s 1,554,885 |.......... 11.6

© © N o

3.4 Other equity securities:
3.41 Affiliated.....
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated.........

3.52 Unaffiliated

35

Mortgage loans:

4.1 Construction and land deVEIOPMENL.............cccvveieiciiiciccesecse e sesssiesenes | crvstessessssssesesens | sesiesinaad 0.0 [ [ [ e (0] IO 0.0
4.2 AGHCUIUIAL......cveiieieeiies e ss s ssssese s sensssessssssessssssessnses | sresesesseessssssessns | snnerernns0:00 [ vivsisieieieinieieins [ | e (0] 0.0
4.3 Single family residential ProOPEMES..........ocveuiviieieiieieie et ssessens | ersssessesssssssesesens | sresiesnnend 0.0 [ [ [ e (0] IS 0.0
4.4 Multifamily residential PropertiES...........ovrvrririnrenrninsneisiesssissssssssssssssssssssssesssssssssessns | sesssssssssnssssssnssnsse | ssesrensess000 [ rnninsnnnniissinninns | cevnreiesssnssnsensnnes | srnsssssnssnssnnen (0] I 0.0
4.5 COMMETCIAl IOANS........covveiveiiieierieieieese et ssssessesssssssessesssssssessesnns | srnnsessessesssensessess | srersennsss020 | oveiieiieisiesieises | veveeesesesssssssesesies | soessssessesesinsnns (0] IO 0.0
4.6 Mezzanine real estate [0ans............cccvvveieiieiecese e sseesssessssssesessssesessssssnsnses | sesesesssressnsssesens | svenrernnd0:0 [ viieisseieieiiieieins [ | e 0 [ 0.0
Real estate investments:
5.1 Property occupied DY COMPANY........coiuiriirerseeess st sesssssssenns | sesssssssessesssnsseses | sesesnesnees 0.0 [ [ [ e 0 [ 0.0
5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of AEDE)..........cevcveiieicieese e esens | et sesenesens | sereeienaa 0.0 | oo e | s (0] I 0.0
5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)........... [ .cocerveveriniiciens [rvrieinnad 0.0 [ [ [ e (0] IS 0.0
CONMTACEIOBNS.......eoeeeeieee ettt as s sae s snans | senssssesssssnsessesnses | oevesnsnd 0.0 | oo e | e (0] 0.0
DBIIVAHIVES. ... .cvevvieciciie ettt st nsenaes | nebensessenessnsentenes | arsesnsenes 0.0 [ [ [ e (0] I 0.0
RECEIVADIES fOF SECUMHIES.........cvuiveieiecictcteic ettt bssnns | crsssessesessessessesnss | sesesensa 0.0 [ e [ e (O] IO 0.0
Securities lending (Line 10, Asset Page reinvested Collateral)...........ccouveiinrieeieseneiienins [ eovresieesssnenens | ereeeennend 0.0 [eoiiereiereriieies e )90, GO PR ) 0.0, GO PR XXX..
. Cash, cash equivalents and short-term iNVeStMENtS.............cceveuiveieieicreiecesee s | cvevaenens 696,438 |............ 52 | oo 696,438 | ..o | e 696,438 |............ 52
. Other INVESEA @SSELS.....cuevciiirieieiisee et seses | aesssssssessssssansenins | sresissanes 0.0 [t | | e [V 0.0
. TOtAl INVESEA ASSELS.......vvieceicicieiicisieie et snse s nnsesenns | srenes 13,408,685 |........ 100.0 | ...... 13,408,685 |......coevercrnen. 0. 13,408,685 |........ 100.0
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Annual Statement for the year 2011 ofthe  ClUb INSUrance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

6
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2011 ofthe  ClUb INSUrance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........eeviitsect ettt st s SRR s bbb bbb n bt

Unrealized valuation increase (decrease):
5.1

Totals, Part 1, ColUumMN 13.......c.ovreeerseeessee s . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 19........c.cuiiieeieiict ettt bbbttt s s st e sttt s st et b s san s een
Deduct amounts received on disposals, Part 3, COIUMN 16............c.cceuiueieieieseeseisesstes e tes et ettt s s ss s s b sses e st s s s senens

Deduct amortization of premium and AEPIECIAHON. ........c.cvevevieiiee ettt bttt b et s st s et et en s s s snenn

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10)........ccevevrrrerrirreeereeireesesee ettt sens
Deduct total NONAAMILEEA BMOUNES..........c.evcveeeeeiciee ettt bbb be sttt s bbb et s st b st s et n s e s eaes

Statement value at end of current period (Line 11 MINUS LINE 12).......ouereriuririnriirisinsiss st ssssssssssssessssssessessessssssessessssssessessssssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOK YBAI.........cvuiuriieeeeieeereee ettt s bbbttt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........cuuiueiicicee ettt bbbt bbbt bbbt

ACCTUAL OF QISCOUNL. ..ottt ettt b b s bbb s st b s bbb s bbb s b s bbbt bbb sttt

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

13,121,149

13,875,688

11,845

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

(42,490)

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

(197,537) (240,027)

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiieie ettt bbb bbb bbbt snen

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amMOrtization Of PIEMIUM..........cc.ciueieiircieiese ettt ettt bbbt b st bebs s bbb st bbbt s bbb bbbt en bbbt st

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

373,408

14,331,508

98,309

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other than temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ceveieriireieiiesieeisete ettt es s snaes
Deduct total NONAAMILEEA BMOUNES.........eveiiiirieieie et s bR ns

Statement value at end of current period (Line 10 MINUS LINE 11)......cveuiiiiciiiseesceiceteee ettt sttt st st s e seneaes

Si03
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Annual Statement for the year 2011 ofthe  ClUb INSUrance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...5,794,543 5,949,583 ..5,820,928 5,622,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtaIS.cooveeerrresssreensnrriisnnes | conreeesssrissnneens 5,794,543 | .o, 5,949,583 | ..o 5,820,928 | ..o 5,622,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS. . oveereiieeiesrissieissinsinnes | rreisisiessessssnessessssnssnesssnens | eonesensssssssssssssessnssnssssssssans | sressenssessessanssessensansenssessensns | coessinssensenssnssensansssssessanesnesa
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oocrnninresssrrinsserisns | o, 384,361 | .o 401,867 [ .o, 551,193 | oo 493,226
Industrial and Miscellaneous and Hybrid 8. United States......cocovvuvveverees | covnereirisiinens 3,932,022 | oo 4,021,615 | oo 3,980,586 | ..veeeerrrineens 3,762,000
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......oouoniones e [, | s
11. Totals ..3,980,586
Parent, Subsidiaries and Affiliates 12, Totals. .o i [ | s
13. Total Bonds.......ooosmsrevsssseee | covvviiiennnn. 10,110,926 | v 10,373,065 | v, 10,352,707
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. United States.........couuevveneeens | covvevmmneriirnsenennn 2,482,003 | cooovvererrirnennn 2,482,003 | oovvvvreriiineenns 2,350,491
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other Countries......coooeuniiiee | covvvniiiiriiciicssenns 119,318 | i, 119,318 | oo, 115,673
23, TotalS. oo | v, 2,601,321 | oo, 2,601,321 | oo 2,466,164
Parent, Subsidiaries and Affiliates 24, TotalS.....ieiesciiiisiieieies | | e | s
25. Total Common StockS...cu. | coovvvvivncieenec, 2,601,321 | oo, 2,601,321 | oo, 2,466,164
26. Total Stocks ..2,601,321 | ...... 2,601,321 ..2,466,164
27. Total Bonds and Stocks.... | ......ccccoovevnncee 12,712,247 | oo 12,974,386 | ...covvvvvrrcrnene 12,818,871
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1 ClaSS T esseseessessesssessssssssessssssssesssssesssssssssesssnsenss | covsensenssnnsensenssn 39,963 | cvvivviviinennnd,434,545 | oo 1,207,466 | oo 85,497 | el 11,072 | 005,794,543 [ D73 | 006,138,582 | 813 | 5,794,543 | ..o

1.2
1.3
14
1.5
1.6
1.7

Class6....
TOtAIS. .ttt

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

41

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS 1.ttt naes

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 ClASS .o tess ettt ssessssssssssansnsans | svsessessessesennes 945,657 | coovvverererrnns 876,443 | oo 1,069,346 | ....ovorececereeerreeiereenes [ eenreereeeeeesereeesesessnsenns | evrerrierennennnn2y 891,446 | o000 286 | i 3,220,974 | oo 322 | 2,891,446 | ..ooooreeeeeeeeeees
B.2 ClASS 2..e.oeoeeeveeeeeeeeeeese ettt st sesas | ertessiessssessesssssesssssnsans | ceviessensesienians 528,934 | cooovvererraes B511,642 | cooeeeeeeeeeeereereeneens | eeveereeeereereesesssssessesis | eeveeeeieenen 1,040,576 [ o103 | 654,103 | .oovereeeeeeieeieaan 6.5 [ OO Y (N
6.3 ClaSS 3....uverieereeeese ettt ssssenes | st sessenes | sreesesese e ssssteses | e

Totals...

1,406,377 |....

.1,580,988

3,875,077

.3,932,022

71
7.2

Hybrid Securities
ClASS 1.ttt st nan
ClASS 2.ttt an

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .o
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClaSS T.ueeeeceereeeeeeeeseieesesseseesessssesssessessssssssnssssssssnsssssesssesonsens | ()eveererienn 1,041,620 | woveverinnan 5,310,988 | ..cccovvenee 2,276,812 | coovvevereeeeen 85,497 | 395,433 | 9,070,350 | wvveevrrererreerereenen897 e e XXX e e e XXX e [ 9,070,350
9.2 ClaSS 2....coeeveereereereeriesrieerisssisssisssissssssisssissssssssssssssssssssssssos | (@Q)orreereneiieniinsiienien | oo 528,934 | ..oovvvrreris 511,642 | oo | veeeiieeiiceiiieiieeiennn0 1,040,576 | ..o 10.3 | XXX e e XX [ e 1,040,576

7 Totals....ooeerecennes . 5 2
9.8 Line 9.7852 % Of COL 6. | esvesiesisiesieseeneeeas [T B i,

10. Total Bonds Prior Year
10,1 ClaSS .ottt sssaensas | ctaessaesianniens 1,286,095 | ...ccoovvvnece. 4,852,404 | ..o 2,486,034 | coovovrerran 191,916 [ oo 543,107 |.coeevene. 0.0 SN IS D00 I IR 9,359,556 | c.eovverieerirerieiann 935 | e, 9,359,556
....158,566 ..495537 |.... ...654,103 ...654,103

L0IS

1014 ClAaSS 4.ttt stesssns [ eessssessesissessesessesssssesens | essessesessssesssssssssesessenss | sevresissessesesessessesesssenes | seveesensessesesssssesesessensenes | seresseseneesenssssesssssnsenenss | sereesenrer e XK Kereerrerens | ererrereer s XXX veriniien | e | e 000 | |

10.5 Class5.....

10.6 Classé....

10.7 TotalS.....covvvererrrrerernens . . . 543,107 ...10,013,659 | .

10.8 Line 10.7.a5@ % Of CoL 8.....couoiveiicieieisciciieisieeceenesieesensnnens | envennessesssssssseesee 12:8 | osreerienenseerieneenseed0.0 | ivoiivniiiieiieiieeneene 2908 | i 19 [ i 54 e XXX e [ XXX e [ 10000 [t XXX | i 100.0 | oo, 0.0
11. Total Publicly Traded Bonds

111 Class 1oeeeeeerseesessssssssesssssssesssssessssssssesssssssssessssssssssssnns | sssesensessenss 1,041,620 | viviiinn5,310,988 | v 2,276,812 | oo 45,497 | 395,433 | oo 9,070,350 | wovvereereierieninne 89.7 | e 9,359,556 | ..ovvverrererirrieins 935 | e 9,070,350 [....coveue. ) 0.9 S

11,2 ClASS 2.t eses st ssesssssssssssssssssssnns | srssssssssssessesssssessesssnsenss | evsesseesenssensesneD 28,934 | eiviieiieieerec DTB42 | e [ e [ e, 1,040,576 | ooovvcrirnne 10.3 | e 654,103 | ovoerreerereeees 6.5 | oo 1,040,576 |.............. ) 0.9 S

11.3 Class 3
11.4 Class 4
11.5 Class 5
11.6 Class 6
11.7 Totals.....ocevvervirereinns

11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9

12. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2

(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $ 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 4,434,545

................. 1,207,466

................. 5,595,475

................. 5,794,543

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
Tt ettt

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7

Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

................. 5,839,922

................. 2,788,454

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

................. 9,470,552
.................... 543,107

.......................... 1.9

.......................... 54

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cruureenrenreneneincneinnes
Other Loan-Backed and Structured Securities
TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds
ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured Securities
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DeCemMBEr 31 Of PHOT YEA. ...ttt se st ssesss | caeetsesseesestses st ss st enssneas BAT B4 | oo () [ OO OUOSTE IOTOO OO BATABA | oo
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 15,499,994 [ ..oovoieieceeeeceteee et [ ettt s st s s bessesaesns | estesesestes et naa 15,499,994 | ..o
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas 15,350,746 | .oooevvecrcreeeiceteeiee et sesaesessenes [ estesseses s sssae s stes st ssese s sesassassns | estesesestes e ten et naa 15,350,746 | oot
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-6-T+8-9)........ccccovumrmrnrininenrnnessnsnsnsens | sevnsenseesissnssssesssessssssssessssssenn 896,402 | oo ()] [OOSR (0 S 696,402 | oo 0

11. Deduct total nonadmitted amounts

12.

................................................. 696,402
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Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

Sch. A-Pt. 1

NONE

Sch. A-Pt. 2

NONE

Sch. A-Pt. 3

NONE

Sch. B-Pt. 1

NONE

Sch. B-Pt. 2

NONE

Sch. B-Pt. 3

NONE

Sch. BA-Pt. 1

NONE

Sch. BA-Pt. 2

NONE

Sch. BA-Pt. 3

NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2011 ofthe Club Insurance Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

0L

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligati
3137EA CL 1 |FHLMC Refinance Bond...........ccorvvveriiriirernnieierinsisssieissssiennnes | eneens e [ T i 11,480 | 1503 12,026 | .oooovviieeeeee8,000 | i 11,452 | e | e (28) 11/01/2011 | 03/15/2031
3134A4 KX 1| FHLMC Refinance BONG..........c.oevereeririmiemerierieeesenssissnssesssssinenes | ceveeee [ (RTINS IO 1 LABA3 | 8,000 [ e 11,072 | | s (24) 11/01/2011 | 07/15/2032
3137EA CL 1 |FHLMC Refinance BONG............coouuereriireiiiiniieseneeiseissisessissesennes | cvveee . I I 1 104,814 | 104,000 [ oo 104,956 [ oo | s (64) 10/27/2011 | 10/28/2013
31359M EU 3| FNMA ... | sonenes [ [FRUTRORPIINS BV T e 10,816 | i 1408 | e 11,263 [ 008,000 [ e 10,79 | s | s (25) 11/01/2011 | 05/15/2029
31359M  FP 3| FNMA. ...t esssssssssssessssssssssssssnns | sonnees | e | oeeeseenens | vevens 1 1,938 | e [ e (34) 11/01/2011 | 05/15/2030
31359M GK 3| FNMA. ...t siensesessssssssessenssesesssssnssens | sovnnes | oo | onnrenenens | vevees 1 . 1316 [ e [ e (28) 11/01/2011 | 11/15/2030
13198A  BF 4| FNMA ..ot sesssessssssssssessesssssssssssssssssnsens | seeesee | oo | veveesennes | eeves 196,946 | ... 1.002 ..................96,204 | ...................96,000 | ...... 95,963 |......... 17 05/16/2011 | 12/28/2012
B1359M TG 8 FNMA ..o essissisesssesssesssessssssnas | snnees | oo | oneeseenens | vevens 15,306 | e 1075 | e 5,377 [ 005,000 [ 005,166 | i | s (92) 04/11/2008 | 10/15/2013
31359M WA 1 {FNMA.....ooiriiriiiciesieniesessesessssssensenssssessssssssessenssessssssssssens | snnees | oo | oeevsvenens | vevens 1 . 228,000 | ... 260,929 |......... (6,969) 08/26/2010 | 09/15/2016
912828 NF 3|US Treasury Note. 158,355 | covovvererinns 150,000 | ovooneeeniinnns 152,040 | ......... (596) 06/30/2010 | 05/31/2015
912828 PJ 3|US Treasury Note.... 290,593 | .ovvierrnnnn 282,000 | oo 272,460 | ... 2,048 02/17/2011 | 11/30/2015
912828 JM  3|US Treasury Note.... . . .293,966 | .. ...280,000 | .................294,467 |......... (146) 12/21/2011 | 09/30/2013
3137TEA  CT 4 [FHLMC........oooiiiiieeeee et . . 205,462 | ...coovvirenne 194,000 | ................. 198,187 |......... (544) 05/18/2011 | 05/27/2016
3135G0 DW 0 |FNMA 843,462 ....845,000 ) 12/12/2011 | 10/30/2014
912828 ND 8| US Treasury Note. 126,543 | .. ....110,000 ) 12/31/2010 | 05/15/2020
912828 ND 8| US Treasury Note. 194,416 | cooovvvrvii 169,000 | .......o......... 170,478 | ......... (140) 03/10/2011 | 05/15/2020
912828 ND 8|US Treasury Note.... 258,838 | .................225,000 | .................230,823 |......... (535) 03/18/2011 | 05/15/2020
912828 ND 8|US Treasury Note.... .166,807 | .................145,000 | .................148,652 |......... (328) 03/24/2011 | 05/15/2020
912828 ND 8| US Treasury NOtE.........ooccurrermrrermmrernnrensneessnnesssssssssssssnsssssnsssnnnees | onneee | oo | seveevneees [eeens T [ evviivnnnrinnnnce 83,775 | 1150 | ovviiiinr069,023 | vviiie0860,000 | oo 63,602 | oo (173) 07/27/2011 | 05/15/2020
912828 ND 8|US Treasury Note.... LTATTS | 85,000 | ooceeonn....68,918 | i (188) 07/27/2011 | 05/15/2020
912828 ND 8|US Treasury Note.... ...46,016 | ...................40,000 | ...................43,082 |......... (142) 08/02/2011 | 05/15/2020
912828 ND 8| US Treasury Note. 373,877 | oo 325,000 | oo 370,119 | e (1,583) 09/06/2011 | 05/15/2020
912828 QA 1|US Treasury Note.... 309,326 | .................290,000 | .................299,750 |......... (1,098) 06/20/2011 | 03/31/2016
912828 QA 1|US Treasury Note.... 213,328 | .................200,000 | .................212,864 |......... (829) 09/06/2011 | 03/31/2016
912828 QA 1|US Treasury Note.... 181,329 | ..o 170,000 | oo 181,224 | (670) 09/14/2011 | 03/31/2016
912828 QS 2|US Treasury Note. .303,258 (345) 09/06/2011 | 06/15/2014
912828 QS 2|US Treasury Note.... 155,672 | oo 154,000 | o 155,733 | (116) 10/13/2011 | 06/15/2014
912828 RL 6| US Treasury Note.... 276,139 | ovvvrereernn 275,000 [ oo 275,678 | oo | s (20) 11/22/2011 | 10/15/2014
912828 RA 0|US Treasury Note. 872,071 (47) 12/12/2011 | 06/30/2013
0199999. U.S. Government - Issuer Obligation: . . . ..5,949,583 | .. .. . (12,919) 0 0 [ XXX [ XXX [ XXX | 23,608 | ............65,940 | ... XXX [ XXX......
0599999. Total - U.S. GOVEIMMENL........cvuiieiieririririsiisseissnssssnssensssesensseneena [, 0,9, ST [P 5,949,583 ,622,000 | ..o 5,794,543 | i, 0 (12,919) 0 0 [ XXX [ e XX | XXX | e 23,608 | ............65,940 | ... XXXeoooe [ o XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31416C IV 9 FNMA ..o | srvees e [ T 109,631 | 0974 | e 93,739 | v 169,706 | coocvvevcerinens 96,263 |......... 2,727 6.000]......... 8.833 | MON... 10/27/2010 | 11/01/2038
B1412N MA 5 FNMA ..ot ssssssssessessssessssssssssssnsens | seesis | oo | vevsnenennes | eevns 1 ...33,950 51,599 | ...... 35,088 |....... 613 6.000]......... 7.747 [MON... | ... 04/13/2009 | 11/01/2038
31410W SE  9|FNMA s | . I IR 11.. 132,064 | .. 113,443 | o 113,443 |......... (13,856) 6.000] ....... -6.214|MON... | ... 02/11/2010 | 09/01/2037
31416W  H3  9IFNMA. ..ot | eeenes e [ I I 154,379 142,114 | oo 158,478 | oo 139,567 |......... 443 5.000]......... 5.471 | MON... 04/29/2011 | 06/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . 551,193 401,867 (10,073) 0 0 .. XXXt XXX XXX | e 3,086 | 21,980 | XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ s 551,193 401,867 (10,073) 0 0 ]..XXX........ XXX XXX | 3,086 | ... 21,980 XXXovwe | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
17313Y AL 5| Citigroup FUNGING INC.......couvvvniirrireieniinsineeieeseissseissiseesiesissessennes | envee | oo | eeveveeiees | evis 1 ..124,147 .125,706 124,308 |........ (378) 10/14/2009 | 10/22/2012
17313Y AL 5| Citigroup FUNGING INC......coouvvvrverrereiieiineiieriesiseesssesseresiesissesnnnes | veenee | oo | vevereeines | eevs 1 67,503 ...66,908 66,552 |......... (678) 06/28/2010 | 10/22/2012
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Annual Statement for the year 2011 of the

