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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL |NSURANCE 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. Ar8ASUIY SECUMEIES. .. ...evivieierieiieiscsetesie ettt b sttt sssensensns | srsstessessessssessessens | sressessneen 0.0 [ oo [ | e (0] I 0.0
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 SponsSored agenCi€S.........ouurerrreerermernesnresnemusnsssnessssnes | seeesesens 675,632 |..ccccone 16 | s 675,632 | oo | v 675,632 |......c..... 1.6
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...........ccceveeireniereneneieniens | vevreennns 555,205 |....ccuue. 13 | e 555,205 | .oovvrirrrieenninnens | cvrenens 555,205 |.....cco... 1.3
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general obligations.............cccvrererninrcrnineenesrnseenesnenees | cesssnnesenssnenens | ennernenn000 [ [ | e (V1N I 0.0
1.43 Revenue and assessment 0blIGations............oceureerenreneinieneinsieeneneieeeseseeseeeeenees | ceveenas 3,053,264 |.......7.0 | ... 3,053,264 | ..o | e 3,053,264 |............ 7.2
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 GNMAL............cc.ooueieieieerieeesiee et sens | coersesessssesies e s
1.512 Issued or guaranteed by FNMA and FHLMC.........ccccooeieniieenicenceveeiens | cevenieienns 90,133 2 | e, 90,133
1513 Al OtNET ..ot | eeeens 14,878,169 |.......... 348 .. 14,878,169
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 All ONEI ..ottt sttt nsnnns | srsseees 1,525,881 |............ 36 | ... 1,525,881 | ..o | v 1,525,881 |............ 3.6
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... | ........ 9,053,720 |.......... 212 | ........ 9,053,720 | ...covvereerreerererens | e 9,053,720 |.......... 21.2
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.........cc.cveviviireiecee et | evenees 5,153,131 |......... 121 | e 5,149,593 | ...oovieeveeeieiens | e 5,149,593 |.......... 121
3.2 Preferred stocks:
3.21 Affiliated L0 e [ e | e (01 O 0.0
3.22 UNAfili@ted. ..ottt | eeieeinns 590,311 | .o 14 | e, 590,311 | oo | e 590,311 | .o 14
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated L0 | e [ | (V10 O 0.0
3.32 UNGFfiliAteA.....eoreueeeeeceeee ettt | eesieneas 164,084 |............ 04 | .. 181,475 | oo | v 161,475 |............ 0.4

© © N o

. Cash, cash equivalents and short-term inVestments.............ccccccvcvericieieiseeiceeees e
. Other INVESEA @SSELS.....vuvueieiiiieiee et

. TOtAl INVESIEA @SSELS.......cvviecvicicteiie ettt ettt

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 development....
4.2 Agricultural
4.3 Single family residential PropEriES.........cocveuririreeieisiieieseese e
4.4 Multifamily residential properties
4.5 Commercial loans

46

Mezzanine real eState [0aNS..............cccuiviveeiiereee e

Real estate investments:
5.1 Property occupied DY COMPANY........cciuiiriinieee e

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of debt)..........cccecveeveieceiec e

5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)............
CONTACE IOBNS.......eoceverciri et
DBIVALIVES.......ouvviiiiiiiiiii i
RECEIVADIES fOr SECUMILIES.........uorererercirciciee e

Securities lending (Line 10, Asset Page reinvested collateral)............coeerverierenennereneinnennns

3,256,573 |....

...0.0

...0.0

3

232,276 |....

...0.0
...0.0
...0.0
...0.0
...0.0
...0.0
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL |NSURANCE 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 1,881,624
2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 34,636
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 34,636
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb
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 0
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 0
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt 137,525
8.2 Totals, Part 3, COIUMN ...ttt 137,525
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 1,778,735
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 1,778,735
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 0
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 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
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 0
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 0
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 0
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 0
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 0
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.

2. 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 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

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 0

10. 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 0

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0

12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 44,159,656

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 9,634,833

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 23,858

L

Unrealized valuation increase (decrease):
A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 (41,142)
4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas (3,550)
4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (194,494)
A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (40,563)

(279,750)

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 345,786

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 14,727,895

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 140,968

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0

9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt 19,417
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 19,417

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 38,996,103

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st 30,444

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 38,965,659
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL |NSURANCE 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.. ...1,403,795 1,492,562 ..1,425,684 1,386,170
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtalS.cooveeerrressseensnrriisnnes | conreeessssrisssneeens 1,403,795 | oo 1,492,562 | oo, (VKT 1,386,170
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooooiiiiieiieciiicseins | e 555,205 | oo 591,170 | oo 563,461 | oo 550,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooovveeierieeiiiieies | e 251,199 | oo 265412 | oo 255,326 | oo 248,606
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.ooocereissrrensssrinssrinnns | s, 14,238434 [ ..coocovene. 14,955,642 [ .o, ARCY AT — 14,054,243
Industrial and Miscellaneous and Hybrid 8. United States......cocovevvveveonee [ o 13,383,371 | o 14,156,919 | .o 13,468,265 | ..coovvvverrricenee 13,643,080
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals .13,383,371 ..13,643,080
Parent, Subsidiaries and Affiliates 12, Totals...ocoeviiiccicsicciccienn | [ | s [
13. Total Bonds.......ccessssveessssnes | covinsiiii, 29,832,004 | ..oooovoviies 31,461,704 | oo, 30,070,643 | ..o 29,882,099
PREFERRED STOCKS 14. United States.......cooevenmmererins [ v 590,311 [ oo 655,399 | ..oooverrernerireeens 575,884
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17. Totals...coovcvnniresscicnssiines | v, 590,311 | i) 655,399 | ..o 575,884
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | .ccoccoocvivcinnnnn, 590,311 | v 655,399 | oo 575,884
COMMON STOCKS 20. United States.........couuevverneeens | covvevrmneriinnsenenns 5,317,215 | coovveerrinninns 5,317,215 | oovvvecriiineenns 4,932,086
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS. oo | v, 5,317,215 | oo, 5,317,215 | oo 4,932,086
Parent, Subsidiaries and Affiliates 24, Totals....ooovoeiieisiisiicisiies | e 3,256,573 | oo 3,256,573 | coooviiieiinnn, 1,988,362
25. Total Common StockS....... | c.ccoovvivvn, 8,573,788 | oo, 8,573,788 | oo 6,920,448
26. Total Stocks ..9,164,099 | ...... 9,229,187 ..7,496,332
27. Total Bonds and Stocks.... | ......c..ccoovuunuee 38,996,103 | .cocovrmrrvvrnnnes 40,690,891 | .oveovcvvrrrcennne 37,566,975
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

Quality Rating per the
NAIC Designation

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

6
Total
Current Year

7
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

............................ 3.6
............................ 0.6
............................ 0.0

................. 1,518,495
.................... 199,562

............................ 4.0
............................ 0.5
............................ 0.0

................. 1,204,164
.................... 199,631

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

251,199

.................... 884,525

.................... 251,199

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

................. 6,051,855

................. 2,250,410

................. 1,129,530

................. 4,716,186

............... 16,906,727

............... 14,238,434
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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)

B.1 ClaSS ..ot ssnnes | crenssenssenneas 4,662,510 | .cocovrvrrenne. 2,173,549 | ccoovvrrerinne. 2,448,860 | ..ooovvrrrrnnnn 642,219 13,496,006 |...ccocoovverierernnnn39.9 | i 13,573,737 | o360 | o 13,496,006 | ...ocvvrrvererrerierirerieninns
8.2 ClaSS 2.ttt nssenes | ertenssenssenssnees 125,984 | ..o, 1,996,605 | ..ooooovrerrennne 817,801 | coovvrrerenne 76,205 | ..oovovrrereeernn 78,009 | i 3,094,604 |...ooovvreriirienenn9.2 | 2,657,423 | ..o 10 | 3,094,604 | ...ooovoriins
8.3 ClASS 3u..oovvveeeicetcist sttt sssssnnns | snssessssesssessssssssssssnnss | ensissssisnseans 168,827 | .oovvvervverieerisssirsensinns | v 107,204 | .oovvervreerenn55,163 [ s 331,194 |10 | 328,251 |09 [ e 331,194 | oo
......................................................... 63,509 [ ..ovverrrerrenriseeiissnins | cevveeriisniiennn 11,000 rervrenrennnnnn 235,470 vevvrennnnnnnn 103,514 cervrrnnrnrnnrnsni 285 AT0 [ e

..................................................................................................... 0

................................... 131,055 213,468 v 171,358 v 162,736

Totals... 4,788,494 ....967,682 ...17,370,743 ...16,834,283 ...17,320,010

Hybrid Securities
T ClaSS Tttt
T2 ClaSS 2.ttt

Parent, Subsidiaries and Affiliates
8.1 Class 1
8.2 Class 2
8.3
84
8.5
8.6
8.7

Class 4
Class 5
Class 6
TOtAIS. .o




Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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 5 6 7 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 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)
Total Bonds Current Year
9.1 ClaSS T.eueeeeeeecereeeeeeeeeseesseseesessesssnsessensssssssssssssssessssssssnssssssnsens | (D) evererennnn3,228,964 | vviirieenrnn8,758,123 | oo 5,108,902 | ......c..........2,363,965 | ..ooverenee 8,285,054 | ............... 29,745,008 | ..vvvvererrrerennnn88.0 | e XXX e [ e 0.0, CRN D 29,745,008
9.2 ClaSS 2....couvverreereererieereerissssesisssisssisssissssssssssssssssssssssssssssssos | (Q)ererrerennn 125,984 | 002,196,236 | oo, 817,801 | oo 76,205 | o 78,009 | ..o 3,294,235 | oo QT [ b XX [, ) 0,0 S R 3,294,235
...331,194 ...331,194
235470 | oovveereerceerineeenen 0.7 [ e e XXX e XX s | e 235,470
........................... 0 ceeveeerieeriensinesnesinnnina0
213,468 ....162,736
7 Totals.....ooeveerenrnnes 33,819,376 ...33,768,643
9.8 Line9.7a88 % Of COL B...uvereirersisieiceieiesecceesssiesiesnenienees | eesreenseenessssseeeeee 198 | cviiieiisiieeiesieeeene33 T [ e 176 [ iiiiiiien8.0 | i 25.5 | e, 100.0 oo XXX e Lo e XXX e [ b XXX e | i 99.8

Total Bonds Prior Year
...................................................................................................... 4,466,755
..176,165 | ....

............... 12,814,001
1,240,482

................. 5,151,060
1,213,269

34,249,738
2,856,985

328,251

.............. 34,249,738
856,985 |....
................... 277,519

2

L0IS

104 ClASS 4ot snen 103,514 | coovveeeeeeeeeeeeeee0.3 [ 103,514
10.5 ClaSS B...vvuvvereciiciesieieisssstssie st ssessssssssesssssssssssens | sressssssssessssssssessesssssess | erssssesssssisssessassssssessassons | svssssisssesnssssssesssssesssesns | sesesssssssssessssssssessessensns | sosssessessssssessessessesssesenss | sressessses e XK Kunnrrerseres [ wreesserense XX Kererrerinnins | (C)evvrererrerssrserernnns 0 [ oorveererrereneeen0.0 [
10.8 ClASS B......voevereieeectcice ettt ettt baen ...171,358 171,358
10.7 TotalS.....covvvererrrrerernens ...37,709,846 ...37,659,114
10.8 Line 10.7.2a58 % Of COL 8.....couoiuiicicieiiciisisiscisiesssiessesssnnees | envesressessssssssenses 1208 | wonrensessseseesensenseed £ o8 | wensesnresssssessesssanse 10.9 | ivnieeisicenissiesieeeendh8 [ o282 [t XX | eeeieieeee XX | e, 100.0 [ XXX e i 99.9
. Total Publicly Traded Bonds
P11 ClaSS 1ottt esssssssssensns | svsesssessessnnes 5,228,964 | ....cccovvernne. 8,758,123 8,285,054 | ....cceevnne. 29,745,008 | ..coovvvererrieninns . 34,249,738 [ oo 90.8 | .overrire 29,745,008
11,2 ClASS 2.ttt bbb ssesasssanns | seessesseseesseneas 125,984 | ..o 2,196,236 | ..ccoooeereereen817,801 | v 76,205 | e 78,009 | cooeveiren 3,294,235 | ovverereeeeeie 9.7 2,856,985 | ..o YA TN I 3,294,235
11,3 ClASS 3.t sessssssss s saessss s ssesssssssnsanns | sressessnsssssenssssssssssssnsnns | svsesssssesssnssones 168,827 [ .evveeveeeeeeeeveereevereerinen | cvereerrnenennn 107,204 | oo 55,163 | covererrrrrerens 331,194 | e 1.0 277519 | oo, 0.7 | o 331,194
11.4 Class 4 ..63,509 |.... ...235,470 ...103,514 235,470 |....
T15 ClaSS Bttt saesssns | enssssesesessess s tessesesens | erteseesessesesssesss s essenes | seveesesseses e sessesessbessenes | seveeresseseessssssressssstesesas | seresressesessessesesesssssesnnas | evesessesiese s seesnd 0 | coveeeiereieeereenen0.0 | 0 | 0.0 | e 0
11,8 ClaSS B.....uvverercverieriseiciessssesesessssssssessesssssessessessssssssesssssssssessens |sssssessssssssssssssessessssssens | sreessesssnssesssssens 11394 | avvvereerrssennnrees 14,288 [ oo 131,085 [ | e 162,736 | o085 | i 171,358 | 05 | 162,736
11.7 Totals....ccoveveererrernne ...33,768,643 ...33,768,643 |....
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns ..100.0 .100.0
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccceercvreeierees | coreercenieniierienieene 19.8 | o331 | e 176 |80 [ iiiien284 [ 99.8 [ XXX e e XXX s [ e XXX e [ i 99.8

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

(d

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

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.

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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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
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

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

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.

.................... 476,001

.................... 199,631

................. 1,

333,847

.................... 675,632

728,163 |..

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

594,179

884,526

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 SeCUties...........covvrrereneerrernirnnenns
Tt ettt

1,783,907
4,267,948

................. 6,051,855

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.............cc.ervererrirreierenns
TOtAIS 1t

................. 4,215,786

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




Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa 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
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 6,404,530 | .cocovrerrinns 5,156,547 | ccoovvvrrrrrn. 373,233 | oo 2475423 | 19,734,227 [ i 584 | e XXX s | e XX s | s 19,734,227 | oo 0
9.2 Residential Mortgage-Backed Securities..... . 4,595,461 .O77.614 ... . 1,721,746 ...9,929,997
9.3 Commercial Mortgage-Backed SECUIHES...........cvvvvevereveererieieeneen | cvveereeeeerieeeisiieeennd0 [ e 204,099 206,830 | coevvrererenns 594,449 3,918,531
9.4 Other Loan-Backed and Structured SecUrities.............cceeeveereeerereeeees | oreisieeeisicinn {1 I {01 I (V1 I 0] 236,620 | cvovieeee236,620 | oo 0.7 [ XXX etk XXX e L 185,888
9.5 TOtAIS.....ovvervrrircerciiei sttt sttt sss sttt | ensiiesisnies 5,354,948 | ...cccovenn.. 11,204,090 | .ooovvevrerenns 5,940,991 | .coovvvrvennee. 2,689,428 |...............8,629,919 | .............33,819,376 | ..ovvvvrririnneenen 1000 [ oo e XXX e e XXX [ s 33,768,643
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneees | erenssssssesssssessessees 15.8 | oo 331 | 17.6 | oo, 8.0 [ i 255 | oo, 100.0 | XXX oo L XXX e e XX [ i, 99.8
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreriicieieeeee e | ceeseeieeinees 4,642,920 | .cooovvrris 8,639,249 | .cooovvrrns 5,450,574 | cooovverrns 475,612 | oo 2,923,200 |.cocovrennn. ) 0.9 G DR 90,9 CHIININ U 22,131,555 | oo 58.7 | oo 22,131,555 | .o
10.2 Residential Mortgage-Backed SECUMHES...........coueeeinrinrirneirneineiieiines [ eereerineiineiieiisssinseenssinens | cvesenssiissines 1,579,481 | oo 139,415 [ oo 77537 [ 3,257,292 |..covvuen. ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 5,053,725 | cooovvireeiei 134 | 5,053,725 | .cooovrririeinieeinees
10.3 Commercial Mortgage-Backed SECUMHES.............ccriemreneineinerneinnis [ eereriinrinniinninseiesiesiens | v 30,232 | e 560,326 | .covverrinnns 622,614 | ..coovvvnnvne 4,338,623 |..ccovennnee ) 0.9 CHUIIN I ). 0,9 CHRRIN I 5,551,795 | coovvvieieireis 4.7 | 5,501,083 | ..coovrerririenns 50,732
10.4 Other Loan-Backed and Structured SECUMHES...........ccreeurveerrnerrnrernries | errssrensirssrssssssiesiessnennns | vnsenssenssenaas 4,014,170 [ .o 214,012 | oo 635,816 | ..ccoovvrnrennee. 108,773 [..ccovceneee 0,9, ST [ D, 9, SRR [P 4972771 | v, 13.2 [ 4,972,771
10.5 TOHAIS....ceouereereereieresesesee s essessens | oessessssnssnees 4,642,920 | ...cocuenen. 14,263,132 | covvovvennncd 6,364,327 | ..ccoovvvne. 1,811,579 | .o 10,627,888 |......coceone. ) .9 N P 90,9 CHUININ T 37,709,846 | ....oovvvirnnee 100.0 | oo 37,659,114
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 123 [, 37.8 | oo 16.9 | i, 48 [ i 282 | XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 99.9

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 373,233 19,734,227 22,131,555 19,734,227
11.2 Residential Mortgage-Backed Securities. \ 595,461 | v DTT,614 | e 1,721,746 | .............3,004,722 | ................. 9,929,997 A 5,053,725 A 9,929,997
11.3 Commercial Mortgage-Backed SECUMHES............ccocrrirrirrernerneineineins [ e | v 204,009 | .o 206,830 | oo 594,449 | .............. 2,532,762 | oo 3,538,140 S [P 5,501,063 B[ 3,538,140
11.4 Other Loan-Backed and Structured SECUMHES...........cc.evvuvenreenrrrnrrineies | corsrminsiessiessiesssesssesssenens | rovesssesssesssesssesssessessens | nssesssesssssssssssssssessssnses | sessssssssssssesssssssesssssssess | sonessnsssnenensss 000,209 | seerseesssesssesnes 566,279 A 4,972,771 2 566,279
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ....euvviececerire ittt sseseesessesssssssssessssssssnes | cresessessssessesssssesssssssssnes | eesessessssssssesssssssssessessans | sessssessesssssessessasssssnssns | sessessssssessessanssnssessensns | sessessssesssessassssssessessans | soessessssssesessessanensesens 0| coveeeeieeeieriereneend0.0 | 0 | e 0.0 [ XXX e [ e
12.2 Residential Mortgage-Backed SECUMHES. .........cwurrurrerirreerrereirerenriirens [ crrerrireiseinensisesssneenees | coreeseseneensessssssenssesssssees | seessesssessssessssssssssssssnsses | sessessssesssessssssssssssessans | sessessssesssessassssssnssnssans | soessessssssssssssessasensssens 0| coeeeieeiieeereneen0.0 | a0 i 0.0 [ XXX e [ e
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0 O 50,732 | el 01 | b XXX | e
12.4 Other Loan-Backed and Structured SECUMLES. ..........ccceveerierreeiieieiies | eeiieieesieeirecieieneseien L eeresessseeeeseseesssiersnes | eereserssessesesssessssessesesens | eseeseresssiesssesesenesesssse | soesseresesesssenes 50,732 | oo 50,732 | oo 0.2 | 0 L 000 | b XXX e L

12.5 TOHAIS. ..ottt esinns | eebiesbi s (01 T (01 (V1N (O [P 50,732 | oo 50,732 | o022 | i 50,732 [ 01 [ b XXX e | e

12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ oo (V0 [ 0.0 [ oo 100.0 | v 100.0 | oo XKX s | e XXX s

12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas (OO 0.0 [ i 0.0 | oo, 0.0 ] oo 0.2 | oo 0.2




Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIsS

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 DECEMDET 31 Of PHHOT YEA. ..ottt ettt sstees | sebesessesssst st est e ssesseseees 1,207,223 [ oo 1,207,223 [ oottt tesssssens | sttt besaes | shtesi et bbbttt
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 19,781,362 | oo L4311 7 I OO OO
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 17,001,213 | oo 010 07 T I OO OO
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 142+3+4+5-8-T+8-9)........ccccveurrinrrrrrrniinennirsinsssesees | cevvsenesssnssssesssssssssssssesssssesenns 3,987,372 | oo 3,987,372 | o 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iiiiiieiiiieiiciisisiesesiesisessesssssssessssessesssssssnssnses | eessssesissensesssnsossssssssnssssessssneas 3,987,372 | oo 3,987,372 | oo 0 ] ot 0 ] o 0




Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

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

SI11, SI12, SI13, S114, SI15



Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
LANG. i ... | Piqua OH..... 01/01/1992 | 01/30/2006 V284742 | | 234,742 234,742 | o [t | e | s 0.
BUIldING......cvovveen s coveneees | Piqua OH..... 01/01/1994 | 01/30/2006 | ............... 3,191,787 | oo | i 1,199,301 | . 2,015,258 111,499 | e [ e | e (111,499)| .... ol . ,191,004
0299999. Properties Occupied by the Reporting Entity - Administrative. . . vt | s 3,426,529 | ..o (U [ 1,434,043 |. 2,250,000 111,499 0 [ (111,499) | cvoovvvirnnins 0 | i 75,000 | .o 1,191,004
0399999. Total - Properties Occupied by the REPOMING ENEItY. ... ..iruuiirieiseieeeiiesissis ettt | ciseissnisa 3,426,529 | ..o (V) [P 1,434,043 | . 2,250,000 111,499 0 [ (111,499) [ covvvveirinrins (V)] I 75,000 | .o 1,191,004
Properties Held for the Production of Income
LANG. i | ariseeia Covington 06/30/1941 | ..o | e 12,836 | oo | e 12,836 12,836
Land . | Covington. 10/30/1986 125,000 [ [ s 125,000 125,000 cererend
Land seerenenene | CoVington. 011711989 | .o | o 43,598 | ..o | e 43,598 43,598 JURTRTRURRON | I O -
BUIIJING. ...ttt | anesnisan Covington 06/30/1941 [ ovoovvivinnins | e 1,120,117 [ | e 163,256 163,256 26,026 | ..o | e | e (26,026) 39,205 25,918
0499999. Total - Properties Held for the Production of Income 0 ... 344,690 344,690 26,026 0 0 ..(26,026) | ... 39,205 25,918
0699999, TOAIS.........vererereeereiaeeeereeees s bbbt enssennssnissnssssessnensssissnensins | eerensennendy 128,080 | vovirerieriierineiinnnnd0 | e, 1,778,733 | . 2,594,690 137,525 0 0 .(137,525) | .... 114,205 | ..oooveneee 1,216,921
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

Showing all Real E

SCHEDULE A - PART 2

state ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9

2 3 Book/Adjusted Additional

Actual Cost Carrying Value Investment

Date at Time Amount of Less Made After

Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition

Acquired by Purchase

Generator CirCUILS.........c.vveveeverecereeieiseeeeeeseneeeeeees Covington 01/01/2011 | Rayner EleCtriC.........ocvvvvverevreirieicniene 3,873
Computer ROOM A CONIIONET..........ccuiuuiiiriieiic s Covington... 05/01/2011 | Applied Mechanical System............. 5,000
SECUMEY SYSEEM....e.vrieiiiriii bbb Covington... 10/21/2011 | Copp Systems Integrator, 4,786
FM-200 Fire SUPresSion SYSteM..........coerurrreirerirereeieineie e eseneees Covington... 11/01/2011 [ MegaCity FIre PrOtECHON. ..... ..ot eeees 14,892
Server Room Window Replacement Covington... 12/14/2011 | Gates Bros Glass 4,926
Floor Tile and Installation....... Covington... 12/09/2011 | Creative Carpet & Supply 1,160
0199999, Total - ACUINEA DY PUICRESE. .. ...ttt ettt f £ 34,636
0399999, TOAIS........cvreerrreseeseieseesieest ettt 34,636
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Dunng the Year, Includmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C.V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B.JA.C.V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred

Property Disposed

Various Prior. Covington OH.. | 12/23/2011 0 0
Draperie! Covington OH.. | 12/23/2011 0 0
Blinds Covington OH.. | 12/23/2011 0 0
Door. Covington OH.. | 12/23/2011 0 0
Railings. Covington OH.. | 12/23/2011 0 0
Various 1964 Covington OH.. | 12/23/2011 1,514 1,514 0 0
Tree Surgery. Covington OH.. | 12/23/2011 4,010 4,010 0 0
Floors - Bath Covington OH.. [12/23/2011 236 236 0 0
Floors - Bath Covington OH.. [12/23/2011 210 210 0 0
Fixtures Covington OH.. [12/23/2011 186 186 0 0
Fixtures. Covington OH.. | 12/23/2011 25 25 0 0
Thermostat Covington OH.. | 12/23/2011 1,279 1,279 0 0
Boiler. Covington OH.. [12/23/2011 3,162 3,162 0 0
Pump Covington OH.. | 12/23/2011 110 110 0 0
Sink Covington OH.. | 12/23/2011 222 222 0 0
Thermostat Covington OH.. | 12/23/2011 113 113 0 0
Water Softener. Covington OH.. | 12/23/2011 379 379 0 0
Draperie: Covington OH.. [12/23/2011 101 101 0 0
Partition Covington OH.. [12/23/2011 45 45 0 0
Water Cooler. Covington OH.. [12/23/2011 366 366 0 0
Landscaping. Covington OH.. | 12/23/2011 362 362 0 0
Screen Covington OH.. | 12/23/2011 23 23 0 0
Humidifier Covington OH.. [12/23/2011 603 603 0 0
Carpeting Covington OH.. | 12/23/2011 353 353 0 0
Air Conditioner. Covington OH.. | 12/23/2011 1,500 1,500 0 0
Air Conditioner. Covington OH.. | 12/23/2011 3,029 3,029 0 0
Water Heater. Covington OH.. | 12/23/2011 7,629 7,629 0 0
Fire Alarm System Covington OH.. | 12/23/2011 1,891 1,891 0 0
Fire Extinguisher. Covington OH.. | 12/23/2011 230 230 0 0
Water Cooler. Covington OH.. [12/23/2011 628 628 0 0
Carpeting Covington OH.. | 12/23/2011 522 522 0 0
Draperies & Carpeting. Covington OH.. | 12/23/2011 6,902 6,902 0 0
Garage Addition Covington OH.. | 12/23/2011 1,922 1,922 0 0
Signs Covington OH.. [12/23/2011 129 129 0 0
Gutter System Covington OH.. | 12/23/2011 4776 4,776 0 0
Carpeting Covington OH.. [12/2312011 | coooeverreeieeeenseeieeeesseeieesesssesssessssessssssssnnes. | vevenenees 10,912 10,912 0 0
Carpeting Covington OH.. | 12/23/2011 702 702 0 0
Carpeting Covington OH.. | 12/23/2011 580 580 0 0
Carpeting Covington OH.. | 12/23/2011 7,650 7,650 0 0
Carpeting Covington OH.. [12/23/2011 899 899 0 0
Bronze Plaque Covington OH.. [12/23/2011 932 932 0 0
(2) Water Coolers Covington OH.. | 12/23/2011 854 854 0 0
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Dunng the Year, Includmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C.V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJ/A.C.V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred
Sign-Michigan Covington OH.. | 12/23/2011 3,040 3,040 0 0
Carpet for Doug's Office, Elevator, etc Piqua OH.. | 12/23/2011 2,641 2,641 0 0
3 Water Coolers Halsey-Taylor. Piqua OH.. | 12/23/2011 1,693 0 0
0199999. Total - Property Disposed ..192,600 0 0 0 0 0 0 0 0 0
0399999. Totals ..192,600 0 0 0 0 0 0 0 0 0




Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

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

E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL 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 Obligation:
31359M MQ 3| Fannie Mae 480,700 (4,933) 02/09/2007 | 03/15/2012
677415 CL 3| Ohio Power Company .230,570 69 06/07/2006 | 06/01/2016
0199999. U.S. Government - Issuer Obligation: 711,270 (4,864) 0 0 o XXX [ XX [ XXX | 9,566 | oecinen 41,094 | XXXeooooe [ XXX......
U.S. Government - Residential Mortgage-Backed Securities
31403X ER 2 [FNMA 03/01/15......coriiirrerinecrnerinsinerieniseissssisssisssnsessssssssnssssesnnss | nevnne | oo [ eeveseevnens [ o] | v 30,620 | oeiee 108.260 .31,405 168 11/22/2005 | 03/01/2015
31371L AB 5|FNMA 07/01/18... . e 13,641 | 106.660 13,769 | .. 25 11/28/2005 | 07/01/2018
31407B  JS 9|FNMA 07/01/20............ e [T 22,179 | 108.800 | ..oovvvrereer 24,373 | 22,401 | e 22,250 |..covvrnnee 14 11/28/2005 | 07/01/2020
38374H UF 5| GNR 2004-67 D.......coovvvuiicriricrierisnicsninsisesississiiessisssiseseneenns | connie | oo | vevevnniens | e | i 23,839 | o, 104130 | cooovvveceenn 23,747 | 22,805 | . 23,614 | oo | e (87) 07/20/2009 | 06/23/2021
38373M V5 6|GNR 2008-45D... . . ..212,250 | ...... 112.060 cevirrrennnnn 200,000 | i 211,475 | .o (715) 12/21/2010 | 03/27/2028
38373M V5 6| GNR 2008-45 D......cccoouernrrneirerieeieeisessseisseisssssssssessesssseesssssssinn o e | . 25,656 | e 112.060 | ovoorerrernens 28,015 | .......... 25,000 | ...... 25,567 | coovevreererineinenes | e (35) . 07/20/2009 | 03/27/2028
38376G GV 6|GNR 2010-52B. . . ...355,469 | ...... 109.780 .384,230 (294) [ vorevreirireererieniene | e | s 4.320]......... 4.220 | MON .12,585 | 02/03/2011 | 04/08/2028
62888X AB  0[NG 2010 C1 A2t sssssess s . ol crnennnnnnn 44,885 | L 105.045 ..47,270 . 20 2.900]......... 2.970 [MON... | ... ..1,305 | 11/03/2010 | 12/10/2015
0299999. U.S. Government - Residential Mortgage-Backed Securities. . 728,438 | ... XXXuooiooe | e 781,292 | .ooovrians TIA70 | s 728,163 | .oovviieinnnnd 0 (905) 0 0 |..XXX........ XXX XXX [ e 2,706 [ .o 29,682 |..... XXX [ XXX......
0599999. Total - U.S. GOVEIMMENL........iuuiieiierirssiressiesersssass s senessesssensssass sttt nnsnnes | ossssenesnes 1,425,684 | .. XXX.oiooos | v 1,492,562 | ...ooovvvnnes 1,386,170 | .ooovvrinnes 1,403,795 | oo 0 (5,769) 0 0 . XXXt XXX XXX | s 12,272 | s 70,776 |..... XXX [ o XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
09088R RJ 7 |Birmingham REF SER A = AL......ccomiririeieiirinirierieneneesesisessesiens | coveene I [ VAFE ] e 54,371 | 11670 | oo, 55,835 | .oooovrrierirens 50,000 | .cooovrrierirens 51,877 | .o (534) 5.000]......... 3.760 12/19/2006 | 04/01/2015
645918 QJ 5|New Jersey Economic Dev Auth SRR IO . | AFE] 159,090 | ... 108.707 | . .163,061 (1,694) 6.500]......... 5.210 05/08/2008 | 11/01/2013
917542 QW 5[ Utah State.....oveviieiieiseiernissississississ e ssssnsnsssnssnsns | aveaes . .AFE] 372,274 | .. ....350,000 | ... ...350,000 |........... 3190 . 3.190 09/24/2010| 07/01/2019
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccocovevenneas 591,170 | ......co... 550,000 | ....... 555,205 | ..oooviirrnnd 0 (2,228) 0 0 |.XXX........ XXX XXX e 1,831 ] il 20,652 XXX [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. 563,461 [ ... XXX.ooio | e 591,170 | oo 550,000 | .cooovrivrnninns 555,205 [ ..oiiinrnniniinn 0 (2,228) 0 0 .. XXX XXX XXX | e 7,831 ... 20,652 XXX.oo [ e XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Residential Mortgage-Backed Securities
31395V NZ 8|Freddie Mac FHR 2985 LA | ....... I . | ............ | ...... 1 I 255326 | ...... 106.760 | ..oovvvrirnns 265,412 | oo 248,606 [ ..o 251,199 [ .o (1,349) [ oo | eerierissinenssninens | e 4.500(......... 3.750 11,187 | 07/29/2009 | 04/03/2014
1999999. U.S. Political Subdivisions - Residential Mortgage-Backed Securities........ .. 255,326 | ... XXX........ . .265,412 (1,349) 0 0 [.XXX........ XXX XXX | . 11,187 | ... XXX [ e XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession s 255,326 | ... XXX........ . (1,349) 0 0 |..XXX........ XXX XXX 932 | 11,187 XXX [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S.
01354P CP 7 |Albuquerque N Mex Gross Repts.... .300,407 .2.720 . X . .13,723 | 01/28/2010| 07/01/2014
92928W AF 2|BCB WMC Finance USA 265,055 | ..oveeerernnn250,000 | cooiiieennn251,033 [ oo [ e (T21) | s [ | 8130 | e 4.810 . 12,813 | 07/25/2005 | 05/15/2013
201730 AD 0| Commercial Mg ASSEL........ccevviriereiiiirieniessse e | erene e T ] 379,234 ] 102.871] . 343,282 | i 333,702 | 373,798 | e | e (1LO1) e [ | 0000980 [ 5.950 08/30/2005 | 01/17/2032
22541Q SF 0| Credit Suisse First BoSton Mig..........ccoveuereerineeneeineesernerinennennnee | vevnee oo [ evvverinens [eone | 405,422 | e 103.670 . 414,680 ..5.050 09/26/2005 | 08/15/2036
234667 JC 8|Dallas Cnty Tex HOSP Dist........cccoveveerernrernneineiriniienineessesisseissesssnses | eovnene | o [ vvevivnens | W TFE [ 100,000 | ... 112798 | . 12,798 | 100,000 | 100,000 [ oo [ e | e [ | 350 | e 4.350 08/27/2009 | 08/15/2018
25477G CU 7 | District Columbia INCOME TaX REV........c.vvemrercrieernrrnerirereneninsneneees | vevnee | oo [ eevvrrinens [ W TFE | 125,000 | e 115.218 . 144,023 | e 125,000 | oo 125,000 [ oo e | e e | o510 | o 4.510 12/09/2009 | 12/01/2019
283734 HK 0| EIPaso COUNtY TEXAS........cccuurrurmerrmeererserenersenssesessenssssessnnssessessnee | eevnene | oo [ wvneerveeens | 2 TFE i 341,790 | oo 118.015| . .354,045 ..3.760 12/01/2009 | 08/15/2017
31395L 6U 0| Federal HOMeE LOAN MEQ.........coovviivricieriesieiiseissiiesiesesssnisninns | cvvees e | 492,500 | 107.510 | . 537,550 | ..ovvrerrennnn500,000 [ cooiiiririennnid93,409 [ oo [ e 165 | e [ | erneen3.000 | i 5.100 09/19/2005 | 06/15/2033
31297F TZ 6|Federal Home Loan Mtg COMp.........couvurermremeemerinerinerieeesseessneissniens | eeveees e e T . 202,617 111.020 220,772 | oo 198,858 | o0 202,245 [ i [ e (89) | o [ | 8000 | e 5.860 09/26/2005 | 10/01/2034
31400E F6 2 |Federal Natl Mg ASSN........cccoiuivniinieriirinicieee e | e e T 89,879 | L 107.520 ..94.047 | .. R covveenrenneneens | e (108) [ [ | 005,000 | 4.830 01/08/2003 | 02/01/2018
31371K 2R 1 [Federal Natl Mg ASSN..........ccuureeirmerierieeerseeessiserienieseeessesessenses | covees e e | . 88,406 | o 107.520 | oo 93,383 | oo 86,852 | .oooovrrrerirens 87,621 | ..o (106) | vevevereeererererirenins [ everireeeseeinsnineiins | everee8.000 | cevionces 4.830 01/08/2003 | 02/01/2018
31371L AP 4| Federal Natl MG ASSN........cocuiirrireiriinsinerierieseseesseisssssssessseens | evneen | oo | eneeeensd | vevens L PO B 105.470 1 1| s 1 [ e [ | e | e | coneeeend000 | oo 4.000 10/21/2004 | 06/01/2018
31371L AP 4 |Federal Natl Mtg Assn. e | e e [ 1 68,704 | ...... 105470 | oo 71,945 | .......... 68,213 | ...... 68,459 | .o | e (33) | cvveeererrerrnririrernns e | ererenenn.000 | oo 3.940 06/01/2003 | 06/01/2018
31371L BH 1| Federal Natl Mg ASSN........ocvurereerrinerieriesineesssisessesissessessssines | cevnee o e [T 101,427 | L 105470 | cooocvverrns 105,818 | covovvvrcrinnes 100,330 | covvveerrerenn 100,981 | oo | s (85) [ vorrereererrrernerinene | eevnerirerineeneniinees | cereererne.000 [ e 3.890 07/01/2003 | 08/01/2018
36290S CK  5|GNJO POOI #B15774........ocvvrviiernisererneissinsiserissssisensssssssenssnennns | eoveeee | oo [vvineonen [ WIFE | 00,200,393 | ... 107.150 | . 219,793 ....205,126 316 | e | eernreneiienieninns | oo d.000 | oo 4.210 10/29/2003 | 09/15/2018
452252 AR 0| lllinois St Toll Hwy AUth TOlL........ccvvverereirrrireeinersseisersssnsesneneens | eovvene | [ vveereens | WIFE | innee....538,860 | ... 107.549 | . 537,745 (6,840) | ...ocvvvverrrerirerinee | verereeerneeinseineniiens | vereeennn5.000 | covneces 3.500 03/04/2008 | 01/01/2014




Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

1'0L3d

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
454624 S3  2|Indiana Bd Bk Rev. .|.FE| .. .109,753 (121) 07/26/2010 | 02/01/2018
454624 S3 2 |Indiana Bd Bk Rev. .|.AFE| . .153,654 07/21/2010| 02/01/2018
605580 5G 0|Mississippi St.. .|.1FE| .. .128,531 10/15/2009 | 10/01/2013
649902 HN 6| New York St Dorm Auth St Pers . .| AFE] .. (4,385) 04/20/2010 | 03/15/2015
649870 LR 1|New York St Housing Fin Agy St PE.........cccovuvmrunemnniinerrenineenenins | covees I [ FE 08/12/2009 | 03/15/2012
649870 JP 8| New York State HOUSING..........ovvurremeererinriieiieeineissesisssisessesesensns | ceveee . .|.1FE|.. 06/06/2008 | 09/15/2013
79765A D2 9| San Francisco City & County Airport... . Co| | AFE] . ...38,321 35,000 | ...... 33,549 | ..o 226 . . . ..1,719 | 05/16/2006 | 05/01/2017
915137 WS 8| University TX Revenues Cuvoe | e .IFE 323,976 | .o 300,000 | ..cooorevernnns 308,471 | .o (4,974) 5.250 | ......... 3450 [FA oo | s 5,950 | v 15,750 | 01/28/2005 | 08/18/2013
927781 PU 2| Virginia College Bldg Auth VA et | s . AFE] .110,584 ....100,000 100,000 04/01/2009 | 02/01/2018
927781 TD 6 | Virginia College Bldg Authority VA..... USSR IO . 272,595 | .. 250,000 | ... 252,581 | ..co.c.. (455) 12/03/2009 | 02/01/2017
929766 YX 5| Wachovia Bank COmMI MEG.......ccriunrrminiiissineisssnississensssessenssssissnsnns | cevene [ O 1 428,388 | ..o 400,000 [ ..o 396,499 |..ccoeen. 51 09/26/2005 | 10/15/2041
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...........ouveereersriersrsseenssissisnnns | aveverssnnanes 5,540,279 | .. XXX.oovoowr | corvriarianes 5,755,192 | covcvvrrnne 5,321,389 | .o 5447170 | oo 0 (28,949) 0 0 ] XXX [ XXX | XXX | een..62,308 ] ... 264,961 ... XXXovwe | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Ob of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
12667F X9 1| CWALT 2005-3CB TATT ..o | evenes e T 140,463 L 93.600 | ..cvereirnne 142,468 | .....ccoveennee. 152,209 | .ovvvvirnnee 140,463 |........... 04/23/2008 | 03/25/2035
15200M AA 5[ Centerpoint ENEIGY..........ocvurererrermeiirieiieriesesensssesessesssessseesenenns | ceveeee . 143 09/23/2008 | 02/01/2020
B128M7 YV 2{FG GOBB24........ooorireereiieie st issssssssenes | coveees . . o (778) 11/15/2011 | 05/18/2015
3128MJ QT 0 [FG GOBABD..........couuverrirrercereiseriesieseseesenissssessesssessesssnessenies | ceveees e | .. 337,686 | 104.980 | ..oovvvvrrres 340,561 | ..ccovvrris 324,405 | .....cocooonven. 337,430 | ..o (255) 12/01/2011 | 04/12/2016
3128MJ QT 0 FG GOBAB.........ccvuurrrrireireersrisseriesiesesessesissssesssssssssssessssissensns | aeveeee e | . 260,051 | 104.980 | . .262,304 ....249,861 1:259,958 | ..o | s (93) 11/15/2011 | 04/12/2016
3128PS KA 4[FG J12989......comiiiriiiiirnieineeesisiessissiessssssssssesssssssesssssssses | wneies . . 270,647 | .. ...259,414 | ... ..269,991 |..c.co.ce. (732) 09/19/2011| 09/19/2015
31297F  JD 6| FGLMC....... it essesessssssssssensenes | eoeees [ (RTINS B LI [ 114,343 122,521 | oo 110,360 | covooverirnnes 113,901 | oo | e (73) 11/16/2004 | 10/01/2034
31396G SN 2 [FGLMC......ooiiiiiiiiciiiisissiciesissississiissiesssssssnssssisssins | sevees | oo [ coeniiennns [ s 1 ...528,516 .604,670 ...530,556 441 10/04/2006 | 06/15/2034
31393N M8 9|FHR 2590 TU ...30,194 30,453 | .o (366) 10/30/2009 | 12/04/2012
31394N RF 7| FHR 2735 OG......ccoiierineirriseineieeninensensseessssssssssssssessssssssssssssnns | neees | eo | eevneninnee [even | v 36,678 | 11 104.540 | oo, 36,447 | .o 34,864 | 36,002 |...coooe.e. (265) 10/16/2009 | 09/21/2016
31394N RF 7| FHR 2735 0G......c.cooirieieieeeiiereessisseessssiesssssssssessesssssssssssssssnsens | eeens | oo | evveneniinns | eoveeed | v 275,084 | o 104.540 | . (2,676) 10/16/2009 | 09/21/2016
31397J  6X 7 [FHR 3336 GD.....cccoovverrerrrrrrrrerierieeereessninenisenissessenssssssnsssssnsnne | vevnne | oo [ evveserinens [eoneT | i 370,712 | i 105.480 | . 113 01/24/2008 | 04/16/2036
31397J  6X 7 [FHR 3336 GD.....ccocoeveriirinriseicrineinnecssissisesiesesssissississsinnins | veviee | oo [ eovenniieens [eonen | v 37,071 | i 105.480 11 01/24/2008 | 04/15/2036
31398K A5 9[FHR 358 PA.......coovirimriieirintireiienienienissessssisssnessensssesssssennnen. | vevinee | oo [ evvenninens [ | e 228,248 | e 105.440 | . (1,979) 02/23/2010 | 06/26/2013
31398K A5 9[FHR 58I PA.......ooiiirieiieincieriesinenissiseissssisssssensenssssssssisnsnss | veviene | oo [ eeveseennens [ o] | i 28,631 | i 105.440 (247) 02/23/2010 | 06/26/2013
3138A2 W4 7 [FN AH 1566........ccrviriiirniiniercirninieiennssneneisinssenenssssssesensesnseniens | evvenee | oo | eenrvereens [ oo [ i 505,800 | ..o 108.010| . (896) 02/08/2011 | 02/10/2030
31416W  BG  2|FNAB 1770 ....courirrieeicrieeneriesrinessensssesssssssssessessssssssssssssssenses | eonnees | oo | evennenens | oeeeee [ e 428,183 | i 103.530 | . 3,020 02/08/2011 | 11/15/2016
31417A QE 2 |FNAB4052.. . . ..420,441 | ..... 105430 . (414) 12/13/2011 | 04/16/2016
3138A7 NY 0[FNAH 5806....... . . ..316,645 | ...... 105.320 | . 296 ..9,814 | 02/15/2011 | 09/18/2016
B141TY  TC A {FNCueoeeeeeeeceeeeeeeeceseeseeeseeeeeeeseesseesssessesssssnessseessesssesssessnirns | eeviens | oo [ evvenrieenne [ o] | v 308,263 | .. 104.640 | . (2,165) .10,420 | 08/30/2010 | 10/20/2015
31371M UK 1| FNMA Pool 256286 e [T 022,682 ] 109.230 6 06/14/2006 | 06/01/2036
3136A1 X8 3[FNR 2001-115 KE......oooirverereercrieiseesesissssessesssseessssssssssssessesens | cevnee I (ST B 1 ...453,047 | ..... 102.100 | . (334) 10/28/2011 | 10/02/2014
31416N DD 1| Fannie MaE........ccuvviiiriiiicieiieisieee e nssiennn | creeees . IO IO 11.. ...337,938 | ...... 107.210| . .349,840 | .. ...326,313 | ... ..330,770 |........... (2,114) 04/14/2009 | 07/16/2014
31417A UM 2 [Fannie MaB.......c..vververierierienieeieissiesieseessesssssssesssssessienes. | coveees I [FSTOOTIINS IO LI [ 357,632 | ...... 103.000 | ..oovvvnreres 358,012 | .ovvocrerenne 347,584 | oo 357,4% |.......... (138) 12/14/2011| 01/19/2018
31414F GG 0| Fannie Mae FN 964699..........cccoooomiimmiiiineinsineiiesieeessseisesssessnnes | eeeees I RTINS B 1 16,138 | ...... 108.150 ...16,998 15,717 16,073 | oo | e (21) 09/01/2008 | 08/01/2023
31371L EZ 8| Fed Natl Mtg PoOI # 254952..........ocovivirernireierisriseenississeesisessnses | evenes . I IR 1. ..106,633 | ...... 106.660 113,824 | .. 106,717 | ... .. 106,672 |........... 6 10/03/2003 | 10/01/2018
31396C E5 5|Federal HOME LN MTGE COIp........cuurvemeemeererineisseeserssssssensensssens | oevenne I (ST IV LI [ 294,706 | ...... 108470 | cooocvvrrrres 330,834 | .o 305,000 | ..oovorrernnns 295,833 | ..o 215 01/11/2006 | 02/15/2034
31336W CP 2| Federal Home Ln Mtg COrp.........ccovruurieeiiiniiienienisnicsiissiiesiesinnies [ e | e | oeriieenins | cevees 1| 18,523 | i 107.420 24 03/08/2006 | 10/01/2020
31394P DY 6| Federal Home Loan Mortgage Corp.........cueeereereervermereeennensenenneens | eevinee | oo | eonevinnnns | s 1 336,200 | ... 104.610 30 .16,904 | 01/22/2004 | 07/15/2032
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31396E YC 4 |Federal Home Loan Mtg COrp.......c.cooeurreneererenmeernenseneseesssninsnnnenns | vevnne | oo [ eevereivnens [eone] | i 478,027 | e 109250 .................546,250 | .................500,000 | ................480,397 |........ 457 5.000]......... 5.300 [MON... | ... 02/16/2006 | 01/15/2034
31402R ST 7 |Federal National Mtg Pool 735930...........cccceumrimmrivmrinenierinnienninninns | ennie | oo | verenriens | eeeed ] | v 9,478 | i, 108.610 | vvvevvvereenn 10,258 | v 9,444 | L9466 [ e [ e 2) 5.500 | ......... 5.460 | MON... | .... 02/16/2006 | 12/01/2018
31394) N2 9|Freddie Mac FHR 2676 LG.......oooovverereereerereeeeeeereesesnennesresneseeenes | eeveee | frverierenee oo | e 278,070 | ... 104540 | ..ocveerrenn 275,622 | oo 263,652 | oo 270,725 |, (3,520) 5.000]......... 3.580 [MON... | ... 12/04/2009 | 02/09/2014
3128PS L9 6 |Freddie Mac FG J13052........c.ccovuriimrenrenneinsiseiineieeesssnssisssinsens | eevinne | oo [ ervvnevenns [eone] | i 357,983 | e 105.020 .................365,836 | .................348,349 | .................355,615 | ......... (2,175) 3.500 ] ......... 2.800 [MON... | ... 11/22/2010 | 08/16/2015
3128M5 GU 8| Freddie Mac GO3511.........ocvurrerrerrinerierierinensenineesensesssensenenees | eevneee | o | eoverrenens | eveeee T [ v 20,715 | L 109.630 | vvvovvererrnrni22,563 | coviiriennnnn20,581 [ o 20,708 [ o [ e (2) 6.000]......... 5.950 | MON... 07/28/2008 | 10/01/2037
38376G SC 5[GNR 2010-83C 348414 | ... 105.050 | . . ..348,5% |......... 120 6.4401 ......... 6.610 [MON... | ... 07/21/2010 | 11/30/2023
76110W_RQ 1 [Residential ASSEt SEC.......ciruiiiiiimiiiinirissisiissiierssenessssssnissssenes | evnees | oo | onnrenenens | vovees 1 ...115,280 113,788 | .. .. 118,521 | ... L A115750 ... 80 3.870]......... 4.030 |[MON... | ... ..4,603 | 05/06/2005 | 05/25/2033
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . . 8,436,901 | ... XXX.oooos | coveriinnnns 8,818,515 | .o 8,356,248 | ..o 8,410,872 | oo 0 (14,283) 0 0 .. XXXt XXX XXX | e 44,499 | 273,746 |..... XXXeoooe [ 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 - Other Loan-Backed and Structured Securities
05947U  LX 4|BancofAmericaComI MEG INC..viiii s | ..................... | ...... I I 380,726 | ...... 101415 v, 381,936 [ .o 376,607 | ....... 380,391 | .o | e (1<) ) NN [N PPN 4.870]......... 4.810 [MON... [ .ccorvvennnens 1,529 | oo 18,407 | 05/02/2005 | 03/11/2041
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities s 380,726 [ ... XXXeoooooer [ oo 381,936 [ oo 376,607 [ .o 380,391 [ 0 | (58) 0 0 .. XXXt XXX RO 1,529 | oo 18,407 |..... XXX v [ oo XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... [ESSTTROTRRIR [PV 14,357,907 | ... XXX.oooown | v 14,955,642 | ...ccovone 14,054,243 | ............ 14,238,434 | oo 0 (43,290) 0 0 . XXX....ooo. XXX XXX | s 108,336 | ..oovvvne 557,115 | ..... XXX | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824 AT 7 | Abbott LabOratOriES. ........vvuirrrieirrieisiiscesiesieeniisesse s . AFE | 34,969 | L 117.969 | oo 41,289 | oo 35,000 | .overvrernnnn 34,983 | 3 05/09/2006 | 05/15/2016
002824 AX 8| Abbott LabOratories...........cvurreereeeirneriericineeinsrnenieriseesseesesnsnenes | eevnene | [eovevreens | WIFE i 129,867 | ..o 105.492 137,140 130,000 | ......cco........ 129,906 |......... 26 05/24/2010 | 05/27/2015
01741R AD 4| Allegheny TeChnOIOGIES INC..........ccevvurenrrrerieirneirsnriserieriseesensanees | eneee | oo | veverseninns | 2 2FE | i 24,560 | ... 140.500 ...28,100 20,000 | ..o 24,094 | (466) 09/22/2011| 06/01/2014
01741R AD 4| Allegheny TeChnolOgies INC............cvveurvveeriererrerneeisrinerieneeeenensnnnns | eneeee | oo | vevernenens | w2FE | v 11,315 | 140500 | ....ooooereerrn 14,060 | oo 10,000 | cooovrerrennn 11,198 |, (117) 10/04/2011 | 06/01/2014
018581 AD 0| Alliance Data SYSEMS...........c.ccovvevvrerereerceressiessessseesssssssssssenssns | evveens | o [ eeerveei | cerried | cviveriieninnnnnn 24,063 | oo 138.125 24563 |......... 266 01/29/2010 | 08/01/2013
018581 AD 0| Alliance Data SYSEMS.........ccc.oevvrervrnrirnrieirnsiinsineinessssesssssssssenssns | eoveens | o [ervervnni | vereeed [ cvvveriernnnnnn 19,195 [ s 138.125 19,626 |......... 312 01/27/2010 | 08/01/2013
02261W  AB 5| AIZa COIP...ovvvrrererrrenirierierieesenissrssensessssssessssssesssesssssnessnnnens | eonenen | oo | cevevenenene | o JFE | i 18,954 | Ll 94.750 | v.evveirenrnnn23,688 [ ooiiiirernnn25,000 | oo 21,925 | 333 06/21/2002 | 07/28/2020
02261W AB 5|Alza Corp..... L4288 | ... 94.750 . 4351 | 64 02/01/2011 | 07/28/2020
02261W AB 5|Alza Corp..... ..8,037 | ........ 94.750 9,475 . L8784 |...... 132 02/13/2006 | 07/28/2020
02261W  AB 5| AlZA COIP...ovvvrrirrirerrnrinerieriesinenssssissnsessenssessssnssssssesssssssssssenss | eoneen | oo | seeeenenens | o JFE | s 10,413 | ... 94.750 | oo 14213 | 15,000 | e 12,455 |........ 267 09/24/2003 | 07/28/2020
02261W  AB 5| AlZa COMP...uerrrririrriersiieiesssisiesssissssssssenssssessesssssssssssssssssnssssenss | ovnee | oo | vevenineene | o TFE [ e, 363 | i 94.750 4,738 L4418 | 55 02/11/2011 | 07/28/2020
02261W  AB 5| AIZ8 COMP...ovvvvrrererrrenirierierisessnisssssessesssssssesssssssssssessssssesssnnens | eonenen | oo | cevevvnnnene | 2 JFE | ciiiiiiniiiiennn8,550 | i 94.750 9,475 29,012 |......... 109 08/27/2007 | 07/28/2020
02261W  AB 5| AlZa COMP....cevrirrrerriersrieierssisienssersssnsisenssssesessssssssssssensssssssenss | eenee | oo | ververvneene | o TFE [ 8,898 | 1094750 | oo 9475 [ 10,000 {9,052 | e 104 07/19/2007 | 07/28/2020
02261W AB 5|Alza Corp..... 119 01/24/2006 | 07/28/2020
03938L AK 0| ArCEIOMMItAL.........cveevenrerrireerreiseriserieeernessseiseesensenessensensseessenses | evseen | oo | enereenne | 22FE [ iiiiiiiiiiiinsrnn5,630 [ 1000 105.625 | oo 5,281 | 005,000 | 5,545 | s | e (86) 08/11/2011 | 05/15/2014
03938L AK 0| ArCEIOMMILAL........oorvveierrirrireeissiiniiesiesisseiseissssenisessssssssssssesssnsess | eonenns | o [ evenevnnns | #2FE [ i 5,581 | i 105.625 | .ovvvvierennnn 5,281 [ 5,000 | 5,508 | oo | e (75) 08/18/2011 | 05/15/2014
03938L  AK 0 [ ArCEIOMIAL.........cveoveeeererecerieeresiseeseeesescesssesesseesssesssssssssssessesnssnses | ensene | oo | evverenees | 2 2FE | coviieriinennnn 11,099 | i 105.625 | . (149) 08/10/2011 | 05/15/2014
03938L AK 0| ArCRIOMMItAl..........cveeeveererreereiecieeeviesieseeeeieesessiesssensessnssnsesssssnnsen | eveenss | oo [ eeenrvnees | #2FE [ v 16,931 | i 105.625 | ..ovvvvvevrnen 15,844 | 15,000 | e 16,662 | e (269) 08/09/2011 | 05/15/2014
03938L AK 0| ArCEIOMMItAl........ceveererrercerrieiierienieeseniseeiensensssensensssesssensennnes | eevnene | o [ woverreeens | #2FE [ i 5,695 | i 105625 | oo 5,281 | 5,000 [ v 5,607 [ | s (93) 08/16/2011 | 05/15/2014
05565Q BL 1 |BP Capital Markets PLC.........c.ccoovuneenmeinneineriinrineenneiseessenissssnnsnns | eevnne | oo [ evvsevvnens [ WTFE | 125,000 | e 105.7% | . 05/01/2009 | 05/08/2014
06050X VA 8 |Bank of America 06/15/20 40,000 | ....... 85.094 .................34,038 | ...................40,000 | ..................40,000 |......... 06/13/2005 | 06/15/2020
06050X CW 1 {Bank of America 10/15/26............cccrerrrmerierirneererississesiesiesessensssinns 15,000 92.680 . cevrerennennennn 15,000 | ovinees 10/22/2001 | 10/15/2026
060505 CL 6|Bank of America CRP..........cocovvrivirniniirernineienneisssnsienssssesenssenes [ oenene [ | vevverenns | 2FE | s 490,855 | ........ 93145 | v 465,725 | .. 500,000 | ... 494890 |........ 986 06/11/2007 | 05/15/2016
064149 D8 7 |Bank of NOVA SCOtIa...........crvrrereririririierineiscrierissesensssnssenseninnees | eevnees | [ worenvenns | W TFE | i, 324,461 | ...... 103.790 | oo 337,318 | oo 325,000 | ..coorvrernene 324,528 | ... 68 03/22/2011 | 03/29/2016
07387E ES 2 |Bear Stearns Cos Inc 30,000 | ........ 99.182 ...29,755 ..30,000 .30,000 04/12/2004 | 04/15/2029
07387B CL 5 |Bear Sterns Coml Mtg Sec [RSTUIRTON PO . 3 11. 37,119 | ... 110.218 ...40,781 ..37,000 | ... BT | [ (1) 01/19/2006 | 10/12/2042
07387B CL 5 (Bear Sterns COml Mtg SEC.........ovuururreririerieeeierieeiseessesissnssesienes | cevnee [ [ 3 LI [ 399,656 | ..... 110218 | oo 440,872 | oo 400,000 | ..coorvvernene 399,678 |......... 4 12/21/2005 | 10/12/2042
12189T BA 1| Burlington North Santa Fe..........cc.ccccvmiiiniininiiiciinissisciiens | e . ...255,240 | ...... 116.855 | . 292,138 | ..ovieereennn250,000 | oo, 253,578 | ......... (476) 04/04/2008 | 03/15/2018
149123 BV 2| Caterpillar INC........ovverererieieiresieissisciesiesisssesisssssssesssssssssssesssssssnsns | evenes . 99,680 | ...... 110.391] . 110,391 | .................100,000 | ...... 99,693 |......... 13 05/25/2011 | 05/27/2021
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149123 BV 2| Caterpillar Inc. .|.FE| .. ...149,300 .165,587 ...149,330 30 3.900 05/24/2011 | 05/27/2021
165167 CA 3| Chesapeake Energy Corporation .|.3FE|.. 16,978 ..17,850 17,105 71 2.500 03/12/2010 | 05/15/2037
165167 CA 3| Chesapeake Energy Corporation.... .|..3FE 21,283 22,313 .21,440 88 2.500 03/08/2010 | 05/15/2037
165167 CA 3| Chesapeake Energy Corporation.... .|..3FE 20 2.500 03/18/2010 | 05/15/2037
165167 CA 3| Chesapeake Energy COrporation............ccccoveeeerererneereenceneeerennennsnnnns [evvines | | veveeenenens V3FE | 12,339 [ 089.250 | 13,388 [ 15,000 | i 12,447 [ 61 2.500 03/19/2010 | 05/15/2037
172967 FH 9| CHIGIOUD INC...cvvveeeieeierciieiseiseriesesessesis st essssesssssssssens | eeeees | WAFE] 203,955 | 100.978 (729) | cevereerrrineieriieeins [ e | e 4.590 12/01/2010 | 12/15/2015
235851 AF 9| Danaher COrpOration............cuwuererreriemmmiemiieriseresensssessessessessssenins | cvvenes AFE | e 4327 | 136.500 54 01/13/2009 | 01/22/2021
235851 AF 9| Danaher COMPOration............cuueuereurereereesmeemersesssesesenssesssenssssssensens | eenees | o [ woreeeneeens VAFE ] 4,330 136.500 [ ovovvvverrennnn8,825 | i 5,000 [ oo 4,487 [ 53 01/12/2009 | 01/22/2021
235851 AF 9| Danaher COMpOration............ccveeerureeerermerserenieissssiessssesessssieses | evenee JAFE | e 8172 | 136.500 66 02/20/2009 | 01/22/2021
235851 AF 9| Danaher COrpOration............cuweuererrereemsemseriereseresesssssissesssesssesssensns. | coveees GAFE ] 13,113 | 136.500 150 12/29/2008 | 01/22/2021
2515A1 4E 8 Deutsche Bank AG...........ccoueeevieiireernneinsieiiesineissnsssisesssssnenses | vevnse | oo [ eevesseenns AFE ] . 349,678 | 101.379 | oo 354,827 | .................350,000 | ................349,734 | ........... 56 01/04/2011 | 01/11/2016
25459H AY 1| Directv HOdINGS/FINANCE...........coorvrmrirrirriierinrieeienisnenerieninnsies | ennee | oo | vevenrnens | 2 2FE | i 199,622 | ... 103.432 .206,864 03/07/2011 | 03/01/2016
25746U AT 6| Dominion RESOUICES INC........ouverueevmeeeericrirererseessnisersenienssenssnisenns | cenneee | oo | veversennns | 2 2FE | 5,159 | s 152.500 12/04/2008 | 12/15/2023
25746U AT 6| Dominion RESOUICES INC........ocvvvvrereriricrinrierisersserssiseienssissesnsnenss | veeens | oo | evsriveens | 2FE | v 10,475 | i 152.500 02/18/2009 | 12/15/2023
25746U AT 6| Dominion RESOUICES INC.........uevureeurveiricrirerereerssinerierienesseessninenss | enene | oo | veveneeinns | w2FE | 5,152 | i, 152.500 12/04/2008 | 12/15/2023
25746U AT 6| Dominion Resources Inc. ceererneesssssessessssssssssssssesseessnns | eonnene | o [ eeernnens | 22FE [ 5,542 | 152.500 01/27/2010 | 12/15/2023
25746U AT 6| Dominion RESOUICES INC.........couveurereriiiiiiieirisee s | ceveees 12/04/2008 | 12/15/2023
26441C AE 5| DUKE ENEIGY COMP......ovurvurvrnrrrrireineeissiinessesssssessessssssssssssssesssssenns | sevenne 03/22/2010 | 04/01/2015
268648 AM 4 EMC COP..ouvuvrrinririiriicisiisiesssiessesssssessssssissssssssssssesssssssssensanes. | evenes . 08/18/2011 | 12/01/2013
29355X AB 3 [ENPro INAUSEHES INC.....ouvvvuverirerennrineriesieeisseesensssssensenssessssessnnnns | sevnee | oo [ cenerinnens [ vovens 4 22,802 | . 118750 | 23,750 | 20,000 | e 22,622 |..oooeenee (179) 09/22/2011 | 10/15/2015
29355X AB 3 [ENPrO INQUSLIES INC.....ocvvuirriircieiissiieiieeiseisseeississensesssseissensssnns | eeveee | oo [ cornerinnnes [ e A 5,517 |l M8.750 | 5,938 | 5,000 | i BA8T | oo [ e (30) 10/03/2011 | 10/15/2015
30225X AA 1| Exterran Holdings INC........cc.vevererirnreinrieniniienissssssisssssssssessssssssnes | evvveee oo [ eoverrenns | WAFE | ciiiiiiiiniinn 14,963 | .......88.500 | oo 13,275 | ovncnecen. 15,000 | e 13,275 |. (1,705) 7 06/05/2009 | 06/15/2014
30225X AA 1| Exterran Holdings INC...........ovvveereveeeeceeeeceeeeceeeeneeseesessnsessesssnnsneens | evveeee | oo | ceveevrevens | o4FE | ciiririiinrnnn10,000 | .......88.500 | covooovvvenvrnnnn.8,850 | oo 10,000 | . 8,850 | . (1,150) 06/05/2009 | 06/15/2014
30225X AA 1 [Exterran Holdings INC.........ocvveverrieneineiernrienensssssisssssessesesssnsnssenns | vevnne | oo [ evveriiven [ WFE | o 4,424 | 10088500 | oo 4,425 | 5,000 | oo 4,425 | ... (264) 112 07/07/2009 | 06/15/2014
30225X AA 1 [Exterran Holdings INC......c..ovevreerevenrenerierineenenissinenienssensenssnenens | vevnne | oo | eevveerinens [ WAFE | il 11777 | 0088500 | 8,850 | v 10,000 | oo 8,850 |. (2,321) (481) 09/23/2010 | 06/15/2014
316773 CK 4 |Fifth Third Bancorp. .69,929 12 01/20/2011 | 07/25/2016
36966R XZ 4| GE Capital Corp 06/15/25. 94,603 | . 06/13/2005 | 06/15/2025
36966R JP 2| GE Capital COrp 12/15/22........cccomvvnerirrinerenseeneeneeiseisssenssnsenssensnne | coneene | oo | veverseniens | 2 AFE | 025,000 | ... 100.090 09/22/2003 | 12/15/2022
36962G 5J 9| General EIECtric COMp........cvvvirerirriirinrineivenienienisniseiisesinssseninne | vevnee | oo [ evvsnienns [ W TFE | 205,797 | e 100.207 | ....coeevv.... 205,424 | .......rr..205,000 [ cooiiiiennn205,772 [ oo | e (26) 10/13/2011 | 10/17/2021
36962G 5J 9| General EIECtrC COMP......cvuererererrereriserneriersneessenssnessensssssssnsensnee | vevnee | oo [ evvvnerinens [ W TFE | i 144,690 | e 105179 | . 10/12/2011 | 10/17/2021
375558 AH 6| Gilead SCIENCES INC......coovvuiirierriciiriiessiereriseenssssseensssnsssssesenss [ eveene o | vevvnnenns | v [ v 5,775 | s 116.620 (265) 05/07/2010 | 05/01/2013
375558 AH 6| Gilead SCIENCES INC......ouvvvvircerceecrisiierienisceiesisssienienssesssssinenes | eovneee | o [eoverrenens | cereee T [ e 5,546 | L 116.620 (197) 07/16/2010 | 05/01/2013
375558 AH 6| Gilead SCIENCES INC.......ucvvnverrircireiieriieeieeiseisseniesssessessssesssssisnenns | eovnene | o [ evveenneens | eeeeee T [ e 5,800 | e 116.620 | . (272) 05/04/2010 | 05/01/2013
375558 AH 6| Gilead SCIENCES INC......cvvvvrererrrieinrisiessieiesiseessssssssessssnsssssssenss [evenne o | vevvnnnenns | eeveee T [ e 5,792 | s 116.620 (273) 05/14/2010 | 05/01/2013
375558 AH 6| Gilead SCIENCES INC......oucvvrerrrerciierieeiierieeieissesissssensessssessssssnsnns | eevnene | o [evneernneens | eeeeee T [ e 10,875 | i 116.620 (306) 06/09/2010 | 05/01/2013
375558 AP 8| Gilead SCIENCES INC........cooeviririciirieiienisciesissiesenisniensiesnnes | eoveens | o [evveniens | e [ 5,343 | 106.870 ) 11/21/2011 | 05/01/2016
375558 AH 6| Gilead SCIENCES INC......ouvvvverrerceirieerierierieeisesiseniesiesssseesssinnnes | eovnene | o [eoveenrenens | eoreee T [ i 16,212 | L 116.620 | ..oovvvvereennn 17,493 | 15,000 | oo 15,577 [ e (444) 07/26/2010 | 05/01/2013
375558 AH 6| Gilead SCIENCES INC.......cvvnierricieeiiesieeieeineisssiesiseesissssesssssinnnns | connens | o [ eoeennenins | eenee T [ e 5,918 | 116.620 5,831 (312) 04/28/2010 | 05/01/2013
375558 AH 6| Gilead SCIENCES INC.......cvvvvirieieiinnierienisriessissiesenissssensinnnes | eonene | [ evenrens | e [ 5,925 | L 116.620 5,831 (313) 04/27/2010 | 05/01/2013
375558 AH 6| Gilead SCIENCES INC......ouvvrerrrircieerieeiienieeiseessesissnsenssssssessssssnnnns | eennene | o [eovennneens | eeeeee T [ e 5,929 [ i 116.620 | ooooveenrirrnnes 5,831 | oo 5,000 | i 5,397 | (316) 04/30/2010 | 05/01/2013
375558 AH 6| Gilead SCIENCES INC........cooiviriiiciieiiciieiniesiesiesenisniensinnnes | eoeens | o [ evvenrenis | e [ 5,931 | 116.620 5,831 (316) 04/29/2010 | 05/01/2013
375558 AH 6| Gilead SCIENCES INC......ouvveeerrerceeeirerierieriseesssisenieniesssessssssnenes | eennene | | eoveerneeens | oeeene T [ e 5,893 | i 116.620 5,831 (301) 04/21/2010 | 05/01/2013
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380956 AB 8| Goldcorp Inc.... | W2FE | 37,724 | L 123.125 ..30,000 2.000 05/05/2011 | 08/01/2014
380956 AB 8| Goldcorp Inc.... JW2FE | 8,236 | 123.125 2.000 05/11/2011 | 08/01/2014
380956 AB 8| Goldcorp Inc.... | W2FE | 8,209 | 123.125 2.000 05/12/2011 | 08/01/2014
380956 AB 8| Goldcorp Inc.... JW2FE | 30,788 | . 123.125 2.000 06/13/2011 | 08/01/2014
380956 AB 8| Goldcorp Inc V2FE | e B TAT | 123.125 2.000 08/11/2010 | 08/01/2014
421915 EC 9| Health Care Properties..........cocerevveeerseiesneeserssssssiessssssssesssssssnes | envens | o | eervensenns | 22FE | iviieirennnn250,100 | ..o 107.417 6.000 04/19/2007 | 03/01/2015
427056 BC 9| HEICUIES.......courevurirririerieeiseissierieniesesssissisenienissssessssisnenes | eovnene | o [ wovenrenens | W4FE [ i 11,000 | e 750.000 20 01/07/2005 | 06/30/2029
458140 AF 7| Intel COMPOration.........c..eevreerreermeerereeemneesensesissensessssensenssenssssnssnens | eevnens | o [evvenrrenens | coveee [ i 17,880 | e 125.750 | covovvverrenn 18,863 | oo 15,000 3.250 03/16/2011 | 08/01/2039
458140 AF 7 Intel COrporation..........ccoeeverniverierneeernsieensissessnesesssssssensssssssenenes [ evenne | oo | vevvennenns | vevee ] [ e 5,719 s 125.750 ....5,000 3.250 08/18/2011 | 08/01/2039
458140 AF 7| Intel COMPOration.........c..ewvrrererrmieemereermneesensenesneesensnsnsensenssssesenss | eovnene | oo [eoveeerenens | eoreee T [ i 11,428 | 125.750 . ..10,000 3.250 08/09/2011 | 08/01/2039
459902 AQ 5| International Game TeChNOIOgY........ccueeuurrerereererneernseiseessersnenineenes | eevnene | o [ evvenveens | 2 2FE [ i 11,048 | i 7625 | oo 11763 | e 10,000 3.250 07/06/2010 | 05/01/2014
459902 AQ 5| International Game TeChNOIOgY.........cccrveurveerirerirneerereniinerireninennes | eevvene | [weverrenns | w2FE [ e 5,724 | L 117.625 3.250 02/22/2011| 05/01/2014
459902 AQ 5| International Game TeChNOIOGY.........ccceevurrvmerererereerseeseiserssenineenes | eevnene | [ woveereens | #2FE [ i 28,816 | oo 117.625 3.250 02/15/2011 | 05/01/2014
459902 AQ 5| International Game TeChNOlOgY........ccvvererrerereriernnrneierssnseesennnines [everne [ o | vervvnrennns | w2FE | i 5,498 | i 117.625 3.250 07/29/2010 | 05/01/2014
459902 AQ 5| International Game TeChNOIOGY.........cccurveerrrmerererereereneneinerireninennes | eevnene | [ wovevrenens | 2 2FE [ i 16,492 | Lo 117.625 3.250 07/28/2010 | 05/01/2014
459902 AQ 5| International Game TeChNOIOgY..........covveeurevrereerereernseiseennersenieeiens | eevneee | o [ wvveevenns | #2FE [ i 11,538 | i 117.625 3.250 02/17/2011 | 05/01/2014
459902 AQ 5| International Game TeChNOIOGY.........cccrveerreerererercerereneinerireninennes | eevnene | [ woverrenens | 2 2FE [ i 5,804 | Lo 117.625 3.250 06/07/2011 | 05/01/2014
460690 BE 9| Interpublic GroUP COS........ccvervmerirererneerseinerserseresenssenissessesssessns | eennene | oo [ wonensnenens | #2FE [ i 24,197 | i 110.625 05/04/2011 | 03/15/2023
460690 BE 9| Interpublic Group COS..........cverrrrerrernrireriiieirerisisesesssesssssssesssnsssses | cevenes JW2FE | 8,024 | 110.625 . 06/08/2011 | 03/15/2023
46627B AM 3| JP Morgan Chase 05/01/29..........cvurereemmeemsrinermnerieseseesssssssnsssns | eevnees | o [ eovevereeens VAFE ] 10,000 | 100.045 6.000 04/28/2004 | 05/01/2029
46627B BS 9| JP Morgan Chase 07/15/20..........ccvuueererinrererierniiniirerssiseeessssissienis | evenee AFE ] 40,000 | 100.018 ...40,007 5.100 06/10/2005 | 07/15/2020
476556 CM 5| Jersey Central PWR & LT.......cocorerenrenrrinninerirerineesninsnssesiensnensens | eovvene | o [ wevevvenens | #2FE [ i 158,568 | ... 113.401 .170,102 (1,194) 5.630 08/24/2009 | 05/01/2016
494550 BG 0| Kinder MOrgan..........cccuceueeereereeensenersenisssesnensssessessessssssssesssssesenss | eovnens | o [ evneeneeens | #2FE [ i 54,990 | oo 104.317 | v, 57,374 | .ccoveeerenen.85,000 | e .54,991 |, 1 3.500 02/23/2011 | 03/01/2016
50075N  AS 3| Kraft FOOAS INC.....cvvvvueireriiirieeieisicessieenississssssisenssssssenssssseses | vveens | oo | evsniveens | n2FE | i 168,054 | ..o 119.123 .178,685 (2,193) 6.500 03/31/2010 | 08/11/2017
530718 AF 2| Liberty Media..........cocvererrerrirnirerirerencenseisenssesienssenssssesenssessesses | eennene | o [ oveeinened | 2 3FE [ i 16,501 | Lo 108.750 | vovoveveerrenn 16,313 | i 15,000 [ oo 15,199 [ | e (14) [ e | e | e 4.110 09/21/2007 | 03/30/2023
530718 AF 2| Liberty Media.........ccoovuevernririineieiiecieciseseisesiesieesssssisesssssssnsens | eovnene | oo [ veeeinened | #3FE [ i 16,594 | Lo 108.750 .(14) 09/10/2007 | 03/30/2023
530718 AF 2| Liberty Media..........cocovrenrerriniirerieninceseinnisesienenesssenesssssessensens | covnene | o [ wevererencd | 23FE [ e 5,634 | L 108.750 | . (5) 09/17/2007 | 03/30/2023
530718 AF 2| Liberty Media.........ccocverereerrrinerierierineerseiseiseniesenenssssisesssssssnsens | eovnene | o [ eveeeinened | #3FE [ v 5,373 | i 108.750 ...5,061 .(4) 10/26/2007 | 03/30/2023
530718 AF 2| Liberty Media..........cocoeverriieinriieiieeierirseiseissssiesisessssssisssssssssnssss | eoveens | o [ veerirened | 23FE [ i 16,341 | s 108.750 15,027 (2) 10/29/2004 | 03/30/2023
530718 AF 2| Liberty Media ...108.750 | . (2) . 10/27/2004 | 03/30/2023
530715 AR 2| Liberty Media (VIA/B)........cocurieriiriireineiisiiesiiesieeseisssiseisssiens 3.250 02/24/2009 | 03/15/2031
530715 AR 2|Liberty Media (VIA/B).. ..5,688 136 3.250 01/13/2009 | 03/15/2031
530715 AR 2|Liberty Media (VIA/B).. .13,633 322 3.250 04/21/2009 | 03/15/2031
530715 AR 2| Liberty Media (VIA/B).......cccvuvrimirereiniieississisesississesssensssssisensnine. | evenes 11,851 193 3.250 10/27/2009 | 03/15/2031
55277J AA 6| MF Global Holdings LTD.........cocvuevemeererinnnnerienerseenserissssensensneens | vevene | oo | eevnernene [ WBFE | v 4,744 | i 4,744 205 2,910 10/25/2011 | 02/01/2016
55277 AA 6| MF Global HoldiNgs LTD.......ccccvirererniirennirseenninersnseiensnsnerennenes | evvnee | oo [ eoverveninne [ WBFE | v 3,163 | i 131 1,918 . . 10/25/2011 | 02/01/2016
55277J AA 6| MF Global Holdings LTD..........ccovevierineernmrnirnerienienesseessnssnnneninee | eerinee oo [ eeverrennns [ WBFE | i 1,681 [ 100031625 | i 1,581 | 005,000 [ i 1,581 [ 56 1,749 | o [ e 1.880 10/24/2011 | 02/01/2016
55277J AA 6| MF Global Holdings LTD..........ccccnreureeeenreneirerineersenssssssensnsiseens | eevenne | oo | evvveernens [ WBFE | v 7,908 | e 343 4768 | oo | e 1.880 10/25/2011 | 02/01/2016
55277 AB 4| MF Global HOldINGS [td...........oevvvvvrereriiiiriirernnserennsissisnississnnnnnes | evvnees | oo [ eovervnninn [ WBFE | v 1,688 | i 38 924 3.380 10/25/2011 | 08/01/2018
55277J AB 4 |MF Global Holdings Itd............cccevereeririnernerirenineensninseinersenineenens | eevinee oo [ eevsnrinnnns [ WBFE | oo 7,938 | 1031750 | i 7,938 | iiii000:25,000 [ oo 7,938 [ e 192 4,536 3.380 10/25/2011 | 08/01/2018
55277 AB 4| MF Global HoldINGS [td..........coeverveereriniiriniirernnserernsissennineissnneines | ervnees | oo [ eovervnninn [ WBFE | v 1,688 | i 38 955 3.380 10/25/2011 | 08/01/2018
55277J AB 4| MF Global Holdings Itd.............cccoveeerevnerierirnrineensninerinerseseseessninnee | vvvene | oo | eevinernens | WBFE | v 1,688 | e 39 855 3.380 10/25/2011 | 08/01/2018
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55277J AB 4 |MF Global Holdings Itd. | BFE | i 1,588 | 31.750 | ..... .1,588 39 801 10/25/2011 | 08/01/2018
585055 AR 7 [MeAtrONIC INC.......ucuveieiiriiiicieiciriieieeee s nesessisniens | covene JAFE ] 120,238 | 106.152 27,382 | oo 120,000 | e 120,153 | e | e (46) 03/12/2010 | 03/15/2015
585055 AR 7| MEdtrONiC INC.......cvvrereeerieerierieeieeiseiesiesi s ssesssessensnns | ceveees JWAFE] 129,988 | . 106.152 | . .137,998 2 03/11/2010 | 03/15/2015
594918 AH 7| Microsoft COMPOration............ccevuivrernriernrinrierissieeessssiesesssessnsenies | evenee JAFE | 297,408 | . 106.213] . .318,639 226 09/22/2010 | 10/01/2020
594918 AH 7| Microsoft COMPOration.............ccwveeerererereerirenerierieseseesensssesserinnses | eeveee | o [ eereeerenens VAFE ] i 49,568 | 103.610 38 09/22/2010 | 10/01/2020
60871R AA 8| Molson Coors Brewing Company L5784 | ... 106.375 . (208) 10/14/2009 | 07/30/2013
60871R AA 8| Molson Coors Brewing Company. L5784 | ... 106.375 5,319 [, 5,000 | e (208) 10/15/2009 | 07/30/2013
60871R  AA 8| Molson Coors Brewing COMPaNY...........c.cewereverrereerrermnersenssneessensnnns | oneeen | ae | veverneriens | 2 2FE | i 11,063 | ...... 106.375 | covovrerceirens 10,638 | oovvvrererennn 10,000 | i, 10,462 | ........... (293) 12/09/2009 | 07/30/2013
60871R AA 8| Molson Coors Brewing Company..........c.coceeereeerrnerenerneerernnenensennnnenes | veveens | oo | eovsrverens | 2FE | i 16,313 | i 106.375 ...15,956 15,577 (364) 12/17/2009 | 07/30/2013
60871R AA 8| Molson Coors Brewing Company...........cccoeeereerereeeereeneenesnenseseennsensenns [ eevees | n | vervrrenes | w2FE | i 5,388 | oo 106.375 (117) 04/06/2010 | 07/30/2013
60871R AA 8| Molson Coors Brewing Company...........c.coceeeeeeereeerereennencserssereesnsessenns [ eevees | o | eevervenns | 2FE | i 5,719 | i 106.375 | <o 5,319 | 5,000 | e 5,440 | (279) 01/07/2011 | 07/30/2013
60871R AA 8| Molson Coors Brewing Company. L5731 | 106.375 (284) 01/07/2011| 07/30/2013
60871R AA 8| Molson Coors Brewing Company 3,134 | ... 106.375 . 23,036 | s [ s (23) 07/17/2007 | 07/30/2013
61746B CW 4 | MOrgan Stanley........cccoervvreeerniernenrineenneneiemsnessssssesessssssssssssensens | eonenee | oo [vervneenen | WIFE | v 49,899 | ...... 100.760 | ..voevecvrieee 50,380 | v 50,000 | coovrirciriinnn 49,999 |.......... 20 09/07/2006 | 01/09/2012
61746B CW 4 [Morgan Stanley...........ccocevervnernereneenerirnsrnenseneseessensenssnenensssennes. | vevnee | oo [ eevenerinens [ W TFE | 0. 299,394 | ..o, 100.760 | . .302,280 ....300,000 123 08/02/2006 | 01/09/2012
024000 06 9|Mutual Federal Savings Bank CD...........c.ccocunereerenreneenneinmernnnenennns | evnene | [evveeveens | e [ i 107,499 [ L 100.000 | . .107,499 09/22/2010 | 09/22/2012
641100 AB 0| NEtapp INCuueuuverrirrircerrinriierieniseesseissresiensseesssssssnssensesssessens | enenee | ae | veveneeiens | eeeeed | coverenennneennen8,274 | e, 126.125 11/17/2011 | 06/01/2013
641100 AB 0| NEtapp INCuueuuvrrrirrircercriseiienieeisesssissssessensseesssssssssessessnensens | onnnee | oo | vevesensnns | weened | coveeernennnneennenn8,242 | i, 126.125 ...6,031 09/21/2011 | 06/01/2013
64110D AB 0| Netapp Inc... s [ | o | e | e | e 18,032 | L 126.125 17,939 09/22/2011| 06/01/2013
650094 CA 1|New York Telephone Co.........ccocvuerermeereeineenerieeineesensssesensssssnennes | eevnene | [woveeene T | WAFE | 15,086 | oo 106.108 10/22/2001 | 11/01/2013
651639 AH 9| Newmont Mining COMP.......c.viviuriiirieiiieissisceerissieeesisessssssienssnies | eeenee ..5,500 | ...... 139.500 . 09/04/2008 | 07/15/2014
651639 AH 9| Newmont Mining COMp.........cocuuuereriemrinrierienieeississisesiesessensenens | cvvees ..5,569 | ... 139.500 6,975 ...5,244 09/03/2008 | 07/15/2014
651639 AH 9| Newmont Mining COmp........couuuervrrerneernmrenerserieseseessssisensesssssnensens | eeveeee | oo [ evenenneens | #2FE [ i 38,362 | ...... 139.500 | ovoovvreernens 48,825 | ..coocivrererrn35,000 | oo 36,451 09/08/2008 | 07/15/2014
651639 AH 9 |Newmont Mining Corp 01/27/2010 | 07/15/2014
655844 BG 2| Norfolk SOUthErM COrp.........cc.erurmevrmremeemirisirineiieniseesseeseessessensenes 8 11/14/2011 | 12/01/2021
677415 CL 3| Ohio Power Company 9 06/07/2006 | 06/01/2016
680223 AF 1|0Id Republic International Corp.. 04/23/2009 | 05/15/2012
680223 AF 1|0ld Republic International Corp............cccerveeervererneereeeseesnssensnsneneines | eovnene | o [ evnerrreens | #2FE [ 10,013 | 10000.99.375 | oiiiii0n9,938 | 010,000 | o 10,008 | ..voureericrierines | e (5) 10/28/2011 | 05/15/2012
680223 AF 1|Old Republic International Corp..........ccuwervrrerenrrneirnnnnerrerserensernnnns [eveene [ oo | verrveennns | w2FE | 14,925 1100..99.375 | 14,906 | 15,000 | o 14,944 19 11/02/2011 | 05/15/2012
680223 AF 1| 0ld Republic International Corp.. 99.375 | ..o d,969 [ 5,000 | (482) 05/27/2011 | 05/15/2012
682134 AA 9| OMNICOM GrOUP........cvvvurirriririiiinsiesciienissesssissisessssssssssssssnisseiss | eoveens | o [ wovenvenins | #2FE [ i 25,047 | L 105.750 | ooovvverennn 26,438 | coiiiiieni25,000 | coviiiiennn25,044 | i [ (2) 07/13/2010 | 07/01/2038
682134 AA 9| OMNICOM GrOUP......coeurverrerrerrerseiesresersseneseesenssssssesssenssnessenssssssnenes | eovnene | o [ woverreeens | #2FE [ v 9,988 [ i 105.750 0 07/13/2010 | 07/01/2038
682134 AA 9| OMNICOM GrOUP......ceuuverrerrereerreeanersserssesssseessnsssesessessssessessssessnnes | eevneee | o | eveeerneeens | 2 2FE [ i 42,863 | ooeo 105.750 | . 75 06/17/2010 | 07/01/2038
68389X AG 0 [Oracle COmpOration............occeveeeereernriensesnnessnessnesssssnsssenssssssssnsnnes | sevenne | oo [ evvenvivenns [ W TFE | i 274,931 | i 117.985 5 07/15/2009 | 07/08/2019
500472 AB 1| Philips EIECtronics NV..........ccooevrererneenernnienernernseeseesssesssnessseennee | eonnene | [eoveeveens | W TFE | . 270,826 | ... 114.620 379 06/25/2008 | 03/11/2018
75508A AB 2 [RAYONIET INC.......ccvviiiciiiiririissiciienisnisnsisniesiesissisensiesssnesis | eeveee | oo [ evvesnieens [ W2FE | 30,113 | i 125.125 . ..30,000 | .o 30,028 | oo [, (36) 08/06/2009 | 10/15/2012
75508A AB 2 [RAYONIET INC.....vvureervrrirrirrercrinsnienienesseesenissnsensensssesssssesssnenins | vevnee | oo [ eovenerinens [ w2FE | v 10,450 | e 125125 | oo 12,513 | e 10,000 | ..o 10,119 | oo (149) 09/24/2009 | 10/15/2012
75508A AB 2 |Rayonier Inc. . e 26,242 | L 125.125 ...31,281 25,000 | ...... 25,328 (409) 09/23/2009 | 10/15/2012
767201 AC 0 |Rio Tinton Financial USA Ltd..........cccoevrurireriieirieeierceessessiesienes | e JAFE | 171413 | 120.615 .180,923 150,000 | oo 169,189 (2,223) 02/08/2011| 07/15/2018
828807 CH 8| SIimOn Property GroUP............everrereeeuevmerseriseseseessssssessesssessssessnns | eeneee | o [ woveesneeens VAFE ] 34,919 | 102180 | vvvvvvvrerennne 35,763 | o 35,000 [ oo 34,921 | .o 2 11/10/2011 | 01/30/2017
835898 AC 1| SOthEbY'S.....cvvuiveeiiiircieriireinrieissiereesssienessseeesssssesssesssessssssssneniens. | oeeene | o | vevvenrennrs | wQFE [ vivererininnnnnnnn8,008 [ i 113375 | v 5,669 | 5,000 | oo 5,669 | ...... (131) (209) 08/18/2011 | 06/15/2013
835898 AC 1| SOtheDY'S......cvvevirecrierieierireeseeiesssssieniesisessssssssssensesssssenns. | eevnens | | eoveesreeens | 208FE [ e 11,761 | i 13375 i 11,338 | 10,000 e 11,338 | ...... (205) (218) 10/18/2011 | 06/15/2013
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835898 AC Sotheby's. . | WBFE | e 11,884 | 113.375 ..10,000 | ...... 11,338 | ...... (139) (407 08/10/2011 | 06/15/2013