Club Insurance Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
36967H AV 9| General Electric Cap Corp 78,275 |......... (281) 11/25/2009 | 12/21/2012
36967H AY 3| General Electric Cap COM.......ouvrrerereiirernriernnrneierssssssensssessnnnns | sveens | oo | eorsniveens [eoeen | i 132,946 | oo 1.024 | e 133,111 e 130,000 e 130,989 e (991) 01/07/2010 | 12/28/2012
481247 AK 0|JP Morgan Chase & Co 119,117 . 118,381 | ... (830) 08/28/2009 | 06/15/2012
49328C AA  3|KeyBank. ...12,166 . 12,067 |......... (147) 12/11/2008 | 06/15/2012
49328C AA 3| KEYBANK......oovvicririciiinerierercesnssnesiesseessnessnsensenssensens | cennne | oo | vevenneniens | eeeee | v 155,588 | i 1014 | 152,073 | oo 150,000 | ovooeveniinnes 152,368 |......... (3,220) 02/28/2011 | 06/15/2012
69351C AC 7|PNC Funding Corp.. ...90,897 ..90,000 91,188 |......... (810) . 05/27/2011 | 06/22/2012
05531F AA 1|BB&T Corp 185,978 | .. 170,000 | ... ..183,401 |......... (4,355) 5700 ......... 2.375|AO...... . ..9,690 | 03/08/2011 | 04/30/2014
06051G DZ 9 |Bank of AMErCa COMP.......ccvrveereerirerirneersrinerierienessenssnissenssensesnne | vevnee | oo [ eevenerinens [eoneT | v 174478 | 1034 | i 165,133 | oo 150,000 | ovoouvrnirnnes 172,183 | ......... (2,294) [ cooevovvereererisienns | vereriseiiesssisnenis | oevenis 7.625]......... 4.954 | UD...cco. | v 1,493 | v 11,437 | 03/18/2011| 06/01/2019
073902 PR 3|Bears Steamns Cos Inc.... 167,584 | .................150,000 | .................168,334 | ........ (2,530) 6.400 | ......... 3.868 |AO...... 2,533 03/07/2011 | 10/02/2017
073902 PR 3|Bears Steams CoS INC.........cccccveerrmerierirneererisrnnenienisnessensenssensnes | evneen | oo | wevernnenne | veeene T [ 11,088 | o LT | e 1172 | 010,000 | e 11,072 | s | e (16) 6.400]......... 4.315|A0...... 11/25/2011 | 10/02/2017
097014 AG  9|B0€ING Cap COMP.......ervurrrmrirrireernriserserisesesseessssisesssesssssssessassesnens | eevnene | o [ ernenereeens | eeeeee T [ evineiiineinnnnnnn8,533 [ 1,008 | coviiiiiene5,038 [ civiiiiiiene5,000 | oo 5,030 | v (236) 6.500......... 1.769 | FA....... 10/22/2009 | 02/15/2012
097023 BB 0|Boeing Cap Corp. 166,721 | .................165,000 | .................166,499 | ......... (1,521) [ oo | e | e 1.875] ......... 0.897 [MN...... ..3,094 | 01/18/2011 | 11/20/2012
14912L 4C 2| Caterpillar Finl SVCS... .190,769 | .. ...175,000 | .................189,648 |......... (7,086) 6.200 ] ......... 1.551|MS...... 2,351 .10,850 | 02/07/2011 | 09/30/2013
20825T AA 5| ConoCOoPhillips FAG CO......cevvvririireiirieieiineisisniersnsseeenssissesnsnnnnns | vevvene | oo | eeneerenns | oo [ v 170,982 | i 1156 | e, 181,414 | v 157,000 | .................166,486 |......... (1,973) 2,085 06/18/2009 | 10/15/2016
126408 GD 9|CSX Corp...... 175,230 ....165,000 | ........c........ 177,169 |......... (2,265) .3,882 08/05/2011| 08/01/2013
126650 BH 2| CVS Caremark Corp. .200,696 ....172,000 | ... ...165,885 |......... 1,125 08/23/2007 | 06/01/2017
36962G  ZY 3| General Electric Cap COMP......ccouwurmeriereneeriniserierienesenssnessnsnenins | onnne | oo | vevevveeens | eeeeed | vvevnnnnnnn 176,145 | L1024 | e 184,392 180,000 | oveocveriienne 176,446 |......... 301 03/29/2011 | 09/16/2020
38141G ER 1 |Goldman Sachs Group Inc. 171,082 ....165,000 .A71,878 ... (1,442) 03/09/2010 | 10/01/2016
428236 BC 6|Hewlett Packard Co 177,600 ...185,000 | ... ..184,859 |........ 38 09/13/2010 | 09/13/2015
40414L AD 1 HCP INCu.oorvverrerrercriinireeiessesriesieeisseesessssssessesssssesssssssssessensnnee | eovnees | o [ eovevirenenn | veeenn [ eoveeerneernnnens TTATOT | 1,048 | o 178,226 170,000 | oo 174,336 | ......... (370) 03/21/2011 | 12/01/2020
59156R AT 5|MetLife Inc............... 213,171 ....170,000 (3,131) 11/09/2009 | 02/15/2019
786514 BQ 1|Safeway Inc 170,715 | .. ....155,000 (5,109) 01/14/2011 | 03/15/2014
88732J AH 1| Time Wamer Cable INC........c.oveueerrrenreneierineineeisssisensseniseesenssnnes | eevnne | oo [ eevnnrinens [ e | evvivrrrennnen 163,056 | oo 1139 | i 170,825 | oo 150,000 (1,905) 06/18/2010 | 05/01/2017
88732 AH 1 |Time Wamer Cable Inc.... ...11,388 (112) 06/20/2011 | 05/01/2017
89233P 5F 9| Toyota Motor Credit Corp .180,355 12 09/15/2011 | 09/15/2021
92344S AP 5| Verizon Wireless Cap LLC .168,401 (4,785) 12/17/2010 | 02/01/2014
929903 DT 6| Wachovia Corp.... 176,296 (2,243) 02/15/2011 | 06/15/2017
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. . .4,021,615 | .. .3,762,000 (47,232) 0 [0 [ XXX [ XXX [ XXX | e 47,636 ........... 155,260 | ..... XXX o [ XXX...o.
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............coiiiiniiniiriiiisiiss e 3,980,586 | ... XXX.oooiis | o 4,021,615 | .o 3,762,000 (47,232) 0 |0 [ XXX | XXX [ XXX i 47,636 el 155,260 XXXeovwo [ e XXX......
Totals
7799999. Total - Issuer Obligations...........c.ccoccvcuviiinnie. 9,801,514 | ... XXX.ooooo | o 9,971,198 | v 9,384,000 | ........co... 9,726,565 (60,151) 0
7899999. Total - Residential Mortgage-Backed Securities 551,193 ....493,226 384,361 (10,073) 0
8399999. Grand Total - Bonds...... ..10,352,707 ..10,110,926 (70,224) 0
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 1

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
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0 Rate Per Year's Total
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Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16

F

o Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./AC.V in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00164V 10 3| AMC NEIWOTKS INC..ovvvuirirrirririiseieriseiesisisisesse s ssssssssessssssssessenssnsnns | soesses 480.000 18,038 | ......... 37.580 | .o 18,038 | o 18,492 | .o | et | e | e (453) 07/13/12011
00164V 10 3 [ AMC NEIWOTKS INC...vvvrvvrrirernriairieeieeieesseesssssse s nsessseens | eveiens 70.000 2,631 | .o 37.580 .2,687 (57) 07/28/2011
023135 10 6| AMAZON.COM INCu.vvvrvrnirriiiieiieiis et | sebieees 110.000 19,041 | ... 173.100 1,213 (2,172) 12/02/2011
023135 10 6| AMAZON.COM INC..vvvrvrreirrieniiriericeieie ettt | cerinens 1.000 173 | ... 173.100 A60 | (7) 10/08/2010
023135 10 6|Amazon.com Inc 18.000 3,116 | ...... 173.100 . 3507 | o [ e | e | e (391) 06/29/2011
023135 10 6|Amazon.com Inc 11.000 1,904 | ... 173.100 | ... ..1,904 2,300 | v [ s | e | e (396) 09/09/2011
025816 10 9| AMEriCan EXPreSS CO........cuuurvrermmeemerieriiereieesesessessssssssssessesssssssssssssssses | sersens 420.000 19,811 | .. A7A70 | oo 19,811 | oo 17,509 [ 446 1,785 12/01/2009
025816 10 9| American Express Co. 67.000 3,160 88 | e | e (235) 05/27/2011
025816 10 9| American Express Co. 87.000 4,104 | oo ATAT0 | e 104 | i, 209 | e [ | e | e (105) 06/21/2011
025816 10 9| AMEriCaN EXPrESS CO.......uuvuuurermeiiueireiierieeeseeesssisseesenssssssessesssssssssssssssns | sevsees 55.000 2,594 | i BTAT0 | 2,594 | 2,759 [ s | e | s | e (165) 06/27/2011
052769 10 6| AULOAESK INC....oovvoveveiieeiiiiesi st sssssssssnsss | evsiees 330.000 10,009 (2,597) 07/02/2008
052769 10 6| AULOAESK INC......vooeeeeeeeeeee e sssensens | eevines 570.000 17,288 (4,486) 01/08/2009
052769 10 6 [ AULOAESK INC.....cocvvevceicceictceceeece et esaeassennesnssenenes | eieiane 250.000 7,583 | 10030330 | o 7,883 | 8,517 | 1,065 | oo | e 1,085 | oo | I 09/08/2011
057224 10 7| BaKer HUGhES INC......cvvuuvirririrciieierierienieesei s sssssseninens | ceriens 570.000 27,725 382 (4,862) [ ..o | e 11/04/2008
057224 10 7| BaKer HUGhES INC.....ucvvuuivieiiriirciiiisie it | ceviees 130.000 6,323 (98) 12/13/2011
064058 10 0| Bank Of NEW YOIK........cvouiveurieiieiiiieiceissiseeiessesssesssesesseesessessssessensseeess | sereens 450.000 8,960 | .........19.910 | v 8,960 | i 12,536 [ 665 (4,631) [ oo | e (4,631) 10/30/2009
064058 10 0|Bank of New York 840.000 16,724 (7,301) [ oo | oo (7,391) 05/10/2011
064058 10 0|Bank of New York 240.000 4,778 163 12/13/2011
075887 10 9| Becton DICKINSON CO.........cvuuremriiiireieeisniseeserisessesiensseessesssssssessesssenes | seveens 40.000 2,989 | .o TAT20 | 2,989 [ i 2,489 [ A54 | e | s (392) 12/09/2008
075887 10 9| BeCton DiCKINSON CO.........cvuuiurimiiiriieiieeisseisesisesseessessssessesssssssessesssenes | ceveees 50.000 3,736 | oot TAT20 | 3,730 [ e 3819 [ e [ | (490) 04/17/2009
075887 10 9|Becton DICKINSON CO.........ccuureeriimiiriierieriseiseiisssiesieseesessssssssasessenienes | ceveens 180.000 13,450 (1,764) 05/12/2010
075887 10 9| BeCton DICKiNSON CO.........cvuuremirmiiieriieiieeiseiseesssssessessseessssssssssesssssneses | seveees 50.000 3,736 | oo TAT20 | 3,736 [ 3,653 [ 83 12/13/2011
101137 10 7| B0ston SCIENfIC COMP....vvuvvrririeieriiiririessisee s ssssssesenine | cerenene 1,770.000 9,452 (3,947) [ v | v (3,947) 02/18/2010
101137 10 7 | BOStoNn SCIENfIC COMP....vuvvurverirrirerireerseineieriesieeseeissssessesssessesssnens. | cereeens 770.000 4,112 (1717) [ e | e (1,717) 05/12/2010
101137 10 7| BOSton SCIENHfIC COMP......vvureeeiiciireeieiseise e | coveeens 660.000 3,524 . (1A72) [ v | e (1,472) 06/18/2010
101137 10 7 |Boston Scientific Corp 3,160.000 16,874 5.340 16,874 (4,933) [ v | e (4,933)|. 06/10/2011
143658 30 0| CAMIVAI COMP..crvuivrrirrrireireeieeiieisesiesisees i esseessnnns. | ceseeins 40.000 1,306 32.640 1,306 L3172 OO IOV (248) 03/28/2011
143658 30 0| CaMIVaAl COMP...uvvuirrirriirerisiriesierssssi s nssissenssnnns | cesenies 670.000 21,869 32.640 21,869 1,294 09/08/2011
143658 30 0 |Carnival Corp.. 340.000 11,098 32.640 11,008 | v TE38T [ e | e | e | e (290) 12/13/2011
156782 10 4| CemMEr COMP......vvuiieiiciieriiet st | cornens 10.000 613 139 07/15/2010
156782 10 4| Cermner Corp 140.000 8,575 1,727 03/01/2011
156782 10 4| Cemer Corp 320.000 19,600 4,225 06/27/2011
17275R 10 2| Cisco System 2,220.000 40,138 486 (4,773) 07/23/2008
17275R 10 2| CISCO SYSIBMS....cvueirrcrreiaiieriesiieesesiseisessssssse st ssesssssssssssssessesssenns. | oesians 480.000 8,678 (1,082) [ oo | o (1,032) 01/08/2009
17275R 10 2| CISCO SYSEMS.....cvuiieiiiicircritieesiesse e sesenssnns | eenses 150.000 2,712 221 10/12/2011
17275R 10 2| CISCO SYSIEMS.....vveerreirciriicriesieeiesissesesie st esssssessssssensensessseess. | oveien 146.000 2,640 140 10/13/2011
17275R 10 2| Cisco System 125.000 2,260 | 000 18.080 | oo 2,260 | 2,383 [ s | e [ s | i (123) 11/16/2011
191216 10 0| Coca Cola Co 320.000 22,390 954 1,344 06/07/2010
219350 10 5] COMING INC.rvrvrierrririiieieeieiseeieiess et ensees | sevinees 2,130.000 27,647 160 (2,241) 09/08/2011
219350 10 5| COMING INC....oouiomiiiiiiieiiiisie s | seviaees 440.000 5,711 | 012,980 | oo BT | 005,998 [ s | e [ s | i (284) 12/13/2011
254687 10 6| Walt DISNEY.......ccorrerueercrieerieriesiseesesisessess s ssesessesssssssensaes | sevsnees 900.000 33,750 360 9) 12/01/2009
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254687 10 6| Walt DISNEY.......coourereierreieeieiseeiseeseeisstssess e sessssisssnsas | sevsees 70.000 2,625 1) (1) 03/15/2010
254687 10 6| Walt DISNEY.....c.ovvurirriireieiieciseesis st sssenes | nessnes 90.000 3,375 | 37500 | oo 3375 [ 3,888 | e s [ | (513) (513) 03/04/2011
254709 10 8| Discover Financial Svcs 290.000 6,960 121 | e | s (476) ....(476) 05/24/2011
254709 10 8| Discover Financial Svcs 730.000 17,520 | .00e0ii24.000 | oo 17,520 | e 17,872 | e [ | v | e (152) ...(152) . 09/08/2011
25490A 10 1 [ DIFECTV.COM...ouurirrerreimrisceeseriesssenssesesssessesssssse st esssssssssssensensesssnnss. | oveiens 640.000 27,366 | ........42.760 | e 27,366 | 029,382 | (2,015) (2,015) | oo [ 12/15/2011
25490A 10 1 [ DIFECTV.COM...ouierrirnirieiseiseeseessessesssse st enssesssenns | eesians 48.000 2,052 136 12/01/2009
25490A 10 1 [ DIFECTV.COM...ouuiirniirrirririeerisssiestsenessesssssessse st ssenssenessess. | oveiens 97.000 4,148 275 12/09/2009
25490A 10 1 [ DIFECTV.COM...ouurirerrcermeiseeseresessiesssesssssesssssasssse st sssssensenssesssnnss. | oeesens 86.000 3677 | oo 82.760 | oo 3677 | 2,842 | 243 12/18/2009
25490A 10 1| DIrCTV.COM....ouuiiiiieeiseiiescie sttt sssesseniess | sressees 81.000 3,464 229 09/21/2010
25490A 10 1 [ DIFECTV.COM...ouurirrerreirrisceiseriessienssesessessessessssess s essssssssssssensensessssnss. | oeeiens 63.000 2,694 | .0 B2.760 | oo 2,894 | 2,807 [ s | e || s (113) 09/30/2011
268648 10 2| EMC COMP...oueruermeiuiieeiiresiseeisesisseisessesssss st ssssssss st sssesissssssssssssns | sevsees 1,660.000 35,756 | oeeee21.540 | oo 35,756 | 028,025 [ (2,258) (2,258) 12/01/2009
268648 10 2| EMC COMP....uvoueeriieiiiierieeinissiseiiessisesiesissesssse s esesssssssensnines | seveens 107.000 2,305 | 00021540 | i 2,305 | 3,014 [ | e [ e | i (709) ...(709) 04/26/2011
268648 10 2| EMC COMP...ouvruermriecrieiisesiseesesisssisesssssssse st ssssssssssesssessssssssssssssns | sevsees 130.000 2,800 | 00021540 | o0 2,800 | e 3,817 [ et | et [ e | i (817) ..(817) 05/17/2011
268648 10 2| EMC COMP.rvvrrrieievvovvereeeessessssosssosenessssssssssssssssssssssssssssessssssssssssssnnees | ovsene 103.000 2219 | 021580 | o 2219 | e 2880 | e | oo | oo | oo (28} R I (241) 10/21/2011
268648 10 2| EMC COMP...ouvouerrreenrisriesiseeiesisssisesiesssessensssssssssessssessensesessssssssesssses | seveens 94.000 2,025 | 00021540 | 2,025 | 02,283 [ s | e || s (258) (258) 10/27/2011
285512 10 9| EIBCHONIC AMS.......ouvireirirreieiieiteeees st | eeiiees 370.000 7,622 . 1,561 1,561 11/04/2008
285512 10 9| EIBCHONIC AMS.......ouverecirceiiirieriesices it | ceriens 860.000 17,716 20.600 17,716 | v 14,368 | e 3,629 | .o [ e 3,629 01/08/2009
31428X 10 6 FEABX COMP...ouivvurirrirreerriseiseiiessiessesissesesssessse st ssesssssssssssssessessssnss. | ossians 230.000 19,207 83.510 19,207 2,083 | .o [ e 2,063 09/08/2011
34354P 10 5| FIOWSEIVE COMP...vuvuiruiiriiiicirerieisenrsisisssssesssssssessssssssesssssssssssssessessssssenss. | onssens 210.000 20,857 | ......... 99.320 | covrrreriereiens 20,857 134 (3,491) (3,491) 05/26/2011
34354P 10 5| FIOWSEIVE COTP......couuremierreieeiseiseesesiseessessessssesssssessssssenssesssssssssssssnses | oveeens 140.000 13,905 | ........99.320 | v 13,905 | i 11,869 [ 2,036 | oo [ e 2,036 10/19/2011
38259P 50 8 GOOGIE INC...ocvvrirriirniiiiieiseiiesie st | ennian 20.000 12,918 1,039 [ | e 1,039 12/01/2009
38259P 50 8 GOO0GIE INC.....vvrveririruieniieiiirirerisreseissise e | s 50.000 32,295 2,597 | oo [ e 2,597 02/10/2010
38259P 50 8 GOOGIE INC....uvvrrrririruieriaeiseeisesiseiseesssise s | eenian 30.000 19,377 | ......645.900 | oo 19,377 | e 13,787 | .. 1,558 07/02/2010
38259P 50 8{G00GIE INC..ovvvvvvvrevirriiieiieeiss s | eriis 6.000 3,875 | ... 645.900 .3,046 312 06/08/2010
38259P 50 8 GOOGIE INC.....vvevereceeereariesisesieeisesess s | ensian 7.000 4521 | ... 645.900 364 07/16/2010
38259P 50 8{G00GIE INC..oovvivvvrrierriiieiieeie i | eriies 5.000 3,230 | ... 645.900 260 07/28/2010
38259P 50 8|Google Inc 7.000 4,521 645.900 364 09/23/2010
38259P 50 8| GO0GIE INC....vvvveereeciriisicieie sttt | derins 11.000 7,105 | ...... 645.900 1,454 09/09/2011
38259P 50 8{G00GIE INC..ovvvvvvvrevirrriieiieeise s | eriis 5.000 3,230 501 09/20/2011
38259P 50 8|Google Inc 4.000 2,584 386 09/23/2011
42809H 10 7 [HESS COMP...ouvivreirrirreiiieiiesiseiiseis st ssssssssnsins | coneeens 210.000 11,928 286 (4,145) (4,145) 06/22/2009
42809H 10 7 |Hess Corp. 70.000 3,976 (1,382) (1,382) 08/03/2009
42809H 10 7 |Hess Corp. 300.000 17,040 (5,922) (5,922) . 08/04/2010
42809H 10 7 |Hess Corp. 320.000 18,176 | .o 56.800 | oo 1876 | e 18,516 [ s [ e | e | e (340) 12/13/2011
50075N 10 4 | Kraft FOOAS INC......ouurververrircirrieriesieeieis e siessseesessssssessesssesssenss | woneeens 860.000 32,130 1,183 5,031 05/12/2010
50075N 10 4| Kraft FOOAS INC.....vouiveiiriiiciiiecesisisse e | ceenins 149.000 5,567 43 434 09/12/2011
501044 10 1| KIOGEI.....reomerrrieeiesiierieseienisis sttt sesssneeniens | cerinens 1,050.000 25431 | 124220 | oo 25431 | 21,401 | 452 1,953 12/11/2009
530555 10 1| Liberty GIODal INC........ccuuiemiieiirriiciiieiieies et | ceviees 370.000 15,181 2,091 12/03/2010
57636Q 10 4 [ MASErCArd INC.......vuvveiriiriiieieseisis s sssenssssns | eensns 70.000 26,097 | ... 372820 | oooeeiiieeeeeenn26,097 | e 18,428 | e | e | | e 10,410 [ oo 10/20/2010
57636Q 10 4| MAStErCArd INC........cvuuvercerersnriaerienieeiees e sssssnias | eeeian 15.000 5592 | ... 372.820 | .oovvvrverineinennnn5,592 | 5,211 [ 4 381 09/20/2011
57636Q 10 4 [ MASErCArd INC.......cvvuevviiriiicirerireisie et | eenses 7.000 2,610 | ....... 372.820 110 09/23/2011
57636Q 10 4| MAStErCard INC........cvuueverrereeriiierienieeeseesssessesie st ssessesssenins | eseien 7.000 2,610 | ...... 372.820 241 09/28/2011
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61166W 10 1|Monsanto Co. 60.000 4,204 26 09/18/2009
61166W 10 1|Monsanto Co. 180.000 12,613 77 05/12/2010
61166W 10 1|Monsanto Co. 410.000 28,729 176 06/14/2010
61166W 10 1| Monsanto Co. 36.000 2,523 11/18/2011
B1166W 10 1| MONSANO CO.....eoueeriienrirrirereeetsisseess ettt ssesssissnies | ceviens 35.000 2,452 | 0 70.070 | v 2,852 | 2,554 | 12/05/2011
615369 10 5|Moodys Corp. 610.000 20,545 11/28/2011
641069 40 6|Nestle S A Sponsored F.. 370.000 21,367 1,187 07/02/2008
641069 40 6| Nestle S A SPONSOIEA........cuuurermreriererireriinerieeiseesersssssse e esessessssssssies | seriees F.. 200.000 11,550 | .e00ree.57.750 | o 11,850 | 6,508 | o 03/03/2009
B5248E 10 4| NEWS COP...uvvveuirciriiiieisieisei sttt ssssiensens | seenses 1,530.000 27,295 145 08/01/2011
641069 40 B NEWS COMP...uvruermrienirirrireieieesenisseesessesss st sss st esessssssssessnses | serinens 412.000 7,350 81 07/26/2011
641069 40 B NEWS COMP..ruvruerueiuiriseriseriseesesisseessessesssse st ssss st sssesissssssssssssns | sevsees 445.000 7,939 | 0017840 | e 7,939 | e 7,082 [ 09/09/2011
655844 10 8| Norfolk Southern Corp. 260.000 18,944 B43 | o | e 2889 [ | e 2,489 02/28/2011
N72482 10 7| QIagEN NV COM.....oouiiuririircrieiseeseeseessessssssesssssssss et enssssesssssssssnsens | sevsees F.. 720.000 9,943 03/07/2011
N72482 10 7| QIAGEN NV COM....ouuiviirririiieieieisieisesisisstesse s ssssisessesssssassssssnsssene | nesseses F.. 1,000.000 13,810 | oo 13810 | oo 13,810 | coeiircciis 14,685 |............ 09/08/2011
N72482 10 7| QIagen NV COM......ouvvuririerceineiseieesiessiessesisessessssss st essssesssssssssensens | eeveees F.. 340.000 4,695 ..4,695 4,799 12/16/2011
747525 10 3[QUAICOMM INC..ovvivveiiiieeicieicieie s | oessenes 150.000 8,205 .8,205 | .... .5,481 620 05/12/2010
747525 10 3| QUAICOMM INC....ocvvvervrreerieiirieeiesi et enssnens | ceriens 400.000 21,880 | ....c..54.700 | oo 21,880 | oo 14,313 | .. 06/09/2010
747525 10 3| Qualcomm Inc 30.000 1,641 11,564 211 01/10/2011
747525 10 3| Qualcomm Inc 70.000 3,829 .3,839 02/01/2011
747525 10 3|Qualcomm Inc 63.000 3,446 | ......54.700 | oo 3,446 | 003,298 [ 04/19/2011
747525 10 3| Qualcomm Inc 44.000 2,407 . 11/17/2011
747525 10 3| Qualcomm Inc 46.000 2,516 . .2,588 11/22/2011
806857 10 8| SChUMDEIGET LEG........ooureeeciirrircircireeieeieeiee st | ceviees 350.000 23,909 23,909 | oo 22,838 | ..o 416 (5,317) 02/02/2010
806857 10 8| SCHUMDEIGET LEG........oveiveeirriirrieirse s | cevieees 50.000 3,416 3,416 4,104 ....(688) 05/19/2011
806857 10 8| SChUMDEIGEN LEG........vourveerirrircireerseieiies et | ceriens 40.000 2,732 2,732 214 05/12/2010
806857 10 8| Schumberger Lid...........cc.oouieiiiiiiiniiniicciie e | ceviens 59.000 4,030 4,030 06/16/2010
806857 10 8| Schumberger Ltd 53.000 3,620 3,620 06/24/2010
806857 10 8| Schumberger Ltd.... bbbttt | eerias 40.000 2,732 2,732 06/08/2011
806857 10 8| SCHUMDEIGET LEG........oouiveerirriireieiiseise e | ceviees 28.000 1,913 1,913 09/09/2011
808513 10 5| Charles Schwab Corp 170.000 1,914 1,914 721 08/20/2010
808513 10 5| Charles Schwab Corp 470.000 5,292 .5,292 12/31/2010
808513 10 5| Charles Schwab Corp 2,580.000 29,051 | .o 11260 | oo 29,051 09/08/2011
844741 10 8| Southwest Airlines Co.... 2,110.000 18,062 18,062 47 (9,326) | . 12/30/2009
844741 10 8| Southwest Airlines Co.... 390.000 3,338 3,338 (1,724) 09/08/2010
844741 10 8| Southwest Airlines Co.... 390.000 3,338 3,338 (1,123) 06/30/2011
844741 10 8| Southwest Airlines Co.... 1,320.000 11,299 11,299 | oo 11002 [ s | e v | e 297 | s | 297 12/13/2011
857477 10 3| State Street COM.....c..rwiriireeiierieeiiceieieeiessessseni s ssenssenens | ceriens 670.000 27,008 | ........40.310 | e 27,008 405 (4,608) 01/28/2011
857477 10 3| State Street Corp 240.000 9,674 | ..o B0.310 | e 9,674 | i 1,997 [ s | e [ | oo TBTT s | e 1,677 09/08/2011
887317 30 3|Time Warner Inc. 950.000 34,333 1401 | e | i3, 712 [ | e 3,772 07/02/2010
887317 30 3| TME WaAMEN INC....vvvverrirciiceieeieiseeesieesees st sssssnsens | sevsnees 540.000 19,516 | .00 36.140 | o 19,516 | e 17,352 | s e [ | e 2y 144 | | e 2,144 11/09/2010
892331 30 7 [ TOYOta MOOr COMP.....vvuiveirrirriniiciserisisesessessesei st essenes | revsses 210.000 13,887 108 (2,970) 06/17/2011
892331 30 7| Toyota MOtOr COMP......cuurvuireurirrireeseeaeriesiesseees st | sevsnens 50.000 3,307 ....(76) 12/13/2011
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904767 70 4| UNIIEVET COMP.....ovuveureeeeiniiseeiseesesissssesssesssseessssssiss st essssisssssssinens | sevsees F.. 1,100.000 36,872 1,364 2,904 12/30/2009
911312 10 6| United Parcel SEMVICE INC........c.vvvririeiniieersiseesiesssessiseeessssissrnes. | vevseees 130.000 9,515 801 79 07/23/2008
911312 10 6| United Parcel SEIVICE INC........c.curerrveuremerierieeiseesseissssesiesseesssisssssesins | seveees 200.000 14,638 122 02/19/2009
911312 10 6| United Parcel SEMVICE INC........c.vivreiieierieeiieesieseseeesseisssnes. | veveeees 78.000 5,709 48 10/20/2010
92769L 10 1| VIrgin MEdIa INC.......vvvrerrereiirierieei et | cerinens 1,330.000 28,435 53 ...(1,002) 12/05/2011
92769L 10 1| VIrgin Meia INC.......vvueireiriieieiieei e | seviees 280.000 5,986 41 12/13/2011
92826C 83 9| VISA INC.cucririiriiiiiiiiieiriicsis st sssssssssenes | corenens 200.000 20,306 6,230 11/23/2010
92826C 83 9| VISA INC.oucvirririereiriieriesiees et sesssnaes | coneeens 60.000 6,092 1,869 12/30/2010
939640 10 8| WatErs COMP......cvuuiiruiiiiiiciiesiiesiesisiis s | sevieees 190.000 14,070 40 12/16/2011
G95089 10 1 |Weatherford International Ltd.............cccueevererereermrinirerierieceseeiseiseriensseees [ oo F.. 1,180.000 17,275 ...(9,629) . 11/04/2008
G95089 10 1 |Weatherford International Ltd............cocueevererereerneeineieiiesieeseeiseisessesiseees | s F.. 260.000 3,806 (2,122 (V)| [ 02/10/2009
015271 10 9| Alexandria RE EQUIIES INC..........cvvurvvriieriierieeiiesiesiissisessssiesssssisssssssins | cvvsenes 90.000 6,207 42 736 09/27/2011
09063H 10 7 |Biomed Realty TrUSt INC........couuvvucrirriiceiirineieiiesieesesiseesess e | ceeeens 340.000 6,147 68 126 09/08/2011
22002T 10 8| Corporate Office ProOpErtiES. ........ccivrervririririeinrierssiseiessssisseesisesssssesessnne | cevenens 240.000 5,102 99 | e | e (931) 09/08/2011
22002T 10 8| Corporate Office PrOPEES..........cvueverreririiiierierireeeseesssissesisessesesenssnens. | cereeens 90.000 1,913 9) 12/13/2011
253868 10 3| Digital Realty TrUSE INC.....vucvvecerviiicieriec e | oeveenes 100.000 6,667 68 981 09/15/2011
26613Q 10 6| Dupont Fabros TEC INC.........c.eveivuiricrirrereeiniiseriesireseseesseisssieseesennees | eveien 280.000 6,782 34 640 09/08/2011
00090* 10 1 | ACLI ACQUISHION COP....euvvrrereressiesssnssssssssrsensssssseessssssssnsssnssensssesssnsssssssssens | sosnesns 2,000.000 237,760 | ... 118.880 | oviviiinninnnrnen 37,760 | i 120,860 | o [ | s | e 50,800 | .ooooveirriininnineiins | s 50,800 [V 03/21/2003
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........oiuvrrrireriiisinniisissnsisssssensssessessssnsens | osrsssssessssasees 1,792,645 | ....... XXX ...1,792,645 15,528 6,301 0 [ 6,301 XXX XXX
Common Stocks - Mutual Funds

56382P 56 7 [M &N Emerging Markets.............cccooveiieiiiiiniiiniiiniiiciiessssessicsiesieies | v 3,105.000 30,553 9.840 30,553 | v 31,050 39 [ | s (497) 11/11/2011
56382P 56 7 |M &N Emerging Markets... s | e 4.037 40 9.840 A0 [ o 39 1 12/15/2011
56382P 57  5[{M &N INflAtion FOCUS........cvvuremuriuiererierieeieesseisessesseseseessssissisensesinenes | eeeians 2,976.000 29,611 9.950 29,611 | v 29,492 | ..o 119 09/13/2011
56382P 57  5|M & N INflAtion FOCUS......ccovvrirriiieirieresissienissisiesie e sserensessnnes | eenses 527.631 5,250 9.950 5,250 216 12/20/2011
56382P 64 1M &N REAIESIAte.......covieiiricicereisie st | renian 3,453.941 43,692 242 05/10/2010
56382P 64 1[M&NRealEState........cccocoouiviiiriiiiricsiccec s | e 3.508 44 09/15/2010
56382P 64 1|M &N Real Estate.. 166.325 2,104 12 12/15/2010
56382P 64 1M &N REAIESIAte......cooiieeieriiciciesie et | eenian 2,251.456 28,481 608 09/06/2011
56382P 64 1M & N REAIEState.....ccovvrircirciricerresee e nssissenes [ ennins 58.376 738 729 10 09/15/2011
56382P 64 1|M &N Real Estate.. 206.841 2,617 275 10/05/2011
56382P 64 1[M&NRealEState........cccocoouviiiiiiiiicnicce e | e 74.165 938 892 46 12/15/2011
56382P 64 1M &N Real Estate............. 151.904 1,922 1,827 94 12/15/2011
301722 10 4|M &N Small Cap Series 4,299.540 35,944 .-(3,999) (3,999) . 04/28/2008
301722 10 4|M &N Small Cap Series 3,658.000 30,581 ...(3,402) (3,402) 01/08/2009
301722 87 2| M & N TeChNOIOgY SEMES.........vvrevereerirrrrinerierieeiseesssisessessesssessenssennns | seveees 3,889.947 40,183 ...(5,057) (5,057) 09/16/2008
301722 87  2[M & N TeChnology SEMES........vvrurruriririiereriiieiresierssisierissiesesiseissssiens | vereeees 1,528.731 15,792 ...(1,988) (1,988) 01/08/2009
301722 87 2| M & N TeChnOlogy SEMES.........cvureverrermirimirmerieriereseessnissriesiessseesenisenans | cereees 53.225 550 | v 10.330 | o550 | 540 | 540 10 12/15/2011
563821 21 4| M & N TeChNOlogy SEMES.........cvvuvirrereiiniieiierieeieisseiseisesses e | ceveeees 1,332.248 13,762 ..13,336 426 12/22/2011
301722 51 8| M &N International SEHES.........cvvrivrerinierirnrisineieieiseesssssseesssssssesenseenes | severes | woee | voverinninns 10,408.303 | ...covvciriiirnnes 79,103 107,165 1,272 (13,010) (13,010) 12/16/2008
301722 51 8| M & N International SEMES...........ccuurererrerineereririseesesisesesiesesessssesssnses | ceveees 1,952.623 14,840 | ..o 7600 | oo 14,840 | e 13,044 |............ ..(2,441) (2,441) [ v | Lo, 01/08/2009
301722 51 8|M &N International Series.. 0.443 3 e 7800 | i3 | 4 (1) 09/16/2009
301722 51 8|M &N International Series.. 17.722 135 148 (22) 09/16/2009
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301722 51 8|M &N International Series.. 613.417 4,662 | ooveeeen 7600 | o882 | 5,073 | i [ | e | s (767) 12/15/2009
301722 51 8|M &N International Series.. 70.744 538 (88) 09/15/2010
301722 51 8|M &N International Series.. 737.495 5,605 | .overerenn 7800 | oo 5,805 | 8,809 [ s | e || s (922) 12/15/2010
301722 51 8|M &N International Series.. 20.433 155 163 (8) 09/15/2011
301722 51 8| M & N International SEES...........ccuurerererrrricrireseeiesieesiesieseseesssssseries | cereens 170.907 1,299 27 09/15/2011
301722 49 2| M & N WOrld OPPOIUNILY........ccouerverererrerirerereesseisessesiesesesssssseesessesisees | seveees 2,604.004 17,265 3,271 (5,156) 12/16/2008
301722 49 2 M & N World OPPOTUNIY.........cvouvermeeuiieiriciieriesesseiesiie et | eneeen 3,149.839 20,883 (6,237) 01/06/2009
301722 49 2| M & N WOrld OPPOIUNILY........ccourvarremrirerireeeseesseissersesiessseessssssessessesssees | seveees 53.493 355 | virieerrn8.830 | i385 | s 2T | e [ e | e | eesessissiessie (106) 09/16/2009
301722 49 2| M & N World OppOIUNItY...........rvvurieiiieririinis e | ceviens 34.207 227 (68) 12/15/2009
301722 49 2| M & N WOrld OPPOIUNILY........ccouveereenerirerirrereeieiseriesiereseesesissessesiesssees | ceveens 58.726 389 | virrerrn8.630 | v 389 | B89 | s [ s | e | e (116) 09/15/2010
301722 49 2| M & N WOrld OPPOIUNILY........ccouvverererrerirereseesseisessesieseseesssiseeseesesesees | seveees 233.769 1,550 | covieerine8.830 | o 1,850 | i 1,988 | s [ s | e | e (463) 12/15/2010
301722 49 2 M & N World OPPOTUNIY.........cvouvermeemiieiiieriereecesneisiie et | eveien 63.912 424 479 (56) 09/15/2011
301722 49 2| M & N WOrld OPPOIUNILY........ccourvareerireriseeeseesseissenseseeseeessssssessessesssees | sevsees 231.050 1,532 1,486 46 09/15/2011
301722 49 2[M & N World OPPOTUNILY........verrreverirrirerisieisesisiseresseissssiensssessesssssssnses | vevsenes 277.703 1,841 1,786 56 09/15/2011
301722 44 3| M & N Ohio TaX EXEMPL.....c.iverierinirrerierieceeeiesiseniesseseeesssssssnsensens | cereens 7,431.143 80,033 2,511 3,493 12/16/2008
301722 44 3| M & N Ohio Tax Exempt. s | eriiens 174.051 1,875 82 03/17/2009
301722 44 3| M & N Ohio TaX EXEMPL.....c.vverierrinirrerierieeecesssiseresieseseesssssssnseniens | ceveens 174.394 1,878 82 06/16/2009
301722 44 3| M & N Ohio TaX EXEMPL.....c.vverrirririeerienieeisenssssiseniessesssesssssssnsensnens | cevsees 166.304 1,791 78 09/16/2009
301722 44 3|M &N Ohio Tax Exempt. e | e 78.717 848 37 09/16/2009
301722 44 3| M & N Ohio TaX EXEMPL....c.cvverieeiirierierieeeseeisssiseriesiessseesssssssssensnens | ceveens 300.477 3,236 141 12/15/2009
301722 44 3[M & N Ohio TaX EXEMPL......c.oviririiiireiiicienieiseeresicesies e | veveeees 133.759 1,441 63 03/15/2010
563821 68 5|M & N Ohio Tax Exempt. s | s 8,964.323 96,546 4,213 05/10/2010
301722 44 3| M & N Ohio TaX EXEMPL.......iveriiieniierierieesecsssisense s isessssisessessens | sevsees 114.304 1,231 54 06/15/2010
301722 44 3[M & N Ohio TaX EXEMPL......coiiiiviirieireiiieienieisssensssseeessssissssssssssssene | vevsenes 127.083 1,369 60 09/15/2010
301722 44 3| M & N Ohio TaX EXEMPL.....vvercerreiirerierieeeseessssiseniesiessseessssssssseninens | seveens 208.432 2,245 98 12/15/2010
301722 44 3[M & N Ohio TaX EXEMPL......covviririiiieriiieieniiseiensseesisesssssiensnseine | veveeees 119.723 1,289 38 03/15/2011
301722 44 3|M &N Ohio Tax Exempt. 117.709 1,268 8 06/15/2011
301722 44 3| M & N Ohio TaX EXEMPL.......cverririeniierierieeinesssisensessessseesssisssssssens | sevsees 116.519 1,255 1,268 (13) 09/15/2011
301722 44 3[M & N Ohio TaX EXEMPL......coivririirieireiiieiesisiseensseessssisssssssnsnssene | vevsenes 41.108 443 732 [ o | e (290) 09/15/2011
301722 44 3|M & N Ohio Tax Exempt. 68.287 735 441 294 09/15/2011
301722 44 3| M & N Ohio Tax Exempt. s | i 235.948 2,541 2,532 9 09/15/2011
563821 68 5|M & N Ohio TaX EXEMPL.....c.vverieiriirrerierieeeceissiseriesiesseessssssessesiens | cereens 3,180.000 34,249 95 12/20/2011
301722 34 4|M&N Life Sciences Series 3,424.720 37,501 (4,212) [ o | oo (4,212)|. 09/16/2008
301722 34 4| M & N Life SCIENCES SEMIES........cvurieirireririiriiiniiseiiesiesessssissiiesinsiens | ceviens 2,817.173 30,848 (3,465) [ ... | e (3,465) 01/08/2009
563821 79 2| M & N Life SCIENCES SEES.......ceueveeeereeeeeireerieees s seseiessssesssesssessesssnes | erveenes 730.337 7,997 (1,903) [ oo | v (1,103) 02/18/2011
563821 79 2| M & N Life SCIENCES SErIES........ocrivvcrieririiiiiiniiseiesiesesisissiesissiens | ceviens 214.464 2,348 2,258 90 [ | s 90 12/15/2011
563821 80 0|M & N Financial Series. 3,895.472 20,568 (2,181) [ oo | e (2,181) 12/16/2008
563821 80 0|M &N Financial Series... 3,778.476 19,950 5.280 19,950 (2,118) [ oo | e (2,116) 01/08/2009
563821 80 0|M &N Financial Series... 255.481 1,349 5.280 1,349 | s 1,382 [ e | e [ s | i (143) 12/15/2009
563821 80 0| M & N FiNaNCIal SEMES.........ucvvurerrrrerirerireiserisesssessesseeessessssssssssessessseens. | sevenees 3,466.713 18,304 5.280 18,304 | oo 17,126 [ (1,941) 05/21/2009
563821 80 0|M &N Financial Series... 14.676 77 5.280 77 (8) 09/16/2009
563821 80 0|M &N Financial Series... 3.521 19 5.280 19 (2) 09/15/2010
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563821 80 0|M & N Financial Series... 141.349 746 5.280 ... 746 (79) .(79) 12/15/2010
563821 80 0|M &N Financial Series... 206.041 1,088 5.280 1,088 1,045 43 .43 12/15/2011
9299999. Total - Common Stocks - Mutual Funds....... ....808,676 |....... XXX 808,676 23,271 (48,79 [ o0 | s (48,791)|. XXX
9799999. Total - Common StockK..........cocwviieniiiciies 2,601,321 |....... XXX....... ...2,601,321 38,799 (R0 ] N | I (42,490) | . XXX
9899999. Total - Preferred and Common Stock................ 2,601,321 |....... ) 0.0 O 2,601,321 38,799 (42,490) | ..o | s (42,490) XXX
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Bonds - U.S. Government
3137EA CL 1 |FHLMC Refinance Bond 11/01/2011 | Fidelity.... 11,480
3134A4 KX 1|FHLMC Refinance Bond 11/01/2011 | Fidelity. 11,096
3137EA CL 1|FHLMC Refinance Bond 10/27/2011 | Fidelity.... 105,021
31359M EU 3|FNMA 11/01/2011 | Fidelity.... 10,816
31359M FP  3|FNMA 11/01/2011 | Fidelity. 11,972
31359M GK 3 |FNMA 11/01/2011 | Fidelity.... 11,344
13198A 6F 4|FNMA 05/16/2011 | Fidelity.... 95,946
912828 PJ 3| US Treasury Note 02/17/2011 | Fidelity. 270,412 282,000
912828 JM 3| US Treasury Note 12/21/2011 | Fidelity.... 294,612 280,000
3137EA CT 4|FHLMC 05/18/2011 [ BOFA ...ttt 198,732 .194,000
3135G0 DW 0 |FNMA 12/12/2011 | DBAB.......coevereeireee. 845,476 .845,000
912828 ND 8| US Treasury NOE.........ccuueuurereieeriieeieessisesssesss st ssssessssssssssesssessssessssssssssenssesssns | nevesseessesans 03/10/2011 [ DBAB.......couuvirrireereriaeisesssesise st esssssensnns | nevesssssssinnes 170,618 | oot 169,000
912828 ND 8| US Treasury Note. 03/18/2011 [ BOFA ...ttt 231,358 .225,000
912828 ND 8| US Treasury Note. 03/24/2011 | Fidelity................ 148,980
912828 ND 8| US Treasury Note. 0712712011 [ BCOM.....oc ettt | senessnssnsinns 63,775
912828 ND 8| US Treasury Note. 07/27/2011 | BDIR... 69,107 .
912828 ND 8| US Treasury Note. 08/02/2011 | GCAP. 43,225 ..40,000
912828 ND 8| US Treasury Note. 09/06/2011 371,702 | s 325,000
912828 QA 1|US Treasury Note. 06/20/2011 300,848 .290,000
912828 QA 1|US Treasury Note. 09/06/2011 213,693 .200,000
912828 QA 1|US Treasury Note 09/14/2011 181,894 | ..o 170,000
912828 QS 2| US Treasury Note. 09/06/2011 303,747 .300,000
912828 QS 2|US Treasury Note. 10/13/2011 155,849 .154,000
912828 RL 6|US Treasury Note. 11/22/2011 275,698 | ..o 275,000
912828 RA 0| US Treasury Note. 12/12/2011 872,266 | ..o s 870,000
0599999. Total - Bonds - U.S. Government 5,269,667 5,129,000
Bonds - U.S. Special Revenue and Special A t
31416W  H3 9 FNMAL. ..ot | ................. 139,124 158,478 572
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES..........v.euuiuurereirreeaeieerereessesesanersessesessessesessssesssessssnsanaas 139,124 .158,478 572
Bonds - Industrial and Miscellaneous
49328C AA 3| Key BanK.......ccoomeeeriiierieiereeieeeeeens 02/28/2011 | Fidelity.... 155,587
69351C AC 7| PNC FUNAING COMP...cvuiririieriireeiceseiseesesssesssessssisess st sssssssssinne 05/27/2011 | Fidelity.... 91,998
05531F AA  1|BB&T Corp 03/08/2011 187,756
06051G DZ 9 |Bank of America Corp.... 03/18/2011 174,478
073902 PR 3|Bear Steamns Cos Inc. 03/07/2011 170,864
073902 PR 3|Bear Stearns Cos Inc. 11/25/2011 11,088
097023 BB 0|Boeing Cap Corp.... 01/18/2011 168,020
14912L 4C 2| Caterpillar Fin Svcs 02/07/2011 196,734
126408 GD 9| CSX COP...ourvurrrrrrrrireenns 08/05/2011 179,434
36962G ZY 3| General Electic Cap Corp. 03/29/2011 176,145
40414L AD 1|HCP Inc. 03/21/2011 174,707
786514 BQ 1|Safeway InC......cccovvvvnece. 01/14/2011 172,014
88732J AH 1| Time Wamer Cable In 06/20/2011 11,338 10,000 80
89233P 5F 9| Toyota Motor Credit Corp... 09/15/2011 174,579 175,000
929903 DT 6 [ WaChOVIa COMP......cuirruiieisiiirierisiesssssssessssssssssssss s ens s sensnsssssenssnsssssensssssssnnes | aesesssssnssae 02/15/2011 176,574 | oo 160,000 | ..o 1,533
3899999. Total - Bonds - Industrial and Miscellaneous.............. 2,221,316 2,075,000 23,499
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8399997. TOAI = BONAS = PAI 3. ...ttt sttt 888 E 8488 £E L8848 EE££E £ 40E 8408 4HEE  £E84EEEfoEEE LR £LE 1L 8L E 48 £LE 1 EEE L8 L L bbbt 7,630,107 7,362,478 48,619
8399998. Total - Bonds - Summary Item from Part 5. 4,787,029 4,726,523 13,405
8399999. Total - Bonds 12,417,136 ...12,089,001 62,024
Common Stocks - Industrial and Miscellaneous