835898 AC
835898 AC
854616 AM
858119 AP

VFE | i 5,881 | 113.375
...... 113.375
AAAAAA 111.875

...... 108.875

Sotheby's. . .
SOthEDY'S. ... | e . .|..3FE| ...
Stanley Black & DECKEr INC..........c.vvvriiieiiiiiseiieneseeersnines | e . .| .2FE] ...
Steel DYNAMICS INC......vuvvieereeeeieeeieiee s eesessssesensseees | cevenn I IS .3FE

08/19/2011 | 06/15/2013
10/07/2011 | 06/15/2013
06/10/2011 | 05/17/2012
04/29/2010 | 06/15/2014

858119 AP Steel Dynamics Inc. 6,036 | ...... 108.875 . 06/01/2011 | 06/15/2014
858119 AP Steel Dynamics Inc . . ..6,086 | ... 108.875 5,444 05/11/2011 | 06/15/2014
859737 AB Sterlite industries Ltd...........ccccovviricinriniinicsissini | oo I (U 2 | i 20,997 | ....... 79.750 | oo 15,950 10/16/2009 | 10/30/2014

859737 AB
859737 AB
859737 AB
859737 AB
859737 AB
859737 AB
859737 AB
859737 AB
859737 AB

10/14/2011| 10/30/2014
10/15/2009 | 10/30/2014
05/03/2011 | 10/30/2014
10/16/2009 | 10/30/2014
05/04/2011 | 10/30/2014
10/19/2009 | 10/30/2014
10/23/2009 | 10/30/2014
10/20/2009 | 10/30/2014
10/21/2009 | 10/30/2014

Sterlite INAUSHIES LEd..........ooveeeeveceeeeieeeeeeeeeeeeieeese e | ceenens .
Sterlite iNdUSETES Ltd..........ccvvierriiiieirccnecseeeseens [ e .
Sterlite iNAUSTES LEd..........cvvvrieeieires e | e [ TORPOTONY IO 2
Sterlite inAUSEHES LEd.........coverieririieiiireeessiesieesienins | ceveene .
Sterlite iNAUSETES LEd..........covvrrieieieirerrceeseeecesee e | e .
Sterlite iNAUSTTIES LE..........oveeereeiee e eseeeseseessessesseneessins | eeeeen [ [T IO 2
Sterlite iNdUSETES LEd..........ccvvrierrieerccecscseee e [ e .
Sterlite iNAUSEHES LEd..........coveeeeeceeeeveeeeeeeeeeeeeesse e eesssisnesenes | ceenens .
Sterlite iNdUSErES Ltd..........cccoeriverrieerccseneseeeeeens [ e [ PO IO 2

871503 AF Symantec COrpOration............ceereeeeerererrereerereessssseeeesesessesessesanes | ceveee U USRI IR 2 01/20/2010 | 06/15/2013
871503 AF Symantec COrPOratioN...............ceurveuieeiieerinririeisissiesieseisessenias | coveene U [FUPOOPIINS PPN 2 | 5,623 | 111.875 01/22/2010 | 06/15/2013
871503 AF SYMANEC COMPOTALION..........veveveeverereseessseesseessseeessseesssesessnsssnnes | seeeees e 2 | e 5,576 | 111.875 01/27/2010 | 06/15/2013
871503 AF Symantec COrpOration.............ceverrernrirernrieeerssieeesiseeesessensnines | coneeee [ PO IO 2 5439 | ... 111.875 . 01/28/2010 | 06/15/2013
871503 AF SYMaNteC COMPOTAtION...........cvvrurverarrereriserireseseesessessssssesssnssnens | ceeeees e 2 5425 | ... 111.875 5,594 01/28/2010 | 06/15/2013

Teva Pharm (Series C)......c.uvururiiiriiieiesineeeinsiessesiseienisesesssnenes | conenee [ [T AFE | e 22,675 | ...... 115.250 | oo 23,050
Teva Pharm (SEMES C)...vovvveeeeeeeereeeeererererereeeeereeeesseseesessssssssesenseres | eevveee | oo Lovvrereeies | AFE o 5,710 | o, 115.250 5,763
Teva Pharm (Series C)........cccoovvinriincinninniinrisniinccssisniinsinsisnnns | vvvene | oo [ eovesnieinns [ WIFE | i 5,726 | i 115.250 5,763
AAAAAA 115.250 5,763
...... 115.250 | . 5,763
...... 115.250 5,763

88163V AE
88163V AE
88163V AE
88163V AE
88163V AE
88163V AE

03/14/2011 | 02/01/2026
03/07/2011 | 02/01/2026
03/08/2011 | 02/01/2026
02/24/2011 | 02/01/2026
02/24/2011 | 02/01/2026
08/06/2010 | 02/01/2026

(
(
Teva Pharm (Series C)
Teva Pharm (Series C)
(
(
(

Teva Pharm (Series C)

W 0 = Ul U1 © O © O O O O WO © O © © © O © G GG B A DDDESEDBRDDREOOOG O 2 2

88163V AE Teva Pharm (Series C)........cocvverrenirnrinniverinninesisnissisessensssenses | veveeee | oo [ evvevninen [ WTFE | i 5,816 | i 115.250 5,763 02/08/2011 | 02/01/2026
88163V AE Teva Pharm (SMes C)........vvveveeveeecreeeeeeserisseseesnssisssssssnsssssessssnes | eovves | oo | evevenerens | WAFE | i 5,655 | oo 104.000 | . 07/23/2010 | 02/01/2026
88163V AE Teva Pharm (Series C)........cccovevrinnevnricneiierinsinesisnissieesinsisennns | vevees | oo [ evevniieen [ WTFE | 11,625 | i 115.250 02/28/2011 | 02/01/2026
88166C AA Teva Pharma Fin I/1L.........c..ooevveecreecreeecriesesiseesissssssesssssssssnnns | eovvies | o | eveveniiens | WAFE | ciieriiin...84,895 | ... 103.784 06/15/2010 | 06/15/2015
883203 BN TEXHON INC.overeiseeeeeeeeseeiseeessnsesssesssssnssssesssnsessnnssens | eneees | o [ eeeonnenenns | 2 2FE | i 6,646 | e 152.875 08/19/2011 | 05/01/2013
883203 BN TEXHON INC.ovvvvvviricerieeniessissniessissseesssensssssssssssnssenns | oeevee | o [ eevveeenns | w2FE | i 19,901 | i 152.875 (1,107) 08/22/2011 | 05/01/2013
89152U AF Total Capital SA.........corrrvereerereneeeneeeneeessssessssssssssssssesnssssanne | veeees | o [ eeeenseeeons | W TFE | i 198,496 | oo 108.673 109 01/21/2011 | 01/28/2021
902494 AP Tyson Foods Inc.. . cervrreennnnn 35,254 | L 132.750 . ..30,000 | ... (1,752) 09/22/2010 | 10/15/2013
911312 AH UNItEd PAICE! SVC.......vvveerermereieresesesssesssessssesssssssssssssssssssssssns | eonees I I VAFE | v 199,604 | ...... 120.551 | oo 241,102 | oo 200,000 | ..ovverrernrnne 199,730 | ovvvvrnee 36 01/10/2008 | 01/15/2018
122111 11 Unity National Bank CD.............oocccreeemeerneeeneesneessneesessessenessenes | oneee o 1 117,655 | ..., 100.000 117,655 117,655 ...117,655 10/10/2010 | 04/10/2012
92553P AH VIBCOM INC..vviviiiiticccee et snsesenenienee | coreis e [ W2FE [ 59,620 | . 101.002 ..60,601 | .. ..60,000 | ... 59,623 |...ccceue 3 12/07/2011 | 12/15/2016
927804 FD Virginia EICHC & POWET..........ccrvermreererereresseeesseeesseesssssessnsesnne | ceeeees e [ AFE | 99,966 | ... 103.905 | ..o 103,905 | covverrrer 100,000 | ...... 99,993 |..cocoeen. 7 11/27/2007 | 11/30/2012
949746 QU Wells Fargo & CO.......vvvemrrvimrrinnrrinneriseesissssissssissssssessssssssnsnsens. | eevees | o [ eeveveeenons | W TFE | 152,190 | oiece 104.695 | . 157,043 ....150,000 (329) 02/15/2011 | 06/15/2016
949746 QU Wells Fargo & CO.......cvvurvviereeereisncrisneeiseesessnsesensesssesssnssisnnes | oenenes | oo | eoeveneens | W TFE | iiiiin.201,348 | Lo 104.695| . .209,390 ....200,000 (201) 02/10/2011 | 06/15/2016




Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL 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
96950F AD 6|Williams Partners LP.......cooooiininniiniinsinssssissnsssssssnssssssesensssses | eovnens | [evsennnnens | 22FE [ i 211,499 | L 111.218] . .222,406 ..200,000 | oo 210,767 | e (735) 04/20/2011 | 03/15/2020
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. XXX ..9,661,550 .9,070,174 (6,902) (27,477) 19,417 0 .. XXX [ XXX | XXX e 104,561 311,450 XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
31408F 6D 6 | Federal National Mortgage 850568.. SO PO IO USROS B LI I 13,647 | ...... 108.900 | .ooovvveirnecns 14,997 | oo 13,772 | o 13,657 | .ooveeee 2 11/10/2006 | 01/01/2036
362334 AN 4| GSR 2006-1F 2A76........corvemerrrrrierirrererisssisesienessssssssssssesseseseenns | cevees [ (SOOI BV 1 365,145 95.265 358,180 | ovovriirnnes 375,982 | oo 365,145 | ......... 0 04/11/2006 | 02/25/2036
949834 AA 3| Wells Fargo Mtg Backed Securities.... [EOSTRTRTRRT IO [ T 3 I 166,455 .160,961 ....167,239 160,961 | . (5,539) 13 09/19/2007 | 10/25/2037
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities e 545,246 .534,137 ....556,993 539,763 |. (5,539) 15 0 0 [ XXX [ XX [ XXX | e 2,779 | 33,414 | XXXeoooee [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
07383F MN 5|Bear Stearns Commercial Mortgage [OOSR IO e | e 0. 338,072 | 100.851 | ..ovvvvverrenn 350,590 [ oo 347,632 | 338,714 | 192 06/10/2008 | 11/11/2035
12617A AD 9| CPL Transition FDG LLC.........coccvueverrererieiieseienienerssesessessssensenenns | wveees o | | WAFE | i 15,787 | L 104.233 | oo 15,843 | 15,199 [ 15,458 [ | s (65) 03/17/2006 | 07/15/2015
225418 2S  6[CSFB 2004-C5 Ad.........ooiieerineieriseiseisesissisessesssseesssssssssssssenes | cevnee e | T e 23,414 | 106.255 | ..ovvvverennnn 26,564 | oo 25,000 | v 23,543 | 26 04/27/2006 | 11/15/2037
225418 28 6 |CSFB 2004-C5 A4... IO I e | .398,039 | 106.255 ................451,584 | ................425,000 | ................400,225 |........ 440 04/27/2006 | 11/15/2037
225458 DM 7|CSFB2005- C1 A4. OO I e e . 382,953 | L 107.865 | . ..383,944 |......... 278 02/22/2008 | 02/15/2038
23242M AD 3| CWL 2008 S3 Ad.......cooervriirinieineisiessssiesessssesesssssssissnsssssssssssses | oovenes e B | 169,222 ] LL053.027 | 131,055 [ 24T 14T | 131,055 | .. (28,701) 06/16/2006 | 01/25/2029
15200M AA 5[ Centerpoint ENEIGY..........ocvurererrermeiirieiieriesesensssesessesssessseesenenns | ceveeee e | WIFE | 206,729 | ... 107.905 | .o 223,490 | 207,117 | e 206,830 |......... 29 02/08/2008 | 02/01/2020
201730 AD 0| Commercial Mtg ASSEL...........cocuurreirieiierieeisriseiesieseseesssiseniens | cevees . 24520 | .o 23,836 | oo 26,158 | .oovreeerrerieeineins [ e (57) 01/06/2006 | 01/17/2032
22541Q SF 0| Credit Suisse First BoSton Mig..........c.ceuveirierirereneeerseineiseninees | cevees e | i 24,188 | L 103.670 | covoorererrens 25918 | .ovireerrennn25,000 | oo 24,257 |......... 14 05/30/2006 | 08/15/2036
29365K AA 1 |Entergy Texas Restoration Funding ...109,361 | ...... 101.466 .110,087 ...109,080 |......... (136) 11/20/2009 | 02/01/2016
29365K AA 1|Entergy Texas Restoration Funding.... . . 79,559 | ...... 101.466 ..80,731 | .. 79,564 | ... 79,561 |......... 1 10/29/2009 | 02/01/2016
337367 AE 6| First Union Lehman Brothers...........ccccveverinreneerneenerieriseenenissines | ceveee [ (RTINS B LI [ 187,316 | ...... 101.085 | ..oovvrvrrres 193,051 | coveveercrinns 191,017 | oo 187,463 | ......... 56 03/13/2009 | 11/18/2035
38373M VP 2| GNR 2008-46 B........c.oovurrririiiceeiiseisesieissieessiesesisisnssesenes | erenes IO RTINS B 1 371,819 | 105.480 | ...cvovvveernnn 366,537 | i 347,494 | L 368,317 |......... (1,538) 10/15/2009 | 09/20/2025
38376G TD 2| GNR 2010-110 B....oouerieriirienieieiiesisesiessesessessesssssssessesesesenes | ceveene . % IO 1| 25,531 | L 104770 | cooovvveeeennn26,193 | coiiiie000i25,000 [ oo 25,483 [ o | s (34) 08/23/2010 | 07/30/2026
52108H JJ 4 |LB-UBS Commercial MOrtgage.........coovcueermreuermerenerirneesensssissersnes | seeenne I (ST IV 1| e 69,810 | ...... 100151 | coovvvrerrer 66,016 | coviiiiiin65,916 | ceoiiiicn69,594 [ o | e (99) 09/01/2009 | 03/15/2031
59022H EX 6| MLMT 2004........c.comieriiiinieierseinieicieississensissie s eseississensesssiessennes | vevenen . I IR . LA12,167 | L. 105967 .................450,360 | ................425,000 | .................412,956 |......... 170 11/08/2006 | 10/12/2041
74432G AB 3 |Prudential Commercial Mtg ST RRRRTRRTIRRTORS IOV . e . ...394,500 | ...... 102.108 | ................408,432 | ................400,000 | .................395,228 |......... 106 12/23/2003 | 02/11/2036
74432G AB 3| Prudential Commercial Mtg............ccccoevvrrerneirnneinneinnineresinnenseisennens | eevinne | oo [ ervvnnivenns [ | i 24,016 | i 102.108 25,527 [ viviieern25,000 | i 24118 | 19 11/23/2005 | 02/11/2036
74924P AF 9|RASC . .96.769 | . 115,517 0 01/13/2004 | 02/25/2034
92976B DV 1 |Wachovia Commercial Mortgage Trust... o . N 1. ...196,656 | ...... 101.566 | . 203,132 | ... 200,000 | oo 196,785 | 33 09/19/2007 | 01/15/2045
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities, s . 3,574,960 | ... XXX.oooow. | corivnrianns 3,726,605 (28,701) (565) 0 0 [ XXX e XX [ XXX | 19,963 | ... 186,046 | ... XXXevooe [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
12493V AC 4| CBO HOIAINGS Vil Ltd........ociviiiiieeiieeiecissineieeieesesssiseisesienens | s IO USROS IV [ [P 50,732 | ......40.890 | .oovvrvrirnnc. 54,648 | ..ooiierenen 133,647 | o0 50,732 [ e [ | e e | e 10.040 | 1100 10.040 | JAJOL. | covoiiniiiiiecines [ s 06/20/2001 | 07/05/2036
22540V P2 2| CSFB 2002-CKN2 A3........ccoiuuiimmiiinniniesinsssisssnsensenssensssnssssnsssnssnns | svveee e [ I I 186,342 179,978 (108) . 11,747 | 04/19/2007 | 04/15/2037
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities . 237,074 . 234,626 36,620 .0 (108) 0 0 917 1,747
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s | e 13,468,266 |...XXX........ . 14,156,919 ..13,383,371 ..(41,142) (28,135) 19,417 0 128,221 ...542,657
Totals
7799999. Total - ISSUET ObBlIGALIONS.......vvuiveieieserssissis sttt | snrssnsnens 15,911,971 | . XXX [ i 16,719,181 | ............ 15,616,563 | ............ 15,746,856 | . (6,902) (63,518) 19,417 0 ]..XXX........ XXX XXX [ e 184,267 | ............ 638,157 |..... XXXeoooo | e XXX......
7899999. Total - Residential Mortgage-Backed Securities . . 9,965,912 | ... XXXooovre | ovverinens 10,399,355 | ..o 9,873,016 | .o 9,929,997 |. (5,539) (16,523) 0 0 .. XXXt XXX XXX | 50,916 | .............348,030 | ..... XXXeoooe [ XXX......
7999999. Total - Commercial Mortgage-Backed SECURHIES................ovv.orveeeereeeeeeeseeeseeeeeeeeeeseeseeee e eseenessnenean .. 3,574,960 | ... XXX........ . .3,702,794 3,538,140 | .. (28,701) (565) 0 0 .. XXXt XXX XXX | 19,963 | ... 186,046 | ... XXX [ XXX......
8099999. Total - Other Loan-Backed and Structured Securities. . 617,801 | ... XXX........ . . ...689,726 | ... LB17,012 0 (166) 0 0 .. XXX XXX XXX | e 2,447 ] i 30,155 | XXX.ovoe | o XXX......
8399999,  Grand Total = BONGS...........cvurirereiriririieeieeieces ettt ssnsns | aevinesinens 30,070,643 | ... XXX.oooooe | covverenens 31,461,704 | ............ 29,882,099 | ........... 29,832,004 | ............ (41,142) (80,772) 19,417 0 |..XXX....... XXX XXX | 257,592 | ... 1,202,387 | ... XXX [ e XXX......
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19

F Current

0 Rate Per Year's Total

r Share Other Total Foreign

e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange

i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC

CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
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
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

00170F 20 9| Affiliated Managers Group INC...........ccoeveereniveererrvcnninernns | rverie | eene | wverirenens 210.000 |..coooverveierinnns [ 2018000 | i 3,780 [1038.730 [ 8,133 | 3,780 | e e BT i | [ [ | 0 RP3UFE | 01/30/2008
00170F 20 9| Affiliated Managers Group INC..........cccveveerereenerereeennrneninns | wovvees | vene | wovevineens 230.000 | ..oovvverrerernrernens [0 18.000 | v, 140 [100.38.730 | cviiiiereenne8,908 | e, 140 | i | D92 [ s [ [ e | e | s 0 RP3UFE | 01/31/2008
00170F 20 9| Affiliated Managers Group Inc. JOOTN R 35.000 | .oocvvreerrerrenins | 20018000 | o830 {138,730 | e 1,356 | B30 | i 90 | [ | | | e 0 RP3UFE | 02/21/2008
00170F 20 9| Affiliated Managers Group INC.........cooveeereeneneeeneerneereneinns | eovevees [vee | erreeeennn500.000 | o | 10034380 [ i 17,188 110038.730 | e 19,365 | b 170188 | v [ 1,288 | s | s | ereeseinieneinsinnens | vevreseeeeseensssseens | veveees 0 RP3UFE | 08/11/2010
G16962 20 4 |BuUNge LIMIted.......c.ovvvvrereerreierrerieninenienisensnsnissnsssenens | evvees | eene | cevnrrnenernc0.000 [ o [« 76760 | 3,070 [10092.810 | v 3712 | 3,070 | e | e 195 | [ s [ e | neeseseseessessenes | eeenns 0 P3UFE... | 09/16/2008
G16962 20 4 |Bunge Limited.........cccovvrvverierinrineiinninererneiserinnnnennene [ evveie | eene | wvvrerirerern30.000 [ oo [ 76760 | ciiiiiiiiiinenn2,303 [10292.810 | e 2,784 | 2,303 | e | s 4B | s [ [ e [ e | e 0 P3UFE... | 09/11/2008
G16962 20 4 |Bunge LIMited.........coovvvrvreerieenernerinernerirenisennssisssnnenens [ evvees | vene | evvnernenennD0.000 [ o [ 76760 | i 3,838 [ 10092810 | v 841 | 3838 | s | e 284 | s | | | e | e 0 P3UFE... | 09/08/2008
G16962 20 4 |Bunge Limited.........cccoovvevinrinrivniinniicrvensniensisnivciiens v | e | iverrennn 140,000 [ i [0 76.760 | 10,746 (10092810 | o 12,993 | el 10,746 | s | crriinienneeennB83 [ s [ [ [ | v 0 P3UFE... | 08/15/2008
G16962 20 4 |Bunge LImited.........cccorvrvverrvrenerrerrrnnrnerienenersenissnnenene [ evvees | eene | eovernenens 150,000 [ oo [ 76760 | v 11,514 11092810 | o 13,922 | i 11514 | s | s T3 [ [ e [ o [ eveesesesseessessenes | ovveens 0 P3UFE... | 08/11/2008
G16962 20 4 |BuUNge LIMIted.......c.ovvvrerereerneinerrnerienirnenienisensnenissnnnensnens | evnees | eene | evnernnnens 110,000 [ o [« 76.760 | i 8,444 [ 1.92.810 | i 10,209 | 8844 | s | D30 | i | e | e | oneesesesensssienes | eeenns 0 P3UFE... | 08/04/2008
G16962 20 4 |BUNGE LIMIE.........omrrrrrrreveeeeeereeseeeeesceeeeesessseseeesssoseessns | erneeees 5.000 | .o | e 78760 | e384 {1000 92,810 [ e84 | 384 | e 2 | s [ | e | e | e 0 P3UFE... | 07/21/2008
G16962 20 4 |BUNGE LIMHE. ... | erreeees 20.000 | .oooeveererneernrrienns [0 76760 | i 1,635 [10092.810 | o 1,856 | e 1,535 | i | e8| [ s [ s | e | e 0 P3UFE... | 06/06/2007
G16962 20 4 |Bunge Limited........cocvvrernrrnennirnnneiennenenssssensnsenennens | evvnens | eve | ervnrrenen 115,000 | oviviensnivinninns [0 76760 | 8,827 11..92.810 | v 10,673 | 8,827 [ | v DB s [ e | e | e | oo 0 P3UFE... | 05/09/2007
G16962 20 4 |Bunge LIMited.........cccovrvrerrirenernerieerrcrireneneriseniinnnnennens [ evvees | vene | evvrerrenernc0.000 [ o [ 76760 | v 3,070 [10092.810 | e 3712 | 3,070 | e | e 195 | [ [ e [ e | ovveene 0 P3UFE... | 04/17/2007
G16962 20 4 |Bunge Limited v e [ e | e 140,000 [ oo [0 70.800 | i 9,912 (10092810 | i 12,993 | 8,912 | i | e B82 | s [ [ e | s | e 0 P3UFE... | 10/02/2008
15189T 20 6| CenterPoint ENergy (TWX).......ocvuurrveeriererererneemeersserienirenes | cevenens 12 | s [ e | e | e | e 0 P3LFE... | 11/09/2011
15189T 20 6| CenterPoint ENErgy (TWX).......oevuurrvemermerseeereessersersenienes | cevenees 188 | v [ e | cersneesenssisenens | e | s 0 P3LFE... | 11/18/2010
15189T 20 6| CenterPoint Energy (TWX).. JO I ¥ 366 (97) 97) P3LFE... | 03/16/2011
15189T 20 6| CenterPoint ENErgy (TWX).....ccvvvuvevmeerreeerneeserrnerienieninnees | vevevens | eee | ceveeersens 350.000 | ..coovverrrerirerenens [ 0.33.550 | oo 11,744 | L 34.440 | oo 12,054 | ol TUTAA | e | 328 [ e | e | e | oo | e 0 P3LFE... | 08/22/2011
316773 20 9| Fifth Third Bancorp.. 5.000 2142080 | e 710 | iiinn396 | i 83 | [ | s [ | 0 P3LFE... | 12/19/2008
316773 20 9| Fifth Third Bancorp.. 20.000 142,080 | 2,842 | e 1585 | e 17O | [ | s [ | 0 P3LFE... | 12/18/2008
316773 20 9|Fifth Third Bancorp. 5.000 142,080 | e 710 | 386 | i e8| i | | s | s | e 0 P3LFE... | 12/17/2008
316773 20 9 |Fifth Third Bancorp.. 25.000 142,080 | 3,852 | i 1842 [ | 213 | e [ | [ | 0 P3LFE... | 12/15/2008
316773 20 9| Fifth Third Bancorp.. 25.000 142,080 | 3,552 | i 1881 | e e 213 | | | s | e | s 0 P3LFE... | 12/12/2008
316773 20 9| Fifth Third Bancorp.. 35.000 2142080 | 973 | 2859 | i 298 | s | s [ | 0 P3LFE... | 12/11/2008
316773 20 9| Fifth Third Bancorp.. 30.000 ...142.080 0 P3LFE... | 12/22/2008
316773 20 9| Fifth Third BANCOIP.......uuveurereereeieineeiseeesieesseessenssnnnns | sevreene | ene | ervnessenes 100.000 142,080 | e 14,208 | 8,190 | e [ errrireienenn850 | i s | s | e | e 0 P3LFE... | 01/09/2009
316773 20 9 |Fifth Third Bancorp.. 20.000 ...138.930 142,080 | 2,882 | e 2779 [ | e 128 | [ [ s | 0 P3LFE... | 05/24/2011
316773 20 9| Fifth Third Bancorp.. .15.000 ...139.440 ...142.080 0 P3LFE... | 05/13/2011
316773 20 9| Fifth Third Bancorp.. 142,080 | 8,525 | 490 | i [ D10 | [ | s [ | 0 P3LFE... | 01/13/2009
316773 20 9|Fifth Third Bancorp. . 142,080 | o TA21 | e 704 | i 88 | | | s | e | 0 P3LFE... | 01/12/2009
46625H HA 1|JPMorgan Chase & co 2,500.000 ...108.210 ...108.211 1,900 1,900 P2LFE... | 04/21/2008
46625H HA 1| JPMorgan Chase & CO........couvvurierernrineirenineinessinsrsniseirenss | vvenens | evee | erveveenens 500.000 |..cocrorerirrrrnrennes ...108.210 ...108.211 380 | .o [ | e 380 P2LFE... | 04/16/2008
64944P 30 7 |New York Community BaNCOP.........evereermremereerienierenenes | veeean .(1,065) (1,065) RP3LFE. | 04/19/2011
64944P 30 7 |New York Community Bancorp... cevvrees [eree | e 100,000 | i | 41700 | e 170 | A1.700 | B 170 | 05,035 | 225 | [ (865) (865) RP3LFE. | 03/28/2011
64944P 30 7 |New York Community Bancorp Cuvoee | e | errrerireeenn70.000 [ oo [ 1700 | iiiiiiiirnnn2,919 1041700 | 2,919 | 3,804 | e | e 188 [ | e (585) (585) RP3LFE. | 03/31/2011
64944P 30 7 |New York Community BaNCOP.........cveurerreeeireirnerieeineins | eeieas 700 [ 2,502 |0 81.700 | 2,502 | i 3,01 [ | e 135 [ | (509) (509) RP3LFE. | 04/08/2011
64944P 30 7 |New York Community BaNCOP........c.evveerereeenirnrnnisinnirens | vervenes 50.000 | ..ooveevererirrririen | e 41.700 | covriviinenn2,085 |0 41700 | cieiiiiineni2,085 | 2,495 | e | e 113 [ [ (410) (410) RP3LFE. | 04/18/2011
64944P 30 7 |New York Community BaNCOP.........cvenevrveerereerrnerineesnne | eneveee [ eone [ vrerneeenni290.000 | 1ovirviricirivniinen [ 0001700 | 12,093 [0 41700 | oo 12,093 [ oo 14,283 [ (2,190) (2,190) RP3LFE. | 04/20/2011
64944P 30 7 |New York Community Bancorp...........cccceeevveneiververrnniinnis | eviens [ene [ cverireneen 15000 | i | 41700 | 626 [ 41700 [ iiiicicennB26 [ i 736 [ e |34 | [ s (110) (110) RP3LFE. | 04/21/2011
651195 30 7 |Newell Financial Tr 1 Pfd..........ccoccvmrrimernernneenernnnneninennnee | vevvene | ene | eerenerene800.000 | sivoiivviricrrennne | 00272750 | i 16,650 | ..0042.250 | ovviviincnre25,350 | oo 16,650 | o | e 1875 | i v | e | e | voveees 0 RP3LFE. | 12/14/2000
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19

F Current

0 Rate Per Year's Total

r Share Other Total Foreign

e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange

i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC

CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
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
854502 30 9| Stanley Black & DECKET...........uuvvurrereereererieeieriesesneesenins | ceveeees ...103.960 ..117.250 T2 | o | oneeneriesinesesinees | e | nessssesesssssenes | e 0 RP2LFE. | 11/02/2010
854502 30 9| Stanley Black & DECKET.........ccvvveerereririnrieisinsierssieisenes | cevnnnns ...105.100 ..117.250 B28 | s [ | e | | e 0 RP2LFE. | 11/09/2010
854502 30 9| Stanley Black & DECKET...........cvvueverrereeririserierieseseesenins | ceveees .|...100.000 ..117.250 338 [ | erveeseeeseeneesniesnies | esreessreesieneeesneens | oereeessessesennnes | sveees 0 RP2LFE. | 11/01/2010
854502 30 9| Stanley Black & DECKET...........cccuveviriiiiniisiisciienieciiienis | ceves .|...104.870 ..117.250 290 [ oo | e | e | s | s 0 RP2LFE. | 11/10/2010
854502 30 9| Stanley Black & DECKET...........vuvvererrereeiirierieriesesensenins | cereens ...103.840 ..117.250 97 [ oveervereeeriennnines | ceresssissssesssnnnns | v | s | erreees 0 RP2LFE. | 11/03/2010
854502 30 9| Stanley Black & DECKET...........uwvrurrirrereernrieiiseriesiseessnins | cevnees ...101.820 ..117.250 12 | e [ e | e | s | s 0 RP2LFE. | 09/22/2011
854502 30 9| Stanley Black & DECKET...........ouvverirrerieiirinriierieriieeienins | ceviens .17.770 ..117.250 123 | s [ | e | e | e 0 RP2LFE. | 05/03/2011
854502 30 9| Stanley Black & DECKET...........wvvererrereeirierierieseseesenins | ceveees ...114.830 ..117.250 A8 | oo | et | e | e | e 0 RP2LFE. | 02/23/2011
854502 30 9| Stanley Black & DECKET...........cccuveviriiiiniisiisciieniecieiis | cevies .|...104.980 ..117.250 282 [ oo | e | s | e | e 0 RP2LFE. | 12/16/2010
854502 30 9| Stanley Black & DECKET...........ouvvererrereerrierieriereseesenins | cereens .[...101.250 ..117.250 97 [ oveerveisenriernnines | ceesseissssssssnenns | erseniesnsnssnesn | sesesssssesesssnsens | ereeees 0 RP2LFE. | 11/23/2010
854502 30 9| Stanley BlAck & DECKET.........c.wvrurrerrereererieiseriesiseeesenins | ceveees ...102.420 ..117.250 338 | oo | ereeneeieniesieninnes | e | e | e 0 RP2LFE. | 11/16/2010
854502 30 9| Stanley Black & DECKET...........ouvvuerirrerieiirinriireriesieeienins | ceveens ...103.730 ..117.250 B28 [ .o | e | e | e | e 0 RP2LFE. | 11/12/2010
854502 30 9| Stanley Black & Decker. R ...104.440 ...117.250 A83 | i s | | s | e 0 RP2LFE. | 11/11/2010
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... XXX [ 855,399 | 575,884 | i, 40,708 ..(3,550) (0] [ 0 (3,550) 0 [.XXX.... | .. XXX.......
8999999. TOtal = PTEEITEA STOCKS. .....ceooveeeieiriiec et XXX [ 865,399 | i 575,884 | i 40,708 ..(3,550) (]} [ 0 (3,550) 0 |.XXX.... [..XXX.......
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 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./A.C.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)
00829 10 7 | Affinity Financial COrpOration.............couueeeriieererieenernsiernssseesssssesessssens | onsnees 254.000 2,604 | ... 10.250 | oo 2,604 | .o 23,256 | ..covieinne 04/08/2008
62989* 10 5|NAMICO Insurance Co Class B. 60.000 13,222 220.365 13,222 4,500 2,271 02/12/1988
62989* 10 5|NAMICO Insurance Co Class B, 643.000 141,695 | ... 220.365 | .cooovvcriiins 141,695 | .... 0,875 | oo [ | e | s 24,343 03/31/1995
778500 03 3| POPIAN.... oottt | ceriens 240.000 2,609 | ......... 10.870 | v 2,609 | cooeercrceian 2,400 | .o 04/30/2006
881624 20 9| Teva Pharmaceutical INdUSHHES.........oveieriiiirineisisiiisni e sssissesssnssnnssensenes | sereees 98.000 3,955 | ..o 40.360 | oo 3,955 [ i 1,214 | 77 ...(3,258) 02/02/2011
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)........orrersreernninieniisissssississsenssssssesssensns | sonseessesssssssssnees 164,084 |....... XXX eovorer | evernrinninnnnnnn 164,084 | i 78,045 | 0 4 N | 1 IO 23,356 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
42817@ 10 3| Hetuck InS. AGENCY, INC.....covvuviriiiiiiriiiiiecisisie e | eniiens 50.000 24297 | ... 485.940 2,79 04/25/1962
43688@ 10 7 [Home and Farm Insurance COMPaNY..........ccoeueureerereerereenierererseesenssneenssensens | covenees 3,001.000 1,616,677 | ....... 538.713 | o 1B1B,677 | iieeenB27,828 [ s [ [ v | e 23,902 07/23/1996
43688@ 10 7 [Home and Farm Insurance COMPaNY.........c.ocorueeeeiueereeenienesersesneseeseessennens | coeeaees 2,999.000 1,615,599 | ....... 538.713 | oo 1,615,599 | oo IIB4615 [ s [ e [ s | s 23,887 08/25/2005
56671# 10 6] Marias TEChNOIOGY INC.....cvvvviereriiriiriesiisisissierssisseess s sensnsseeensssesnses | seenees 50.000 | oo e | | csnesnenene s $y420 | e 07/01/2009
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates..................cccceerireiiiciieieeeceeeceeeeee e | cveveeeeneneierenas 3,256,573 |....... XXXeooooo | e 3,256,573 | ... 1,988,362 | ... 0 0 | ovvveeeeececeeee0 e 50,583 XXX
Common Stocks - Mutual Funds
022865 10 9| AMANA INCOME........ouvvrrerrermrinirierieriseseseessriese st esseessenes | ceriens 88.496 2,810 84 (3) 04/15/2009
022865 10 9| AMANA INCOME. ......ouvvrreririiiiseiie ittt enssnens | ceiiees 0.583 19 06/01/2009
022865 10 9| AMANA INCOME........ouvvrrerrernrinirierierireseeesssiese st esssenes | ceriens 0.506 16 01/04/2010
022865 10 9| AMANA INCOME.......oouvvrrerrirrseeserierieeesees it esssenes | sevsees 24.004 762 1) 04/12/2010
022865 10 9[AMANA INCOME......cvuiveirurireriririsesieisisssie st essenssinns | sevsenes 0.758 24 06/01/2010
022865 10 9| AMANA INCOME........ouvvrrerrirriaerierierisesesees s eensenes | eeviens 27.332 868 (1) 07/02/2010
022865 10 9[AMANA INCOME.......ouivuriuiirriiiciresierseisie e | ereenes 24.130 766 (1) 10/11/2010
022865 10 9| AMANA INCOME........ouvvrrerririiniieiieriereseesseiess et ensessienes | ceviens 1.043 33 01/04/2011
022865 10 9| AMANA INCOME. ......ouvrrririiriiieierie i esssnnns | seviees 23.241 738 (4) 01/05/2011
022865 10 9| AMANA INCOME.........vvrrirririiiiiiiiierienies s ensssinnes | ceviens 23.091 733 (13) 03/10/2011
022865 10 9| AMANA INCOME........ouvirrerrirriairierierisesisees i eensenes | serinees 1.509 48 (3) 06/02/2011
022865 10 9| AMANa INCOME.........coouvimiiiiiiiiesie e ssinnes | ceviiees 22.298 708 (35) 06/29/2011
022865 10 9|Amana Income 24.951 792 77 09/22/2011
022865 10 9|Amana Income... st | enriens 23.559 748 (5) 12/22/2011
02368A 82 8 |American Beacon Balanced Plan............ccoiieerniiisiniierssneesssisseensnes [ evinns 69.213 828 (8) 10/05/2010
02368A 82 8 |American Beacon Balanced Plan 101.988 1,221 (12) 07/02/2010
02368A 82 8 |American Beacon Balanced Plan............c.ccccuviieriniiininniiciieniienssiiniins | v 94.225 1,128 (11) 04/12/2010
02368A 82 8 |American Beacon Balanced Plan.............cocoeurcviriiiinienieicsenesncseeeinees | covenees 96.169 1,151 (12) 10/11/2010
02368A 82 8 |American Beacon Balanced Plan 0.423 5 12/27/2010
02368A 82 8 |American Beacon Balanced Plan...........ccccocuieriiniinsiieiinsiiesisneiinnins | covvees 84.130 1,007 (10) 12/23/2009
02368A 82 8 |American Beacon Balanced Plan.............cocoerriercinreienenenee e | ceeenes 117.342 1,405 (14) 12/18/2009
02368A 82 8 |American Beacon Balanced Plan...........cccveiiierneininnierssineeesisseeniens [ v 102.035 1,221 (12) 09/29/2009
02368A 82 8 |American Beacon Balanced Plan............coceurevieirininieiesencencseeeinees | v 146.283 1,751 (18) 07/07/2009
02368A 82 8 |American Beacon Balanced Plan...........cccc.owiriiineernneineiieiiesesssisessissins | evee 143.791 1,721 (17) 04/15/2009
02368A 82 8 |American Beacon Balanced Plan...........cccocvviviiiniieiininiicincicssisisinns [ 92.058 1,102 (22) 01/05/2011
02368A 82 8 |American Beacon Balanced Plan.............ocoeureerieneenienenenee s | ceeenees 93.609 1,121 (36) 03/10/2011
02368A 82 8 |American Beacon Balanced Plan............ccovviiierneininiinerssieeesiseeeniens [ v 30.578 366 (13) 04/05/2011
02368A 82 8 |American Beacon Balanced Plan.............ccceurvieereneenieneneneeseseeeinees | covenees 94.263 1,128 (31) 06/29/2011
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 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
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o Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
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Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

02368A 82 8 |American Beacon Balanced Plan.............ccoeeieirieinieiesesee e | e 21.860 262 262 271 9) 07/06/2011
02368A 82 8 |American Beacon Balanced Plan.............cccooieiiinniesnicseneeeeneeennns | v 104.244 1,248 | .o 11970 | e 1,248 | oo 1,159 89 09/22/2011
02368A 82 8 |American Beacon Balanced Plan...........ccccvvuevnierneronenierscseeeensseeniens [ e 17.358 208 208 189 18 10/05/2011
02368A 82 8 |American Beacon Balanced Plan...........ccccovevvveceeiiciereeceeeceeeeeeceenines | eveenns 98.046 1,174 | 11970 | 1474 | e 1,169 5 12/22/2011
02368A 82 8 |American Beacon Balanced Plan...........ccccovuevnieiniininicrneeeeesseenens [ e 11.128 133 133 A33 | 1 1212712011
02368A 82 8 |American Beacon Balanced Plan...........c.ocoeceieirniieinienesesie e | coeenes 62.329 746 746 910 (7) 04/13/2007
02368A 82 8 |American Beacon Balanced Plan...........cccocierreeenrinsiieiinsiesesseinniens | covveens 656.614 7,860 | oo 11970 | oo 7,860 | oo 9,416 972 (79) 10/04/2005
02368A 82 8 |American Beacon Balanced Plan............ccc.cierirerneerieineeieisssesesessensssnins | coveee 147.860 1,770 | e 11970 | e 1770 | o 2,013 | s (18) 12/30/2005
02368A 82 8 |American Beacon Balanced Plan...........ccoveiiierneininiierssieeesiseeensens [ evnins 58.660 702 702 823 (7) 04/27/2006
02368A 82 8 |American Beacon Balanced Plan.............cccvurevieiieeeninieicnenceneseeinees | v 56.657 678 678 783 (7) 06/30/2006
02368A 82 8 |American Beacon Balanced Plan.............ccoeeirrnieceieiesesee e | coeiees 56.241 673 673 820 | .o (7) 09/29/2006
02368A 82 8 |American Beacon Balanced Plan...........ccccoeuevrinreininniieiisneneseeisnies | covveens 108.897 1,304 | oo 11970 | v 1,304 | v 1,549 (13) 12/26/2006
02368A 82 8 |American Beacon Balanced Plan.............ccoereirrrnrnienenencs e | coeenees 53.534 641 . 641 .765 (6) 01/04/2007
02368A 82 8 |American Beacon Balanced Plan............ccoccocvinieieininieicncnie e | v 121.124 1,450 | ......... 11.970 | oo 1,450 | oo 1118 | (15) 12/24/2008
02368A 82 8 |American Beacon Balanced Plan.............coceveveeeiniinieicsencsneseeiees | v 61.008 (7) 07/03/2007
02368A 82 8 |American Beacon Balanced Plan...........cccc.oeuriiieernneineiineiiesesseisesssssins | evve 59.328 (7) 10/02/2007
02368A 82 8 |American Beacon Balanced Plan.............ccccovurevieiiieininieienenceneseeeinees | covenees 158.019 (19) 12/24/2007
02368A 82 8 |American Beacon Balanced Plan.............cccorvierninrsienenenee e | ceeenes 76.010 9) 01/18/2008
02368A 82 8 |American Beacon Balanced Plan............ccoeieieieiininniersseesssesseensens [ ovnens 79.130 (10) 04/15/2008
02368A 82 8 |American Beacon Balanced Plan.............ocvurcvierenenieneneneeveseeeinees | conenees 85.356 (10) 07/03/2008
02368A 82 8 |American Beacon Balanced Plan..............cccoceeieieeieieieiiesesee e | ceevaes 103.704 (12) 10/09/2008
02368A 82 8 |American Beacon Balanced Plan............ccovvveinrieineinnirnsieinssesseesessesensnes | onnnens 100.423 (12) 12/22/2008
04315J 40 7 |Artio Intl Equity - A. 86.703 | .oovverererierenennn 1,916 [ 1000022100 | e 1916 [ 00000 2,520 | s | e | s | s (634) 09/29/2009
04315J 40 7| Artio Intl Equity - A.. 132,595 | covvveveccceiirernnnssnn 2930 | 122900 | v 2,930 | v 3,831 | o | e | e | oo (969) 12/18/2009
04315J 40 7 |Artio Intl Equity - A.. 131,957 | v, 916 | 10000022100 | e 2,916 | 3108 | s [ s | e | e (965) 07/07/2009
04315J 40 7 |Artio Intl Equity - A.. 239.767 () IO DO (1,753) 12/30/2009
04315J 40 7 |Artio Intl Equity - A.. 0.730 (5) 12/31/2009
04315J 40 7 |Artio Intl Equity - A.. 136.258 LY O ISV (996) 04/15/2009
04315J 40 7 |Artio Intl Equity - A.. 0.014 01/21/2009
04315J 40 7 |Artio Intl Equity - A.. 51.438 12/30/2008
04315J 40 7 |Artio Intl Equity - A.. 155.843 12/22/2008
04315J 40 7 |Artio Intl Equity - A.. 98.874 ..(723) 04/12/2010
04315J 40 7 |Artio Intl Equity - A.. 116.594 07/02/2010
04315J 40 7 |Artio Intl Equity - A.. 99.223 10/11/2010
04315J 40 7 |Artio Intl Equity - A.. 64.838 12/31/2010
04315J 40 7 |Artio Intl Equity - A.. 132.822 01/05/2011
04315J 40 7 |Artio Intl Equity - A. 101.485 03/10/2011
04315J 40 7 |Artio Intl Equity - A.. 99.418 06/29/2011
04315J 40 7 |Artio Intl Equity - A.. 129.250 09/22/2011
04315J 40 7 |Artio Intl Equity - A. 192.380 12/22/2011
04315J 40 7 |Artio Intl Equity - A.. 153.037 12/28/2006
04315J 40 7 |Artio Intl Equity - A.. 80.710 12/30/2011
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04315J 40 7 |Artio Intl Equity - A.. 1,201.060 26,543 22.100 26,543 (8,780) (8,780) 10/04/2005
04315J 40 7| Artio Intl Equity - A.. 64.849 1,433 22.100 1433 [ v 2319 | oo | oo | oo | ceesessiisiees (474) 12/29/2005
04315J 40 7 |Artio Intl Equity - A.. 52.898 1,169 22.100 1,189 | oo 18T [ s | e [ v | i (387) 12/30/2005
04315J 40 7 |Artio Intl Equity - A.. 42.553 940 22.100 940 | v 1,800 | e [ | e | e (311) 04/27/2006
04315J 40 7 | Artio Intl Equity - A. 42.987 950 22.100 950 | v LT0T i | e | e | e (314) 06/30/2006
04315J 40 7 |Artio Intl Equity - A.. 43.721 966 22.100 966 | ..o 100 [ | e | e | e (320) 09/29/2006
04315J 40 7 |Artio Intl Equity - A.. 116.327 2,571 22.100 2571 | o 2,800 | e [ | e | e (850) 10/09/2008
04315J 40 7 |Artio Intl Equity - A. 38.938 861 22.100 861 | e 1885 [ i | e | e | e (285) 01/04/2007
04315J 40 7 |Artio Intl Equity - A.. 43.996 972 22.100 972 | oo 2,015 [ s | e | e | e (322) 04/13/2007
04315J 40 7 |Artio Intl Equity - A.. 41.811 924 22.100 924 | oo 2,080 [ | s | e | s (306) 07/03/2007
04315J 40 7 |Artio Intl Equity - A. 40.862 903 22.100 903 | e 2,028 [ s | e | e | e (299) 10/02/2007
04315J 40 7 |Artio Intl Equity - A.. 243126 5,373 22.100 5,373 (1,777) 12/28/2007
04315J 40 7 |Artio Intl Equity - A.. 229.182 5,065 22.100 5,065 (1,675) 01/18/2008
043150 40 7 [ ArtO INHEQUILY = Av..oovooiircioiiceeieeeesisse s ssesssssssssesssens | ensiens 69.476 1,535 22.100 1,535 | o2, 795 | i [ e | e | e (508) 04/15/2008
043150 40 7 [ Artio INtTEQUILY = A...ooveoierceiceiieieecieesesieeissesesssesisessensssessssssssssesssens | eveiens 75.520 1,669 22.100 1,669 | cooecrrrrrerineren2y832 [ e | e || (552) 07/03/2008
128119 10 4| Calamos GIOWth & INC.........c..evuvrvvieecieereeseeieseeee e | coenias 54.898 1,688 | ........ 30.750 | coevereerieeieiins 1,688 (36) 04/12/2010
128119 10 4| Calamos GroWth & INC.........c..everrvrieiirierierieriseesesiseiie e eseseesssssssesens | cereeens 6.368 196 | ooveneee 30.750 196 (4) 12/19/2008
128119 10 4| Calamos GIOWth & INC........ccuuererieriereieiierieeiseeseiseie e | coreeens 92.872 2,856 30.750 2,856 (61) 12/22/2008
128119 10 4| Calamos GIOWth & INC..........evriviiierrieiniiiessieerississsessse s ensssssssnes | ceenees 4.581 141 (3) 03/20/2009
128119 10 4| Calamos GIOWth & INC.........cceveriereereierierieeeseeseeiseee e eseseessnssssesens | cereeens 69.830 2,147 (46) 04/15/2009
128119 10 4| Calamos GIOWEN & INC........cccueiurririiiiineiciiee et | coeeens 11.897 366 (8) 06/19/2009
128119 10 4| Calamos Growth & INC.........c.oevurruriviiriniiciierieeeiiseenieseseesssiessssens | corerens 72.434 2,227 (48) 07/07/2009
128119 10 4| Calamos GIOWth & INC........cccuevurrireiiirineiieiieeiseseeissise s | ceeeens 6.048 186 (4) 09/18/2009
128119 10 4| Calamos GIOWth & INC.......c..cvrrviiierrieiseiierssieersissesse s ensssssssnes | ceenees 49.367 1,518 (33) 09/29/2009
128119 10 4| Calamos GIOWth & INC.........cceuererrerieieierierienieereieese e sssssesens | coreeens 13.343 410 9) 12/18/2009
128119 10 4| Calamos GIOWEN & INC........cc.evurririiieineieiiee s isssinns | coeeens 76.716 2,359 (51) 12/18/2009
128119 10 4| Calamos Growth & Inc. 8.369 257 (6) 03/19/2010
128119 10 4| Calamos GIOWEh & INC........ccuuererrereirreieieiieeiseesseise e essss e | cereeens 61.614 1,895 (41) 10/09/2008
128119 10 4| Calamos GIOWth & INC..........cereriiiiireiiciriiesneersiesesiesessssenssnsesnnns | ceenene 10.067 310 (7) 06/21/2010
128119 10 4| Calamos Growth & Inc. 60.253 1,853 (40) 07/02/2010
128119 10 4| Calamos GIOWEN & INC........cccuuiurririiiiiiciieeie e | coeeens 12.819 394 (8) 09/20/2010
128119 10 4| Calamos GroWth & INC.........c..evurrerieimiriericrierineesesissre e | coreeens 55.008 1,692 (36) 10/11/2010
128119 10 4| Calamos Growth & Inc. 15.722 483 (10) 12/20/2010
128119 10 4| Calamos GIOWth & INC..........cvreriiiierrieineiie e enssnssssnns | ceenees 74.275 2,284 (76) 01/05/2011
128119 10 4| Calamos GIOWth & INC.........ccuereriereeiiieiierieeiseeseeissie e | cereeens 52.279 1,608 (71) 03/10/2011
128119 10 4| Calamos GroWth & INC.........covveiivriieiiieiieie et ssssessenss | evieene 4.803 148 (4) 06/20/2011
128119 10 4| Calamos GIoWth & INC.........c..evurrurieiirieieriereseeseeissie e | cereeens 51.078 1,571 (96) 06/29/2011
128119 10 4| Calamos GIOWth & INC.........c..evuvrerreeeiecreeseeieseee e | coenies 56.290 1,731 50 09/22/2011
128119 10 4| Calamos GIOWEh & INC.......cuuevrrviiierericiseiie e enssnsssnnns | ceenees 9.585 295 9 09/26/2011
128119 10 4| Calamos GIOWth & INC.........ccuueveriereeriieiieiieeiseereeissie e eesssissssens | ceeeens 97.973 3,013 12/22/2011
128119 10 4| Calamos GIOWth & INC..........cceviiiiirriiiiiiersieerseeesiesssss e nsssssnens | ceenene 16.168 497 12/27/2011
128119 10 4| Calamos GIOWth & INC.........ccceverierieirierieriesiseereeiseese e esesseessssssesens | coreeens 1.260 39 (1) 03/31/2007
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128119 10 4| Calamos GIOWth & INC........cccueiurrirriireieiciieeiseseeiss e sessse e | cereeens 392.224 12,061 12,061 935 [ oo | e (259) 10/04/2005
128119 10 4| Calamos GrOWth & INC.........cccvevivriieriiieisieie e sessessenns | evienes 9.784 301 301 (6) 11/18/2005
128119 10 4| Calamos GIOWth & INC.........cceeverierieieieiierieneeeseeiseese e eseseessssssesens | cereeens 27.552 847 847 (18) 12/30/2005
128119 10 4| Calamos GIOWEN & INC........ccouevvrririiieineieieeeessess s | coeeens 3.813 117 17 (3) 04/15/2006
128119 10 4| Calamos GIOWth & INC.........c..evurrvrieiirieiieriereseeieeieie e | cereeens 1.260 39 39 (1) 06/15/2006
128119 10 4| Calamos GIOWHN & INC........cccuuevurrirrirreieiieiieeiseeseeiseise e essss e | cereeens 30.029 923 923 (20) 06/30/2006
128119 10 4| Calamos Growth & INC.........c.oevuriuriviiriniiieiierieeesise e | cererens 1.051 32 32 (1) 09/29/2006
128119 10 4| Calamos GIOWth & INC.........cvuuereriereeieierierieseseeseeissssse e esesseesssssssesens | coreeens 25.370 780 780 (17) 11/17/2006
128119 10 4| Calamos GIOWEN & INC..........c.evvuiveirericiesiree s ssssssnns | crenens 3.208 99 99 (2) 12/29/2006
128119 10 4| Calamos GrOWth & INC.........c..evurrurieiiriericrierisceseeissise e | cereeens 28.581 879 879 (19) 01/04/2007
128119 10 4| Calamos GIOWEh & INC........coueverrereeriieieiieeis e ssessesessessseisseiens | cereeens 9.060 279 279 (6) 09/19/2008
128119 10 4| Calamos Growth & INC.........c..oevurrerieiirieiieiieieieiesieies s | corenens 17.452 537 537 (12) 04/13/2007
128119 10 4| Calamos GIOWth & INC.........cceereriereeriieiieiiesiseeseeiseie s eseseesssissssens | ceeeens 1.691 52 52 (1) 06/22/2007
128119 10 4| Calamos GIOWth & INC..........cvrerviiierrieiriiiesseerisesseesiesesssenssssessnns | ceenene 16.716 514 514 (11) 07/03/2007
128119 10 4| Calamos GIOWth & INC.........c.evurrvrieiirieieriereeeseeiseie e | cereeens 2.278 70 70 (2) 09/21/2007
128119 10 4| Calamos GIOWEh & INC........ccoerurririiiiineieiieeieeseeise e sseesse i | coreeens 15.876 488 488 (10) 10/02/2007
128119 10 4| Calamos GroWth & INC.........c..everrvrieiirierierieriseesesiseiie e eseseesssssssesens | cereeens 44.709 1,375 | 130,750 | oo 1,375 (30) 11/19/2007
128119 10 4| Calamos GIOWth & INC........ccuuererieriereieiierieeiseeseiseie e | coreeens 3.795 117 17 (3) 12/28/2007
128119 10 4| Calamos GrOWth & INC.........cceveveivirereiieisieie et sessessenns | evienes 654.043 20,112 | 0030750 | e 20,112 | oo 170 | e e [ e | e (432) 01/18/2008
128119 10 4| Calamos GIOWth & INC.........cceveriereereierierieeeseeseeiseee e eseseessnssssesens | cereeens 43.005 1,322 | 100030750 | oo 1,322 (28) 04/15/2008
128119 10 4| Calamos GIOWEN & INC........cccueiurririiiiineiciiee et | coeeens 7.084 218 218 (5) 06/20/2008
128119 10 4| Calamos Growth & INC.........c.oevurruriviiriniiciierieeeiiseenieseseesssiessssens | corerens 45.645 1,404 | .....30.750 | covciecine 1,404 (30) 07/03/2008
192476 10 9| Cohen & Steers Realty FUN...........cocveevrrinriirineiieeseseienieseessssiseen | s 1.539 94 94 4 04/01/2010
192476 10 9| Cohen & Steers Realty FUN.........cccrvvvrineieiiiieieeseeesssssiesnssiens | cerenene 15.190 924 924 36 04/12/2010
192476 10 9| Cohen & Steers Realty FUND...........ooceeverienriiinrieceeieseeeseeeesssseseei | e 14.164 862 862 34 12/18/2009
192476 10 9| Cohen & Steers Realty FUNd...........cccoovuuriiniiiniiniiiinisiceisessssi [ s 17.381 1,057 1,057 41 07/02/2010
192476 10 9| Cohen & Steers Realty Fund.. 1.647 100 100 4 07/02/2010
192476 10 9| Cohen & Steers Realty FUN...........cccceerrrinriierineiieseseienieeeessssiseen | e 1.609 98 98 4 10/04/2010
192476 10 9| Cohen & Steers Realty FUN............ccouivriiniiiniineiiieneceisessnssi | s 1.933 118 118 5 12/18/2009
192476 10 9| Cohen & Steers Realty Fund.. 1.699 103 103 4 10/01/2009
192476 10 9| Cohen & Steers Realty FUNd..........ccccovuuriiniiiniiniiiinsicessesssssi. [ s 12.537 763 763 30 09/29/2009
192476 10 9| Cohen & Steers Realty FUN............ccvvveriinriiereceieineesieeesisseseeens | e 22.170 1,349 1,349 53 07/07/2009
192476 10 9| Cohen & Steers Realty Fund.. 2.119 129 129 5 07/01/2009
192476 10 9| Cohen & Steers Realty FUN...........cccovvviiiniimniieiinineicenssssesissssi | e 30.669 1,866 1,866 73 04/15/2009
192476 10 9| Cohen & Steers Realty FUN............oceeeriinriiiciceeeiseseiensseeessssiseen | e 14.503 882 882 34 10/11/2010
192476 10 9| Cohen & Steers Realty FUNd...........ccccoovuiriiiniiiniiniiiinsieiescsssssi [ s 2.043 124 124 A13 5 12/20/2010
192476 10 9| Cohen & Steers Realty FUN............ccvrverivnriericeieieneseneeesenisseseeen | e 14.182 863 863 832 | 31 01/05/2011
192476 10 9| Cohen & Steers Realty FUN...........coceirriiniiierincienesciesieseesssseseens | coeeens 13.842 842 842 839 3 03/10/2011
192476 10 9| Cohen & Steers Realty FUN...........cccuriuriiniiiniieiisneiceieeeessnssis. | e 1.397 85 85 | oo 87 2) 04/04/2011
192476 10 9| Cohen & Steers Realty FUN............oceevrreneririceieieseensseeessssiseenns | e 13.248 806 806 851 | (486) 06/29/2011
192476 10 9| Cohen & Steers Realty FUNd..........ccccoovuuriiiniiiniiniiiinisiieieessssni [ s 1.250 76 76 | oo 80 4) 07/05/2011
192476 10 9| Cohen & Steers Realty FUN............cccevevrenriieeieeneeeseenssessessssiseens | e 15.652 952 952 .850 102 09/22/2011
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192476 10 9| Cohen & Steers Realty FUN...........ccveeuerinriirineiieeieseiseniseeessseiseen | e 2.074 126 ..60.830 126 A1 15 10/04/2011
192476 10 9| Cohen & Steers Realty FUN...........cccouvivriiniimniieiisnneicessssesisnssi | s 2.831 172 172 8 12/19/2011
192476 10 9| Cohen & Steers Realty FUN............ocuevurinriieieeeeseeessesessssiseens | e 14.103 858 858 1 12/22/2011
192476 10 9| Cohen & Steers Realty FuNd...........ccccoovuriiiniiiniiniiiinnciceisesiissssi [ s 6.272 382 382 15 04/13/2007
192476 10 9| Cohen & Steers Realty FUN............ccrvuriinririceeisneienseeesesissiseeen | e 85.194 5,182 | ..0ie.60.830 | .eoovvriviriicinn 5,182 443 202 10/04/2005
192476 10 9| Cohen & Steers Realty FUN...........cocceerrrinriieineieesese e | e 6.543 398 398 16 12/30/2005
192476 10 9| Cohen & Steers Realty FUN............ccvvvuiiinrimnriisneeisesesisniseie | s 0.626 38 38 1 03/27/2006
192476 10 9| Cohen & Steers Realty FUND........c...oceeveirinriireeeeeicseesssesessssiseens | e 7.990 486 486 19 04/27/2006
192476 10 9| Cohen & Steers Realty FUNd..........cccoovuuriiniiiniiniiiinisciieissessnssi [ s 0.714 43 43 2 06/15/2006
192476 10 9| Cohen & Steers Realty FUN............ccvreuriinririceiicseenieeeenisseseeen | e 0.637 39 39 2 09/29/2006
192476 10 9| Cohen & Steers Realty FUN...........cocceerrrinririneieeseseenieeeessssiseens | coeeens 6.751 411 411 16 09/29/2006
192476 10 9| Cohen & Steers Realty FUN............ccvvviiinrimnrieeiinrneieneesiesisnissii | e 9.830 598 598 23 12/26/2006
192476 10 9| Cohen & Steers Realty FUN...........occeerriinrririeeeeieseieesseeessssiseenns | e 0.602 37 37 1 04/02/2007
192476 10 9| Cohen & Steers Realty FUN...........ccouvvvriiniiiniineiineicessessnissi | e 3.018 184 184 7 04/01/2009
192476 10 9| Cohen & Steers Realty FUN............ccrvriinrierieeineesieeessssiseeen | e 0.814 50 50 2 07/02/2007
192476 10 9| Cohen & Steers Realty FUN...........cocorivriiniiierincieeseseesiesesesiseineen | coeeens 0.686 42 42 2 10/01/2007
192476 10 9| Cohen & Steers Realty FUN............ccvveurirnriericeeisereeieesenssseseeen | e 6.765 412 412 16 10/02/2007
192476 10 9| Cohen & Steers Realty FUNG............ccoeerrrinreiriceieiseseiesssessessssisennns | e 27.838 1,693 | ...e80.830 | oo 1,693 66 01/02/2008
192476 10 9| Cohen & Steers Realty FUN...........cccvrvriiniinniineiisnineiceneessessnsni | e 1.156 70 70 3 04/01/2008
192476 10 9| Cohen & Steers Realty FUN............occeverinriieiceeeieseeneesessssiseens | e 10.186 620 620 24 04/15/2008
192476 10 9| Cohen & Steers Realty FuNd...........cccccoeuuiriiiniiiciiiciiiinisciicieccissnis [ s 1.383 84 84 3 07/01/2008
192476 10 9| Cohen & Steers Realty FUN............ccvvveriinriiniiciirneeeesesissineein | s 1.435 87 87 3 10/01/2008
192476 10 9| Cohen & Steers Realty FUN...........cocveevrrinriirineiieeseseienieseessssiseen | s 3.183 194 194 8 12/22/2008
19766G 71 0| Col Mult ADV SICP Val = A......ovoviiriiiriiieississiensississiesssssseesssissessssens | nevseees 355.634 1,892 1,892 | o220 [ | e | e | e (228) 06/29/2011
19766G 71 0| Col MUlt ADV S/CP Val = A.....covvmvirrireeieiinerierieseseesssisssssesiessssessessssinns | cevenees 589.593 3,137 3,137 (6) 12/22/2011
19766G 71 0| Col MUlt ADV S/CP Val = A.....covoiiiicirniineieiessessseissises s | eevieees 468.104 2,490 2,490 365 09/22/2011
277907 10 1|Eaton Inc Fund Boston 6.106 35 35 (2) 04/04/2011
277907 10 1|Eaton Inc Fund Boston... 4.967 28 28 (1) 10/04/2010
277907 10 1|Eaton Inc Fund Boston... 84.048 476 476 (15) 10/11/2010
277907 10 1|Eaton Inc Fund Bosto 5.422 31 31 (1) 11/02/2010
277907 10 1|Eaton Inc Fund Boston... 5.562 31 31 1) 12/02/2010
277907 10 1|Eaton Inc Fund Boston... 5.406 31 31 (1) 01/04/2011
277907 10 1|Eaton Inc Fund Bosto 84.254 477 477 (18) 01/05/2011
277907 10 1 |Eaton Inc Fund Boston... 5.804 33 33 2) 02/02/2011
277907 10 1|Eaton Inc Fund Boston... 5.358 30 30 (2) 03/02/2011
277907 10 1 |Eaton Inc Fund Boston... 87.896 497 497 (25) 03/10/2011
277907 10 1|Eaton Inc Fund Boston 5.176 29 29 (1) 09/02/2010
277907 10 1|Eaton Inc Fund Boston... 6.120 35 35 2) 05/03/2011
277907 10 1|Eaton Inc Fund Boston... 6.379 36 36 2) 06/02/2011
277907 10 1|Eaton INC FUNA BOSION.........cvuuieuieieiiericineeieeisesieeiseissessssssesseniensseens | ceveees 89.654 507 507 (18) 06/29/2011
277907 10 1|Eaton Inc Fund Boston... 6.309 36 36 (1) 07/05/2011
277907 10 1|Eaton Inc Fund Boston... 7.090 40 40 (2) 08/02/2011
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277907 10 1|Eaton Inc Fund Boston... 7.310 41 5.660 41 09/02/2011
277907 10 1 |Eaton Inc Fund Boston... 83.820 474 5.660 474 (47) 09/22/2011
277907 10 1|Eaton Inc Fund Boston... 7477 42 5.660 42 2 10/04/2011
277907 10 1|Eaton Inc Fund Boston... 7.909 45 5.660 45 . 11/02/2011
277907 10 1|Eaton InC FUNA BOSLON.........cvuurieiiirieriircriseiseiesieeesseesssssenienieneseens. | ceviens 460.829 2,608 5.660 2,608 | ..ooovrvrrrerrenrnnnn2,000 | i 459 (1) SRR IO () [ 04/27/2009
277907 10 1|Eaton Inc Fund Boston... 3.704 21 5.660 21 (1) 12/01/2009
277907 10 1|Eaton Inc Fund Boston... 143.541 812 5.660 812 59 12/22/2011
277907 10 1|Eaton Inc Fund Boston 7.903 45 5.660 A5 [ e | 1 12/02/2011
277907 10 1|Eaton Inc Fund Boston... 0.430 2 5.660 2 05/01/2009
277907 10 1|Eaton Inc Fund Boston... 4.250 24 5.660 24 (1) 06/01/2009
277907 10 1|Eaton Inc Fund Boston 4.046 23 5.660 23 | e 19 | 1) 07/01/2009
277907 10 1|Eaton Inc Fund Boston... 3.974 22 5.660 22 (1) 08/03/2009
277907 10 1 |Eaton Inc Fund Boston... 3.979 23 5.660 23 (1) 09/01/2009
277907 10 1|Eaton Inc Fund Boston 3717 21 5.660 21 (1) 10/01/2009
277907 10 1|Eaton Inc Fund Boston... 3.839 22 5.660 22 (1) 11/02/2009
277907 10 1|Eaton Inc Fund Boston... 4.956 28 5.660 28 (1) 08/03/2010
277907 10 1|Eaton Inc Fund Boston 3.684 21 5.660 21 (1) 01/04/2010
277907 10 1|Eaton Inc Fund Boston... 3.665 21 5.660 21 1) 02/01/2010
277907 10 1|Eaton Inc Fund Boston... 3.377 19 5.660 19 (1) 03/01/2010
277907 10 1|Eaton Inc Fund Boston 3.676 21 5.660 21 (1) 04/01/2010
277907 10 1|Eaton Inc Fund Boston... 88.183 499 5.660 499 (16) 04/12/2010
277907 10 1|Eaton Inc Fund Boston... 3.91 22 5.660 22 (1) 05/03/2010
277907 10 1|Eaton Inc Fund Boston 4.491 25 5.660 25 (1) 06/01/2010
277907 10 1|Eaton Inc Fund Boston... 4.379 25 5.660 25 (1) 07/02/2010
277907 10 1|Eaton Inc Fund Boston... 91.942 520 5.660 520 (17) 07/02/2010
277905 83 2|Eaton Vance Group Utilities. 1,787.872 17,521 9.800 17,521 2413 [ s | e (447) 10/04/2005
277905 83 2|Eaton Vance Group Utilities. 4.160 41 9.800 41 (1) 05/15/2006
277905 83 2|Eaton Vance Group Utilitie: 67.610 663 9.800 663 (17) 04/27/2006
277905 83 2|Eaton Vance Group Utilities. 3.428 34 9.800 34 (1) 04/15/2006
277905 83 2|Eaton Vance Group Utilities. 34.221 335 9.800 335 9) 03/29/2006
277905 83 2|Eaton Vance Group Utilities. 2.609 26 9.800 26 (1) 03/10/2006
277905 83 2|Eaton Vance Group Utilities. 2.615 26 9.800 26 (1) 02/10/2006
277905 83 2| Eaton Vance Group Utilitie: 2.508 25 9.800 25 (1) 01/11/2006
277905 83 2|Eaton Vance Group Utilities. 4.998 49 9.800 49 1) 12/30/2005
277905 83 2|Eaton Vance Group Utilities. 100.608 986 9.800 986 (25) 12/29/2005
277905 83 2|Eaton Vance Group Utilities. 3.627 36 9.800 36 (1) 11/10/2005
277905 83 2|Eaton Vance Group UHIIHES...........cocuevererereeieriieineieiieeeenississesessessiens | cereens 4.635 45 9.800 45 (1) 10/12/2005
277905 83 2| Eaton Vance Group Utilitie: 5.262 52 9.800 52 (1) 06/15/2006
277905 83 2|Eaton Vance Group Utilities. 22.827 224 9.800 224 . 2 12/30/2011
277905 83 2|Eaton Vance Group UHIIHES...........ccccueverererniereriieierienineeeeissisenssesssssnens | ceveees 282.645 2,770 9.800 2,770 | oo 2,753 | oo 17 12/22/2011
277905 83 2|Eaton Vance Group Utilities. 22.416 220 9.800 220 213 7 11/11/2011
277905 83 2|Eaton Vance Group Utilities. 22.559 221 9.800 221 212 9 10/13/2011
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277905 83 2|Eaton Vance Group Utilitie: 228.702 2,241 9.800 2,241 213 09/22/2011
277905 83 2|Eaton Vance Group Utilities. 22.623 222 9.800 222 17 09/13/2011
277905 83 2|Eaton Vance Group Utilities. 21.991 216 9.800 216 12 08/11/2011
277905 83 2|Eaton Vance Group Utilities. 19.659 193 9.800 193 . (11) 07/13/2011
277905 83 2| Eaton Vance Group UHIIHES...........cocuueverererreririieineiieiieeeeeississeiessessiens | ceveens 195.802 1,919 9.800 1,919 | e 2,011 | (92) 06/29/2011
277905 83 2| Eaton Vance Group Utilitie: 19.371 190 9.800 190 197 (7) 06/13/2011
277905 83 2|Eaton Vance Group Utilities. 18.602 182 9.800 182 196 |.. (14) 05/12/2011
277905 83 2|Eaton Vance Group Utilities. 18.925 185 9.800 185 A96 | (10) 04/13/2011
277905 83 2|Eaton Vance Group Utilities. 18.330 180 9.800 180 189 (10) 03/11/2011
277905 83 2|Eaton Vance Group Utilities. 61.517 603 9.800 603 884 (15) 04/13/2007
277905 83  2|Eaton Vance Group UHIIHES............cccevverereereeineineiieiineineeissiseesesessesens | ceveees 5.745 56 9.800 56 | oo 85 | 1) 01/10/2008
277905 83 2|Eaton Vance Group Utilities. 175.803 1,723 9.800 1,723 (44) 12/26/2007
277905 83 2|Eaton Vance Group Utilities. 6.923 68 9.800 68 2) 11/12/2007
277905 83  2|Eaton Vance Group ULIIHES...........cc..ovvvreivrerirneiiieinsiieiiesiseisessisessissisens | ceviees 6.373 62 9.800 62 (2) 10/10/2007
277905 83 2|Eaton Vance Group Utilities. 58.653 575 9.800 575 (15) 10/02/2007
277905 83 2| Eaton Vance Group Utilitie: 6.469 63 9.800 63 (2) 09/12/2007
277905 83 2| Eaton Vance Group UHIIHES...........cccuuerererereereeiieineiieeineeenississeiessessiens | ceveens 5.558 54 9.800 54 (1) 08/10/2007
277905 83 2|Eaton Vance Group Utilities. 5.558 54 9.800 54 1) 07/11/2007
277905 83 2|Eaton Vance Group Utilities. 60.201 590 9.800 590 (15) 07/03/2007
277905 83 2|Eaton Vance Group Utilities. 4.131 40 9.800 40 (1) 06/12/2007
277905 83 2|Eaton Vance Group Utilities. 4.041 40 9.800 40 (1) 05/10/2007
277905 83 2|Eaton Vance Group Utilities. 63.644 624 9.800 624 (16) 06/30/2006
277905 83 2|Eaton Vance Group Utilitie: 3.310 32 9.800 32 (1) 04/11/2007
277905 83 2|Eaton Vance Group Utilities. 31.949 313 9.800 313 (8) 03/31/2007
277905 83 2|Eaton Vance Group Utilities. 2.703 26 9.800 26 (1) 02/12/2007
277905 83 2|Eaton Vance Group Utilities. 3.005 29 9.800 29 (1) 01/10/2007
277905 83 2|Eaton Vance Group Utilities. 54.340 533 9.800 533 (14) 01/04/2007
277905 83 2|Eaton Vance Group Utilitie: 144477 1,416 9.800 1,416 (36) 12/28/2006
277905 83 2|Eaton Vance Group Utilities. 6.659 65 9.800 65 (2) 11/10/2006
277905 83 2|Eaton Vance Group Utilities. 6.274 61 9.800 61 (2) 10/11/2006
277905 83 2|Eaton Vance Group Utilities. 63.529 623 9.800 623 (16) 09/29/2006
277905 83 2|Eaton Vance Group Utilities. 6.020 59 9.800 59 (2) 09/29/2006
277905 83 2| Eaton Vance Group Utilitie: 6.803 67 9.800 67 (2) 08/10/2006
277905 83 2|Eaton Vance Group Utilities. 6.469 63 9.800 63 2) 07/15/2006
277905 83 2|Eaton Vance Group Utilities. 119.350 1,170 9.800 1,170 (30) 01/18/2008
277905 83 2|Eaton Vance Group Utilities. 126.812 1,243 9.800 1,243 | ... . . (32) 10/09/2008
277905 83 2|Eaton Vance Group UHIIHES...........cocuevererereeieriieineieiieeeenississesessessiens | cereens 187.013 1,833 9.800 1,833 | s 1,453 | .o (47) 07/07/2009
277905 83 2| Eaton Vance Group Utilitie: 13.710 134 9.800 134 114 (3) 06/10/2009
277905 83 2|Eaton Vance Group Utilities. 14.297 140 9.800 140 113 (4) 05/12/2009
277905 83 2|Eaton Vance Group UHIIHES...........ccccueverererniereriieierienineeeeissisenssesssssnens | ceveees 175,623 1,721 9.800 1721 | s 1,340 | .o (44) 04/15/2009
277905 83 2|Eaton Vance Group Utilities. 13.984 137 9.800 137 107 4) 04/13/2009
277905 83 2|Eaton Vance Group Utilities. 15.520 152 9.800 152 107 (4) 03/11/2009
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277905 83 2|Eaton Vance Group Utilitie: 13.553 133 9.800 133 107 (3) 02/11/2009
277905 83 2|Eaton Vance Group Utilities. 12.316 121 9.800 121 .106 (3) 01/12/2009
277905 83 2|Eaton Vance Group Utilities. 12.050 118 9.800 118 .106 (3) 12/31/2008
277905 83 2|Eaton Vance Group Utilities. 191.601 1,878 9.800 1,878 | e 1,642 (48) 12/22/2008
277905 83 2| Eaton Vance Group UHIIHES...........cocuueverererreririieineiieiieeeeeississeiessessiens | ceveens 11.433 112 9.800 12 | e 1000 | s (3) 11/12/2008
277905 83 2| Eaton Vance Group Utilitie: 15.365 151 9.800 151 (4) 07/10/2009
277905 83 2|Eaton Vance Group Utilities. 11.229 110 9.800 110 (3) 10/10/2008
277905 83 2|Eaton Vance Group UHIIHES...........ccuerererereereeiieieiieeineeeeiseiseessesssssiens | ceviens 8.310 81 9.800 81 | o8 |, (2) 09/10/2008
277905 83 2|Eaton Vance Group Utilities. 7.637 75 9.800 75 2) 08/12/2008
277905 83 2|Eaton Vance Group Utilities. 7.214 71 9.800 71 (2) 07/10/2008
277905 83  2|Eaton Vance Group UHIIHES............cccevverereereeineineiieiineineeissiseesesessesens | ceveees 78.924 773 9.800 773 | i 1,056 | o, (20) 07/03/2008
277905 83 2|Eaton Vance Group Utilities. 6.569 64 9.800 64 (2) 06/11/2008
277905 83 2|Eaton Vance Group Utilities. 6.584 65 9.800 65 2) 05/12/2008
277905 83  2|Eaton Vance Group ULIIHES...........cc..ovvvreivrerirneiiieinsiieiiesiseisessisessissisens | ceviees 76.696 752 9.800 752 | coevereinrnrnennnn 1,040 [ (19) 04/15/2008
277905 83 2|Eaton Vance Group Utilities. 6.604 65 9.800 65 (2) 04/10/2008
277905 83 2| Eaton Vance Group Utilitie: 29.947 293 9.800 293 (7) 03/13/2008
277905 83 2| Eaton Vance Group UHIIHES...........cccuuerererereereeiieineiieeineeenississeiessessiens | ceveens 6.665 65 9.800 65 | ovverrerrnerrererneene89 | i, (2) 03/12/2008
277905 83 2|Eaton Vance Group Utilities. 6.630 65 9.800 65 2) 02/12/2008
277905 83 2|Eaton Vance Group Utilities. 198.796 1,948 9.800 1,948 (66) 03/10/2011
277905 83 2|Eaton Vance Group Utilities. 18.974 186 9.800 186 | ovvereererrerieerrennnn 163 | s (5) 06/11/2010
277905 83 2|Eaton Vance Group Utilities. 18.313 179 9.800 179 9) 02/11/2011
277905 83 2|Eaton Vance Group Utilities. 18.750 184 9.800 184 (4) 01/13/2011
277905 83 2|Eaton Vance Group Utilitie: 262.125 2,569 9.800 2,569 | oo 2,653 | .o (84) 01/05/2011
277905 83 2|Eaton Vance Group Utilities. 17.841 175 9.800 175 (4) 12/31/2010
277905 83 2|Eaton Vance Group Utilities. 18.333 180 9.800 180 (5) 11/11/2010
277905 83 2|Eaton Vance Group Utilities. 18.240 179 9.800 179 (5) 10/13/2010
277905 83 2|Eaton Vance Group Utilities. 206.342 2,022 9.800 2,022 (52) 10/11/2010
277905 83 2|Eaton Vance Group Utilitie: 19.131 187 9.800 187 (5) 09/13/2010
277905 83 2|Eaton Vance Group Utilities. 18.756 184 9.800 184 (5) 08/12/2010
277905 83 2|Eaton Vance Group Utilities. 19.218 188 9.800 188 (5) 07/13/2010
277905 83 2|Eaton Vance Group Utilities 230.307 2,257 9.800 P2 A 1,946 (58) 07/02/2010
277905 83 2|Eaton Vance Group Utilities. 13.841 136 9.800 136 120 (3) 08/12/2009
277905 83 2| Eaton Vance Group Utilitie: 17.341 170 9.800 170 163 (4) 05/12/2010
277905 83 2|Eaton Vance Group Utilities. 980.492 9,609 9.800 9,609 | oo 9,765 | oo | e | et | e (245) 04/12/2010
277905 83 2|Eaton Vance Group Utilities. 13.967 137 9.800 137 133 (3) 03/10/2010
277905 83 2|Eaton Vance Group Utilities. 14.791 145 9.800 145 132 (4) 02/10/2010
277905 83 2|Eaton Vance Group Utilities. 13.454 132 9.800 132 A32 | (3) 01/12/2010
277905 83 2| Eaton Vance Group Utilitie: 13.634 134 9.800 134 132 (3) 12/31/2009
277905 83 2|Eaton Vance Group Utilities. 205.963 2,018 9.800 2,018 | oo 1,953 (51) 12/18/2009
277905 83 2|Eaton Vance Group UHIIHES...........ccccueverererniereriieierienineeeeissisenssesssssnens | ceveees 13.269 130 9.800 130 A25 | (3) 11/11/2009
277905 83 2|Eaton Vance Group Utilities. 13.440 132 9.800 132 125 (3) 10/12/2009
277905 83 2|Eaton Vance Group Utilities. 125.977 1,235 9.800 1,235 | e 1,158 (31) 09/29/2009
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277905 83 2|Eaton Vance Group Utilitie: 13.246 130 9.800 130 120 (3) 09/10/2009
628380 85 9| Franklin Mutual Global DISCOVETY Fd.........couuiverinreririiiinieierisriseienssisernnes | veveenes 2,914.885 79,110 | ... 27140 | oo 79110 | e 75,000 3,402 (5,976) 07/27/2009
628380 85 9| Franklin Mutual Global DISCOVErY Fd...........cccivereemninirierineeeeieeissiseiins | ceveens 57.076 1,549 | 127140 | o 1,549 | i 1805 | s [ | e | e (117) 12/18/2009
628380 85 9| Franklin Mutual Global DISCOVETY Fd...........ccconivuriirriiniiiieiierieeissinssisnins | ceveees 904.159 24,539 (1,854) [ oo | e (1,854) . 11/18/2009
628380 85 9| Franklin Mutual Global DISCOVErY Fd...........cccivereemrrinirerinreeeinseissinciies | ceveens 1,839.588 49,926 | ........27.140 | .cooovvrivirirerenid9,926 | 50,000 | e, (KA A R DO (KN A P [ 10/07/2009
628380 85 9| Franklin Mutual Global DISCOVErY Fd...........cccciuumeemmreniiierieeieeineeissiseiins | ceveees 1.189 32 (2) 09/04/2009
628380 85 9| Franklin Mutual Global DISCOVErY Fd............ccvuverremiinirirerinierinsiissineiins | ceviens 953.107 25,867 (1,954) 09/01/2009
628380 85 9| Franklin Mutual Global DISCOVErY Fd...........ccciveriemninirierieeieciseeissiseiies | ceveens 1.764 48 | 127140 | e 88 | 89 | (4) 09/02/2010
628380 85 9|Franklin Mutual Global DISCOVETY Fd..........cooiiiiniireiiiriieiierineienseisennes | veveees 128.478 3,487 107 12/16/2011
628380 85 9| Franklin Mutual Global DISCOVErY Fd...........cccivereemrinirierierieeinseisernciies | ceviens 387.734 10,523 | .o 27.140 | e 10,623 [ e 11,000 | s e [ e | (477) 11/03/2011
628380 85 9| Franklin Mutual Global DISCOVErY Fd...........ccccnreumeirmrineiierieeireeineeiseiseiiins | cevees 42.452 1,152 | 27140 | e 1,152 | e 1,122 | 30 09/04/2011
628380 85 9| Franklin Mutual Global DISCOVErY Fd...........cccovuvurrimieniierinrierinisnineiins | ceviens 128.921 3,499 90 09/03/2011
628380 85 9| Franklin Mutual Global DISCOVErY Fd...........cocuivureerrinirieriseereeiseniseiseiins | ceveees 0.821 22 1 09/02/2011
628380 85 9| Franklin Mutual Global DISCOVETY Fd.........couiverinreririeisieierisnineienssisennes | vevenes 110.298 2,993 | i 27840 | 2,993 [ 03,198 [ s | e [ s | i (226) 12/17/2010
422352 50 0| Heartland FUNDS..........ccoouevirerieieinirieriericeiesissie e | ceviens 14.754 409 (31) 12/31/2010
422352 50 0| Heartand FUNGS..........ccoouriiiiriiniiniie e ssesssssans | ceviees 7.377 204 (16) 01/04/2011
422352 50 0| Heartland FUNDS..........ccoouevimrerieiinirierierieeesissise et esssssssessessnens | cereens 101.196 2,805 | 00027720 | v 2,805 | 3,035 [ | e [ | s (230) 01/05/2011
422352 50 0| Heartand FUNDS..........ccocuevimrereeriiiieriesiseesesissise e ssessssissenssssnens | sevsees 69.516 1,927 | 27720 | o 1,927 | i 2,107 | s [ e | e | seeessnsenenin (180) 03/10/2011
422352 50 0 [Heartland FUNDS..........ccoeviiiiniiriirciicesse e | coneaens 78.350 2172 | 21720 | 2172 | 2,008 [ s | v | e | e (165) 10/11/2010
422352 50 0| Heartland FUNDS.........ccocuevirririemeiirierierieeseissise e sssssssssssnns | seviens 2,611.688 72,396 | ..cccce.27.720 | oo 72,396 | 069,366 | o 220 (5,485) 04/12/2010
422352 50 0| Heartand FUNDS..........coocuriimiiriiiiniieiierieeesiss et iesssssens | ceviees 88.113 2442 | 27720 | e 2882 | 2,057 [ e [ | (185) 07/06/2010
464287 68 9|1 SHARES Tr RusSell 3000 INEX.........cvuurverrirerirriririnrienerierisenesseiessnsries | ceveens 12.356 917 64 09/29/2011
464287 68 9|1 SHARES Tr Russell 3000 Index. 5.994 445 | 0 T80 | 885 | BTD | (30) 03/30/2011
464287 68 9|1 SHARES Tr Russell 3000 Index... 7.625 566 (6) 12/29/2010
464287 68 9|1 SHARES Tr Russell 3000 Index... 7.041 522 (5) 09/29/2010
464287 68 9|1 SHARES Tr Russell 3000 Index... 7.630 566 (6) 07/09/2010
464287 68 9|1 SHARES Tr Russell 3000 Inde; 5.637 418 4) 03/30/2010
464287 68 9|1 SHARES Tr Russell 3000 Index... 8.364 620 (6) 12/30/2009
464287 68 9|1 SHARES Tr Russell 3000 Index... 395.000 29,301 | oo 74180 | oo 29,301 | oo 24,998 [ i [ || (304) 10/12/2009
464287 68 9|1 SHARES Tr Russell 3000 Inde; 4.798 356 356 (4) 09/28/2009
464287 68 9|1 SHARES Tr Russell 3000 Index... 972.000 72,103 | .o 74180 | i 72,103 3,014 | oo | s (916) (916) 09/17/2009
464287 68 9|1 SHARES Tr Russell 3000 Index... 1,252.000 92,873 92,873 100,045 (A4 ] P B (7,171) 04/25/2011
464287 68 9|1 SHARES Tr Russell 3000 Inde: 15.475 1,148 1,144 4 12/29/2011
464287 68 9|1 SHARES Tr RUSSEIl 3000 INAEX......vrrvrirrrireirerieirerrnieisssieisnsseienssssseenss | veveeees 12.066 895 (66) 07/11/2011
464287 83 81 Shares TR DOW JONES........cceurvurrmmerirrereesssissersessessseesssisssssesssesssssesensas | sevsees 1,135.000 72,981 649 (4,468) 11/04/2011
464287 83 8|1 Shares TR DOW JONES........c.ccuuuiiierimiiiiiiniissiiesiesisisssissisesisssssssnnies | seviens 10.226 658 . 8 12/29/2011
464287 17 6| 1ShAres BarClays...........c.oviuuevrmremerierinieieeiesiseeisesissssessesesseessessssssnessens | sevenees 5.000 583 | . 116.690 583 555 | e 29 06/29/2011
464287 17 6| 1Shares BarClays.............ccoorvereveervemrieeieseeeeisesessieessesssssessssesssssssessesens | eeveeees 8.000 934 | ... 116.690 934 939 (6) 12/22/2011
464287 17 6[1Shares BarClays..........covuueviiriierniieeiisinssisssssesesssssessesssssssssssesssnene | sevseses 5.000 583 | ... 116.690 583 .582 2 09/22/2011
464287 17 6| 1Shares BarClays...........c.ouvuueereierierineiieesesissessessesssessesssseesssssssssssssens | sevenens 4.000 467 | ....... 116.690 467 446 | .. 37 10/11/2010
464287 17 6| 1Shares Barclays............ccocviviiiniiiiciiniiciiissississiesiesississsississsiens | ceviees 5.000 583 | ....... 116.690 583 545 39 03/10/2011
464287 17 6| 1Shares BarClays...........c.ovvuuerrmremerierineeieesesiseessessessssessessssesssessssssssssens. | seveens 5.000 583 | .o 116.690 583 536 47 01/05/2011
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464287 17 6| 1Shares BarClays...........c.ouvueerneimeiierineiieesesisessesssssssessesssseessssssssssssens | seveeees 5.000 583 | .o 116.690 583 529 46 07/02/2010
464287 17 6[1Shares BarClays...........covueviiriireiniieiiiisinssisnsssesessssessssssssssssssssssnene | sevsenes 116.000 13,536 | ....... 116.690 | oo 13,536 | oo 12,069 691 1,064 04/12/2010
464286 65 7 |1Shares MSCI BFC INGEX.........ccouremremerieriinerieniieiserisesieessessesessesssssssses | cereees 25.000 907 0196 | s [ s | e | e (290) 03/10/2011
464286 65 7 [IShares MSCI BRC INAEX........ccoevvrveimreiireieieieiesiseieiesis e sessssenes | oeveenes 25.000 907 0250 | i [ | e | e (343) 01/05/2011
464286 65 7 |1Shares MSCI BFC INEX.........cccuveuremerieriinerieririseieesseessensesessessessnssees | cevenens 23.000 834 | 136270 | o834 | P42 | e | e | e | e (296) 10/11/2010