00164V 10 3 |AMC Networks Inc.. 07/13/2011 | Fidelity.... 480.000 18,492

00164V 10 3 |AMC Networks Inc.. 07/28/2011 | Fidelity. ...70.000 2,687

023135 10 6 |Amazon.com Inc 12/02/2011 | Fidelity.... 110.000 21,213

023135 10 6|Amazon.com Inc 06/29/2011 | Fidelity.... 3,507

023135 10 6|Amazon.com Inc 09/09/2011 | Fidelity. 2,300

025816 10 9| American Express Co 05/27/2011 | Fidelity.... 3,395

025816 10 9 [American Express Co 06/21/2011 | Fidelity.... 4,209

025816 10 9 |American Express Co. 06/27/2011 | Fidelity.... ...55.000 2,759

052769 10 6| AULOESK INC....vovvueveieiirieeiseei ettt | senesseesnenan 09/08/2011 [ FIABIIEY........cvvveeeeeeeeserierieeesseeiseise et ssinees | srensaenes 250.000 6,517

057224 10 7|Baker Hughes Inc... 12/13/2011 | Fidelity.... 130.000 6,421

064058 10 0| BNk Of NEW YOIK.......oucvuurieuiiriiiiierieiseeisssiessessseessessessse st 05/10/2011 | Fidelity.... 840.000 24,116

064058 10 0| BNk Of NEW YOTK.......oucovuiieiiieciiiiieiieeiese ittt nsessnn | sevisssesassenns 121312011 [ FIAIY. ...ttt | erbaneiies 240.000 4,615

075887 10 9| BeCton DICKINSON CO........uvuuuieuiiriiiiierisiieiiessiesiesissessses e 12/13/2011 | Fidelity.... ...50.000 3,653

101137 10 7|Boston Scientific Corp... 06/10/2011 | Fidelity.... ..3,160.000 21,807

143658 30 0 CaMIVAl COMP....ouuiiieiiriiriiiii e | cebensieniiens 03/28/2011 [ FIARIIRY........cvvveieiiiiiici bbb | bbb 40.000 1,553

143658 30 0| Carnival Corp.. 09/08/2011 | Fidelity.... 670.000 20,575

143658 30 0| Carnival Corp.. 12/13/2011 | Fidelity.... 340.000 11,387

156782 10 4| COMEI COMP...vuviuiiieaiirriireiessisise sttt | cebeessennninens 03/01/2011 [ FIRIIRY......ooveveereieeiieiiee et | seesinenes 140.000 6,848

156782 10 4| Cemer Corp 06/27/2011 | Fidelity.... 150.000 6,848

17275R 10 2| Cisco System 10/12/2011 | Fidelity.... 150.000 2,491

17275R 10 2 [ CISCO SYSBMS.....vvuvrrerreiniiiiessiest sttt | seesssenssenens 10/13/2011 [ FIARIEY....vvvevterercireesseiie et | eesenenans 146.000 2,500

17275R 10 2 [ CISCO SYSBMS.....vvuiieiie ittt 11/16/2011 | Fidelity.... 125.000 2,383

219350 10 5|Coming INC......cccvvveerverrirerirnes 09/08/2011 | Fidelity.... 2,130.000 29,889

219350 10 5] COMING INC.uvvviirrieaieieiieeise ettt | nenisseesnnias 121312011 | FIARIEY. ... vveeveerircireeieeie ettt | cesaneians 440.000 5,996

254687 10 6 [Walt DiSNey......ccoccoveuerneerievecriiinieiercins 03/04/2011 | Fidelity.... 3,888

254709 10 8| DiSCOVEr FINANCIAl SVCS.......vvuuieerrireirareieesiesieniseesesssess et 05/24/2011 | Fidelity.... 290.000 7,436

254709 10 8| DiSCOVEr FINANCIAl SVCS........coivevieiecieieccteeiee ettt sae s s s senseaes | evensaesennns 09/08/2011 | FIABIILY. .....eevvevecveeeieieiieieeis ettt sssnsnnns | essesnenns 730.000 17,672

25490A 10 1 |DirecTV.com 12/15/2011 | Fidelity.... 640.000 29,382

25490A 10 1 |DirecTV.com 09/30/2011 | Fidelity.... 2,807

268648 10 2|EMC Corp. 04/26/2011 | Fidelity.... 107.000 3,014

268648 10 2|EMC Corp. 05/17/2011 | Fidelity. 130.000 3,617

268648 10 2|EMC Corp. 10/21/2011 | Fidelity.... 103.000 2,460

268648 10 2|EMC Corp. 10/27/2011 | Fidelity.... 2,283

31428X 10 6 |Fedex Corp. 09/08/2011 | Fidelity. 230.000 17,144

34354P 10 5 |Flowserve Corp. 05/26/2011 | Fidelity.... 210.000 24,348

34354P 10 5 |Flowserve Corp. 10/19/2011 | Fidelity.... 140.000 11,869

38259P 50 8|Google Inc.. 09/09/2011 | Fidelity. 5,651

38259P 50 8|Google Inc.. 09/20/2011 | Fidelity.... 2,729

38259P 50 8|Go0gle INC.....cvonvvnririrriiinnns 09/23/2011 | Fidelity.... 2,198

42809H 10 7 |Hess Corp. 12/13/2011 | Fidelity. 320.000 18,516

50075N 10 4 |Kraft Foods INC........c.ccocvrnevennces 09/12/2011 | Fidelity.... 149.000 5,133

57636Q 10 4 |Mastercard Inc.... 0972072011 | FIABIY. ... cvvovveirerirsiiei et | Sbeees st bbb 15.000 5,211

57636Q 10 4 |Mastercard Inc.... 09/23/2011 | Fidelity.... 7.000 2,500
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57636Q 10 4 [ MASEEICAIA INC.....cvuuerriircircieiieiie st | seentenssenens 09/28/2011 | Fidelity................ 2,369
61166W 10 1| Monsanto Co. 11/18/2011 | Fidelity.... . 2,690
61166W 10 1|Monsanto Co. 12/05/2011 | Fidelity. ...35.000 2,554
615369 10 5| Moodys Corp. 11/28/2011 | Fidelity.... 610.000 20,018
641069 40 6|News Corp 08/01/2011 | Fidelity.... 1,530.000 24,496
641069 40 6|News Corp 07/26/2011 | Fidelity. 412.000 6,856
641069 40 6|News Corp 09/09/2011 | Fidelity.... 445.000 7,082
655844 10 8| Norfolk SOUthEIM COP.........ccvurermeimeiriierieeiesisee et nsenes 02/28/2011 | Fidelity.... 260.000 16,454
N72482 10 7|Qiagen NV Com 03/07/2011 | Fidelity. 720.000 14,813
N72482 10 7|Qiagen NV Com 09/08/2011 | Fidelity.... 1,000.000 14,685
N72482 10 7|Qiagen NV Com 12/16/2011 | Fidelity.... 340.000 4,799
747525 10 3 |Qualcomm Inc .... | 01/10/2011 | Fidelity.... . 1,564
747525 10 3| QUAICOMM INCu.vuvvvveirnirieieiiieeeis ettt | nevisseessesas 02/01/2011 | Fidelity................ 3,839
747525 10 3| Qualcomm Inc 04/19/2011 | Fidelity.... 3,298
747525 10 3| Qualcomm Inc ... | 11117/2011 | Fidelity.... . 2,530
747525 10 3| QUAICOMM INC...oucvvveiriiriiniiiieii bbb | oevisesesansians 11/22/12011 | Fidelity................ 2,588
806857 10 8| Schumberger Ltd.... 05/19/2011 | Fidelity.... 4,104
806857 10 8|Schumberger Ltd........... .... | 06/08/2011 | Fidelity.... . 3,439
806857 10 8| SChUMDEIGEr Lid.........oouiveiiiciiriiinie s ssisniinns | ceneisrisnii 09/09/2011 | Fidelity................ 2,030
808513 10 5| Charles SChWab COMp........ccuruuuriuriieiieieierisesiesiesiss st 09/08/2011 | Fidelity.... 2,580.000 29,753
844741 10 8| Southwest AIliNeS CO........ccccuererereerreiieierienieeienes .... | 06/30/2011 | Fidelity.... . 390.000 4,461
844741 10 8| SoUthWESt AITINES CO.......vvuvieeiiiriirririeiieieiese e | sevesssesneies 121312011 [ FIARIEY. ...ttt | ceeessiest e 1,320.000 11,002
857477 10 3| State Street Corp 01/28/2011 | Fidelity.... 670.000 31,616
857477 10 3| State Street Corp ... | 09/08/2011 | Fidelity.... . 240.000 7,997
892331 30 7| TOYOt MOOF COMP....ouvvuieeurirriseeseeseieesse i eseees st ss st | seresssessesans 06/17/2011 [ FIBIEY......ooverereeeeeierieei it | ceensnenes 210.000 16,857
892331 30 7|Toyota Motor Corp....... 12/13/2011 | Fidelity.... ...50.000 3,382
92769L 10 1| Virgin Media InC.........coccouuven. ... | 12/05/2011 | Fidelity.... . ..1,330.000 29,437
92769L 10 1| VIrgin MEIa INC.....ouvveeiririieie it | oenisseesnsias 121312011 | FIARIEY. ... vveeveerircireeieeie ettt | cesaneians 280.000 5,946
939640 10 8 WaLErS COMP....uruuiiuririisisrersieisssieie it 12/16/2011 | Fidelity.... 190.000 14,030
015271 10 9|Alexandria RE Equities Inc .... | 09/27/2011 | Fidelity.... . 5472
09063H 10 7| Biomed REalty TIUSE INC.......vuuuiveuiiriircirsiiseieiiesieis ittt | cesnsiseniinens 09/08/2011 [ FIABILY........cvvveerieeiireiieeie ettt | coeesianees 340.000 6,022
22002T 10 8| Corporate Office Propertie: 09/08/2011 | Fidelity.... 240.000 6,033
22002T 10 8| Corporate Office Propertie: 12/13/2011 | Fidelity.... 1,922
253868 10 3| Digital Realty Trust Inc 09/15/2011 | Fidelity.... 100.000 5,686
26613Q 10 6| Dupont Fabros Tech Inc. 09/08/2011 | Fidelity.... 280.000 6,142
9099999. Total - Common Stocks - INAUSHIAl NG MISCEIANEOUS............eiuieiiie ettt ettt ettt s st sssess s ebessensess | esessesessessessssssesses et esses s et e s eesessee et eesee et et et esses et sasentebse bt enses et et ansensebnees 709,985
Common Stocks - Mutual Funds
56382P 56 7|M &N Emerging Markets 11/11/2011 | Fidelity. ..3,105.000 31,050
56382P 56 7 |M &N Emerging Markets... 12/15/2011 | Fidelity.... 4.037 39
56382P 57 5|M &N Inflation Focus. 09/13/2011 | Fidelity.... 2,976.000 29,492
56382P 57 5|M &N Inflation Focus. 12/20/2011 | Fidelity. 527.631 5,034
56382P 64 1|M &N Real Estate 09/06/2011 | Fidelity.... 2,251.456 27,873
56382P 64 1|M &N Real Estate.. 09/15/2011 | Fidelity.... 729
56382P 64 1|M &N Real Estate.. 10/05/2011 | Fidelity. 2,341
56382P 64 1|M &N Real Estate........... ... | 12115/2011 | Fidelity.... . 892
56382P 64 1M &N REAIESIAE........cvueiveicieiieiciecie ettt | essesnsenienne A2/1512011 [ FIAEIEY. .. vevvveie e nienes | eeseninenes 151.904 1,827
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301722 87 2| M & N TEChNOIOGY SEMES......oouvrrrirurirmeriniiieiiseeiseeeseesssise st sess s ssesssssssssssssnianes | sevisseesassins 12/15/2011 | Fidelity.............. 540

301722 87 2|M & N Technology Series, 12/22/2011 | Fidelity.... 13,336

301722 51 8|M &N International Series 09/15/2011 | Fidelity. ...20.433 163

301722 51 8|M &N International Series 09/15/2011 | Fidelity.... 170.907 1,272

301722 49 2| M & N World Opportunity 09/15/2011 | Fidelity.... 479

301722 49 2| M & N World Opportunity 09/15/2011 | Fidelity. 231.050 1,486

301722 49 2|M & N World Opportunity 0971572011 | FIAEIY......cvvovvecerrreisiseierisieiessises sttt ssensa | sresseees 277.703 1,786

301722 44 3|M & N Ohio Tax Exempt. 03/15/2011 | Fidelity.... 119.723 1,251

301722 44 3| M & N Ohio Tax Exempt. 06/15/2011 | Fidelity. 117.709 1,259

301722 44 3|M & N Ohio Tax Exempt. 09/15/2011 | Fidelity.... 116.519 1,268

301722 44 3| M & N Ohio Tax Exempt. 09/15/2011 | Fidelity.... 732

301722 44 3|[M &N Ohio Tax Exempt. .... | 09/15/2011 | Fidelity.... 441

301722 44 3| M & N Ohi0 TaX EXEMPL.....ccouieririiiiieriesiscissesissise e sessessssessssisssssenss. | sevesssessesnns 09/15/2011 | Fidelity.............. 2,532

563821 68 5|M &N Ohio Tax Exempt.............. 12/20/2011 | Fidelity.... 3,180.000 34,153

563821 79 2|M &N Life Sciences Series. .... | 02/18/2011 | Fidelity.... 730.337 9,100

563821 79 2| M & N Life SCIENCES SEMIES........vuuivrmririircireiireieiiesiseeisessss et ssssssessnas | sevesssesassins 121512011 [ FIARIY. ... vt | ceseeenas 214.464 2,258