464286 65 7 [I1Shares MSCI BRC INAEX.........c.evervreeerieiseeeisseseeeseeseesesseessessessesssesssensnnes | oeveeees 27.000 979 | 1036270 | o979 | e T4 | s [ | e | e (347) 07/02/2010
464286 65 7 |1Shares MSCI BFC INAEX...........oveuiveerreerierieeeeseesssessssesssssessessssssssssnssnns | eeveeees 416.000 15,088 454 (5,350) 04/12/2010
464286 65 7 |1Shares MSCI BFC INGEX.........ccuuveuremerieiiineeienieiseisesssessessesesssesesssssses | seveees 25.000 907 | 1036270 | vecvrerrcrririrneeeen 907 | e T | s [ | e | e (272) 06/29/2011
464286 65 7 |1Shares MSCI BHC INEX...........oveurvemreeriieeeeeeeseesssesssesseseesssssssesssssssnns | evveenes 39.000 1,415 9) 12/22/2011
464286 65 7 [I1Shares MSCI BAC INAEX.........c.cevvrvrererereieseeeiisseeeessesiessssesssssessessssessessnnes | oeveenes 34.000 1,233 43 09/22/2011
470259 10 2|James Balanced Golden Rainbow Fund et | s 30.634 627 21 09/30/2011
470259 10 2|James Balanced Golden Rainbow Fund et | s 1,007.678 20,637 | .e0eeinn20480 | oo 20,637 | 21,000 | e e [ e | e (363) 11/03/2011
470259 10 2|James Balanced Golden Rainbow Fund ST SRORORN IO 160.395 3,285 21 12/03/2011
470259 10 2|James Balanced Golden Rainbow Fund ceererenenes | e 32.555 667 (1) 12/30/2011
470259 10 2 |James Balanced Golden Rainbow Fund (RSSO PO 21.722 445 (3) 06/30/2011
470259 10 2|James Balanced Golden Rainbow Fund FESSTOUORTRRTRURTRN IO 9,694.619 ..198,546 1,722 (1,454) 04/25/2011
560636 10 2| Mairs and Power Growth FUNG INC..........cc.veurveerrnirienirerirseeeeinssesieniseeens | ceveens 62.624 4,433 (29) 12/30/2011
560636 10 2|Mairs and Power Growth Fund Inc. 3,278.613 ..232,060 4,701 (5,209) 07/21/2009
560636 10 2|Mairs and Power Growth Fund Inc. 432.030 30,579 | c00eeern 70780 | covierrriiriieneennn 30,579 | iiiiiiiiieee025,000 [ o | e | e | s (596) 09/01/2009
560636 10 2|Mairs and Power Growth Fund Inc 834.446 59,062 (1,152) 10/07/2009
560636 10 2 |Mairs and Power Growth Fund Inc. 52.399 3,709 (72) 12/30/2009
560636 10 2 |Mairs and Power Growth Fund Inc. 15.971 1,130 (22) 06/29/2010
560636 10 2|Mairs and Power Growth Fund Inc 16.163 1,144 (22) 06/30/2010
560636 10 2|Mairs and Power Growth Fund Inc. 101.710 7,199 | 70780 | v 1199 | i 1,302 | i [ [ | i, (140) 12/30/2010
560636 10 2|Mairs and Power Growth Fund Inc. 30.609 2,167 | 0o 70780 | oo 2187 [ 2,299 [ s | e | e | s (133) 06/29/2011
560636 10 2|Mairs and Power Growth Fund Inc 37.040 2,622 (17) 12/29/2011
577130 20 6|Matthews International Funds 6,764.069 ..101,935 (23,065) 04/25/2011
577130 20 6|Matthews International Funds 90.741 1,367 | 1o 15.070 | oo 1,367 | e 1802 | s [ e | e | eeerensneenenin (270) 12/10/2010
577130 20 6 | Matthews International Funds 35.858 540 | i 15,070 | i D40 | e DTS [ | | e | e (107) 06/24/2010
577130 20 6|Matthews International Funds 3,028.468 45,639 4,867 (8,995) 04/19/2010
577130 20 6|Matthews International Funds 606.428 9,139 | 015,070 | o 9,139 | e 10,000 [ s | e [ | (861) 11/03/2011
577130 20 6|Matthews International Funds 149.988 2,260 | .00 15,070 | v 2,260 | 2,852 [ s | e || s (391) 06/24/2011
577130 20 6|Matthews International Funds 417.929 6,298 (17) 12/11/2011
577130 20 6 | Matthews International Funds 11.926 180 12/10/2011
577130 20 6| Matthews Intermnational FUNDS............cccceuervreerrimeeerineineeeeiseessensssensensens | ceveees 146.582 2,209 (6) 12/09/2011
67064Y 66 9 |Nuveen Mutual FUNDS..........cc.coovmiiiriiinciiciiinicns s [ v 147.564 4,479 85 [ [ e (697) 04/12/2010
67064Y 66 9 [ Nuveen Mutual FUNGS.........cocceriverierirrirseeiseineresieseeesseisesiesiesssessenins | eveeens 14.342 435 (68) 10/11/2010
67064Y 66 9 [ NUVEEN MULUAI FUNAS.........oiveierciiciiciseiisiee e sssnias | eenians 2.224 68 (11) 12/14/2010
67064Y 66 9| Nuveen Mutual FUNGS..........cocovereriirrirniersiscieseisese e sssenssssnns | eenses 3.140 95 (15) 12/15/2010
67064Y 66 9 [ NUVEEN MUtUAl FUNGS.........ovveureecrierircieesseiere et ssesssessenins | eenians 2.429 74 (11) 01/03/2011
67064Y 66 9 [Nuveen Mutual FUNGS.........ccccoouuriiiieiiiiiiniinicie e | eniiens 14.194 431 (73) 03/10/2011
67064Y 66 9| Nuveen Mutual FUNGS.........cocceuivmirmeririerceiseieresieeeseesssissssessessesssenins | eveiens 15.727 477 (25) 09/22/2011
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67064Y 66 9 [ NUveen Mutual FUNGS.........coccuriurimeiieineiissineresiese et ssesssesssnias | eenians 3.651 111 111 A1 1) 12/19/2011
67064Y 66 9 |Nuveen Mutual FUNAS..........cooueviiiiniiiiiininccceseee e | coveiens 9.531 289 289 291 (2) 12/20/2011
67064Y 66 9 [ Nuveen Mutual FUNGS.........cocueurivmermerircerseeiseiseresiesesees s ssessssesssenins | ceveiens 25.665 779 779 .805 (26) 12/22/2011
413838 10 3| 0akmark FUNA CIASS 1.......c.everuriieireiieiiesiieiissseisesiss st isesssssssns | ceviees 3,600.984 150,125 | 41,690 | 150,125 | oo 109,254 2,305 1,856 07/21/2009
413838 10 3| Oakmark FUND ClASS 1.......cc.rurmevimrirerieriineeicriesesssesessssssessenesssssssssesssses | cereens 763.825 31,844 | 41690 | oo 31,844 | 025,000 | e 298 09/01/2009
413838 10 3|Oakmark Fund Class 1 1,443.001 60,159 563 10/07/2009
413838 10 3|Oakmark Fund Class 1 678.426 28,284 265 11/18/2009
413838 10 3| 0akmark FUNG ClASS 1.......ccurermeeimieririeriieesieeissessesssnsssssessessssssssesssssses | seveens 44.911 1,872 | ooen81.690 | oo 1,872 | i 1,628 | 18 12/17/2009
413838 10 3|Oakmark Fund Class 1 43.215 1,802 17 12/16/2010
413838 10 3|Oakmark Fund Class 1 57.040 2,378 73 12/15/2011
413838 20 2| Oakmark International FUNd CIass 1.........ccoccuurerrrvmermereneerneersensssesensesinees | ceveees 976.450 16,160 | ..oo0rer.16.550 | oo 16,160 | o 17,0000 | oo [ e [ enerissisesiesenennns | e (840) 11/03/2011
413838 20 2| Oakmark International FUNd CIass 1..........ccccvremvenirierinrieeinseieniserieninens | ceviens 1,654.533 27,383 e d732) | e [ (4,732) 09/01/2009
413838 20 2| Oakmark International FUNd CIass 1.........coceuueerrrvnermerineenenssensssisessesennees | ceveens 3,617.945 59,877 . 1,883 (10,347) [ oveoeererireinciienns | s (10,347) 07/21/2009
413838 20 2|Oakmark International FUNd Class 1..........ccovvevrinrimriernnieieiesiseeesseisens | veveeees 145.408 2,407 | ......... 16.550 | oo 2,407 | oo 1,883 | .o 524 | oo | e 524 12/15/2011
413838 20 2| Oakmark International FUNd CIass 1..........ccccuueermernirierimreiensseeiserseriessnens | ceveens 3,095.975 51,238 (8,854) [ oo | e (8,854) 10/07/2009
413838 20 2| Oakmark International FUNd Class 1.........cccccererremireiinrerneirseissssisessesieees | ceveees 6,115.460 101,211 (VX ) R (23,789) 04/21/2011
413838 20 2| Oakmark International FUNd CIass 1..........cccceeerreenirierimreiereseeissrseniessnens | cereens 94.733 1,568 | ..o 16.550 | oo 1,588 | e 1,825 | s [ | e | e (271) 12/16/2010
413838 20 2| Oakmark International FUNd CIass 1........ccceuueerrrenrrmerinrernenssensssssensesinens | ceveees 80.142 1,326 | oo 16.550 | oo 1,326 | i 1,329 | s s | e | e (229) 12/17/2009
413838 20 2| Oakmark International FUNA Class 1..........ccovvevmrenrermriernnineiseinssseeensssinens | veveees 2,969.121 49,139 . (8,492) 11/18/2009
68380T 10 3| Oppenheimer International Bond FUNG............coceuueemeeenermeriericeiseirseneseniens [ e 171.329 1,064 6.210 1,064 980 | (60) 04/15/2009
68380T 10 3| Oppenheimer International Bond Fund 19.965 124 | .. 6.210 124 27 (7) 02/01/2010
68380T 10 3| Oppenheimer International Bond Fund 62.961 391 6.210 391 402 (22) 12/31/2009
68380T 10 3| Oppenheimer International Bond Fund 217.760 1,352 | oo 6.210 | corereeeeeeeie 1,352 | o 1413 | (76) 12/18/2009
68380T 10 3| Oppenheimer International Bond Fund 21.660 135 6.210 135 197 (8) 12/01/2009
68380T 10 3| Oppenheimer International Bond Fund 19.260 120 6.210 120 126 (7) 11/02/2009
68380T 10 3| Oppenheimer International Bond Fund 17.225 107 | e 6.210 107 A13 (6) 10/01/2009
68380T 10 3| Oppenheimer International Bond Fund 127.822 794 6.210 794 .832 (45) 09/29/2009
68380T 10 3| Oppenheimer International Bond Fund 17.547 109 | e 6.210 109 A1 (6) 09/01/2009
68380T 10 3| Oppenheimer International Bond Fund 29.393 183 | v 6.210 183 (10) 08/03/2009
68380T 10 3| Oppenheimer International Bond Fund 171.217 1,063 6.210 1,063 . (60) 07/07/2009
68380T 10 3| Oppenheimer International Bond Fund 18.309 114 114 A1 (6) 07/01/2009
68380T 10 3| Oppenheimer International Bond Fund 17.609 109 109 107 (6) 06/01/2009
68380T 10 3| Oppenheimer International Bond Fund 18.770 117 117 .108 (7) 05/01/2009
68380T 10 3| Oppenheimer International Bond Fund 18.689 116 116 119 (7) 03/01/2010
68380T 10 3| Oppenheimer International Bond Fund 17.906 111 111 .100 (6) 04/01/2009
68380T 10 3| Oppenheimer International Bond Fund 11.888 74 T4 | s 65 (4) 03/02/2009
68380T 10 3| Oppenheimer International Bond Fund 10.998 68 B8 | e 63 | .o (4) 02/02/2009
68380T 10 3| Oppenheimer International Bond Fund 146.272 908 . 908 .807 (51) 12/31/2008
68380T 10 3| Oppenheimer International Bond Fund 214.071 1,329 6.210 1,329 | oo 1,274 (75) 12/22/2008
68380T 10 3| Oppenheimer International Bond FUNG............occeeeereniemerierineeiseisensseinens [ e 18.614 116 6.210 116 A03 | (7) 11/03/2008
68380T 10 3| Oppenheimer International Bond Fund 143.154 889 | ... 6.210 889 826 (50) 10/09/2008
68380T 10 3| Oppenheimer International Bond Fund 15.455 96 6.210 £ 92 (5) 10/01/2008
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68380T 10 3| Oppenheimer International Bond Fund 16.431 102 | ... 102 104 (6) 09/02/2008
68380T 10 3| Oppenheimer International Bond Fund 15.914 99 6.210 99 .103 (6) 08/01/2008
68380T 10 3| Oppenheimer International Bond Fund 132.298 822 6.210 822 852 (46) 07/03/2008
68380T 10 3| Oppenheimer International Bond Fund 14.527 90 | v 6.210 90 [ s 94 |.. (5) 07/01/2008
68380T 10 3| Oppenheimer International Bond FUNG............covvuiuniinieirieinsieccncicineinns | e 15.751 98 6.210 98 03 [ (6) 06/02/2008
68380T 10 3| Oppenheimer International Bond Fund 14.039 87 | e 6.210 87 | e 93 (5) 05/01/2008
68380T 10 3| Oppenheimer International Bond Fund 121.154 752 6.210 752 819 |.. (42) 04/15/2008
68380T 10 3| Oppenheimer International Bond FUNG............oceuueemeeenirerieeeceiseiseriseniens [ e 258.992 1,608 6.210 1,608 | oo 1,686 | ..ccoovrrnnee (78) 01/05/2011
68380T 10 3| Oppenheimer International Bond Fund 24.341 151 | e 6.210 151 157 (6) 11/01/2011
68380T 10 3| Oppenheimer International Bond Fund 26.674 166 6.210 166 168 | .. (2) 10/03/2011
68380T 10 3| Oppenheimer International Bond FUNG............ccccuieerenieerierineiineisensssinens [ e 189.231 1475 | e 6.210 | covereeeeeeee TAT5 | s 1,198 | v (23) 09/22/2011
68380T 10 3| Oppenheimer International Bond Fund 22.535 140 6.210 140 153 (13) 09/01/2011
68380T 10 3| Oppenheimer International Bond Fund 24.236 151 6.210 151 165 |.. (15) 08/01/2011
68380T 10 3| Oppenheimer International Bond FUNd...........cccoevvreriiinerninnieineiniisiseinnins | e 23.102 143 | . 6.210 143 A6 [ (12) 07/01/2011
68380T 10 3| Oppenheimer International Bond Fund 178.191 1,107 6.210 1,907 | s 1,196 (89) 06/29/2011
68380T 10 3| Oppenheimer International Bond Fund 22.807 142 | . 6.210 142 153 |.. (12) 06/01/2011
68380T 10 3| Oppenheimer International Bond FUNG............ccceiverrenivcriericeineseresciiens [ e 23.613 147 6.210 147 61 | (14) 05/02/2011
68380T 10 3| Oppenheimer International Bond Fund 23.423 145 6.210 145 153 (8) 04/01/2011
68380T 10 3| Oppenheimer International Bond Fund 184.731 1,147 6.210 TA4T | e 1,193 (46) 03/10/2011
68380T 10 3| Oppenheimer International Bond Fund 21.549 134 6.210 134 (6) 03/01/2011
68380T 10 3| Oppenheimer International Bond Fund 24.085 150 | e 6.210 150 (6) 02/01/2011
68380T 10 3| Oppenheimer International Bond Fund 21.922 136 6.210 136 (8) 04/01/2010
68380T 10 3| Oppenheimer International Bond Fund 26.874 T p— 6.210 167 9) 12/31/2010
68380T 10 3| Oppenheimer International Bond Fund 65.072 404 6.210 404 (23) 12/30/2010
68380T 10 3| Oppenheimer International Bond Fund 23.099 143 6.210 143 (8) 12/01/2010
68380T 10 3| Oppenheimer International Bond Fund 23.301 145 | .. 6.210 145 (8) 11/01/2010
68380T 10 3| Oppenheimer International Bond Fund 166.260 1,032 6.210 1,032 (58) 10/11/2010
68380T 10 3| Oppenheimer International Bond Fund 21.012 130 | v 6.210 130 (7) 10/01/2010
68380T 10 3| Oppenheimer International Bond Fund 22.884 142 | 6.210 142 (8) 09/01/2010
68380T 10 3| Oppenheimer International Bond Fund 21.202 132 6.210 132 (7) 08/02/2010
68380T 10 3| Oppenheimer International Bond Fund 185.141 1,150 | .o 6.210 | s 1150 | oo 1,157 (65) 07/02/2010
68380T 10 3| Oppenheimer International Bond Fund 22147 138 6.210 138 (8) 07/01/2010
68380T 10 3| Oppenheimer International Bond Fund 22.295 138 138 (8) 06/01/2010
68380T 10 3| Oppenheimer International Bond Fund 23.557 146 146 (8) 05/03/2010
68380T 10 3| Oppenheimer International Bond Fund 178.584 1,109 6.210 1,109 (63) 04/12/2010
68380T 10 3| Oppenheimer International Bond Fund 143.837 893 | .o 6.210 893 3 12/30/2011
68380T 10 3| Oppenheimer International Bond FUNQ............coovuiuriinieirieirseciscncicineinns | e 7.210 45 6.210 A5 | e 83 | (3) 05/15/2006
68380T 10 3| Oppenheimer International Bond Fund 10.974 68 | ... 6.210 68 (4) 12/01/2006
68380T 10 3| Oppenheimer International Bond Fund 8.701 54 6.210 54 IR (3) 11/01/2006
68380T 10 3| Oppenheimer International Bond FUNG............cocriienrinieirircseiescreicineines | e 9.738 60 6.210 B0 | oo 56 | oo (3) 10/02/2006
68380T 10 3| Oppenheimer International Bond Fund 118.661 737 | s 6.210 737 688 (42) 09/29/2006
68380T 10 3| Oppenheimer International Bond Fund 10.426 65 6.210 (G 61 (4) 09/01/2006
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68380T 10 3| Oppenheimer International Bond Fund 9.855 61 61 (3) 07/15/2006
68380T 10 3| Oppenheimer International Bond Fund 106.915 664 664 (37) 06/30/2006
68380T 10 3| Oppenheimer International Bond Fund 10.149 63 63 (4) 06/15/2006
68380T 10 3| Oppenheimer International Bond Fund 17.431 108 108 (6) 12/29/2006
68380T 10 3| Oppenheimer International Bond FUNG............covvuiuniinieirieinsieccncicineinns | e 110.017 683 683 (39) 04/27/2006
68380T 10 3| Oppenheimer International Bond Fund 9.021 56 56 (3) 04/15/2006
68380T 10 3| Oppenheimer International Bond Fund 8.272 51 51 (3) 03/01/2006
68380T 10 3| Oppenheimer International Bond FUNG.............oceuivrrinieirersecncereecireines | e 8.672 54 54 (3) 02/01/2006
68380T 10 3| Oppenheimer International Bond Fund 261.533 1,624 . (92) 12/30/2005
68380T 10 3| Oppenheimer International Bond Fund 7.830 49 6.210 49 159 (3) 11/01/2005
68380T 10 3| Oppenheimer International Bond FUNG............ccccuieerenieerierineiineisensssinens [ e 2,569.769 15,958 | .......... 6.210 | coorerreeierins 15,958 2451 | oo | s (899) 10/04/2005
68380T 10 3| Oppenheimer International Bond Fund 310.167 1,926 6.210 1,926 (22) 12/22/2011
68380T 10 3| Oppenheimer International Bond Fund 25.316 157 6.210 157 (2) 12/01/2011
68380T 10 3| Oppenheimer International Bond FUNd............ccccviumiiniincriericierisnisiiens [ s 12.993 81 | o 6.210 81 (5) 04/01/2008
68380T 10 3| Oppenheimer International Bond Fund 14.772 92 6.210 92 (5) 09/04/2007
68380T 10 3| Oppenheimer International Bond Fund 13.096 81 | e 6.210 81 (5) 02/01/2008
68380T 10 3| Oppenheimer International Bond Fund 80.682 501 6.210 501 (28) 01/04/2007
68380T 10 3| Oppenheimer International Bond Fund 197.531 1,227 6.210 1,227 (69) 01/18/2008
68380T 10 3| Oppenheimer International Bond Fund 139.964 869 869 (49) 12/31/2007
68380T 10 3| Oppenheimer International Bond Fund 13.157 82 82 (5) 12/03/2007
68380T 10 3| Oppenheimer International Bond Fund 12.633 78 78 (4) 11/01/2007
68380T 10 3| Oppenheimer International Bond Fund 110.798 688 688 (39) 10/02/2007
68380T 10 3| Oppenheimer International Bond Fund 11.225 70 70 (4) 10/01/2007
68380T 10 3| Oppenheimer International Bond Fund 13.353 83 83 (5) 03/03/2008
68380T 10 3| Oppenheimer International Bond Fund 11.963 74 74 (4) 08/01/2007
68380T 10 3| Oppenheimer International Bond Fund 114.332 710 710 (40) 07/03/2007
68380T 10 3| Oppenheimer International Bond Fund 12.126 75 75 (4) 07/02/2007
68380T 10 3| Oppenheimer International Bond Fund 12.016 75 75 (4) 06/01/2007
68380T 10 3| Oppenheimer International Bond Fund 10.944 68 68 (4) 05/01/2007
68380T 10 3| Oppenheimer International Bond Fund 113.961 708 708 (40) 04/13/2007
68380T 10 3| Oppenheimer International Bond Fund 12.224 76 76 (4) 04/02/2007
68380T 10 3| Oppenheimer International Bond Fund 9.698 60 60 (3) 03/31/2007
68380T 10 3| Oppenheimer International Bond Fund 11.003 68 68 (4) 02/01/2007
68380E 70 0 |Oppenheimer Small & Mid Cap........cccovvrerririirernrieiesieisesiessnseeessssisess | eenses 12.900 382 382 (31) 07/03/2007
68380E 70 0| Oppenheimer SMall & Mid Cap..........cuvuerrmrereerrrinersnerieeeseesessseesessesssenes | coveeens 24,686 731 731 (59) 04/13/2007
68380E 70 0| Oppenheimer Small & Mid Cap..........cccvevieriiiiniiniieiiesisssiseiiesienes | ceriiens 22.337 662 662 (54) 12/08/2006
68380E 70 0| Oppenheimer SMall & Mid Cap..........cuvuerirrerierrminirierirereeeseesssisesiesssenes | coveeens 27.549 816 816 (66) 09/29/2006
68380E 70 0| Oppenheimer SMall & Mid Cap..........couuueririreirriiiiseiieeieeisesississsssssssenes | eveee 12.906 382 382 (31) 10/02/2007
68380E 70 0 |Oppenheimer Small & Mid Cap........cccovvvevririirerririenieisesiesssseeessssisess | ennsens 26.018 m m (63) 04/27/2006
68380E 70 0| Oppenheimer SMall & Mid Cap..........owuuuerrmrereereinirierieseseessessseissessesssenes | coveeens 18.821 558 558 (45) 12/30/2005
68380E 70 0 [Oppenheimer Small & Mid Cap..........cccvevieriiiniiniiieiieriinsssiseiesienes | eriiens 331.500 9,822 9,822 | el U125 | s [ | e | e (799) 10/06/2005
68380E 70 0| Oppenheimer SMall & Mid Cap..........ouvuererrerierrrierierierieeesessssssersessseees | coveeens 20.162 597 597 (49) 09/29/2009
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68380E 70 0| Oppenheimer SMall & Mid Cap..........ouvuerumrereererineiserieeieeesessssissessesssenes | ceveeen 32.000 948 29.630 948 616 (77) 10/09/2008
68380E 70 0 |Oppenheimer Small & Mid Cap........ccovurevririirernrieienieisesiessnseeesssissn | eennens 46.643 1,382 29.630 1,382 | o TTB7 | ot | e | e | e (112) 12/10/2007
68380E 70 0| Oppenheimer SMall & Mid Cap..........ouvuevirrereerrrenermeriereeesesssssssessessseees | coveeens 15.494 459 29.630 459 .500 (37) 01/18/2008
68380E 70 0| Oppenheimer Small & Mid Cap..........ccccveviriiiiniiniiseiiesisssiseiiesienes | e 18.088 536 29.630 536 .598 (44) 04/15/2008
68380E 70 0| Oppenheimer SMall & Mid Cap..........couvuerirreriermrenirieriereeeseesssssersesssenes | coveeens 19.641 582 29.630 582 B12 | (47) 07/03/2008
68380E 70 0| Oppenheimer SMall & Mid Cap..........ouvuurumrereererineiseriesieeessessssissessesesenes | oeveeen 0.354 10 29.630 10 [ o 6 (1) 12/08/2008
68380E 70 0| Oppenheimer SMall & Mid Cap..........ccuvuerirrerierrrinirierirerieeesesissiseriessenes | covveens 33.342 988 29.630 988 583 (80) 12/22/2008
68380E 70 0| Oppenheimer SMall & Mid Cap..........cuvuererrerierrrenerseriereeesesssssssersessseees | ceveeens 30.769 912 29.630 912 800 | (74) 04/15/2009
68380E 70 0 |Oppenheimer Small & Mid Cap..........cccveviriiiniiniiseiiesiisississiiesienes | ceniians 30.116 892 29.630 892 633 (73) 07/07/2009
68380E 70 0| Oppenheimer SMall & Mid Cap..........cuvuerirrerierrrinirieriereeesesiseissessesssenes | coveeens 23.458 695 29.630 695 614 (57) 12/18/2009
739358 10 5 |Powershares DB CommOdity INAEX...........ccurveurernerineererieeenerienissiseessseins | eeeeas 23.000 617 26.840 617 628 | (11) 09/22/2011
739358 10 5 |Powershares DB Commodity INAEX..........ccvuvirvererirririiieiinerierieneneeisnins | oveeens 26.000 698 26.840 698 704 (6) 01/05/2011
739358 10 5 |Powershares DB CommOdity INAEX..........ccerreurerreremeenerineiersensseissensnnins | oeeeens 435.000 11,675 26.840 11,675 | oo 10,631 [ oo | et | versenesieessinenns | e (309) 04/12/2010
76628T 43 9| Ridgeworth FUNGS...........cccoeuiuiiniciciirieicisecceisneeesenseeisnesenesinns | sevenes 98.226 992 3 01/05/2011
76628T 43 9| Ridgeworth FUNDS...........cvumremieierinriieeienisseieesssssiessessssesssessssssensenienes. | cereeens 2.383 24 11/02/2011
76628T 43 9| RidgeWOrth FUNGS...........ovveucvecricrieeieeseeeceessess e sssesssessesesienes | ceeeias 2.579 26 10/04/2011
76628T 43 9| Ridgeworth FUNGS...........cvuureeiieeriiiieeienisseieesssesiessessssesssesssssessesienes | cereeens 99.468 1,005 09/22/2011
76628T 43 9| RIidgEWOrth FUNGS.........cooueviurieiiciieiieeiesisseisesssssse s seessssssssensesinenes. | cereeens 2.678 27 09/02/2011
76628T 43 9| Ridgeworth FUNGS...........ccoeuiuiiniiiciieieicisecctsneesensiessiesenesinns | sevenes 2.326 23 08/02/2011
76628T 43 9| RidgeWOrth FUNGS............evumremririeiieeiesisseisessssssessessssessssssssssessesssenes. | cereeens 2417 24 07/05/2011
76628T 43 9| RIAGEWOTth FUNGS......o.vvvcooeeeeeeeeeeceeceee oo eesseseseesseeeeesessseseessenes | coveeees 98.652 996 06/29/2011
76628T 43 9| Ridgeworth FUNGS...........ocvuurieiiieiiniiieierirsrieesiesiiesiesessesssessssiessesienes | cererens 2.410 24 06/02/2011
76628T 43 9| RIidgEWOrth FUNGS.........cvvuiiiuiirciicrieeiieeiesise ettt sseisssssssssessessnenes | cereeens 2.550 26 05/03/2011
76628T 43 9| Ridgeworth FUNGS...........coeuiuiiriiiciiieicise e ensinns | vevenens 2.522 25 04/04/2011
76628T 43 9| RidgeWOrth FUNDS...........cevemremcrierieeiieeiesisseesesssssiesiessssesssessssssessensenes. | coreeens 99.990 1,010 3 03/10/2011
766287 43 9| RIidgEWOrth FUNGS..........ooiviriiiciieieiiesiseesissises st ssesssisesssesisenes | coveeens 2.293 23 03/02/2011
76628T 43 9|Ridgeworth Funds 2.050 21 02/02/2011
76628T 43 9| RIAGEWOIH FUNGS.........vvveeeereeeeeeseeeeeeseeeseeesseeeeesseeessesseseessssssnesssssnnessenes | eoneeees 123.428 1,247 12/22/2011
76628T 43 9|Ridgeworth Funds 2.091 21 01/04/2011
76628T 43 9|Ridgeworth Funds 4.660 47 12/02/2010
76628T 43 9|Ridgeworth Funds 4.755 48 11/02/2010
76628T 43 9|Ridgeworth Funds 98.319 993 3 10/11/2010
766287 43 9|Ridgeworth Funds 2.959 30 10/01/2010
766287 43 9|Ridgeworth Funds 3.098 31 09/01/2010
76628T 43 9|Ridgeworth Funds 3.318 34 08/02/2010
76628T 43 9|Ridgeworth Funds 95.568 965 3 07/02/2010
76628T 43 9| Ridgeworth FUNDS............cvumreeiieeriiiieriesisseeiesisssiesiesessesssessssssessenienes | cereeens 3.085 31 07/01/2010
76628T 43 9| RidgeWOrth FUNGS...........covuvvecriceieciieneeeciesseess e sssssssessesesssenes | coenias 2.599 26 06/01/2010
766287 43 9| RIiAGEWOrth FUNGS. ..ot seissssssssesssesssenes | cereeens 2.379 24 05/03/2010
76628T 43 9| RIidgEWOrth FUNDS...........ouevimeieeiicrieiieeiesisseisessssssessessseesssssssssensessnenes. | woseeens 2,138.190 21,596 292 64 04/12/2010
76628T 43 9| RIidGEWOrth FUNGS..........vouiivriiiciisieiiessecsesissises st ssenisenes | coveeens 2.595 26 12/02/2011
816221 10 5| Selected AMEIICAN. ........ccvuerrrererrirreisirieriesieeesees e eessnissessssinns | seriens 103.545 4,087 | .00eii39470 | o087 | 2,824 | e | s | e | e (204) 12/22/2008
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816221 10 5| Selected AMENCAN. ........ccurvrerireireeiseieesie et sssrins | seviees 12.931 510 39.470 (25) 12/04/2007
816221 10 5[ Selected AMEIICAN. .......cvrvrererieiriseierssiee s essssssnsenes. | sersenes 46.719 1,844 39.470 (92) 10/02/2007
816221 10 5| Selected AMEIICAN. ..o enisssnsenins | seriees 47.505 1,875 39.470 (94) 07/03/2007
816221 10 5| Selected AMETICAN........cc.ccovvieriiiiriniicesensse s | ceviees 49.093 1,938 39.470 (97) 04/13/2007
816221 10 5| Selected AMEIICAN. ..o snissensenies | ceriens 41.728 1,647 39.470 (82) 01/04/2007
816221 10 5| Selected AMENICAN. ........cvuurrrrerireireeiseieeiie et sssnins | seviees 6.904 273 39.470 (14) 12/04/2006
816221 10 5| Selected AMETICAN. .......cccuivirerirririeiriseireriereessisssi e enisssssenies | ceriees 46.447 1,833 39.470 (92) 09/29/2006
816221 10 5| Selected AMENICAN.........ccuuerrrerereerreiserierieni e esissessenins | ceviens 46.958 1,853 39.470 (93) 06/30/2006
816221 10 5[ Selected AMEIICAN. .......cviuiereriirriierssiee s | ersenes 49.748 1,964 39.470 (98) 04/27/2006
816221 10 5| Selected AMETICAN. ........ccvivirerereirreieierierieeeeesssisss s esissenseries | ceriens 6.065 239 39.470 (12) 12/30/2005
816221 10 5| Selected AMENICAN. ........ccvurvrrerercireeiseieiie e sssnins | seviees 57.401 2,266 39470 | coverrinrirennneni2,266 | 2,319 | i [ | e | e (113) 12/29/2005
816221 10 5| Selected AMETICAN. ..o | ceriens 91.234 3,601 39.470 267 | oo | e (180) 10/04/2005
816221 10 5| Selected AMEIICAN. ........cvvuvrrerercerieiseie et snisssssrins | seviees 35.311 1,394 39.470 (70) 12/02/2009
816221 10 5| Selected AMETICAN........cc.vivierirriiniisieseisssse s | ceviens 63.689 2,514 39470 | o514 | 2852 | i [ | e | e (125) 07/03/2008
816221 10 5| Selected AMEIICAN. ........ccvivirerercerieiseieeriesieseseesssissrs s enissessenies | ceriens 89.737 3,542 39470 | v 3542 | 2,832 | i [ | e | e (177) 10/09/2008
816221 10 5| Selected AMENCAN. ..ottt sssins | ceiiees 63.329 2,500 | ......... 39470 | covrnierineennen2,800 | i 2,720 | s [ e | s | e (125) 01/18/2008
816221 10 5| Selected AMEIICAN. .......cccuivirererierreisrieeriesieeeees e enisssnsenies | ceriens 94.023 3,711 39470 | oo BT | 2,580 | s [ | e | e (185) 04/15/2009
816221 10 5| Selected AMEIICAN.........ccvurrrerereereeiseieriesieeeeesssise e sssnins | ceviees 95.150 3,756 39470 | s3T50 | i 2, TA8 | s [ s | e | e (187) 07/07/2009
816221 10 5| Selected AMETICAN........ccccvivierirririiisiiessssiss e | ceviens 62.988 2,486 39.470 | oo 2886 | 2,231 [ | [ | (124) 09/29/2009
816221 10 5| Selected AMEIICAN. ........ccvucvirrireireisirierieni s enissessesins | ceviees 6.832 270 39.470 2 12/23/2011
816221 10 5[ Selected AMEIICAN........ccvvvrerrierriseieeriee et | vereeees 71.849 2,836 39.470 5 12/22/2011
816221 10 5| Selected AMETICAN. .......cccivirerirririeiriseierereeississsiesi s enisssienies | ceriens 62.847 2,481 39.470 09/22/2011
816221 10 5| Selected AMENICAN. ........ccurvrerireireeiseieeiie st ssenins | seviees 53.054 2,094 39.470 06/29/2011
816221 10 5[ Selected AMEMICAN. .......cvivrereriirieierssiee s ssssnsenes | versenes 53.313 2,104 39.470 03/10/2011
816221 10 5| Selected AMEIICAN.........ccvuvirerereereeiirieriesieees s enissessesinns | ceriees 52.580 2,075 39.470 01/05/2011
816221 10 5[ Selected AMEIICAN. .......cviviereriirreiieresiee s snsnns | vereenes 16.854 665 39.470 12/03/2010
816221 10 5|Selected American.. 55.970 2,209 39.470 10/11/2010
816221 10 5| Selected AMENICAN. ........ccuurererircireeiseeeesie st sssnins | sevsees 63.364 2,501 39.470 . 07/02/2010
816221 10 5[ Selected AMEMICAN. ..ot sssensenes | sevsenes 54.366 2,146 39.470 2,146 2,171 04/12/2010
816221 10 5|Selected American.. 77.884 3,074 39.470 3,074 2,845 12/18/2009
817418 10 6] S€QUOIA FUNG. ...ttt | ceiiees 18.188 2,646 | ... 145500 | cooovveeiierieeieinad 2,646 | ... .2,587 11/15/2011
817418 10 6|Sequoia Fund 690.942 100,532 | ....... 145,500 | .o, 100,532 | oo 100,000 04/25/2011
817418 10 6| Sequoia Fund 1.329 193 145.500 22 12/28/2010
817418 10 6|Sequoia Fund 40.654 5915 | ... 145.500 659 11/15/2010
817418 10 6Sequoia Fund 0.369 54 | ... 145.500 6 12/18/2009
817418 10 6|Sequoia Fund 224.336 32,641 | ... 145.500 5,000 3,636 11/18/2009
817418 10 6Sequoia Fund 459.390 66,841 | ....... 145,500 | .ovvvvcricriiernenn86,841 | e 50,000 |..oooornen. 7,447 10/07/2009
817418 10 6 Sequoia Fund 234.060 34,056 | ....... 145.500 ...25,000 3,79 09/04/2009
817418 10 6|Sequoia Fund . 1,488.923 ..216,638 149,026 | ..o [ e || e 27,024 | oo | e 27,024 . 07/21/2009
77957Y 10 6{T Rowe Price Mid Cap Value FUN..........ccocceririvneeierieieeississesenssseseenas | vveeens 1,229.105 26,291 | .i0n21.390 | v 26,297 | 025,000 | e i(2,852) | e [ (VX157 DO [ 11/18/2009
77957Y 10 6T Rowe Price Mid Cap Value Fund.... 920.122 19,681 791 12/15/2011
77957Y 10 6T Rowe Price Mid Cap Value Fund.... 248123 5,307 213 12/14/2011
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77957Y 10 6T Rowe Price Mid Cap Value Fund.... 1,918.047 41,027 ..21.390 41,027 R ) | [ O (2,973) 11/03/2011
77957Y 10 6T Rowe Price Mid Cap Value Fund.... 3,968.254 84,881 (15,119) [ vvorreerreireeeniees | e (15,119) 04/21/2011
77957Y 10 6T Rowe Price Mid Cap Value Fund.... 266.588 5,702 . 6,180 | v [ | e | e (618) ...(618) 12/14/2010
77957Y 10 6T Rowe Price Mid Cap Value Fund.... 151.731 3,246 3,246 | .... B33 | e [ | s | e (352) ...(352) 12/14/2009
77957Y 10 6T Rowe Price Mid Cap Value FUN..........cccceivmererireerisriesrnenieseneesenies | evevene [ e | cvvevinninns 13,691.128 | oo 307,913 | 122490 | oo 307,913 | oo 250,000 |{....ocvevee. 5,094 QLN (0K) ) R (16,703) 09/01/2009
779557 10 7|T.Rowe Price New America Growth Fd..........c.ccoeumrereemneineernerinesineeneniseins | ceveens 1,012.556 32,209 ....32,209 ...25,000 (1,195) [ oo | cenee (1,195) 09/01/2009
779557 10 7|T. Rowe Price New America Growth Fd..........c.ccouviveririniineinnineeeninninns | coviens 369.456 11,752 L1752 11,372 381 12/15/2011
779557 10 7|T. Rowe Price New America Growth Fd..........c.cocuureveeenrinneemneiieneeeienineens | cevens 5,306.261 176,062 | .........33.180 | oo 176,062 | oo 126,660 |....ccooneen. 847 1,517 07/22/2009
779557 10 7|T. Rowe Price New America Growth Fd..........cccoeuieeiniiniiciniieneineesnniees | veveees 27.513 875 875 847 28 12/14/2011
779557 10 7|T. Rowe Price New America Growth Fd..........c.coouuevrerenrenieneiinnenceienineinns | ceveens 2,822.467 89,783 | .1eeir.31.810 | oo 89,783 | v 100,000 (10,217) 04/21/2011
779557 10 7|T. Rowe Price New America Growth Fd..........c.coocumrereieneineenereeneneereniseins | ceveees 7.764 247 247 256 | e 9) 12/31/2010
779557 10 7|T. Rowe Price New America Growth Fd..........c.ccouviuieriiriniineinrieeeninninns | covens 114.732 3,650 | o0 31810 | oo 3,650 | v 3741 | oo [ | e | e (135) 12/14/2010
779557 10 7|T. Rowe Price New America Growth Fd..........c.coouumeereeirineeneieinseeeeniseen | cevens 18.605 592 592 607 (22) 12/14/2010
779557 10 7|T. Rowe Price New America Growth Fd............coovviurieieiniennieesssseneeienns | e 912.742 29,034 | ..31.810 | i 29,034 | oo 25,000 |..coovierene (1,077) 11/18/2009
779557 10 7|T. Rowe Price New America Growth Fd..........c.cocuveverirenmenerinnenceienineenns | cevenens 1,902.588 60,521 50,000 (2,245) 10/07/2009
922042 84 1|Vanguard Emerging Mkt St INEX Fd..........ccoovverirnerinniineiieinneiseiiesiesinnens | cevens 96.143 3,045 .3,019 26 12/20/2011
922042 84 1|Vanguard Emerging Mkt St INdeX Fd..........cccovverirmerirmriineenirniscrieriesinenes | ceviens 3,896.263 123,395 | ... 31670 | i 123,395 | v 125,000 |..ovvernene 3,019 (31,910 [ oo [ s (31,910 11/23/2009
922042 84 1|Vanguard Emerging Mkt St INeX Fd.........cccvvvemireriereeenninsiseienineenenns | cevees 51.974 1,646 T34 | s [ s | e | e (426) ....(426) 12/23/2009
922042 84 1|Vanguard Emerging Mkt St Index Fd.........cccouovirveinmriniininniseiieneiiens | e 66.261 2,098 2578 | i [ | | (543) 12/21/2010
921908 60 4| Vanguard Dividend Growth FUNG..........cccevumirmerinriieiieiseiieerseeieseseeiseinns | ceviens 124.158 1,915 9) 1212712011
921908 60 4| Vanguard Dividend Growth FUNG...........cociueiureiinciriineineiiseiseeiseessssiseins | eevnens | ene | eeveeiinns 12,039.870 | .oooeveeicieiiiinee 185,655 3,789 843 04/25/2011
921908 60 4| Vanguard Dividend Growth FUNG..........ccoevemirierirmreieiininnienierieseseisniine | ceviens 132.255 2,039 20 06/29/2011
921921 10 2| Vanguard Equity INCOME FUNQ...........corieiririiecrnececeeeieeeeeeisenesesnienns | renees [ eee [ eeeireiens 09/29/2011
921921 30 0| Vanguard Equity Income Fund Admiral............cccoeuviunininene 3,074.193 .141,136 1,088 2,613 11/11/2011
921921 30 0| Vanguard Equity Income Fund Admiral..........c.ccocovriencninnenne 24610 1,130 42 12/16/2011
921908 20 8| Vanguard Precious Metals and Mining...... 3,846.154 74,577 502 (28,308) 10/12/2009
921908 20 8| Vanguard Precious Metals and Minin: 36.303 704 | 019390 | o TOA | e TOT [ s | s | e | e (267) 12/15/2009
921908 20 8|Vanguard Precious Metals and Mining...... 303.812 5,891 (79) 12/17/2011
921908 20 8|Vanguard Precious Metals and Mining...... 14.556 282 (4) 12/16/2011
921908 20 8| Vanguard Precious Metals and Minin: 8.586 166 (50) 03/22/2011
921908 20 8| Vanguard Precious Metals and Mining...... 193.095 3,744 ..(1,421) 12/16/2010
921908 20 8| Vanguard Precious Metals and Mining.............ccoueveureireeieenirneereeeinsseenenns | covenees 2.046 40 (15) 03/22/2010
921935 20 1|Vanguard Wellington Fund 43.608 2,361 18 12/28/2009
921935 20 1| Vanguard Wellington FUNG.............couevuririiniiniinsiseeisssesssseseesesssssssinas | ceviees 33.759 1,827 14 03/29/2010
921935 20 1| Vanguard Wellington FUNG...........ccceeumimrinieerierieeissseessesseniesesenssseenns | ceveees 42.457 2,298 18 06/28/2010
921935 20 1| Vanguard Wellington FUNd............ccocvuiimmiiniiieiinisncssiesiesissiens | ceviens 36.891 1,997 15 09/27/2010
921935 20 1| Vanguard Wellington FUNG...........cc.oceumieriinireriieeiseeseesenieneesessensseenns | cereens 37.407 2,025 16 12/28/2010
921935 20 1 |Vanguard Wellington FUN.............ccevvrirrniniicierssssesiss s sssisssessnns | eeveenes 33.753 1,827 (53) 03/30/2011
921935 20 1 |Vanguard WelliNGton FUN..........c.ccumieriniiernirienesssiesssessessssesessees | veveenes 3,564.427 ..192,942 ...(7,058) 04/25/2011
921935 20 1| Vanguard Wellington FUNG...........cccevumerrenireriereenissseessesseneesesenssseenns | ceveees 68.414 3,703 (79) 06/29/2011
921935 20 1| Vanguard Wellington FUNd...........ccccouiimmiiiniincienicinsnecsiesesssissiens | ceviens 72.986 3,951 218 09/29/2011
921935 20 1| Vanguard Wellington FUNG............ccoeeemremrinirerieneeeisisessenieneeeesenssseenas | ceveees 69.840 3,780 1 12/27/2011
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921935 20 1|Vanguard Wellington Fund et | eeris 4,301.016 .232,814 232,814 | ......... 215,739 11,887 2,025 11/23/2009
936793 84 3| Wasatch 1st Source INCOME EQUItY.........cocveriveurineiieiierierisnssiseinsiens | ceviens 74.794 985 .987 (55) 03/31/2010
936793 84 3 |Wasatch 1st Source INCOME EQUILY........coveverereeeeeireeireseeiei s | covenes 92.604 1,220 1,097 122 09/30/2011
936793 84 3| Wasatch 1st Source INCOME EQUItY........ccovvuviiiinciiiiieriiincssiscissiiens | e 84.649 1,115 J216 [ s | e | s | e (102) 06/30/2011
936793 84 3 |Wasatch 1st Source INCOME EQUILY........covvvvrrereecirierireseeecreseseeerseene | v 61.974 816 913 [ 97) 04/30/2011
936793 84 3 |Wasatch 1st Source INCOME EQUILY.........ovvevueererrerinirrieceeieseieesceeineens | e 66.058 870 915 (48) 12/28/2010
936793 84 3|Wasatch 1st SOUrce INCOME EQUILY.........evvrvrerrieiieieeisiscerisssereniesssnine | veveenes 83.050 1,004 | 1370 | i 1,094 | e 1,050 (61) 09/30/2010
936793 84 3 |Wasatch 1st Source INCOME EQUILY........covvvererereeeirirreseeeereeneseeeeeneene | covenes 105.903 1,395 | 13170 | e 1,395 | e 1,209 | oo (77) 06/30/2010
936793 84 3| Wasatch 1st Source INCOME EQUItY.........covvvvrivniineiiciieriiininsisciesiiens | e 99.048 1,304 | 1370 | e 1,304 | 1,296 9 12/28/2011
936793 84 3 |Wasatch 1st Source INCOME EQUILY........covvvvrrereeeiriesreiseeeicresesceeineens | v 73.110 963 912 (53) 12/18/2009
936793 84 3| Wasatch 1st SOUTCE INCOME EQUIY.........vvvererrermeireiieiieeiseiseeiseiesiesinens | ceviees 3,952.569 52,055 | 0013470 | i 52,055 | 50,000 | ..o (X151 | RO IO (2,885) 11/18/2009
936793 84 3| Wasatch 1st Source INCOME EQUItY.........courreriveerieneiierieririssisiseriesiiens | ceviens 4,177.109 55,013 | oo 13170 | i 85,013 | 50,000 (3,049) [ oo | e (3,049) 10/07/2009
936793 84 3| Wasatch 1st SOUrCE INCOME EQUItY.........vvrurerrrmriericeieeiseisseiseieiieseiens | ceviees 49.837 656 597 (36) 09/30/2009
936793 84 3| Wasatch 1st Source INCOME EQUIY........cooreriiverineiiiiirerierisnsieisniens | ceviens 2,187.227 28,806 | ... 13170 | oo 28,806 | oo 25,000 |..coooon. (1,597) [ oo | o 09/01/2009
936793 84 3| Wasatch 1st SOUrCE INCOME EQUItY.........verrermreeirierireriecireeienierienineniene | vevivene | ene | eeveveriens 11,977.698 | oo 157,746 .130,429 4,101 (9,932) [ oo | e (9,932) 07/21/2009
977T1TW 31 5| WIiSAOMIIEE TIUSL........covuieeienieriiieiieeise it | eeviees 775.000 39,734 ...41,064 193 (1,330) [ oo | e (1,330) . 11/03/2011
9771TW 31 5[ WiSAOMIEE TIUSE........cvvureriieciisniiisinienississsiisnrsens s ssessnies | ennenens 3.779 194 93 | s [ | e | | e | s s {1 [ | 12/28/2011
9299999. Total - CommMON StOCKS = MULUAI FUNDS........vvuiiieiiiieseis s 5,153,131 4,854,041 | ...... 64,747 0 (268,433) (268,433) | . XXX XXX
9799999, Total - Common StocK........occvvvvieiviinines 8,573,788 . ..6,920,448 | ...... 64,824 0 (194,494) | o0 [, (194,494) | . XXX XXX
9899998. Total - Preferred Stock from SECHON 1.t | eeresessenssssnsenses 590,311 655,399 | ........ 575,884 | ..o 40,708 2o(3,550) | v [ (3,550) | .ooovvrrrinnrieriens XXX..... XXX
9899999. Total - Preferred and Common Stock............ 9,164,099 9,229,187 | coovvvvrrrrine 7,496,332 | ...... 105,531 () (198,044) | ..ooovvvvrrinreec0 | i (198,044) | ..o 0 |..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........