563821 80 0|M & N Financial SEres..........cuvuwermnmmiririrnrisiiiennrinenienes 1215720171 | FIAEIY. ... vt | cesreins 206.041 1,045
9299999, Total - COMMON STOCKS = MULUAI FUNGS.............ouivevieieiiictetetececte ettt ettt ettt ettt seetetesssaetesseseessssssetass  eaesesessssesesasassesessssesesesessesessesetessassesassesesessessesensesetetnessesensssesesnsetesansseens 172,378 0
9799997. TOtAl - COMMON SEOCKS = PAM 3........c..cviiieiieciiteiteiet ettt ettt st es et sseesebeesessess s et essessebssesesessessessnsanses  sessessesssssssessessesassessesssssesessessesssessesses et essess et et eesesses et et ensessesetessessessesnse 882,363 0
9799998. Total - Common Stocks - Summary Item from Part 5...........ccccoeeenee 576,189
9799999, TOtal = COMMON STOCKS. .........cucvveceiteieictctetecceeetcete ettt ettt ettt n et eb st en et et ebenaetennsetetesensetesnseeesenanan 1,458,552 0
9899999. Total - Preferred and COMMON SHOCKS. ... . vtttk R4 88 £ttt 1,458,552 0
9999999. Total - Bonds, Preferred and COMMON STOCKS...........cccuiiieiiiieieiecieteecte ettt ettt sttt e s st e s s se b et esssaebesiae e4ebebsssssesassesetessssetes s sebebesssseses et et et s se e e s s e s et eb s antebensn s et b s aebebansesetesnaetanas 13,875,688 62,024
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vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
31398A BX 9|FNMA ... | 03/25/2011. | Fidelity 16,014 . (6) (6) 05/18/2012.
31359M TG 8|FNMA ... | 03/25/2011. | Fidelity. . 77,529 | ... ..70,000 | .. ..74,283 ...12,085 (119) (119) ..11,966 |.. e . . . 10/15/2013.
313588 CF 0|FNMA oo | 02/23/2011. | Fidelity.......ocvvrevercircrierirerirenireenne 272,000 272,000 | ........... 271747 | e 271,824 176 176 | e | e 272,000 | ..o | e | e (V1 TR 02/23/2011.
912827 6T 4|US Treasury Note. ... 1 02/15/2011.| G X Clarke................ ...162,000 ....162,000 162,262 (262) (262) 162,000 | oo [ e | e (V] I 4,050 | 02/15/2011.
912828 JH 4|US Treasury Note. v | 02111/2011. [ Fidelity....ovoevvereiercieierseieniiis 121,201 | ..., 115,000 122,199 (150) (150) 122,049 | ..o . (848) (848) 2,250 |08/15/2018.
3133XM Q8 7| FHLB.....oueoeeicieciseeeies et ... | 03/18/2011. | BARX 357,698 | ........... 315,000 | ...........315,000 | ...ccoovrnee 316,603 (37) e(BT) | e | e 316,566 | ...cvorrreriins | e 41,132 | e 41,132 | e 5,294 | 11/17/2017.
31398A U3 4|FNMA 1o [ 05/18/2011. | DBAB........oorevriveiiereieieieeieinins 200,110 ....194,000 200,926 (494) (494) 200,432 | .o . (322) (322) 6,591 | 07/28/2015.
31398A U3 4 |FNMA oo | 04/29/2011. | DBAB.......coveurvrerrenierireenerinnnes | s | e 164,639 | ...........161,000 166,003 (267) (267) 165,736 | .ooouvvecrrenr | e (1,097) | wovvenee (1,097) | oo 07/28/2015.
31398A ZN 5|FNMA ... | 11/23/2011. | BARX 360,000 | ........... 360,000 | ..........361,136 | ..cccrvrnne 360,602 (602) (602) 11/23/2011.
31398A T4 4|FNMA ... | 01/11/2011. | BOFA 25,333 ..25114 4) (4) 06/26/2013.
31398A T4 4|FNMA ... | 01/11/2011. | BOFA 861,315 .859,390 (311) (311) 06/26/2013.
31398A T4 4|FNMA ...| 01/11/2011. | BOFA 91,198 (57) ..(57) 06/26/2013.
912828 KD 1|US Treasury Note. ... | 03/16/2011. | Fidelity 69,208 | ............70,000 | .....00ee0..65,507 | covvoirrirni65,926 | oo | e 80 80 02/15/2019.
912828 KD 1|US Treasury Note. ... | 03/16/2011. | Fidelity. . 79,095 | ... 80,000 | .o 77,809 | ol 77,681 [ | e 45 45 02/15/2019.
912828 KD 1|US Treasury Note. oo | 03/17/2011. | Fidelity........cvvreverricierircrirerireenne 9,997 | e 10,000 0 02/15/2019.
912828 KD 1|US Treasury Note. ... | 03/17/2011. | Fidelity 89,973 ..90,000 37 ... | 02/15/2019.
912828 KD 1|US Treasury Note. ... | 03/17/2011. | Fidelity. 69,979 ..70,000 34 .| 02/15/2019.
912828 KD 1|US Treasury Note. ... | 03/25/2011. | Fidelity. 34,364 35,000 2 02/15/2019.
912828 KD 1|US Treasury Note. ... | 03/25/2011. | Fidelity. 121,747 124,000 54 02/15/2019.
912828 KD 1|US Treasury Note. ... | 03/25/2011. | Fidelity. 20,618 7 7 ... | 02/15/2019.
912828 KD 1|US Treasury Note. ... | 11/22/12011. | Fidelity 28,269 (14) ..(14) ... | 02/15/2019.
912828 KD 1|US Treasury Note. ... | 11/22/12011. | Fidelity. 27,181 (102) (102) .| 02/15/2019.
912828 NN 6|US Treasury Note. ... | 03/25/2011. | Fidelity 642,453 (314) (314) 07/15/2013.
912828 NN 6|US Treasury Note. ... | 01/13/2011. | Fidelity. 176,281 (42) ..(42) 07/15/2013.
912828 NN 6|US Treasury Note. ... | 03/04/2011. | Fidelity. A71177 (74) ..(74) 07/15/2013.
912828 MK 3|US Treasury Note. ... | 03/24/2011. | Fidelity (153) (153) 01/31/2017.
912828 NM 8| US Treasury Note. ... | 08/02/2011. | Fidelity. 45,662 ..40,000 393 393 07/15/2020.
912828 NM 8| US Treasury Note. ... | 07/27/2011. | Fidelity 72,619 ..65,000 (146) (146) ... | 07/15/2020.
912828 NM 8| US Treasury Note. ... | 07/27/2011. | Fidelity 67,046 | ... ..60,000 (135) (135) .| 07/15/2020.
912828 NQ 9|US Treasury Note. ... | 02/03/2011. | Fidelity 95,173 | ovveernnnd 95,000 ...95,333 (33) ..(33) 07/31/2012.
912828 PJ 3|US Treasury Note. ... | 06/20/2011. | Fidelity . 275,688 275,000 266,165 | ..o | s 1,172 A172 11/30/2015.
912828 PJ 3|US Treasury Note. .. | 03/24/12011. | Fidelity.......cooeverrircrerircrirericenne 229,536 235,000 228,097 223 223 11/30/2015.
912828 PJ 3|US Treasury Note. ... | 06/16/2011. | Fidelity......cooosovrsiiiniieniinniisrisninns .9,998 10,000 N4 1 IR 23 23 N7 I 254 254 6 | 11/30/2015.
0599999. Total - BONdS = U.S. GOVEIMMENL...........coovuiieieiiiieiieieiecisiie et seseiesins aeviessssssssssessessssssessessessssessessesessessesssssssessessessnsensessessnssnss | svesees 5,132,220 .5,030,000 | ........ 5,066,093 | ........... 5,057,679 | .ccocvvrnnnnn 0] (1,080) 0 (1,080) 0 [ s 5,056,602 |................ 0] 75,618 | ......... 75,618 | ........ 45872 |..... XXX......
Bonds - U.S. Special Revenue and Special A t
31416C JV 9|FNMA ... | 01/25/2011. | Fidelity 2,761 3,015 2,761 0 2,761 | oo . (254) (254) 11/01/2038.
31416C JV 9|FNMA ... | 02/25/2011. | Fidelity. . 2,099 2,292 2,099 0 2,099 | oo, . (193) (193) 11/01/2038.
31416C JV 9|FNMA .. | 03/25/2011. | Fidelity.......cooevrreircrierineiierieenne 2,429 2,652 2,429 0 2,429 | oo, . (223) (223) 11/01/2038.
31416C JV 9|FNMA ... | 04/25/2011. | Fidelity. .3,026 3,305 3,026 0 3,026 | .o . (278) (278) 11/01/2038.
31416C JV 9|FNMA ... | 05/25/2011. | Fidelity . A,772 1,935 1,772 0 1772 | i . (163) (163) 11/01/2038.
31416C JV 9|FNMA ... | 06/25/2011. | Fidelity.......ccooeverrercrierinciirecineenne 2,217 2,420 2,217 0 Y2V N I . (204) (204) 11/01/2038.
31416C JV 9|FNMA oo | 07/25/2011. | Fidelity........cvvrevercircrierirerirerireenne 1,490 1,627 1,490 0 1,490 | v . (137) (137) 11/01/2038.
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31416C JV 9|FNMA . 08/25/2011. | Fidelity........vvvvneverrirrirciienireries 2,501 2,731 2,501 0 2,501 | oo 11/01/2038.
31416C JV 9|FNMA ... | 09/25/2011. | Fidelity. 2,635 2,877 2,635 0 2635 | oo, 11/01/2038.
31416C JV 9|FNMA ... | 10/25/2011. | Fidelity. .1,552 1,694 1,552 0 1,652 | oo 11/01/2038.
31416C JV 9|FNMA vor | 1112512011 | Fidelity......ovvvrevercicrienieiericenne 2,117 2,312 2,117 0 2,117 | s 11/01/2038.
31416C JV 9|FNMA oo | 1212512011, | Fidelity.......ovvonevereircieeieiecienne 2,217 2,217 2,217 0 2,217 | o, 11/01/2038.
3128KU S7 3|FHLMC v | 1011312011, [ BOFA ..o | oevrveeessssissssniienns | evvveinns 165,520 | ........... 154,256 | ..........320,531 | .ccovvvrenne 149,577 131 131 | e [ 149,708 |...ccvvvvvrnnee 08/01/2037.
3128KU S7 3|FHLMC ... | 01/15/2011. | BOFA 246 282 | o282 | 242 0 242 | i 08/01/2037.
3128KU S7 3|FHLMC ... | 02/15/2011. | BOFA .3,399 3,354 3,354 0 3,354 | i ... | 08/01/2037.
3128KU 87 3|FHLMC ... | 03/15/2011. | BOFA 1,476 1,457 1,457 0 1457 | o .| 08/01/2037.
3128KU S7 3|FHLMC ... | 04/15/2011. | BOFA 226 223 | o223 | i 223 0 y27K I 08/01/2037.
3128KU 87 3|FHLMC ... | 05/15/2011. | BOFA 3,162 3,120 3,120 0 3,120 | oo ... | 08/01/2037.
3128KU S7 3|FHLMC ... | 06/15/2011. | BOFA 1,716 1,694 1,694 0 1,694 | .o .| 08/01/2037.
3128KU S7 3|FHLMC ...| 07/15/2011. | BOFA 7,732 7,630 7,630 0 7,630 | oo, 08/01/2037.
3128KU S7 3|FHLMC ... | 08/15/2011. | BOFA 1,503 1,483 1,483 0 1,483 | oo ... | 08/01/2037.
3128KU S7 3|FHLMC ... | 09/15/2011. | BOFA 7,494 7,396 7,396 0 7,396 | oo, . | 08/01/2037.
3128KU S7 3|FHLMC ... | 10/15/2011. | BOFA 204 204 0 08/01/2037.
3128MJ JW 1 |FHLMC ... | 07/25/2011. | BOFA 25392 | oo 23,828 7 7 . . 06/01/2038.
3128MJ JW 1 |FHLMC ...| 01/15/2011. | BOFA 1,139 1,146 0 ) - ). 06/01/2038.
3128MJ JW 1 |FHLMC ... | 02/15/2011. | BOFA 1,134 1,142 0 (D] (N] . .| 06/01/2038.
3128MJ JW 1 |FHLMC ... | 03/15/2011. | BOFA 831 836 0 ..(5) ) 06/01/2038.
3128MJ JW 1 |FHLMC ... | 04/15/2011. | BOFA 680 684 0 .4)] . A ... | 06/01/2038.
3128MJ JW 1 |FHLMC ... | 05/15/2011. | BOFA 888 893 0 .(6)] .. (6)].. .| 06/01/2038.
3128MJ JW 1 |FHLMC ... | 06/15/2011. | BOFA 994 1,001 1,001 0 ..(6) ) 06/01/2038.
3128MJ JW 1 |FHLMC ... | 07/15/2011. | BOFA 528 531 | 53T | 531 0 (3)] .. (3)[. ...| 06/01/2038.
31412N M4 5|FNMA 1+ {01/25/2011. | DBAB.......ourvrrirereieiieeieeiieees 1,934 2,017 2,017 0 2,017 )| . ). . 11/01/2038.
31412N M4 5|FNMA ... | 02/25/2011. | DBAB 1,106 1,154 1,154 0 1,154 ) - ) 11/01/2038.
31412N M4 5|FNMA 1. [ 03/25/2011. | DBAB.......ourrvrrireieieiieeieeiienns .1,050 1,095 1,095 0 1,095 ) . ). ...| 11/01/2038.
31412N M4 5|FNMA o | 04125/2011. [ DBAB......covvrirrieririeeerisisniens .1,050 1,095 1,095 0 1,095 ) . )| .. . 11/01/2038.
31412N M4 5|FNMA ... | 05/25/2011. | DBAB 2,056 2,144 2,144 0 2,144 ) .. ) 11/01/2038.
31412N M4 5|FNMA ... | 06/25/2011. [ DBAB........oovvirriieriieerieiseines 1,037 1,082 1,082 0 1,082 ) - ). ... | 11/01/2038.
31412N M4 5|FNMA oo | 07/25/2011. | DBAB.......oovvvrrrrrriieircrieerieeienes 817 851 | e80T | 851 0 851 ) - )| ... | 11/01/2038.
31412N M4 5|FNMA ... | 08/25/2011. [ DBAB........ocvmriiieiiiicrenicrines .1,588 1,656 1,656 0 1,656 ) )| .. .| 11/01/2038.
31412N M4 5|FNMA 1. {09/25/2011. | DBAB........oovvvrririiieirsrinsiseniienes 1,110 1,158 1,158 0 1,158 ) ) 11/01/2038.
31412N M4 5|FNMA 1| 10/25/2011. | DBAB.......courvrrererrirerieeineenenes 528 551 0 551 ) . ). ...| 11/01/2038.
31412N M4 5|FNMA v [ 11/25/2011. | DBAB........ooeieeeeeee s 351 366 0 366 ) . )| .. .1 11/01/2038.
31412N M4 5|FNMA oo | 12/25/2011. | DBAB........oorvvrrreieierreesiesiins 987 987 0 987 11/01/2038.
31410W SE 9|FNMA ... | 01/25/2011. | BOFA 5,655 5,995 5,995 0 5,995 | .oooiriirerins (340) (340) 09/01/2037.
31410W SE 9|FNMA ... | 02/25/2011. | BOFA .3,285 3,482 3,482 0 3,482 | . (198) (198) 09/01/2037.
31410W SE 9|FNMA ... | 03/25/2011. | BOFA 4,239 4,494 4,494 0 4494 | (255) (255) 09/01/2037.
31410W SE 9|FNMA ... | 04/25/2011. | BOFA .2,642 2,801 2,801 0 2,801 | .o (159) (159) 09/01/2037.
31410W SE 9|FNMA ... | 05/25/2011. | BOFA 2,026 2,148 2,148 0 2,148 | oo (122) (122) 09/01/2037.
31410W SE 9|FNMA ... | 06/25/2011. | BOFA 1,618 1,716 1,716 0 1,716 | oo | e (74 ) — [CL4 ] p— 09/01/2037.
31410W SE 9|FNMA .| 07/25/2011. | BOFA 1,838 1,949 1,949 0 1,949 | .o (111) (111) 09/01/2037.
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31410W SE 9|FNMA ... | 08/25/2011. | BOFA 2,620 2,777 2,777 0 2,777 | o . (158) 09/01/2037.
31410W SE 9|FNMA ... | 09/25/2011. | BOFA 2,233 2,368 2,368 0 2,368 | oo, . (134)] .. ... | 09/01/2037.
31410W SE 9|FNMA ... | 10/25/2011. | BOFA .3,066 3,250 3,250 0 3,250 | .o . (184) | .. .1 09/01/2037.
31410W SE 9|FNMA ... | 11/25/2011. | BOFA .3,083 3,268 3,268 0 3,268 | oo, . (185) 09/01/2037.
31410W SE 9|FNMA ... | 12/25/2011. | BOFA 4,245 4,245 4,245 0 4,245 | oo 09/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special A t .. .. . 301,244 292,846 | .........489,333 | ..o 285,537 | oo 0 138 0 138 [V 285,674 |...... 0]....13308 | .......13,308 | .........9,750 |..... XXX......
Bonds - Industrial and Miscellaneous
36967H AH 0| General Electic Cap Corp. ... | 09/07/2011. | Fidelity 18,250 . (71) .(71) 06/08/2012.
481247 AK 0|JP Morgan Chase & Co.... ... | 09/07/2001. | Fidelity . 81,080 | ... ..80,000 ...80,325 (148) (148) ..80,177 |.. N ..903 | .. ...903 06/15/2012.
00206R AJ 1|AT&T Inc ce | 07/1312011. | BOFA....ciiiirieciiseiseisenieseins | e | eeeeieees 197,787 | e 175,000 | oo 174,999 | e LVCN 7 IR IR 61 B1 | oo [ e 174,183 | oo | v 23,604 | ... 23,604 02/01/2018.
00206R AJ 1|AT&T Inc ...|07/13/2011. | BSCC.. 5,651 5,000 5,013 (1) (1) 5,012 02/01/2018.
06051G DY 2 |Bank of AMerica COorp.........ouwvuererereremmeererennniens 10| 03/18/2011. | FBCO....ooucvvreereirerinriserienienines | eovneinerineeissinsnnns | eoveeieees 176,430 | ..ocoveneee 155,000 | oo 174,697 | o 171,067 (758) [L4)) [N U 170,309 05/14/2014.
067901 AB 4 [Barrick Gold COpP.......covvvrermrreireriiirireriersnisirenes 1o 0211812011, | FBCO....ovieieeieieieieiereiesseieeis | cervvieseiieissesenens | evvereis 166,961 | ........... 140,000 | ........... 150,538 | ..o 148,780 (169) (169) [ ovvrrvreeeerrnns [ v 148,611 04/01/2019.
079860 AB 8| Bell South Corp. coe | 1071712011 | BSCC....vvvvvrrereereeisernnerierienennee | e | e 130,000 ....130,000 134,622 .130,831 (831) (831) .130,000 10/15/2011.
079860 AB 8| Bell South Corp. ... | 10/17/2011. 30,000 | ... 30,000 | .. ...31,953 231,363 [ | i (1,363) (1,363) ...30,000 10/15/2011.
097014 AD  6|Boeing Cap COrp.........c.oervrvrmermmrernriererrinrrsenerenens 10 {03/01/2011. | BDIR....coovienierieriniienienirsniinenes. [ e | v 158,000 | ....coouee 158,000 | ..ccvvene 168,676 | ...ccoovvveene 159,151 | oo | e (1,151) (1,157 [ oo | e 158,000 03/01/2011.
20030N AZ 4| Comcast Corp. ... | 03/10/2011. ...183,262 ....169,000 168,619 168,677 6 6 168,683 07/01/2019.
36962G ZY 3|General Electric Cap Corp ... | 03/29/2011. revrnnn. 176,662 ....165,000 170,731 (446) (446) 170,285 01/15/2013.
46625H HP 8| JP Morgan Chase & Co 1o | 03/07/2011. | CHSL...coveerierreeeeiseiseeieees. [ v | e 186,447 ....180,000 .181,253 (49) ...(49) .181,204 01/20/2015.
501044 CL 3|Kroger Co. ... | 01/14/2011. 98,944 ..86,000 86,047 (1) (1) 6,045 01/15/2014.
501044 CL 3|Kroger Co ... | 01/14/2011. 74,783 ..72,519 (203) (203) ..72,315 01/15/2014.
89233P 4B 9| Toyota Motor Credit Corp. ... | 09/14/2011. 169,828 | .ooovveerreeriiens | e 26 26 169,854 06/17/2015.
91324P AP 7| United Health Group. ... | 03/15/2011. 170,062 ..(62) 170,000 | .. . E 03/15/2011.
949746 NY 3| Wells Fargo. .| 02/15/2011. 179,223 59 179,283 |.. . 4,266 | 01/31/2013.
3899999, Total - Bonds - Industrial and Miscellaneous, 2,076,000 .2,117,139 0 (5,101) 0 .2,112,037 |.. 0] .....112,562 | ....... 112,562 | ....... 67,330
8399997. Total - Bonds - Part4........ 7,658,062 .7,398,846 | ........7,699,537 ..7,460,355 0 (6,043) 0 7,454,313 | .. .......201,488 | ......122,952
8399998. Total - Bonds - Summary Item from Part 5 s | eneined 4,835,849 | ........ 4,726,523 | ....... 4,787,029 (10,197) oo [ (10,197) [ covviviiirniinns LA776,833 | | 000 59,018 | i 59,018 | ........ 45,195
8399999, Tl = BONGS.......cvveieiiiictei ettt eben sebetssesesessesebes e s et et st e b et esse s et e et ebebensesesensntebebensenenennrenens | oeiere 12,493,911 | ... 12,125,369 | ...... 12,486,566 (16,240) [ ooovvreriiann 0 [ (16,240) [ ..o (U 12,231,146 |................0 | .......260,506 | ....... 260,506 | ...... 168,147
Common Stocks - Industrial and Miscell
025816 10 9| American EXpress Co.........ccoccuvriiriiniincrieninneens ... | 05/23/2011. | Fidelity........ccooevvevireicenircireriene 400.000 20,391 (493) | oo [ e 18,675 | i | e 3716 | il 3716 | | XXX......
053015 10 3 |Automatic Data Processing Inc.... ... | 05/24/2011. | Fidelity 340.000 18,467 (2,729) | coooverevrvvinens | v 13,008 [ oo | 5,460 | ........5,460 | .............540 |..... XXX......
053015 10 3 |Automatic Data Processing Inc.... ... | 05/24/2011. | Fidelity . 410.000 22,269 (5,410) [ oo e 13,565 [ i | 8703 | 8,703 | i | e XXX......
057224 10 7|Baker Hughes Inc .. | 04/14/12011. | Fidelity.......covoeverirrrererieirenicnne 270.000 18,889 4,552 | e | e 19,988 [ | e (1,098) | enn(1,098) | v | e XXX......
064058 10 0 |Bank of NeW YOrK........cocceveereererenieeirieiierienniens ... | 09/07/2011. | Fidelity 660.000 13,672 (1,545) [ oo o 18,387 [ | e (715) | e B,715) | i | o XXX......
075887 10 9 |Becton Dickinson Co. ... | 02/24/2011. | Fidelity . 330.000 26,774 (5,466) | ....ooovvrinnns | vrirenreneen 22,826 [ | 4,349 | 4,349 | | e XXX......
097023 10 5|BO0EING CO....oucermrvurrrrrrrerireeireeserissrsesieseenisseenns oo | 08/19/2011. | Fidelity........cvvrevereererierrierirerircenne 440.000 27,425 (1,252) [ oo | oveerrenirneee 21462 [ [ cvverireeeran(37) | cevrerreeennd(37) | v 554 e XXX......
101137 10 7| Boston Scientific COMp.........ccverrmreneernerirnrineiieees ... | 01/18/2011. | Fidelity 1,990.000 | ...oocveneee 14,652 (584) [ vevnerneercrns | eerrerrneneen 14481 | i | e AT b 17 | | e XXX......
156782 10 4|Cerner Corp ... | 09/08/2011. | Fidelity. . 170.000 10,944 (1,234) [ oo | v 8,818 [ | e 126 | 8126 | i | e XXX......
191216 10 0| Coca Cola Co .. | 10/06/2011. | Fidelity.......ccooevvreirerierinciierireenne 250.000 16,338 (3,489) | ..o v 12,953 [ | 1000 3,385 | 003,385 | i [ XXX......
254687 10 6| Walt Disney.. ... | 08/09/2011. | Fidelity 111.000 .3,949 (2,882) | oo | e 1,882 [ i | 002,267 | 02,267 | 14T XXX......
254687 10 6|Walt Disney.. ... | 09/09/2011. | Fidelity. . 9.000 80 (258) | vvvvvrreererns | B0 v | e | e | | e XXX......
254687 10 6| Walt DISNEY.......coourremrercirericireeiseisesiesieseseeens ... | 09/07/2011. | Fidelity.......cvvvrevvreircieiieciirerieenne 22.000 731 (198) [ vvvvevnrerernns | eervrerirnernnnenseD27 | e | v 104 | 104 | | e XXX....o
254687 10 6| Walt DISNEY.......coouveerrierirerircereeeseriesieseeeeseeens ... | 08/09/2011. | Fidelity........cvoreverrercrierirerirerirennne 74.000 2,632 (491) | covvrerrinerne | e 2,285 | e | 348 | 348 | | e XXX......
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254687 10 6| Walt DISNEY.......cccorveerrierierierirreieniierieneeseseens L[ 10/06/2011. [ Fidelity........ovvvnererrirrircrienrirerienes 74.000 2,167 | ..ooeue ), 9.0 T 2,481 2,776 (295) (295) 2481 | s (AT N (314) | everveerieri | XXX......