0, the total $ value (included in Column 8) of all such issues $....
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Bonds - U.S. Government

38376G GV 6|GNR 2010-52B............c.cc0neues |02/03/2011 J.P. Morgan Securities, Inc 355,469 .350,000 294
0599999. Total - Bonds - U.S. Government 355,469 .350,000 294
Bonds - U.S. Special Revenue and Special A
3128M7 YV 2|FG G05824 11/15/2011 | CRT. 222,931 .206,657 537
3128MJ QT 0 |FG G08465. 11/15/2011 | WEDB 260,195 .250,000 583
3128MJ QT 0 |FG G08465 12/01/2011 | CRT. 337,873 .324,585 397
3128PS KA 4[FG U12989.......coiiiiiiciieieieiisessei st | e 09/19/2011 [ G X.ClarK........coouererrvrrrcrirerireenns 310,125 297,171 520
3138A2 W4 7|FN AH 1566.... 02/08/2011 | RBS Gren. 517,604 498,671 623
B1416W  BG  2 | FNAB 1770 ...ttt 02/08/2011 | Nomura, 469,487 489,686 571
B1417TA QE 2 [ FINAB 4052........cooieiireiiciieis ettt 12/13/2011 | CRT. 420,441 .398,936 665
3138A7 NY O |FNAH 5806........ccccovvrermrrrinnes 02/15/2011 | RBS Gren 346,960 .348,868 577
3136A1 X8  3[FNR 2001-115 KE.......oouiiiuerercernerineiseriesiisessessseesssssssssss st sesssssssssssssssesssessssssssssnsns. | seesssesssnsens 1072812011 [ KGS....oovvireirierieetieeie st | ereninenineenas 454,496 | ...ooeorie 448,711 31
B1417A UM 2 [ FANNIE MBB......uieuiiseiesiiee ittt | st enens 12/14/2011| CRT. 357,632 | i 347,584 608
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES..........v.ruuiurieiuirieessireserseessessssnsererssessssnssesnssssesssssssssaneas 3,697,745 3,610,869 | ..o s 5112
Bonds - Industrial and Miscellaneous

01741R AD 4| Allegheny Technologies Inc.... 09/22/2011 | MEITIIl LYNCA......ovviirieiciesi ettt snaen 24,560 20,000 274
01741R AD 4| Allegheny Technologies Inc.... 10/04/2011 | Goldman Sachs & Co................ 11,315 149
02261W  AB 5[ AIZ8 COIP...oucvviirniriiieiie it bbb | nevisaeisensian 02/01/2011 [ CSFB......oueieiirireiicitse sttt sttt | nevisssiinsiis 4,288

02261W AB 5| Alza Corp.... 02/11/2011 [ CSFB.....couvveierieriseeieeissise s ssesss st ess ettt essssesnsnans | een 4,363

03938L AK 0 [ ArCeIOMIMtAL.........cvevieceericeiieeee ettt ettt sttt 08/18/2011 | Goldman Sachs & Co................ 5,581 68
03938L  AK 0 [ ArCeIOMILAL.........cvuieirciiiicrieciri st | e 08/11/2011 [ NOMUIA......couvevrereririseierieseieetesissessi st sssssniseniener | reressessnsienes 5,630 63
03938L AK 0 |Arcelormittal...... 08/16/2011 | Daiwa Capital Markets............c.ccc...... 5,695 65
03938L AK 0|Arcelormittal...... 08/10/2011 | ABG Sundal...... 11,099 125
03938L  AK 0| ArCRIOMMIEAL.........ovveevesrirceseeseiseri ettt ssntas | seressesnenan 08/09/2011 [ ABG SUNGAL.........cvvuurverrirrireeseisseiseriese s ess st sssenssssssens | sesessssssssnns 16,931 | oo 15,000 181
064149 D8 7| Bank Of NOVA SCOMA..........uurireririimeieiieiiieeeieess ettt 03/22/2011 | Barclays. 324,461 .325,000

149123 BV 2| Caterpillar Inc.................. 05/24/2011 | Barclays. 149,300 .150,000

149123 BV 2| CAtErPIllar INC.....ceuueeeieeeieciieei ittt enissinnns | cesansisssssens 05/25/2011 [ BAICIAYS.......cvvvuvrrrereirseeissisesisesisseesssissssse s eses st sssesssessins | nevessssssssans 99,880 | cvvuurernerreireirerieeet e 100,000 43
2515A1 4E 8 |Deutsche Bank AG.................... 01/04/2011 | Deutche Banc Securities 349,678 .350,000

25459H AY 1|Directv Holdings/Finance 03/07/2011 | MSDW. 199,622 .200,000

268648 AM 4] EMC COMP...ouvvuireiimireiiieeiseesseisse sttt st innnes | oesisssisnsinns 08/18/2011 | Wells Fargo...........coccuveevreenerenien 20,416 | oo 15,000 60
29355X AB 3 |Enpro Industries Inc.... 10/03/2011 | Nomura 5,517 | e 5,000 94
29355X AB 3 |Enpro Industries Inc.... 09/22/2011 | Nomura, P27 117 20,000 354
316773 CK 4/|Fifth Third Bancorp. 01/20/2011 | J.P. Morgan Securities, Inc.... 69,917 70,000

36962G 5J 9| General Electric Corp 10/12/2011 | J.P. Morgan Securities, Inc.... 144,690 .145,000