254687 10 6|Walt Disney.. ... | 09/09/2011. | Fidelity. 7.000 417 148 411

25459L 10 6| DirecTV.com. ... | 09/09/2011. | Fidelity 9.000 ..(92) 267

25459L 10 6| DirecTV.com .. | 09/07/2011. | Fidelity........cvorevercrrcrierirerirerircenne 32.000 (328) 950

25459L 10 6| DirecTV.com. ... | 01/10/2011. | Fidelity 93.000 (954) 2,760

25490A 10 1|DirecTV.com. ... | 09/09/2011. | Fidelity. 36.000 (285) 1,153

285512 10 9| Electronic Arts. vor | 10/25/2011. | Fidelity.......cvvorvrrerercirereerincrrenres | cevieens 1,300.000 31,944 | e e 53,238

31428X 10 6 |Fedex Corp, ... | 11/114/2011. | Fidelity. 180.000 14,799 (O£ O IS 13,564

31428X 10 6 |Fedex Corp. ... | 05/04/2011. | Fidelity 110.000 10,484 (1,942) 8,289

31428X 10 6 |Fedex Corp. v | 07/11/2011. | Fidelity.....ooovvvnveneieierieeieeienne 80.000 7,734 (1,412) 6,028

38259P 50 8|Google Inc.... ... | 10/24/2011. | Fidelity 20.000 11,771 (199) | vvvvrerereerien | e 11,681

38259P 50 8|Google Inc.... ... | 04/08/2011. | Fidelity 9.000 5,150 (3,403) 1,943

38259P 50 8| G00GIE INC...oovvuvrveririreiieiee s .. | 04/08/2011. | Fidelity........covvvreerrrrcireireiniiseines 5.000 .2,861 (2,336) 633

38259P 50 8|Google Inc.... ... | 06/23/2011. | Fidelity. 2.000 968 (409) 779

38259P 50 8|Google Inc.... ... | 04/21/2011. | Fidelity 10.000 5,213 (2,043) 3,897

38259P 50 8| GO0O0GIE INC.....cvvveeenrerriiiirirriii e .. [ 09/07/2011. | Fidelity.......cvovevevrrecrierirerierienne 2.000 .1,058 (173) 1,015

38259P 50 8|Google Inc.... ... | 06/23/2011. | Fidelity 5.000 2,419 (431) 2,539

42809H 10 7|Hess Corp ... | 04/15/2011. | Fidelity 270.000 21,378 (6,054) [ .oooveveneiens | e 14,612

437076 10 2|Home Depot Inc ... | 03/01/2011. | Fidelity. 590.000 21,862 (6,286) | ..voevrrvneenrns | wreerrerireenns 14,400

437076 10 2 |Home Depot Inc ... | 03/01/2011. | Fidelity. 180.000 .6,670 (1,205) 5,106

48203R 10 4| Juniper Networks Inc ... | 06/10/2011. | Fidelity. 30.000 967 (434) 673

48203R 10 4| Juniper Networks Inc ... | 05/04/2011. | Fidelity 410.000 15,664 (5,278) 9,859

48203R 10 4| Juniper Networks Inc ... | 06/10/2011. | Fidelity. 200.000 6,446 (3,701) 3,683

50075N 10 4| Kraft FOOAS INC.....vorvernerereirieiierieciseeiseienins .| 10/25/2011. | Fidelity. 160.000 5,608 (191) 4,851

530555 10 1|Liberty Global INC...........cccoueriviiiirinnicciinciiciiieni | e 10/26/2011. | Fidelity 70.000 2,850 8 2,484

573284 10 6|Martin Marietta Matls Inc.. ... | 08/19/2011. | Fidelity. 60.000 4,071 (261) 5274

573284 10 6|Martin Marietta Matls Inc.. ... | 01/27/2011. | Fidelity 110.000 9,417 (478) 9,669

573284 10 6 | Martin Marietta Matls Inc.. ... | 08/19/2011. | Fidelity. 30.000 2,035 (365) 2,402

57636Q 10 4 |Mastercard Inc.. ... | 11/03/2011. | Fidelity 20.000 7,072 (409) 4,073

57636Q 10 4 |Mastercard Inc.. ... | 10/25/2011. | Fidelity 50.000 16,244 (1,023)

61166W 10 1| MONSANtO CO......covvveerieirciecssesieieae .| 01/07/2011. | Fidelity. 360.000 24,692 2,037

61166W 10 1| MONSANLO CO...oucvuvienieerireireesese it .| 02/14/2011. | Fidelity 160.000 12,030 1,342

690768 40 3| Owens lliNIOIS INC.........vevurrvuerinriierieriseierieniins .. [ 11/08/2011. | Fidelity.......cvvveverrrecrinrirerirerienne 510.000 10,254 (1,345)

747525 10 3| QUAICOMM INC...oovvvrirririiciierieeieeserieniiens .. | 10/25/2011. | Fidelity. 260.000 13,621 (3,368)

786514 20 8|Safeway Inc ... | 09/02/2011. | Fidelity. 1,060.000 | ...ocovvnnen 18,767 (1,166) | oo | e 22,673

806857 10 8| Schlumberger Ltd oo | 0411412011, | Fidelity........cvvrevercercrierrrceirecieenne 120.000 10,745 (2,190) 7,830

806857 10 8| Schlumberger Ltd ... | 09/23/2011. | Fidelity 39.000 2,704 (789) 2,468

806857 10 8| Schlumberger Ltd ... | 09/07/2011. | Fidelity. 21.000 1,610 (425)

808513 10 5| Charles Schwab COm........c.ccuvuurreurrererirneirinrinein « [ 12/01/2011. | Fidelity.......covorvveeereiereeriiseincenns | e 1,720.000 | ..ooovveneee 19,352 (4,627)

824348 10 6 | Sherwin Williams Co. ... | 01/19/2011. | Fidelity. 380.000 31779 | e XXX | 020,012 | 31,825 | (11,813) [ s e [ v (11,813) | covoeeinne

911312 10 6| United Parcel Service Inc. ... | 05/05/2011. | Fidelity. 220.000 16,539 (419)

911312 10 6| United Parcel Service INC............cocevvveererereneeinniinns .| 08/04/2011. | Fidelity........ovvvrvrnrrrreirciieeieiiens 48.000 .3,256 (402)
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911312 10 6| United Parcel Service INC...........ccocvevererereierneeinninne oo | 08/11/2011. | Fidelity........cvvveverrirererirerirerirenne 19.000 1,206 (330) 1,049 | oo | v 157 | 157 | [ e XXX......
911312 10 6| United Parcel Service Inc. ... | 08/04/2011. | Fidelity 35.000 2,374 (224) 2,316 | oo | D8 | B8 [ [ XXX......
911312 10 6 | United Parcel Service Inc .1 09/28/2011. | Fidelity. 21.000 1,290 (315) 1,209 | oo | 8 it 81 i XXX......
911312 10 6| United Parcel Service INC............covvveveererniernceinninne .. | 09/09/2011. | Fidelity........cvorevercercrierierierircenne 19.000 1,202 (104) 1,275 | oo e T8) | e (TA) | e [ XXX......
911312 10 6| United Parcel Service Inc ... | 09/07/2011. | Fidelity 12.000 794 ...(65) 806 [ ..ovvrrereeenes | eevrrreenrnen(12) | e (12) | i | XXX......
911312 10 6 | United Parcel Service Inc .| 08/11/2011. | Fidelity. 36.000 2,286 4 2,617 [ oo | o331 | s (B3N [ e | e XXX......
911312 10 6| United Parcel Service INC.........c.cvevueveererneerneernnninne .. | 09/28/2011. | Fidelity........cvvrevereirerierircrierireenne 17.000 .1,045 148 1,382 | oo [ e (B37) | i (B37) | e [ o XXX......
92826C 83 9| VISAINC.....coiverireiiercieieisieieesiess st .| 11/03/2011. | Fidelity 70.000 .6,678 156 5,083 | oo | 1,595 | 1,595 ]l 269 XXX......
92826C 83 9| VISAINC.....iivoiiieirerriesieeiseiss s .| 10/25/2011. | Fidelity. 140.000 12,809 312 [ s s 10,165 | v | e 2,644 | i 2,644 | s | e XXX......
929160 10 9| Vulcan Materials Co..........cooceeerrremiernerieriseiraenins .. | 08/19/2011. | Fidelity.......ovorevvreererieiieeiierieenne 180.000 5,874 (1,091 6,893 | .ooovrivrrinnns | creeennn(1,020) | v (1,020) | oo 90 | XXX....o
929160 10 9| Vulcan Materials Co ... | 01/14/2011. | Fidelity 210.000 8,559 (1,273 8,042 | oo | D16 | 516 [ [ XXX......
G95089 10 1| Weatherford International Ltd .| 04/14/2011. | Fidelity 980.000 20,950
959802 10 9 |Western Union Co... 1o | 09/09/2011. | Fidelity.......cvvurrrevrereeieerniieisniseriens | eeverenine 1,680.000 | ...ccocenee 25,974
959802 10 9|Western Union Co... ... | 09/09/2011. | Fidelity. 260.000 4,020
00206R 10 2|AT&T Inc ... | 01/13/2011. | Fidelity 247.000 6,993
00206R 10 2|AT&T Inc oo | 0171312011, | Fidelity......o.vvvrevereiericiericnne 89.000 2,516
023135 10 6|Amazon.com ... | 12/12/2011. | Fidelity 11.000 2,132
023135 10 6 |Amazon.com ... | 10/31/2011. | Fidelity. 14.000 .2,805
023135 10 6|Amazon.com ... | 10/24/2011. | Fidelity. 9.000 2,127
023135 10 6|Amazon.com ... | 09/07/2011. | Fidelity 8.000 1,696
023135 10 6|Amazon.com ... | 12/12/2011. | Fidelity. 22.000 4,264
023135 10 6|Amazon.com ... | 12/12/2011. | Fidelity 17.000 3,295
029912 20 1|American Tower Corp ... | 12/05/2011. | Fidelity 4.000 236
029912 20 1|American Tower Corp... ... | 09/09/2011. | Fidelity. 34.000 1,773
029912 20 1|American Tower Corp... ... | 09/07/2011. | Fidelity 12.000 646
029912 20 1|American Tower Cory ... | 04/08/2011. | Fidelity. 98.000 4,994
029912 20 1 |American Tower Corp... ... | 12/05/2011. | Fidelity. 18.000 .1,063
029912 20 1|American Tower Corp... ... | 12/05/2011. | Fidelity 73.000 4,312
037833 10 0|Apple Computer Inc.. ... | 12/12/2011. | Fidelity 54.000 20,892
037833 10 0 |Apple Computer Inc.. ... | 12/05/2011. | Fidelity. 14.000 5,322
037833 10 0|Apple Computer Inc.. ... | 09/09/2011. | Fidelity 10.000 .3,694
037833 10 0|Apple Computer Inc.. ... | 09/07/2011. | Fidelity 7.000 2,667
037833 10 0 |Apple COMPULET INC......ovvvveeniirerieriiieririeiinns ... | 04/07/2011. | Fidelity.......ccooreverrirererirerirericcenne 28.000 9,516
037833 10 0|Apple Computer Inc.. .| 01/13/2011. | Fidelity. 8.000 2,724
037833 10 0 |Apple Computer Inc.. ... | 03/28/2011. | Fidelity. 14.000 4,723
056752 10 8|Baidu INC SPONS ADS........ccovvvmerirerererrerrerineriens F. | 10/05/2011. | Fidelity........ccoreverrrrerierrrrerienirennne 30.000 3,126
056752 10 8|Baidu Inc Spons ADS... . | F. | 09/07/2011. | Fidelity. 6.000 859
056752 10 8|Baidu Inc Spons ADS... . | F.| 05/18/2011. | Fidelity 26.000 .3,488
056752 10 8| Baidu INC SPONS ADS........ccoovvvmerirrirerreirerieeniens F. | 12/12/2011. | Fidelity......coocorevvreererierineirerineenne 15.000 1,926
056752 10 8|Baidu Inc Spons ADS... . | F.| 10/05/2011. | Fidelity 17.000 477
097023 10 5|Boeing Co .| 08/10/2011. | Fidelity. 83.000 5,190 [ et XXX | 5,288 | e BT | it (128) [ e | e | e (128) [ | 3,288 e | v (98) [ civiieenn(98) | 230 | L XXX
097023 10 5|BO0EING CO....ovovuivurirrireiieeiseisesisseseessesieeissenas ... | 09/09/2011. | Fidelity.......cvoevvreereieerieciierieenne 9.000 621 [ oo XXX [ e 21 | e BBT | B4 | i [ [ 38 | | eeinnB21 [ [ |0 i [ XXX
097023 10 5|BO0EING CO....oucevmvvrrvrrrrrrirrireeseriseriesieseenissenne .. | 09/07/2011. | Fidelity........cvvrevercercrierirerirenircenne 8.000 524 | oot XXX | 582 | D22 | B0 | s [ |30 | | 852 | | s (V28 - (29) [ oovvereerrinens | e XXX
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097023 10 5|BO0EING CO.....ucovuvvrrvrrrierirrireiieriseriesieneeneseneans | oee 08/10/2011. | Fidelity.........ovvvuereenrrrerirerireiieiienns 22.000 1,376 83 1,518

097023 10 5|Boeing Co ... | 12/12/2011. | Fidelity 32.000 2,251 149 2,237

097023 10 5|Boeing Co .| 09/09/2011. | Fidelity. 6.000 293 28 420

14040H 10 5| Capital One Financial COrp........coccurrveervenerierercens .. | 09/09/2011. | Fidelity........cvorevercercrierierierircenne 15.000 612 (388) 251

14040H 10 5| Capital One Financial Corp.. ... | 09/09/2011. | Fidelity. 5.000 204 9 222

14040H 10 5| Capital One Financial Corp.. .1 09/07/2011. | Fidelity. 14.000 629 (362) 234

14040H 10 5| Capital One Financial Comp.......ccoucuervervrnerrerercens oo | 08/11/2011. | Fidelity......o.cvvrevereererierincrierireenne 67.000 2,592 (1,731) 1,120

14040H 10 5| Capital One Financial COrp.........ccccovvvvervnriirerirens ... | 12/12/2011. | Fidelity 64.000 2,924 121 2,845

172967 10 1|Citigroup Inc ... | 05/09/2011. | Fidelity 31 0

097023 10 5|Deere & Co .. | 02/28/2011. | Fidelity.......cvvuevereircierieciieeieenne 88.000 7,814 (391) 6,918

260543 10 3| DOW ChemICal............coovvervemreerereseeeressiessieenienes .. | 02/28/2011. | Fidelity. 72.000 2,618 (823) 1,635

260543 10 3| DOW ChemICal..........ccoreuivrerirerireeiniseiserieninens .| 09/07/2011. | Fidelity. 16.000 437 (114) 432

260543 10 3 [DOW ChemICal........cvvrrvrerrrireirerieieieriseienieienis .. | 09/09/2011. | Fidelity........crvrvrerirrrrrcireieieiineines 11.000 282 ..(78) 297

260543 10 3| DOW ChemiCal............ccoverveemreereerereressiessessines .. | 02/28/2011. | Fidelity. 105.000 3,817 (749) 2,836

260543 10 3| DOW ChemICal.........ccvvvvurirriiererneiieeiseissiieeinens .. | 09/26/2011. | Fidelity 76.000 2,005 (604) 1,991

260543 10 3| DOW ChemiCal..........ccouvuurveerirmriieriinireiierinniiens .. [ 09/09/2011. | Fidelity........cvoreverrreerinrierirerircinne 91.000 2,334 (723) 2,384

263534 10 9|Du Pont. ... | 02/28/2011. | Fidelity 65.000 3,529 (755) 2,488

263534 10 9|Du Pont. ... | 09/07/2011. | Fidelity 19.000 905 (254) 694

263534 10 9|Du Pont. ... | 09/28/2011. | Fidelity. 25.000 913 (334) 913

263534 10 9(Du Pont. ... | 09/09/2011. | Fidelity. 32.000 .1,450 (427) 1,169

263534 10 9|Du Pont. ... | 05/18/2011. | Fidelity. 63.000 3,328 (842) 2,301

263534 10 9|Du Pont. ... | 02/28/2011. | Fidelity 72.000 .3,909 (962) 2,630

263534 10 9(Du Pont. ... | 12112/2011. | Fidelity. 41.000 .1,950 (322) 1,723

263534 10 9|Du Pont. . ... | 09/28/2011. | Fidelity. 42.000 1,833 (225) 1,870

263534 10 9|Du Pont.................. ... | 12/12/2011. | Fidelity 76.000 3,616 (497) 3,294

302182 10 0|Express Scripts In ... | 09/07/2011. | Fidelity. 8.000 241 (191) 241

302182 10 0|Express Scripts Inc... ... | 04/07/2011. | Fidelity 134.000 7,573 (3,202) 4,041

302182 10 0 |Express Scripts Inc... ... | 10/12/2011. | Fidelity. 40.000 .1,558 (758) 1,404

302182 10 0|Express Scripts In ... | 09/09/2011. | Fidelity. 16.000 708 (303) 562

302182 10 0|Express Scripts Inc... ... | 09/07/2011. | Fidelity 18.000 964 (341) 632

302182 10 0|Express Scripts Inc... ... | 10/12/2011. | Fidelity 62.000 2,415 (1,081) 2,270

302182 10 0|Express Scripts Inc... ... | 12/12/2011. | Fidelity 74.000 .3,364 (478) 3,521

302182 10 0|Express SCripts INC.......ccuvveeremrvieriererieiserinniiens .. [ 10/12/2011. | Fidelity.......ovvvveverrrcierirerirericnne 43.000 1,675 (278) 2,046

345370 86 0| FOrd Motor Co........ocvumremririeeieeienisesesieninens .. | 04/15/2011. | Fidelity 202.000 .2,960 (1,045) 2,347

345370 86 0 [Ford Motor Co.........coeuvuereieiriirieieieeieie e .. | 04/15/2011. | Fidelity 276.000 4,045 (1,254) 3,381

345370 86 0| FOrd Motor Co........ceumverrrereeeeierieeineesesiseniens .. | 08/09/2011. | Fidelity........coorevererrcrirerrrerierireenne 160.000 1,750 (613) 2,074

345370 86 0| FOrd Motor Co........vuumeemirciierieciieeseeiieninees .. | 04/15/2011. | Fidelity 41.000 601 (157) 531

345370 86 0| FOrd MOtor CO......coouvvrririrciiesisieee s .| 08/09/2011. | Fidelity. 569.000 6,224 (3,190) 6,363

35671D 85 7 |Freeport McMoran C & G........ccvcveererneerneeineineiiinns | e 01/28/2011. | Fidelity.......cooueveeerererercrrerirseirerins 69.000 7,239 (1,420) 6,866

35671D 85 7 |Freeport McMoran C & G ... | 04/20/2011. | Fidelity 66.000 3417 (860) 3,103

35671D 85 7 |Freeport McMoran C & G ... | 01/28/2011. | Fidelity. 3.000 315 ..(78) 282

35671D 85 7|Freeport McMoran C & G.......cccovveurereirceineinciis .. | 06/20/12011. | Fidelity.......ooooevereercrieiirciiericenne 43.000 2,127 (544) 2,038

35671D 85 7|Freeport McMoran C & G.......cccoeveverereennceinerierinens .| 0412072011, | Fidelity......oooovvrrverrercerciieeneriees 27.000 1,398 (342) 1,280
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35671D 85 7 |Freeport McMoran C & G.......cocvveererienieiniiincriens .. | 06/20/2011. | Fidelity........cooevevrererierireiieriricenne 58.000 2,869 (343) 3,140 | oo, (271)] .. (V24 IR B XXX......

35671D 85 7 |Freeport MCMoran C & G........ccovveverereerieesernerinens ... | 06/20/2011. | Fidelity 36.000 1,781 (200) 1,962 (181)] ..

38141G 10 4 |Goldman Sachs ... | 05/18/2011. | Fidelity 5.000 698 ...(88) 753

38141G 10 4|Goldman Sachs oo | 02/14/12011. | Fidelity........cvvrevercercrerirerirericenne 38.000 6,308 (668) 5,722

38141G 10 4|Goldman Sachs ... | 05/18/2011. | Fidelity 19.000 2,652 (291) 2,904

38141G 10 4|Goldman Sachs ... | 05/18/2011. | Fidelity. 5.000 698 .(91) 750

38141G 10 4|Goldman Sachs oo | 08/11/2011. | Fidelity......o.cvvrevereererierincrierireenne 15.000 1,750 (272) 2,250

38141G 10 4 |Goldman Sachs ... | 09/07/2011. | Fidelity. 8.000 854 ..(83) 1,263

38141G 10 4|Goldman Sachs ... | 09/07/2011. | Fidelity 6.000 670 ...(62) 947

38141G 10 4 |Goldman Sachs oo | 08/11/2011. | Fidelity.......vvvrevereirerieiieeireeieenne 9.000 .1,050 ..(93) 1,420

38141G 10 4|Goldman Sachs ... | 09/07/2011. | Fidelity 23.000 2,456 ...(60) 3,807

38141G 10 4|Goldman Sachs ... | 09/07/2011. | Fidelity 22.000 2,349 ..(18) 3,682

38141G 10 4 |Goldman Sachs oo | 09/07/2011. [ Fidelity.......cvvvvrvrerieiererireirsniiis 18.000 1,922 12 3,039

406216 10 1|Halliburton Co... ... | 11/29/2011. | Fidelity. 22.000 706 9) 889

406216 10 1 |Halliburton Co... ... | 09/26/2011. | Fidelity 67.000 2,403 ..(27) 2,708

406216 10 1|Halliburton Co... oo | 09/23/2011. | Fidelity........cvvveverrieierireiirericinne 58.000 2,186 ..(23) 2,345

406216 10 1|Halliburton Co... ... | 09/07/2011. | Fidelity 27.000 A172 (1) 1,091

428236 10 3 |Hewlett-Packard Co ... | 05/20/2011. | Fidelity. 216.000 8,112 (1,353) 7,740

428236 10 3|Hewlett-Packard Co ... | 01/13/2011. | Fidelity. 84.000 3,753 502 4,038

428236 10 3 |Hewlett-Packard Co ... | 05/20/2011. | Fidelity. 21.000 789 (142) 742

459200 10 1 ... | 10/21/2011. | Fidelity. 4.000 708 (501) 86

459200 10 1 ... | 09/09/2011. | Fidelity 22.000 .3,584 (547) 2,682

459200 10 1 ... | 09/07/2011. | Fidelity. 15.000 2,555 (435) 1,766

459200 10 1 ... | 12/12/12011. | Fidelity 27.000 5,223 (2,510) 1,453

459200 10 1(IBM... ... | 10/21/2011. | Fidelity 32.000 5,666 (1,370) 3,327

459200 10 1 ... | 12/12/2011. | Fidelity 29.000 5,610 (1,602) 2,654

459200 10 1 ... | 12/12/12011. | Fidelity 31.000 5,997 (479) 4,070

459200 10 1 ... | 12112/2011. | Fidelity. 23.000 4,450 (375) 3,001

46625H 10 0|JPMorgan ... | 12/12/2011. | Fidelity 147.000 4,932 (325) 5,911

46625H 10 0|JPMorgan ... | 09/07/2011. | Fidelity. 22.000 799 ..(49) 885

46625H 10 0|JPMorgan ... | 05/18/2011. | Fidelity 95.000 4,088 (210) 3,820

46625H 10 0|JPMorgan ... | 12/12/2011. | Fidelity 94.000 3,153 (129) 3,859

517834 10 7|Las Vegas Sands COrp........ccccrmrrererirneerrinenins oo | 03/11/2011. | Fidelity.......vvvreverrierierirciirericnne 78.000 3,275 (1,113) 2,471

517834 10 7|Las Vegas Sands Corp. ... | 02/10/2011. | Fidelity 39.000 1,782 (557) 1,235

517834 10 7|Las Vegas Sands Corp. .| 03/04/2011. | Fidelity. 81.000 3,529 (1,156) 2,566

517834 10 7|Las Vegas Sands COrp........ouwurrermerereerneennerins oo | 03/11/2011. | Fidelity........cvvrevererereerieriecircenne 77.000 3,233 (111) 3,427

580135 10 1|McDonalds Corp... ... | 12/12/2011. | Fidelity 4.000 384 ..(20) 287

580135 10 1|McDonalds Corp... .| ... | 09/07/2011. | Fidelity 8.000 715 .(39) 575

580135 10 1| McDONAIAS COMP....vuurevueerrererrerirerireereeiserierinnes oo | 02/10/2011. | Fidelity.......vvvrerereircieerieeierieenne 74.000 5,450 (362) 5,318

580135 10 1|McDonalds Corp... ... | 12112/2011. | Fidelity. 37.000 .3,549 .(22) 2,818

580135 10 1|McDonalds Corp... ... | 12/12/2011. | Fidelity 49.000 4,700 91 3,852

58933Y 10 5|Merck & Co. .| 01/06/2011. | Fidelity......ooevvverernricicieeiiseiies 180.000 6,609 1 6,488
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58933Y 10 5|Merck & Co. [ 01/06/2011. | Fidelity........ovvveverrirrircrierireries 76.000 2,790 4 2,743

58933Y 10 5 |Merck & Co. ... | 01/06/2011. | Fidelity 173.000 6,352 51 6,285

59156R 10 8| MetLife INC...vuevvrreeirriieee s ... | 09/09/2011. | Fidelity. 101.000 .2,967 (164) 4,325

59156R 10 8| MEtLife INC....vvuvveeviririciceiesieeeeeiii .. | 09/07/2011. | Fidelity........cvorevercrrcrierirerirerircenne 48.000 1,557 ..(78) 2,055

59156R 10 8| MetLife Inc.... ... | 12/12/2011. | Fidelity 118.000 3,842 (452) 4,792

59156R 10 8 |MetLife Inc.... ... | 09/09/2011. | Fidelity. 16.000 470 ...(26) 685

59156R 10 8| MEtLIfe INC..ovvvvvreecereieeieerieeiseee i oo | 09/09/2011. | Fidelity........cvvrevereererierirerierireenne 19.000 558 (108) 736

64110D 10 4|Netapp Inc.... ... | 08/23/2011. | Fidelity. 17.000 596 9 944

64110D 10 4|Netapp Inc.... .| 08/23/2011. | Fidelity. 109.000 5,105 60 6,050

641100 10 4| Netapp INCuuevevvreereireiieieieeeeesessee s .. | 08/23/2011. | Fidelity.......vvvrevrreircrierieciireeieenne 70.000 2,456 ...(85) 3,763

674599 10 5| Occidental Petroleum Corp.. ... | 04/07/2011. | Fidelity 56.000 5,843 (2,342) 3,152

674599 10 5| Occidental Petroleum Corp.. ... | 04/08/2011. | Fidelity 30.000 3,104 (1,108) 1,835

674599 10 5| Occidental Petroleum Corp ... | 04/07/2011. | Fidelity........cooevvrrireiieriicireriene 17.000 1,774 (628) 1,040

674599 10 5| Occidental Petroleum Corp.. ... | 04/15/2011. | Fidelity 16.000 1,548 (581) 988

674599 10 5| Occidental Petroleum Corp.. .| 04/08/2011. | Fidelity. 19.000 .1,966 (690) 1,173

674599 10 5| Occidental Petroleum COorp.........cc.oevvrereveiriniiines ... | 04/15/2011. | Fidelity.......ocoorevevrirrerierircirericnne 39.000 3,774 (640) 3,186

674599 10 5| Occidental Petroleum COrp.........cc.ocvvnrereernneinneinnns ... | 04/15/2011. | Fidelity 15.000 1,451 (259) 1,213

68389X 10 5| Oracle Corp. ... | 09/07/2011. | Fidelity 12.000 270 (106) 270

68389X 10 5| Oracle Corp. ... | 08/23/2011. | Fidelity. 263.000 6,922 (2,318) 5914

68389X 10 5| Oracle Corp. ... | 12112/2011. | Fidelity. 59.000 .1,840 (504) 1,342

68389X 10 5| Oracle Corp. ... | 09/09/2011. | Fidelity. 62.000 1,611 (530) 1,411

68389X 10 5| Oracle Corp. ... | 09/07/2011. | Fidelity 35.000 1,034 (299) 796

68389X 10 5| Oracle Corp. ... | 12/12/2011. | Fidelity 156.000 4,866 (1,348) 3,535

68389X 10 5| Oracle Corp. ... | 12/12/12011. | Fidelity 127.000 .3,961 (1,022) 2,953

68389X 10 5| Oracle Corp. ... | 12/12/2011. | Fidelity 128.000 .3,993 (856) 3,150

704549 10 4|Peabody Energy Corp.. ... | 06/10/2011. | Fidelity. 17.000 978 (368) 719

704549 10 4|Peabody Energy Corp.. ... | 05/18/2011. | Fidelity 60.000 3,513 (1,300) 2,538

704549 10 4 |Peabody Energy Corp.. ... | 04/15/2011. | Fidelity. 67.000 4,313 (1,452) 2834

704549 10 4|Peabody Energy Corp.. ... | 08/29/2011. | Fidelity 5.000 213 ...(85) 235

704549 10 4 |Peabody Energy Corp.. ... | 06/15/2011. | Fidelity. 89.000 4,949 (1,511) 4,184

704549 10 4|Peabody Energy Corp.. ... | 06/10/2011. | Fidelity 38.000 2,186 (645) 1,786

704549 10 4|Peabody Energy Corp.. ... | 08/29/2011. | Fidelity 60.000 2,559 (1,135) 2,704

704549 10 4| Peabody Energy COrp........cccvumvenirenivnerirerernenns ... | 08/29/2011. | Fidelity........cvoreverrirererierirerirnenne 57.000 2,431 ...(61) 3,586

718172 10 9| Philip Morris Intl Inc ... | 01/18/2011. | Fidelity 19.000 1,070 (114) 998

718172 10 9| Philip Morris Intl Inc ... | 01/13/2011. | Fidelity. 30.000 .1,685 (181) 1,575

718172 10 9| Philip Morris Intl Inc 1o | 01/10/2011. | Fidelity........cvvrvercircrerreeirecireenne 72.000 4,227 (434) 3,780

718172 10 9| Philip Morris Intl Inc .| 01/18/2011. | Fidelity. 108.000 6,084 10 6,331

740189 10 5| Precision Castparts COrp..........ccouuurrrveririernriniiinns ... | 09/07/2011. | Fidelity. 6.000 956 (199) 637

740189 10 5| Precision Castparts COrp..........cocverreerernrerreneris v | 1211202011 | Fidelity......ocvvereeicieriseerieenne 17.000 2,760 (492) 1,875

740189 10 5| Precision Castparts Corp. ... | 09/09/2011. | Fidelity. 16.000 2,427 (463) 1,764

740189 10 5| Precision Castparts Corp. ... | 12/12/2011. | Fidelity 38.000 6,169 (964) 4,326

756577 10 2|{Red Hat INC........covuivriiiiieeicseeeeeis .. | 08/04/2011. | Fidelity........cooevvrrererirrinriireriseenne 39.000 1,633 (199) 1,581

756577 10 2|Red Hat INC........cvvvmcvirririireecrieeeeieeis oo | 06/23/2011. | Fidelity........cvorevercercrierierirerireenne 125.000 5,214 (639) 5,067
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
756577 10 2|Red Hat INC.....c..cvvveverriieieecirccrieeis .. | 08/04/2011. | Fidelity........cooreverveeerierirerirerircenne 73.000 3,056 93 3,425 (369) (369) | veveeeerrierire | e XXX......
756577 10 2|Red Hat INC........ovvvmvrrririierieeieeieseesisenins ... | 08/04/2011. | Fidelity 52.000 2,177 116 2,490 (313) (Y1) IR B XXX......
79466L 30 2| Salesforce.com Inc ... | 02/25/2011. | Fidelity. 63.000 8,708 (3,676) 4,640
85590A 40 1 |Starwood Hotels ... | 08/09/2011. | Fidelity........cooreverrererierirerirerireenne 128.000 6,270 (1,007) 6,773
87612E 10 6 |Target Corp ... | 02/07/2011. | Fidelity 119.000 6,348 .(73) 7,082
881624 20 9|Teva Pharmaceutical ADR .102/11/2011. | Fidelity. 70.000 3,594 164 3,813
881624 20 9|Teva Pharmaceutical ADR..........cccuuevvereerirneenennns F. | 02/11/2011. | Fidelity.......occreverrererierineiirerirseenne 63.000 3,234 219 3,503
88579Y 10 1|3M Company.... ... | 01/10/2011. | Fidelity. 38.000 3,333 (161) 3,119
88579Y 10 1|3M Company.... .| 01/10/2011. | Fidelity. 46.000 4,035 (198) 3,772
88579Y 10 1 [3M COMPANY.......covurimrirniiriereiieeiseiseriesiseeneeees 1| 01/10/2011. | Fidelity.......vvvrevereircieiiecieeieinne 37.000 3,246 29 3,222
907818 10 8| Union Pacific Corp. ... | 08/04/2011. | Fidelity. 45.000 4,577 (3,212) 958
907818 10 8| Union Pacific Corp. ... | 12/12/2011. | Fidelity 70.000 7,111 (4,124) 2,362
907818 10 8| Union Pacific Corp. ... | 09/09/2011. | Fidelity........ccovvvrrivreiienircireriene 11.000 936 (559) 460
907818 10 8| Union Pacific Corp. ... | 09/07/2011. | Fidelity. 12.000 1,091 (620) 492
907818 10 8| Union Pacific Corp. ... | 08/04/2011. | Fidelity 25.000 2,543 (695) 1,621
907818 10 8| Union Pacific Corp. v | 1211202011 | Fidelity......ovvvrevercicenirciiericenne 12.000 1,219 (552) 560
907818 10 8| Union Pacific Corp. ... | 12/12/2011. | Fidelity 42.000 4,267 (1,370) 2,522
913017 10 9| United Technologies COrp..........cccuervrrrverernrernnens ... | 12/12/2011. | Fidelity 133.000 10,070 (4,598) 5,871
913017 10 9| United Technologies Corp.... ... | 11/29/2011. | Fidelity. 33.000 2,354 (417) 2,181
913017 10 9| United Technologies Corp ... | 09/07/2011. | Fidelity 19.000 1,387 (245) 1,250
913017 10 9| United Technologies Corp.... ... | 12/12/2011. | Fidelity. 3.000 227 ...(68) 168
913017 10 9| United Technologies Corp ... | 12/12/2011. | Fidelity 43.000 3,256 (194) 3,190
91912E 10 5| Vale Do Rio Doce ADR ... | 04/11/2011. | Fidelity. 251.000 8,439 (1,852) 6,825
949746 10 1|Wells Fargo & Co ... | 04/19/2011. | Fidelity 111.000 3,351 29 3,469
949746 10 1|Wells Fargo & Co .| 04/19/2011. | Fidelity 107.000 3,231 (155) 3,161
949746 10 1| Wells Fargo & Co. . 04/26/2011. | Fidelity 124.000 3,557 22 3,864 . (307) (307)
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS.................cccooiieiiis oveveieiiieieieeeteteeeeeeeee e sesesseneneaes | ceeeens 1,237,127 | ... XXX..oooooo. | ... 1,075,541 | .........1,263,342 | .....(187,795) | .coocovvevevecea O | i 0. (187,795) | .ooovvvricinnn (L P 1,075,541 | ................ 0 ... 161,586 | ....... 161,586
Common Stocks - Mutual Funds
301722 87 2|M &N Technology Series. ... | 01/10/2011. | Fidelity 2,163.000 25,696 (7,311)
563821 54 5[M & N World Opportunity. ... | 11117/12011. | Fidelity. 3,873.000 28,467 232
301722 34 4|M &N Life Sciences Series.......c.cwwreirersimansenns .| 08/26/2011. | Fidelity.....ocoovveevenrreneriinnisnnirininnes | cernnninns 1,987.000 | ..ocoorennee 22,076 (2,663)
9299999. Total - Common Stocks - Mutual Funds 76,239 ...72,963 ..82,705 | ......... (9,742) 0 0 (9,742) 0
9799997. Total - COMMON SHOCKS = Pt 4.ttt st eoissses st | cneises 1,313,366 [ ... XXX oorovis | s 1,148,504 | ........... 1,346,047 | ...... (197,537) | oo [0 0 [ (197,537) | oo 0
9799998 Total - Common Stocks - Summary Item from Part 5 524,231 | .ooco. XXX v | v 576,189 0 [ i 576,190 [ | e (51,960)| ........ (51,960) | .......... 4470 |..... XXX......
9799999, TOtal - COMMON SHOCKS. ...ttt etk eb bbbkttt enins | cbenias 1,837,597 | oo XXX | v 1,724,693 | . .1,346,047 | ...... (197,537) | covvvvrirnnnad (U 0 [ (197,537) | cvoovenrrinnn 0 .1,724,694 0] 112,902 | ....... 112,902 | ........ 12,645 |..... XXX......
9899999. Total - Preferred and COMMON SHOCKS........uerieruiresiiisierserseris s sssisssisies | sessessessssss st sens s st st sensssssenses | nsssans 1,837,597 [ .oooeee XX | s 1,724,693 [ .oovvnene 1,346,047 | ... (197,537) | oo 0 | oo [V (197,537) | ccvovvvrnnnnd 0 [ 24,694 | . 0] e 112,902 | ....... 112,902 | ........ 12,645 |..... XXX.oone
9999999. Total - Bonds, Preferred and COMMON STOCKS..............vuurrirrireriieiiiiiiins coieisseesssesessssessesesseesessiesssee st sssessessissssessesssseesessinss | avins 14,331,508 | ......... ) 0. R [ 14,211,259 | .......... 8,806,402 | ...... (197,537) | ......... (16,240) 0 (213,777) (V) 13,955,840 | ....cccceuncnd 0] 373,408 | ....... 373,408 | ...... 180,792 |..... XXX......
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
3134A4 AA 2 |FHLMC Refinance Bond.. ... | 02/15/2011 | Fidelity.. 09/26/2011 | Fidelity. . 61,620 | oo . (310)
3134A4 AA 2 |FHLMC Refinance Bond.. w |- | 02/15/2011 | Fidelity.. ... | 05/12/2011 | Fidelity. . 14,764 | ... . (28)
3134A4 KX 1 |FHLMC Refinance Bond...........ccoceverrrenrrenerinens v | 02/15/2011 | Fidelity......vvrererreereeerierirerirenes 05/12/2011 | FIdlitY......oocvvrverrercicrieiieniees | cevvreenienns 64,000 | ............75,104 | ............. 79,552 | wovrvocrirnes 75,000 (104)
31398A 5W 8|FNMA......... ...| 01/11/2011 | BOFA.... 07/26/2011 965,000 .966,649 955,298 | ..ovvoerrcrirerin | s 1,809 [ oo
3135G0 BJ 1|FNMA........ ... | 07/26/2011 | PFOR.... ... | 1211212011 965,000 978,847 971,742 (747)
912828 PQ 7|US Treasury Note. ...| 03/18/2011 | CHSI 09/06/2011 155,000 | ............ 155,075 | oovouenae 157,956 155,064 (11)
912828 PQ 7 |US Treasury Note. ... | 03/25/2011 ...| 09/06/2011 .531,000 541,126 530,104 150
912828 PQ 7|US Treasury Note. ... | 05/23/2011 .| 09/06/2011 .175,000 178,337 175,933 (92)
912828 PQ 7|US Treasury Note. ... | 07/25/2011 09/06/2011 [ GSCO.......ocvvuiriciicriierieriiins | ceviieiins 25,000 25477 | ... 25,326 (11)
912828 KM 1|US Treasury Note. ... | 03/24/2011 05/23/2011 175,000 | ............195,564 | ............ 196,222 194,930 (634)
912828 PR 5|US Treasury Note. ... | 03/24/2011 12/12/2011 .265,000 266,374 265,076 (37)
912828 PR 5|US Treasury Note. ... | 03/24/2011 09/06/2011 300,000 | ............300,069 | ............ 301,777 300,054 (14)
912828 PR 5|US Treasury Note. ... | 03/24/2011 .| 08/03/2011 .165,000 .165,759 165,034 7
912828 PR 5|US Treasury Note. ... | 03/29/2011 12112/2011 .165,000 vevrene 165,855 164,962 18
912828 QA 1|US Treasury Note. ... | 09/06/2011 1112212011 | GSCO.....vvrverierierirerineeiirins | cerevirinenns 10,000 | .cooovreeer 10,341 | i, 10,629 | oo 10,331 (10)
912828 QS  2|US Treasury Note. ... | 09/06/2011 09/09/2011 .. A77,140 177,186 10
0599999, Total - Bonds - U.S. Government....................... .4,303,660 | ........... 4,242,086 0 (18) 0
Bonds - U.S. Special Revenue and Special A t
31416W H3 9 ... | 04/29/2011 05/25/2011 .0 (34) (34)
31416W H3 9 ... | 04/29/2011 06/25/2011 0 (34) (34)
31416W H3 9 ... | 04/29/2011 07/25/2011 0 (65) (65)
31416W H3 9 ... | 04/29/2011 08/25/2011 0 (85) (85)
31416W H3 9 ... | 04/29/2011 09/25/2011 0 (81) (81)
31416W H3 9 ... | 04/29/2011 10/25/2011 0 (230) (230)
31416W H3 9 ... | 04/29/2011 11/25/2011 0 (221) (221)
31416W H3 9 ... | 04/29/2011 ... | 12/25/2011 0 [ | s [ . 0
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.............ciiiiiiiiiiiiiiniisesisissssissiisnienes 0 0 0 0 0 [ oo 0 (750) (750) 0 0
Bonds - Industrial and Miscellaneous
91160H AC 1| US BaNCOM......cverirrririrriereriseierssiseiesiesninine v | 02/28/2011 | Fidelity.......ovoeverecererieieriinieis 09/07/2011 | Fidelity........oovverevmrrerernerieinnns | erirernnennn65,000 | i 66,181 | ovovvreee. 65,674 | oo 65,746 (73) (73) | v 2,037 | oo 773
91160H AC 1| US BaNCOIP.....rvurrrrrirrireererierieriesieseseessniens ... | 02/28/2011 | Fidelity.. 08/01/2011 | Fidelity. .86,544 85,756 | .... 86,072 (315) (315)
949744 AA  4|Wells Fargo & Co ... | 02/22/2011 | Fidelity.. ... | 08/01/2011 | Fidelity. ...23,000 | .. .23,502 23,189 | ... 23,268 (80) (80) [ ovvevene 445 | ... 140
14912L 4C 2| Credit Suisse FB..... F.| 05/09/2011 | FBCO......coovueremrrreriririrrieerinns 11/15/2011 [ FBCO.....voreverrerrieriverrerierens | v 170,000 | .oovveneee 175,038 | c.covveneee 170,000 170,000 | .ovovvevnrverrene | cvrreeeree(8,038) [ oo | verirenenen(5,038) | v [ | v | v [ 10,412 | ...... 5,033
717081 CZ 4 |Pfizer InC.....ccoce.ue. ... | 03/29/2011 [MSCO......cooivririririsrisnriserieens 12/08/2011 .170,000 .. 177,138 171,798 173,138 | o [ eeneenenne($,000) [ o | eovineeeenn(4,000) | oo Lo | eevneenn(1,340) | oo (1,340) | e 5,968 | ... 294
3899999, Total - Bonds - Industrial and Miscellaneous...............cccovoivriiiiiniiiiins covvivieinnas .513,000 | .. ..528,403 | .... 516,417 518,224 0]....(10179) | .ccocovvee0 | e (10,179) | e 0 | 0 | el .(1,808) | e (1,808) | . 18,862 | ...... 6,240
8399998. TOHAI = BOMAS. etttk eEE LRttt | ereniand 4,726,523 | ......... 4,787,029 | ......... 4,835,849 | ........... 4,776,833 | .o 0 | eee(10197) [ o0 | (10,197) | cviiiininnl0 [ i 0 [ e 59,018 | ......... 59,018 | ....... 45,195 |..... 13,405
C on Stocks - Industrial and Miscell
139594 10 5|Capella Ed Co v | e | 06/27/2011 [ Fidelity.......ovvvvveirierirerieriens 09/08/2011 | Fidelity........coovverrreerrnrirerirerins | v 180.000 | wooovvreeereenn 7,927 | i 5,421 | 7,927 0 [ e | e (2,50) | .......... (V2R 10LC) T OO RN
143658 30 0| Camnival COMP......ccuuerrmrereereriserseessesesseessesiseinna oo | 03/28/2011 | Fidlity......cvvvererneerreireireiicrirees 11/08/2011 | Fidelity......coovevnerrrererreirserirerineens | v 770.000 29,902 0 [ e | e (3,927) | vvvvees [T 724 R PR
254709 10 8| Discover Financial SVCS...........ccovrvvrrrvrrirnrirernnins ... | 05/24/2011 | Fidelity.. 11/01/2011 | Fidelity. 350.000 | .cooereeen.8,974 | L 8,443 | 8,974 .0 (531) (531)
268648 10 2|EMC Corp.............. ... | 04/26/2011 | Fidelity.. ver | 09/07/2011 | FIdlitY......oovvvrverrereirerierienines | cevvrreeienns 19.000 543 0 (128) (128)
268648 10 2|EMC Corp.............. <. | 0412612011 | Fidelity......cvvvrereeerreireirerirerienes 08/23/2011 | Fidelity. 247.000 | .cooooerennn8,949 | 5,070 | i 6,949 0 [ e | e (1,879) [ vvvees (G 74S) | R R
268648 10 2|EMC Corp.............. wor | 0412612011 | Fidelity......coooeverreerrireirerireriens 09/09/2011 | FIdity.......ocvvreverrerrirerieireriiees | cevvreeeienes 23.000 648 0 (175) (175)
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and

Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends

268648 10 2|EMC Corp.............. oo | 0412612011 | Fidelity......c..ovvvrevererrriererireriens 09/07/2011 | Fidelity........cvoveverrieerierineirerires | v 4.000 0 (18) (18)

294821 60 8|Erickson ADR F.| 04/04/2011 | Fidelity.. 08/25/2011 | Fidelity.......cvvreverrereercrieeineenes | cerreens 2,590.000 0

370334 10 4|General Mills Inc ... | 03/22/2011 | Fidelity.. 11/08/2011 | Fidelity. 920.000 0

48203R 10 4| Juniper Networks Inc v | 0472172011 | Fidelity......cvvrverrcerereierireriens 06/10/2011 | Fidelity........cvvvrerereeirerirerirerins [ v 190.000 0

65248E 10 4 |News Corp ...| 08/01/2011 | Fidelity.. 09/06/2011 | Fidelity. 570.000 0

65248E 10 4 |News Corp ... | 07/26/2011 | Fidelity.. 09/07/2011 | FidElity......cvoevvrererrereseiirrnsieinnns | vveeriinis 37.000 .0

655844 10 8| Norfolk Southern Corp...........oowweeverneerieerervnrinens ... | 02/28/2011 | Fidelity 11/14/2011 | Fidelity. 250.000 0

690768 40 3 |Owens lllinois Inc. ... | 06/20/2011 | Fidelity.. 11/08/2011 | Fidelity.......cvvvvvreverireirerrrrireiienes | cvrvieinns 100.000 .0

690768 40 3|Owens lllinois Inc. ... | 09/08/2011 | Fidelity.. 11/08/2011 | Fidelity. 260.000 0

747525 10 3| Qualcomm Inc ...| 01/10/2011 | Fidelity 09/09/2011 | Fidelity. 0

747525 10 3| Qualcomm Inc ...| 01/10/2011 | Fidelity.. 09/07/2011 | Fidelity. 0

747525 10 3|Qualcomm Inc ...| 01/10/2011 | Fidelity.. 08/31/2011 | Fidelity. 0

863236 10 5| Strayer Education INC...........ccccovvunriivniivcreciins ...| 06/21/2011 | Fidelity 08/30/2011 | Fidelity. 0

929160 10 9| Vulcan Materials Co. ...| 07/18/2011 | Fidelity.. 08/19/2011 | Fidelity. 0

939640 10 8|Washington Post Co.... ...| 06/17/2011 | Fidelity.. 09/13/2011 | Fidelity. 0

018490 10 2| Allergan INC......cc.evvervvrerirerereeirierineriesieseseeens . | 09/27/2011 | Fidelity. 12/12/12011 | Fidelity. 0

018490 10 2|Allergan Inc. ...| 10/03/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

025816 10 9 |American Express Co.. ... | 05/27/2011 | Fidelity.. 09/09/2011 | Fidelity. 0

025816 10 9 |American Express Co.. ... | 05/27/2011 | Fidelity.. 09/07/2011 | Fidelity. 0

029912 20 1|American Tower Corp.. ... | 09/14/2011 | Fidelity.. 12/05/2011 | Fidelity. 0

037411 10 5|Apache Corp. ...| 01/07/2011 | Fidelity.. 10/06/2011 | Fidelity. 0

037411 10 5|Apache Corp.... ...| 01/07/2011 | Fidelity.. 09/07/2011 | Fidelity. 0

037411 10 5|Apache Corp. . | 01/07/2011 | Fidelity.. 09/07/2011 | Fidelity. .0

037411 10 5|Apache Corp.... .| ... | 04/04/2011 | Fidelity.. 10/06/2011 | Fidelity. 0

056752 10 8|Baidu Inc Spons ADS.. . |F.| 09/09/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

056752 10 8| Baidu Inc Spons AD: F.| 09/19/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

088606 10 8|BHP Billiton Ltd ADR... . |F.| 02/10/2011 | Fidelity.. 05/10/2011 | Fidelity. 0

097023 10 5|Boeing Co.... ... | 05/04/2011 | Fidelity.. 12/12/2011 | Fidelity. .0

126408 10 3|CSX Corp. ... | 01/19/2011 | Fidelity.. 08/29/2011 | Fidelity. 0

126408 10 3|CSXCorp ... | 01/19/2011 | Fidelity.. 09/07/2011 | Fidelity. .0

126408 10 3|CSX Corp ...| 01/31/2011 | Fidelity.. 08/29/2011 | Fidelity. 0

126408 10 3|CSX Corp oo | ... | 06/16/2011 | Fidelity.. 09/09/2011 | Fidelity. 0

126408 10 3| CSX COMP..ouvvuverrieirirerirerirresseieseriesiesescesnens v | 06/16/2011 | Fidelity......cooorvvreerrrirrirerirerirens 08/29/2011 | Fidelity. 0

126408 10 3| CSX COMP..cuuermirmrirerierieeiseesseisssiesseseseesenens ...| 06/16/2011 | Fidelity.. 09/26/2011 | Fidelity. 272.000 0

126650 10 0| CVS Caremark Corp. ... | 06/07/2011 | Fidelity.. 1211212011 [ Fidelity.......covvvreverrerernnieeinnes | cvrierns 169.000 .0

126650 10 0|CVS Caremark Corp. ver | 0B/07/2011 | Fidelity......vvrorerrererrerrerierirees 09/07/2011 | Fidelity. 0

126650 10 0|CVS Caremark Corp. ...| 09/09/2011 | Fidelity.. 12/12/12011 | Fidelity. 0

126650 10 0|CVS Caremark Corp. ... | 09/09/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

126650 10 0|CVS Caremark Corp. ... | 09/20/2011 | Fidelity 12/12/2011 | Fidelity. 0

14040H 10 5| Capital One Financial... . | 04/29/2011 | Fidelity.. 12/12/2011 | Fidelity. ...68.000 .0

14040H 10 5| Capital One Financial... 10/17/2011 | Fidelity.. 12/12/2011 | Fidelity. .108.000 0

14040H 10 5| Capital One Financial............ccoccvveeneernniernerncrinenes wo | 111612011 | Fidelity.. oo 1211212011 | Fidelity......cooevvrereeiseierieeiinees | cereeeineenns 76.000 0

166764 10 0| Chevron Corp. .| 0412172011 [ Fidelity........ocoovvererrerireriecireens 08/12/2011 | FIdlity.......cvvreverrerrircrieiieniees | cevvrveeienns 33.000 0
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166764 10 0| Chevron Corp. . | 04/21/2011 [ Fidelity........occvvveverrerirerireriens 08/11/2011 | Fidelity. 0 (348)
172967 10 1| Citigroup Inc ...| 01/06/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 (129) 9
172967 10 1| Citigroup Inc ...| 01/06/2011 | Fidelity.. 09/07/2011 | Fidelity. 0 (286)
172967 10 1| Citigroup Inc ...| 01/06/2011 | Fidelity 06/13/2011 | Fidelity. 0 [ | e | eeeenn(1,488) | o (1,488) | cvooverrerceres [ e
172967 10 1| Citigroup Inc ...| 01/10/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 [ e | e (1,420) | e (1) | R PR
172967 10 1| Citigroup Inc ... | 03/14/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 (324)
172967 10 1| Citigroup Inc ... | 03/14/2011 | Fidelity 12/12/2011 | Fidelity. 0 [ | e | ovvereenn(1,088) | o [QR0LCE:) N R
172967 10 1| Citigroup Inc ... | 03/14/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 (205)
172967 10 1| Citigroup Inc .| 09/09/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 [ | e | e 18 | L TR IO
172967 10 1| Citigroup Inc 10/21/2011 | Fidelity. 12/12/12011 | Fidelity. 0 (38)
172967 10 1| Citigroup Inc 11/03/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 (530)
189754 10 4| Coach Inc ...| 10/05/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 381
20825C 10 4| Conoco Phillips ...| 01/07/2011 | Fidelity 05/17/2011 | Fidelity. 0 | e | e | v 74| 74 | 232 [
20825C 10 4| Conoco Phillips ...| 01/07/2011 | Fidelity.. 05/06/2011 | Fidelity. 0 611
20825C 10 4| Conoco Phillips ... | 02/10/2011 | Fidelity.. 05/17/2011 | Fidelity. 0 (20)
20825C 10 4| Conoco Phillips ... | 02/10/2011 | Fidelity 08/11/2011 | Fidelity. 0 (198)
20825C 10 4| Conoco Phillips ... | 03/28/2011 | Fidelity.. 08/12/2011 | Fidelity. 0 (708)
20825C 10 4| Conoco Phillips ... | 03/28/2011 | Fidelity.. 08/11/2011 | Fidelity. 0 (403)
29358Q 10 9|Ensco Plc Spons ADR. .| 09/30/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 245 41
29358Q 10 9|Ensco Plc Spons ADR. .| 10/17/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 267
302182 10 0|Express Scripts Inc ... | 08/04/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 (452)
30231G 10 2| Exxon Mobile Corp. ... | 02/28/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 (242) 343
30231G 10 2| Exxon Mobile Corp. ... | 02/28/2011 | Fidelity.. 09/09/2011 | Fidelity. 0 (470)
30231G 10 2| Exxon Mobile Corp. ... | 02/28/2011 | Fidelity.. 09/07/2011 | Fidelity. 0 (288)
30231G 10 2 | Exxon Mobile Corp. ... | 04/07/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 (375)
30231G 10 2| Exxon Mobile Corp ... | 04/08/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 (400)
37045V 10 0| General Motors Co...........coceumierervnrenernnns ...| 01/14/2011 | Fidelity.. 06/07/2011 | Fidelity. 0 [ e | e (1,742) | (1,782) | oo e,
37045V 10 0| General Motors Co... .| 04/07/2011 | Fidelity.. 06/07/2011 | Fidelity. ...97.000 0 (260)
37045V 10 0| General Motors C 10/26/2011 | Fidelity.. 12/12/2011 | Fidelity. .112.000 0 (238)
37045V 10 0| General Motors Co... ...| 1012712011 | Fidelity.. 12/12/2011 | Fidelity. .102.000 0 (322)
382388 10 6| Goodrich Corp.. ... | 02/08/2011 | Fidelity.. 04/14/2011 | Fidelity. 0 (572) 23
406216 10 1 [Halliburton Co.. ... | 04/28/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 | e | e | e (1,915) | e, (1,915) | cooveererieiees [ e
406216 10 1|Halliburton Co.........cccvvurrvemrinirircrierienne <. | 041282011 | Fidelity......co.ovvrrerrrrrrrirerirerins 11/29/2011 | Fidelity. 0 (762)
406216 10 1| Halliburton Co........ccouverrrvrrirrrrceicicenns .| 09/09/2011 | Fidelity.. 12/12/2011 | Fidelity. .100.000 0 (654)
437076 10 2|Home Depot Inc 10/21/2011 | Fidelity.. 12/12/2011 | Fidelity. .148.000 0 696 78
437076 10 2|Home Depot Inc 10/26/2011 | Fidelity. 12/12/2011 | Fidelity. 0 272
437076 10 2|Home Depot Inc ...| 11/29/2011 | Fidelity.. 12/12/12011 | Fidelity. 0 202
458140 10 0| Intel Corp ... | 09/30/2011 | Fidelity.. 12/12/2011 | Fidelity. . ...95.000 0 241 71
458140 10 0| Intel Corp . | 09/30/2011 | Fidelity. 1112212011 [ Fidelity.....cooeveveereriseinerirerineens | v 129.000 0 179
458140 10 0| Intel Corp ...| 10/11/2011 | Fidelity.. 12/12/2011 | Fidelity. .114.000 0 434
46625H 10 0 |JP Morgan ... | 09/09/2011 | Fidelity.. 12/12/2011 | Fidelity. . .125.000 0 [ | e | 88| s A8 | e [ e,
478160 10 4|Johnson & JONNSON........cccevvvrrrrerircirniinne <. | 05/06/2011 | Fidlity......cvvvrereeerrirreirerierirnes 1211212011 | Fidelity......cooevvrereeiseierieeiinees | cereeeineenns 14.000 0 (28) 349
478160 10 4|Johnson & JONNSON.........ccvvveerererircerciinns .| 05/06/2011 | Fidelity.........ccvvveurrrrerirerirerireens 10/24/2011 | Fidelity.......oovvvnerererereerrcrirnrnnenns | v 101.000 0 (348)
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and

Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends

478160 10 4|Johnson & JONNSON.........c.vvvemevirerirrerriierinniiens . | 05/06/2011 [ Fidelity.........ccovvevrreerirerirrirneens 09/09/2011 | Fidelity. 0

478160 10 4|Johnson & Johnson.. ... | 05/06/2011 | Fidelity.. 09/07/2011 | Fidelity. 0

478160 10 4 |Johnson & Johnson.. ... | 05/18/2011 | Fidelity.. 12/12/2011 | Fidelity. .0

478160 10 4|Johnson & JONNSON.........ccrvmmcvirererrerrrisirineriens .. | 07/05/2011 [ Fidelity........cccovvverrrrerirerirecernens 12/12/2011 | Fidelity. 0

48203R 10 4| Juniper Netwoks Inc ...| 05/18/2011 | Fidelity.. 09/21/2011 | Fidelity. 0

48203R 10 4| Juniper Netwoks Inc ... | 05/18/2011 | Fidelity.. 09/07/2011 | Fidelity. 0

48203R 10 4| Juniper Netwoks Inc ... | 09/09/2011 | Fidelity 09/21/2011 | Fidelity. 0

580135 10 1|McDonalds Corp ... | 09/09/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

59156R 10 8 |MetLife Inc ...| 01/10/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

59156R 10 8| MetLife INC....vvuvceeiiiciieiee s .. | 03/07/2011 | Fidelity. 12/12/12011 | Fidelity. 0

59156R 10 8| MetLife INC.....couveeviicric s .. | 07/05/2011 | Fidelity.. 1211212011 [ Fidelity.....c.oovvvevrreriirinericeninenns | v 115.000 0

594918 10 4|Microsoft Corp ...| 07/13/2011 | Fidelity.. 12/12/12011 | Fidelity. 230.000 0

594918 10 4 |Microsoft Corp ... | 07/13/2011 | Fidelity. 09/07/2011 | Fidelity......cooevvurererrerereiernsieiinns | orierieine 43.000 .0

594918 10 4|Microsoft Corp ...| 07/22/2011 | Fidelity.. 12/12/2011 | Fidelity. 257.000 0

594918 10 4| Microsoft Corp ... | 09/09/2011 | Fidelity.. 1211212011 | Fidelity........coooveveerierircicnnieei | v, 142.000 0

641100 10 4| Netapp INCu.euvvvnvirrerriirierirererieceessienies . | 04/28/2011 | Fidelity. 08/23/2011 | Fidelity. 0

654106 10 3|Nike Inc 11/16/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

654106 10 3|NikeInc 11/29/2011 | Fidelity.. 12/12/2011 | Fidelity. . ...26.000 .0

693475 10 5|PNC Finl Svcs Grp. ... | 1012412011 | Fidelity.. 1211212011 [ Fidelity.....coovvverrrererrerserieerneens | e 102.000 0

717081 10 3 |Pfizer Inc.. ... | 03/18/2011 | Fidelity.. 12/12/2011 | Fidelity. 242.000 0

717081 10 3| Pfizer Inc.. ... | 03/18/2011 | Fidelity.. 09/09/2011 | Fidelity. 0

717081 10 3|Pfizer Inc.. ... | 03/18/2011 | Fidelity.. 09/07/2011 | Fidelity. 0

717081 10 3 |Pfizer Inc.. ... | 05/06/2011 | Fidelity.. 12/12/2011 | Fidelity. .0

718172 10 9| Philip Morris Intl Inc .| 09/09/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

718172 10 9| Philip Morris Intl Inc ...| 10/26/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

742718 10 9| Proctor & Gamble Co ... | 05/18/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

742718 10 9| Proctor & Gamble Co... ...| 05/18/2011 | Fidelity.. 11/18/2011 | Fidelity. . . 0

742718 10 9| Proctor & Gamble Co... . | 05/18/2011 | Fidelity.. 09/09/2011 | Fidelity........vvvvvrrevrernrrererncrnnn | cereennnnn 18,000 | v 1,207 | i 1,115 | s 1,207 .0

742718 10 9| Proctor & Gamble C: ... | 05/18/2011 | Fidelity.. 09/07/2011 | Fidelity. 603 0

767204 10 0|Rio Tinto ADR F.| 02/11/2011 | Fidelity.. 05/06/2011 | Fidelity........oovvvrevrernrererrnrncrnns | cereernrnnn 98,000 | v 7,493 | i 6,837 | i 7,493 .0

790849 10 3| StJude Medical Inc.. ... | 04/08/2011 | Fidelity.. 09/27/2011 | Fidelity. 2,887 0

790849 10 3| StJude Medical Inc.. ... | 04/08/2011 | Fidelity.. 09/22/2011 | Fidelity. . cenn2,204 0

790849 10 3| StJude Medical INC........ccoouvverrrierirerirriiriieiins .. | 04/08/2011 | Fidelity. 09/09/2011 | Fidelity........ccorvverrerrmriemrrrcrrerrns [ cvvrrerrneni28.000 | i 1,365 | ool L1 |, 1,365 0

790849 10 3| StJude Medical Inc.. ... | 04/08/2011 | Fidelity.. 09/07/2011 | Fidelity. 0

790849 10 3| StJude Medical Inc.. ... | 05/06/2011 | Fidelity.. 09/28/2011 | Fidelity. 0

790849 10 3| StJude Medical INC.........cvemvveevmcrierircircrieiinns . | 05/06/2011 [ Fidelity.........ccvvvmerrerirerirrcerenns 09/27/2011 | Fidelity. 0

85590A 40 1 |Starwood Hotels ...| 02/09/2011 | Fidelity.. 08/09/2011 | Fidelity. 0

H8817H 10 0| Transocean Ltd Com . |F.| 10/27/2011 | Fidelity.. 12/12/2011 | Fidelity. 0

913017 10 9| United Technologies COomp..........ccerremrererrerenenns | e 09/09/2011 | Fidelity.......cvuuevreerererereirseeereinns 12/12/2011 | Fidelity. 0

91324P 10 2| Unitedhealth Group.........ccouvvevieeernriiiicieinciennne .. | 05/09/2011 | Fidelity.. 10/18/2011 | Fidelity. .0

91324P 10 2| Unitedhealth Group..........cc..oeevvrvveerrererreriisieniians .. | 05/09/2011 | Fidelity.. 10/21/2011 | Fidelity. 0

91324P 10 2| Unitedhealth Group..........cccoccemeveerrerenreeirnrennnes .| 05/09/2011 | Fidelity........cccnvvvreernrrirerirerirnnns 09/09/2011 | Fidelity. 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B/A.C.V. | Disposal Disposal Disposal Year Dividends
91324P 10 2| Unitedhealth Group . | 05/09/2011 [ Fidelity.........ccvvveevrreerirerirerireens 09/07/2011 | Fidelity. 0
91324P 10 2| Unitedhealth Group ...| 06/07/2011 | Fidelity.. 12/12/2011 | Fidelity. 0
91324P 10 2 |Unitedhealth Group ... | 06/07/2011 | Fidelity.. 10/18/2011 | Fidelity. 0
91324P 10 2| Unitedhealth Group ... | 06/23/2011 | Fidelity 12/12/2011 | Fidelity. 0
92553P 20 1| Viacom Inc. ...| 05/10/2011 | Fidelity.. 12/12/2011 | Fidelity. 0 78
92553P 20 1| Viacom Inc ... | 05/10/2011 | Fidelity.. 10/06/2011 | Fidelity. 0
92553P 20 1| Viacom Inc. vor | 0571072011 | Fidlity......vvveverncereeeirerierires 09/09/2011 | Fidelity. 0
92553P 20 1| Viacom Inc ... | 05/10/2011 | Fidelity.. 09/07/2011 | Fidelity. 0
92553P 20 1| Viacom Inc ...| 07/13/2011 | Fidelity.. 12/12/2011 | Fidelity. 0
94973V 10 7 [ WElIPOINt INC...cuvvvvenieiiieiieieeeieeiieeiens o | 03/21/2011 [ Fidelity........ocoonvvvrriericriecirennns 1211212011 | Fidelity.......oovveerrrrrrseincrnniinnins | cverrneennn22.000 | v 1,464 | 1,494 | 1,464 0 [ o [ | ererriienneen30 | i 30 [, M8 | oo
94973V 10 7 | Wellpoint Inc ...| 03/21/2011 | Fidelity.. 10/21/2011 | Fidelity. 2,462 0
94973V 10 7 | Wellpoint Inc. ...| 03/21/2011 | Fidelity.. 09/09/2011 | Fidelity. . 1,929 0
94973V 10 7| Wellpoint INC......ccvuvmieieiciiinicicicisscciieniene .. | 03/21/2011 | Fidelity........ocoervvreerirerieiririins 09/07/2011 | Fidelity........vvvvvererrernrrerinrncrnns | cervennnnn 16,000 | i 1,064 | i 1,016 | i, 1,064 0
94973V 10 7 | Wellpoint Inc. ... | 04/18/2011 | Fidelity.. 12/12/2011 | Fidelity. 3,451 0
94973V 10 7| Wellpoint Inc ... | 05/02/2011 | Fidelity.. 12/12/2011 | Fidelity. . ...46.000 .3,420 0
949746 10 1|Wells Fargo & Co .| 02/14/2011 [ Fidelity.......cooovivvniniirnninninnens 04/26/2011 | Fidelity......cocoovvvsnnniinninininnns | covinnin 110.000 | oo 3,677 | 3,156 | oo 3,677 0
9099999. Total - Common Stocks - Industrial and Miscellaneous..............cccccccccc. ... 524,231 576,190 0 0 0 0.0 |........(51,960) | ........(51,960) | ......... 4,470
9799998. Total - COMMON StOCKS...........covvveereiiiiieeieicie e eies v 524,231 576,190 0 0 0 0] 0 [ i(51,960) | ........(51,960) | ......... 4,470 .
9899999. Total - Preferred and Common Stocks...... 524,231 576,190 0 0 0 0 0] i (51,960) | ........(51,960) | ......... 4470 | oo 0
9999999, Total - Bonds, Preferred and Common Stocks.. ..5,360,080 5,353,023 0 (10,197) | .... ..(10,197) | ... 20 0 | 7,058 | 7,058 49,665 |..... 13,405




Annual Statement for the year 2011 ofthe  ClUb INSUrance company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Other Short-Term Invested Assets
Fidelity Core ACCOUNL.........cvvriveiirieieriseireresisriens [ veerees o | 1213172011, [ Fidelity....ovoovveevrieieisceiesseeeiceinnne 01/01/2012. T ] e | e | e . T [ e | e | e | e MON.. 1
Fidelity Core Account... o | | 1213112011, | Fidelity .. | 01/01/2012. 152,373 e [ 152,373 .. |MON..
Fidelity Core Account... e | [ 12/31/2011. | Fidelity .. | 01/01/2012. 544,028 544,028 .. | MON.. .
Fidelity Core ACCOUN........vvuuiierienirineriinisnisssnisniens | coneeens - [ 1213172011 [ Fidelity......oovviveriviiisciniinsenssisniens 01/01/2012. | oo [ | e | e | e | | s | oo | s | s | oo MON.. 4
9099999. Total - Other Short-Term INVESIEA ASSEES.............ccuevieieeieiiieieicceeeetete ettt s et er e teneneeaenenas 696,402 0 . 696,402 0 XXX...... XXX
9199999. Total - ShOM-TEMM INVESIMENES. .............eiveivirieirieiieiiii sttt 696,402 0 XXX.... 696,402 0 XXX...... XXX......
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Sch. DB-Pt. A-Sn. 1
NONE

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

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn 1B-Broker List
NONE

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

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24
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Club Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Huntington National Bank...........cc.ccorreeninencnenesereseeeens Columbus, Ohio.. XXX
Huntington National Bank..............ccceerininiciininiccccs Columbus, Ohio.. XXX
Huntington National Bank.............cceeeevninieinenenseeseeens Columbus, Ohio.. XXX
Huntington National Bank..............ccccoinininiciniccccee Columbus, Ohio.. XXX
0199999. Total - Open Depositorie; XXX..
0399999. Total Cash on Deposit XXX..
0599999. Total Cash XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 125,483 | 4. April 67,909 | 7. July. 139,730 | 10. October. 15,626
2. February. 172,775 | 5. May. 92,295 | 8. August. 125,121 | 11. November. 3,719
3. March 130,160 |6. June 139,815 | 9. September. (26,430) | 12. December. 36

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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