36962G 5J 9 |General Electric Corp 10/13/2011 | HSBC 205,797 .205,000 26
375558 AP 8| Gilead Sciences Inc 11/21/2011 | J.P. Morgan Securities, Inc. 5,343 5
380956 AB 8| Goldcorp Inc 05/05/2011 | Merrill Lynch 37,724 165
380956 AB 8| Goldcorp Inc 05/11/2011 | CSFB 6,236 29
380956 AB 8| Goldcorp Inc 05/12/2011 | Citigroup..........evevuveene 6,209 29
380956 AB 8| Goldcorp Inc. 06/13/2011 | Merrill Lynch 30,788 188
458140 AF 7 |Intel Corporation 08/18/2011 | Barclays........coveeeeereerevneenereennens 5,719 10
458140 AF 7 |Intel Corporation 08/09/2011 | Citigroup..........cveveenee 11,428 10
458140 AF 7/ Intel Corporation, 03/16/2011 | CSFB 17,550 68
459902 AQ 5| International Game Technology. 02/15/2011 | J.P. Morgan Securities, Inc. 28,816 241
459902 AQ 5| International Game Technology. 02/17/2011 | Citigroup 11,538 101
459902 AQ 5| International Game Technology. 02/22/2011 | Barclays 5,724 51
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459902 AQ 5| International GAME TECANOIOGY.........cvurureureeeirrereieirieies ettt ensessssnes | eeseensensaesans 06/07/2011 | UBS WEDUIG........ccveieiricicieieicieieeieisissie et sse s ssssss s sssessessesnsnnss | ceessssssenannes 5,804 | oo 5,000 18
460690 BE 9| Interpublic Group Cos. 05/04/2011 | MSDW. 24197 | oo 20,000 143
460690 BE 9| Interpublic Group Cos. 06/08/2011 | UBS Warburg. 6,024 .5,000 58
494550 BG 0| Kinder Morgan 02/23/2011 | MSDW. 54,990 | .ooovreeieeeins 55,000
55277J AA 6 |MF Global Holdings LTD.... 10/25/2011 | Libertas 4,950 10,000 45
55277 AA 6| MF Global Holdings LTD 10/25/2011 | Merrill Lynch 12,331 25,000 113
55277J AA 6 |MF Global Holdings LTD.... 10/24/2011 | Goldman Sachs & Co................ 3,275 22
55277J AA 6| MF Global Holdings LTD.... 10/25/2011 | Citigroup. 7,449 68
55277) AB 4 |MF Global Holdings Itd... 10/25/2011 | Citigroup. . 2,404 40
55277J AB 4 |MF Global Holdings Itd... 10/25/2011 | Daiwa Capital Markets...............cocounece. 2,505 40
55277) AB 4 |MF Global Holdings Itd... 10/25/2011 | Goldman Sachs & Co................ 2,350 40
55277J AB 4 |MF Global Holdings Itd... . 10/25/20171 [ METTIIE LYNCH....vooiiiirieiii ettt 12,281 202
55277J AB 4| MF Global HOIAINGS HA........ccoourvrrrereirriniiieiieeieeseeissiesi et esssnisees | soenssessseeens 1072572011 [ INOMUA. ...ttt snnens | eoensseniseenas 2,473 40
60871R AA 8| Molson Coors Brewing Company... 01/07/2011 | Deutche Banc SECUMHES. ..ot sesenienenns | e 5,731 56
60871R AA 8| Molson Coors Brewing Company... 01/07/2011 | Barclays........coveeevereerevneeneeeneens 5,719 56
B4110D  AB 0| NEEAPD INCurrvurivrniirniiriciieiee ittt | cesnsiaeniiens 0972172011 [ CSFB.......oueiuiiiieiicetee sttt | nenisnsinsiaes 6,242 28
64110D AB 0|Netapp Inc.. 09/22/2011 | CSFB 18,532 85
64110D AB 0|Netapp Inc.. 11/17/2011 | Deutche Banc Securities. 6,274 42
655844 BG 2| NOIolk SOUtEM COMP.......couivuireiiriiriiiciisieisssierssie st ensssssseensns | cesessnssessns TA14120171 [ CHIGIOUP. ..ottt entns | sressessensenes 149,133
680223 AF 1{Old Republic International Corp 05/27/2011 | Goldman Sachs & Co................ 5,781 19
680223 AF 1{Old Republic International Corp 10/28/2011 | Citigroup.........ccevreeeae 10,013 37
680223 AF 1| OId Republic INternational Comp............cvrriirirririnrieiiesisisessssssssessesssssessesssssensessns | eeesssssessnns 11/02/2011 [ J.P. MOrgan SECUMHES, INC......cvuvvrrveriririeierisieiisseeienissiesssssessessssssessessssssessenses | sesessssensenns 14,925 573
767201 AC 0|Rio Tinton Financial USA Ltd 02/08/2011 | Citigroup...........cveuuveene 171,413 704
828807 CH 8| Simon Property Group...........cocveerevrivnns 11/10/2011 [ J.P. MOrgan SECUMHES, INC.........vvverviirieriiiiiriieisie e 34,919 35,000
835898 AC 1| Sotheby's 08/10/2011 [ MEITHl LYNCR. ....ovvvvrrerereiseesriessseeseeiseese s nsessssessssssssse st enssssssssssssenes. | sesesssssssssnns 11,884 | .o 10,000 52
835898 AC 1| Sotheby's 08/18/2011 | Goldman Sachs & Co................ 6,008 30
835898 AC 1|Sotheby's 08/19/2011 | DeUtche BanC SECUMHES. ..........ccrruriiirieiseieieiissiesiesis e ssessssesessessanes 5,881 30
835898 AC 1| Sotheby's 10/07/2011 | INOIMUA. ...ttt nnianns | eeensseniseesas 5,788 51
835898 AC 1|Sotheby's 10/18/2011 | Citigroup........c..evvevece 11,761 109
854616 AM 1| Stanley Black & Decker Inc 06/10/2011 | Daiwa Capital Markets............c.ccceeee.. 5,651
858119 AP 5[ Steel DYNAMICS INC......ccviiieirciiisieicicie ettt sttt seees | eesessssnssenans 05/11/2011 | CIIGIOUP. ..ottt ettt ssas st sannns | csesssssessnsnes 6,086 107
858119 AP 5[ Steel DYNAMICS INC....uvverereeriaieiiiei ettt 06/01/2011 | Deutche BanC SECUMHES...........vvuevieireieeeircerereieeseie e ssseeseses 6,036 122
859737 AB 4| Sterlite industries Ltd 10/14/2011 | Goldman Sachs & Co................ 4,238 94
859737 AB 4| Sterlite industries Ltd 05/04/2011 | MSDW. 5,088 5
859737 AB 4| Sterlite industries Ltd 05/03/2011 | MSDW. 5,133 3
88163V AE 9| Teva Pharm (Series C) 02/08/2011 | Nomura 5,816
88163V AE 9| Teva Pharm (Series C) 02/24/2011 | Deutche Banc Securities 5,751 . 1
88163V AE 9 |Teva Pharm (Series C) 02/24/2011 | Merrill Lynch 5,749 .5,000 1
88163V AE 9| Teva Pharm (Series C) 02/28/2011 | Nomura 11,525 [ i 10,000 2
88163V AE 9| Teva Pharm (Series C) 03/07/2011 | Deutche Banc Securities 5,710 .5,000 1
88163V AE 9| Teva Pharm (Series C) 03/08/2011 | Jefferies and Company.. 5,725 .5,000 1
88163V AE 9 |Teva Pharm (Series C) 03/14/2011 | Nomura, 22,875 | oo 20,000 6
883203 BN 0| Textron Inc.. 08/19/2011 | Nomura, 6,646 .5,000 71
883203 BN 0| Textron Inc.. 08/22/2011 | Nomura, 19,901 5,000 214
89152U AF 9| Total Capital SA........c..ciuurercerreireiseieeseiesiesissees sttt sssessssassnens | cons 01/21/2011 | CSFB 198,496 .200,000
92553P  AH 5[ VIBCOM INC..ocviveeiiicteiceces ettt es it ns st senensesennans | ceesessansesans 1210712011 [ CHIGIOUP. ... vvvervirerisisisee bbb entns | sresbeessensenes 59,620 | ..o 60,000
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949746 QU 8| WEIIS FArgO & CO.....ucvuueuuriuiirniieiiesieeiseisessssisssss s ssseses s ss s ssessnas | sesesssesssians 02/10/2011 [ CSFB......oueiueienieieiie it es st | aenssesisaeesas 201,348 | ..o 200,000
949746 QU 8| Wells Fargo & Co.......ccvvvrvrvvrrnrrrernriniines 02/15/2011 | Wells Fargo.........cocvvevvrvererrnnenenns 152,190 .150,000
96950F AD 6 | Williams Partners LP 04/20/2011 | Nomura, 211,508 .200,000 ..1,201
3899999. Total - Bonds - Industrial and Miscellaneous............ 3,404,342 3,340,000 14,892
8399997. Total - BONAS = PAM 3. s 7,457,555 7,300,869 20,298
8399998. Total - Bonds - Summary Item from Part 5... 110,343 5,000 535
8399999. Total - Bonds 7,567,898 7,395,869 20,833
Preferred Stocks - Industrial and Miscellaneous
15189T 20 6| CenterPoint Energy (TWX). 11/09/2011 | Nomura ...25.000 840
15189T 20 6 | CenterPoint Energy (TWX). 08/22/2011 | Barclays..........cceevereerrreeeennenes 350.000 11,744
15189T 20 6 | CenterPoint Energy (TWX) 03/16/2011 | Nomura 260.000 9,051
316773 20 9|Fifth Third Bancorp. 05/13/2011 | Nomura, 2,092
316773 20 9| Fifth THird BANCOID......eeuvvurercereerseiseiseessesisesssessseesessssssess s sssssssssessenssesssssssnes | sevesseessesas 05/24/2011 | Nomura, 2,779
64944P 30 7 |New York Community Bancorp.. 03/28/2011 | NOV. 5,035
64944P 30 7 |New York Community Bancorp.. 03/31/2011 | Merrill Lynch. 3,504
64944P 30 7 |New York Community Bancorp. 04/08/2011 | Merrill Lynch 3,011
64944P 30 7 |New York Community Bancorp.. 04/18/2011 | CItIgroup.......c.evvveens 2,495
64944P 30 7 |New York Community Bancorp.. 04/19/2011 | METTIll LYNCH. ..o nees 140.000 6,903
64944P 30 7 |New York Community Bancorp 04/20/2011 [ CIIGIOUP......ovvvverrieaiiiiiieri st | soesinenes 290.000 14,283
64944P 30 7 |New York Community Bancorp. 04/21/2011 | Merrill Lynch. 736
854502 30 9| Stanley Black & Decker... 02/23/2011 | Citigroup..........cvevrenee 574
854502 30 9| Stanley BIACk & DECKET........ccovurrierrireireiirieiesisissisesisisssss s ssssessssssssessenses | eoessnsssnssnns 02/23/2011 | Daiwa Capital Markets...............co...... 575
854502 30 9| Stanley Black & Decker... 05/03/2011 | Deutche Banc Securitie: 4,122
854502 30 9| Stanley Black & Decker... 09/22/2011 | Nomura 1,018
8499999. Total - Preferred Stocks - INUStrial @Nd MISCEIANEOUS.........cuiuuiiieii st sersens e | fnesens oo s sees et 68,759 0
8999997. Total - Preferred Stocks - Part 3..............cccccoeveveiieorecieeccceceae 68,759 0
8999999. Total - Preferred StOCKS. ... s 68,759 0
Common Stocks - Industrial and Miscellaneous
881624 20 9| Teva Pharmaceutical INGUSHTIES............ooossesesossssssssssessssesossessssss [ [ 0210212011 [ Converted 7,214
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS..........iu i 7,214 0
Common Stocks - Mutual Funds
022865 10 9|Amana Income... 06/29/2011 | Ameriprise 743
022865 10 9|Amana Income... 06/02/2011 | Ameriprise 51
022865 10 9|Amana Income... 12/22/2011 | Ameriprise 753
022865 10 9|Amana Income, 09/22/2011 | Ameriprise 715
022865 10 9|Amana Income... 01/05/2011 | Ameriprise 742
022865 10 9|Amana Income... 01/04/2011 | Ameriprise 33
022865 10 9|Amana Income... 03/10/2011 | Ameriprise 746
02368A 82 8 |American Beacon Balanced Plan 07/06/2011 | Ameriprise. 27
02368A 82 8 |American Beacon Balanced Plan 12/27/2011 | Ameriprise. 133
02368A 82 8 |American Beacon Balanced Plan 12/22/2011 | Ameriprise. 1,169
02368A 82 8 |American Beacon Balanced Plan 09/22/2011 | Ameriprise 1,159
02368A 82 8 |American Beacon Balanced Plan 10/05/2011 | Ameriprise. 189
02368A 82 8 |American Beacon Balanced Plan 06/29/2011 | Ameriprise. 1,159
02368A 82 8 |American Beacon Balanced Plan ... | 04/05/2011 | Ameriprise. 379
02368A 82 8 |American Beacon Balanced Plan............ccccocuiiiiiiiniinciieissesesiisissiees | s 03/10/2011 | Ameriprise 1,156
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02368A 82 8 |American Beacon Balanced Plan..............cc.cooceiiicieieicieeieeeteece e | ceveriseienns 01/05/2011 | AMBIIDIISE. ......cvereeieerireecieiseseeessssse et sse s ese s sse s sssessessesessessesssssssensessns | aesesssssssssessessnsansessesnssssessessnsnes 92.058 1,124
04315 40 7 |Artio Intl Equity - A.. 01/05/2011 | Ameriprise. 132.822 3,912
04315J 40 7 |Artio Intl Equity - A.. 03/10/2011 | Ameriprise 101.485 2,946
04315J 40 7 |Artio Intl Equity - A.. 06/29/2011 | Ameriprise 2,935
04315J 40 7 |Artio Intl Equity - A.. 09/22/2011 | Ameriprise 129.250 2,956
04315J 40 7 |Artio Intl Equity - A.. 12/22/2011 | Ameriprise. 192.380 4,311
04315J 40 7 |Artio Intl Equity - A.. 12/30/2011 | Ameriprise. 1,757
128119 10 4| Calamos Growth & Inc 09/26/2011 | Ameriprise 286
128119 10 4| Calamos Growth & Inc 12/22/2011 | Ameriprise 3,013
128119 10 4|Calamos Growth & Inc 09/22/2011 | Ameriprise 1,681
128119 10 4| Calamos Growth & Inc 12/27/2011 | Ameriprise 497
128119 10 4| Calamos Growth & Inc. 03/10/2011 | Ameriprise 1,678
128119 10 4| Calamos GrOWth & INC..........cccueviuiiiieiieieiicee ettt snaeaes | eraeaereneaenas 06/29/2011 | Ameriprise 1,667
128119 10 4| Calamos Growth & Inc 06/20/2011 | Ameriprise 152
128119 10 4| Calamos Growth & Inc 01/05/2011 | Ameriprise 2,360
192476 10 9| Cohen & Steers Realty FUNG...........coouoiueiriiiiiece et sessssnnens | eesesensnsannnns 01/05/2011 | Ameriprise 832
192476 10 9| Cohen & Steers Realty Fund.. 03/10/2011 | Ameriprise. 839
192476 10 9| Cohen & Steers Realty Fund.. 04/04/2011 | Ameriprise 87
192476 10 9| Cohen & Steers Realty FUN............cccoiiiiiiiiniiiisieissiessesiesisninns | e 06/29/2011 | Ameriprise 851
192476 10 9| Cohen & Steers Realty Fund.. 07/05/2011 | Ameriprise 80
192476 10 9| Cohen & Steers Realty Fund.. 09/22/2011 | Ameriprise 850
192476 10 9| Cohen & Steers Realty FUNG..........ccvuiiiriiiisieisisssssesssse s sssnsssesssnens | eoessnssessnns 10/04/2011 | Ameriprise M
192476 10 9| Cohen & Steers Realty Fund.. 12/19/2011 | Ameriprise. 164
192476 10 9| Cohen & Steers Realty Fund.. 12/22/2011 | Ameriprise. 857
19766G 71 0| COl MUt ADV S/CP Val = Aot ssessssesssssnnne | sevesssessssens 06/29/2011 [ AMEIIDIISE. ... vvvreeiesieseesieesseesseiseeseesseess et essssesssssssss st ssessssssssssessenssenes | neessessnes 355.634 2,120
19766G 71 0| Col Mult ADV S/CP Val - A. 09/22/2011 | Ameriprise 468.104 2,125
19766G 71 0| Col Mult ADV S/CP Val - A. 12/22/2011 | Ameriprise. 589.593 3,143
277907 10 1 |Eaton Inc Fund Boston 04/04/2011 | AMEIIPIISE. .....evvveereireireeieiseeeeessseseisiesse s esssssessesssssssessessesnens 6.106 36
277907 10 1|Eaton Inc Fund Boston... 03/10/2011 | Ameriprise 522
277907 10 1|Eaton Inc Fund Boston... 05/03/2011 | Ameriprise 37
277907 10 1|Eaton Inc Fund Boston. 06/02/2011 | Ameriprise 38
277907 10 1|Eaton Inc Fund Boston... 06/29/2011 | Ameriprise 525
277907 10 1|Eaton Inc Fund Boston... 03/02/2011 | Ameriprise 32
277907 10 1|Eaton Inc Fund Boston... 02/02/2011 | Ameriprise 34
277907 10 1 |Eaton Inc Fund Bostof 01/05/2011 | Ameriprise 495
277907 10 1|Eaton Inc Fund Boston... 01/04/2011 | Ameriprise 32
277907 10 1|Eaton Inc Fund Boston... 07/05/2011 | Ameriprise 37
277907 10 1 |Eaton Inc Fund Bostof 08/02/2011 | Ameriprise 42
277907 10 1|Eaton Inc Fund Boston... 09/02/2011 | Ameriprise. 41
277907 10 1|Eaton Inc Fund Boston... 09/22/2011 | Ameriprise 522
277907 10 1|Eaton Inc Fund Bosto 10/04/2011 | Ameriprise. 41
277907 10 1|Eaton Inc Fund Boston... 11/02/2011 | Ameriprise. 45
277907 10 1|Eaton Inc Fund Boston... 12/02/2011 | Ameriprise. 44
277907 10 1 |Eaton Inc Fund Bostol 12/22/2011 | Ameriprise 753
277905 83 2|Eaton Vance Group Utilities. 02/11/2011 | Ameriprise 189
277905 83 2| Eaton Vance Group UHIIES.........cc.eriiiiiiniiciiciesciesiessssesssiesensseiesssssssienes. | eoensesnssnes 06/29/2011 | AMEIIPIISE. ....ovvverveireererisiesisie st nsnsas | bessansnenes 195.802 2,011
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277905 83 2| Eaton Vance Group ULIIES..........ccovurerieririire st eseesssensenns | ceseensenssenans 01/05/2011 | AMEIIPIISE. ... veeeveeieireecie it sss sttt assessnsessessesssssssessessesnsenses | sesessssnsens 262.125 2,653
277905 83 2|Eaton Vance Group Utilities. 01/13/2011 | Ameriprise 188
277905 83 2|Eaton Vance Group Utilities. 03/10/2011 | Ameriprise 2,014
277905 83 2|Eaton Vance Group Utilities. 03/11/2011 | Ameriprise 189
277905 83 2|Eaton Vance Group Utilities. 04/13/2011 | Ameriprise. 196
277905 83 2 |Eaton Vance Group Utilitie: 05/12/2011 | Ameriprise 196
277905 83 2|Eaton Vance Group Utilities. 06/13/2011 | American National Bank 197
277905 83 2|Eaton Vance Group Utilities. 12/30/2011 | Ameriprise. 222
277905 83 2|Eaton Vance Group Utilities 07/13/2011 | Ameriprise. 203
277905 83 2 |Eaton Vance Group Utilities. 08/11/2011 | Ameriprise 204
277905 83 2 |Eaton Vance Group Utilitie: 09/13/2011 | Ameriprise. 205
277905 83 2|Eaton Vance Group Utilities. 09/22/2011 | Ameriprise 2,029
277905 83 2| Eaton Vance Group ULIIES...........coreriririrriirie st ssseeesssnseeans | seseensensannnns 10/13/2011 | Ameriprise. 212
277905 83 2|Eaton Vance Group Utilities. 11/11/2011 | Ameriprise. 213
277905 83 2 |Eaton Vance Group Utilities. 12/22/2011 | Ameriprise. 2,753
628380 85 9| Franklin Mutual Global DISCOVETY Fd..........ccceiiiriiieieicisiieiceicse s ssisnens | ceseesssnssennns 09/02/2011 | Vanguard 22
628380 85 9|Franklin Mutual Global Discovery Fd 09/03/2011 | Franklin Mutual 3,409
628380 85 9|Franklin Mutual Global Discovery Fd 09/04/2011 | Franklin Mutual 1,122
628380 85 9| Franklin Mutual Global DISCOVErY Fd............ccoiuuiiiniiiciieiiiinisisciiesicsssissiiesies | ceveinsiieniin 11/03/2011 | Franklin TEMPIELON...........coiviririciiniiiiiissiiesisesesssisssiesiesinees | e 387.734 11,000
628380 85 9|Franklin Mutual Global Discovery Fd 12/16/2011 | Franklin TEMPIELON. ........cviuiieiee et sesesssssenns | eeseeseenees 128.478 3,380
422352 50 0 [Heartland Funds..... 01/04/2011 | Ameriprise 7.3717 220
422352 50 0| Heartland FUNDS..........ccooueiiririiiiiieiee st enisssienns | revesssesnsiens 01/05/2011 [ AMEIIPIISE. .....vvvrereieaiirriieeiesisrisise st ssssssesessenirenes | oreieesiees 101.196 3,035
422352 50 0|Heartland Funds..... 03/10/2011 | Ameriprise 2,107
464287 68 9|l SHARES Tr Russell 3000 Index. 12/29/2011 | Vanguard, 1,144
464287 68 9|1 SHARES Tr Russell 3000 Index. 09/29/2011 | Vanguard. 853
464287 68 9|1 SHARES Tr Russell 3000 Index... 07/11/2011 | Vanguard. 961
464287 68 9|1 SHARES Tr Russell 3000 Index... 04/25/2011 | Vanguard. 100,045
464287 68 9|1 SHARES Tr Russell 3000 Index. 03/30/2011 [ VANGUANT. ......ooerrereeirisereseeseesseise st 5.994 475
464287 83 8| Shares TR Dow Jones 12/29/2011 | Vanguard ..10.226 649
464287 83 8| Shares TR Dow Jones 11/04/2011 | Vanguard ..1,135.000 77,448
464287 17 6| 1SNArES BarClays.........ccuoiuiueiereriiriirieiisiecie ettt sttt sttt sessens | sesesssnssenans 01/05/2011 | AMEIIPIISE. ..ot ieeesiesssese s sssessssssessesse e 5.000 536
464287 17 6 |IShares Barclays. 03/10/2011 | Ameriprise 5.000 545
464287 17 6 |IShares Barclays. 12/22/2011 | Ameriprise. 8.000 939
464287 17 6 |IShares Barclays. 09/22/2011 | Ameriprise. 5.000 582
464287 17 6 |IShares Barclays. 06/29/2011 | Ameriprise 555
464286 65 7|IShares MSCI Bric Index 12/22/2011 | Ameriprise. 1,424
464286 65 7 |IShares MSCI Bric Index 09/22/2011 | Ameriprise 1,190
464286 65 7 |IShares MSCI Bric Index 06/29/2011 | Ameriprise 1,179
464286 65 7 |IShares MSCI Bric Index 03/10/2011 | Ameriprise. 1,196
464286 65 7 |IShares MSCI Bric Index 01/05/2011 | Ameriprise 1,250
470259 10 2|James Balanced Golden Rainbow Fund 04/25/2011 | Vanguard 200,000
470259 10 2 |James Balanced Golden Rainbow Fund 06/30/2011 | Vanguard 448
470259 10 2 |James Balanced Golden Rainbow Fund 09/30/2011 | Vanguard 606
470259 10 2|James Balanced Golden Rainbow Fund 11/03/2011 | Vanguard. 21,000
470259 10 2 |James Balanced Golden Rainbow Fund 12/03/2011 | Vanguard 3,264
470259 10 2|James Balanced Golden Rainbow FUNd.............cccoueiiniiieiiiiiinicissicnsnssisiies | e 12/30/2011 | Vanguard 668
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560636 10 2| Mairs and Power Growth FUNA INC.........c.cocuiieiiiciiiicieeccececeeecee e venens | eveneaeiennns 12/30/2011 | MAIIS & POWETS.........oviiecicricicieiccte ettt ettt s st en et s s b ssseaesenns | oetesessssesesessssetesssesesessesesessaesenas 62.624 4,462
560636 10 2 |Mairs and Power Growth Fund Inc. 12/29/2011 | Mairs & Powers . 2,639
560636 10 2 |Mairs and Power Growth Fund Inc. 06/29/2011 | Mairs & Powers ...30.609 2,299
577130 20 6|Matthews International Funds 06/24/2011 | Vanguard. 149.988 2,652
577130 20 6 |Matthews International Funds.... 11/03/2011 | Vanguard. 606.428 10,000
577130 20 6 [ Matthews International Funds 12/09/2011 | Vanguard 146.582 2,215
577130 20 6 |Matthews International Funds.... 12/10/2011 | Vanguard. 180
577130 20 6 |Matthews International Funds.... 12/11/2011 | Vanguard 417.929 6,315
577130 20 6|Matthews International Funds 04/25/2011 | Vanguard. ..6,764.069 125,000
67064Y 66 9 |Nuveen Mutual Funds............ 12/19/2011 | Ameriprise. 3.651 1M1
67064Y 66 9|Nuveen Mutual Funds.... 12/22/2011 | Ameriprise. 805
67064Y 66 9 |Nuveen Mutual Funds.... 12/20/2011 | Ameriprise. 291
67064Y 66 9 NUVEEN MUUAI FUNGS........viiieeicicices ettt seessenes | eeseessensenns 01/03/2011 | Ameriprise 85
67064Y 66 9 |Nuveen Mutual Funds.... 03/10/2011 | Ameriprise 503
67064Y 66 9 |Nuveen Mutual Funds.... 09/22/2011 | Ameriprise 502
413838 10 3| 0akmark FUNA CIasS 1........ccoovuiuuiriiieiiiicierieieeisiessie e sesessssssssssiens. | cesesinssnsines 12/15/2011 | Oakmark 2,305
413838 20 2|Oakmark International Fund Class 1 11/03/2011 [ OBKMAIK........ovvevrreirrieiierieeiieeienissesisssesi e 976.450 17,000
413838 20 2 |Oakmark International Fund Class 1 04/21/2011 | The Oakmark Funds............cccccco..... 6,115.460 125,000
413838 20 2 |Oakmark International Fund Class 1 1211512011 [ OBKMAIK.......vvoerreircireiieieeiesi sttt | cerensessnes 145.408 1,883
68380T 10 3| Oppenheimer International Bond Fund 10/03/2011 | Ameriprise. 168
68380T 10 3| Oppenheimer International Bond Fund 11/01/2011 | Ameriprise. 157
68380T 10 3| Oppenheimer International Bond Fund 09/22/2011 | AMEIIPIISE. .. vovveirvrriseirerissieesesssissssss s ssessesssssensseses 1,198
68380T 10 3| Oppenheimer International Bond Fund 09/01/2011 | Ameriprise 153
68380T 10 3| Oppenheimer International Bond Fund 08/01/2011 | Ameriprise. 165
68380T 10 3| Oppenheimer International Bond Fund 12/01/2011 | Ameriprise. 159
68380T 10 3| Oppenheimer International Bond Fund 12/22/2011 | Ameriprise. 310.167 1,948
68380T 10 3| Oppenheimer International Bond Fund 12/30/2011 | Ameriprise 143.837 890
68380T 10 3| Oppenheimer International Bond Fund 03/01/2011 | Ameriprise 140
68380T 10 3| Oppenheimer International Bond Fund 07/01/2011 | Ameriprise. 156
68380T 10 3| Oppenheimer International Bond Fund 06/29/2011 | Ameriprise 1,196
68380T 10 3| Oppenheimer International Bond Fund 06/01/2011 | Ameriprise. 153
68380T 10 3| Oppenheimer International Bond Fund 05/02/2011 | Ameriprise 161
68380T 10 3| Oppenheimer International Bond Fund 04/01/2011 | Ameriprise 153
68380T 10 3| Oppenheimer International Bond Fund 03/10/2011 | Ameriprise. 1,193
68380T 10 3| Oppenheimer International Bond Fund 02/01/2011 | AMEIIDIISE. .....eveveeereieereseeeesesesssessesesesse et sssese s ssse s es s sse st essessesensessesnnenes ...24.085 156
68380T 10 3| Oppenheimer International Bond Fund 01/05/2011 | Ameriprise 258.992 1,686
739358 10 5|Powershares DB Commodity Index... 01/05/2011 | Ameriprise 704
739358 10 5|Powershares DB Commodity Index... 09/22/2011 | Ameriprise 628
76628T 43 9|Ridgeworth Funds 08/02/2011 | Ameriprise. 23
76628T 43 9|Ridgeworth Funds 09/02/2011 | Ameriprise 27
76628T 43 9|Ridgeworth Funds 09/22/2011 | Ameriprise 1,005
76628T 43 9|Ridgeworth Funds 07/05/2011 | Ameriprise 24
76628T 43 9|Ridgeworth Funds 10/04/2011 | Ameriprise. 26
76628T 43 9|Ridgeworth Funds 11/02/2011 | Ameriprise 24
76628T 43 9|Ridgeworth Funds 12/02/2011 | Ameriprise. 26
766287 43 9|Ridgeworth Funds 1212212011 [ AMETIPIISE. ....vvurvrieeiiierieieese ettt nssssnssenss | eesensessanes 123.428 1,247
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76628T 43 9|Ridgeworth Funds 03/10/2011 | Ameriprise 1,007
76628T 43 9|Ridgeworth Funds 06/29/2011 | Ameriprise 996
76628T 43 9|Ridgeworth Funds 06/02/2011 | Ameriprise 24
766287 43 9|Ridgeworth Funds 05/03/2011 | Ameriprise 26
76628T 43 9|Ridgeworth Funds 04/04/2011 | Ameriprise. 25
76628T 43 9|Ridgeworth Funds 03/02/2011 | Ameriprise 23
766287 43 9|Ridgeworth Funds 02/02/2011 | Ameriprise 21
76628T 43 9|Ridgeworth Funds 01/05/2011 | Ameriprise 989
76628T 43 9|Ridgeworth Funds 01/04/2011 | Ameriprise 21
816221 10 5| Selected American........ 01/05/2011 | Ameriprise 2,203
816221 10 5| Selected American........ 06/29/2011 | Ameriprise 2,228
816221 10 5| Selected American........ 09/22/2011 | Ameriprise 2,241
816221 10 5| Selected American........ 03/10/2011 | Ameriprise 2,238
816221 10 5| Selected American........ 12/22/2011 | Ameriprise. 2,831
816221 10 5| Selected American........ 12/23/12011 | Ameriprise. 267
817418 10 6|Sequoia Fund 04/25/2011 [ SBAUOIA. ...ttt ssnnes | coesiaeees 690.942 100,000
817418 10 6|Sequoia Fund 11/15/2011 [ SEQUOI. ... ..18.188 2,587
77957Y 10 6T Rowe Price Mid Cap Value Fund 11103720171 | T. ROWE PHICE......vuvereereiiaeiiecieseeesesiss sttt ..1,918.047 44,000
77957Y 10 6T Rowe Price Mid Cap Value Fund 121412011 | T. ROWE PriCE.......cuviieciciecteeeieee ettt s e s s sssaenennaess | eveniesenas 248.123 5,094
77957Y 10 6T Rowe Price Mid Cap Value Fund.... 04/21/2011 | T.Rowe Price 3,968.254 100,000
77957Y 10 6T Rowe Price Mid Cap Value Fund.... 12/15/2011 | T. Rowe Price 920.122 18,890
779557 10 7|T. Rowe Price New America Growth Fd............cocuuevuriiiiiniieieriisissieiesisseseninns | vevesnsessenens 12/15/20171 | T ROWE PHICE......ooervveeieiieiieieri et siessssenine | ceseessenes 369.456 11,372
779557 10 7|T. Rowe Price New America Growth Fd...... 12/14/2011 | T. Rowe Price. . 847
779557 10 7|T. Rowe Price New America Growth Fd...... 04/21/2011 | T.Rowe Price. 2,822.467 100,000
922042 84 1|Vanguard Emerging Mkt St INAEX Fd..........covevreriiriierire e eeeseseeeeseiseseeeneenes | cereensenenennns 1212012011 | VANGUAIT. ...ttt es s esensesne | fresessessesassessessesesessesesansessesnnenes 96.143 3,019
921908 60 4|Vanguard Dividend Growth Fund 04/25/2011 | Vanguard. 13,029.316 200,000
921908 60 4 |Vanguard Dividend Growth Fund . . 06/29/2011 | VANGUAIT.......coovrviiciriiisisesieissie st essessssssessssssssssssessessansse | onssesenes 132.255 2,020
921908 60 4|Vanguard Dividend Growth Fund . SOOI IOV 1202712011 [ VANQUAIT. c....ovveerioetie ettt | erbaneians 124.158 1,923
921921 10 2| Vanguard Equity Income Fund...........cccccvvuvviiniineiiciininninns 09/29/2011 | Vanguard. 981
921921 30 0| Vanguard Equity Income Fund Admiral..... 12/16/2011 | Vanguard ..24.610 1,088
921921 30 0| Vanguard Equity Income FUund AdmMIral.............ccceieiriririnininrinieieeisesseie s sesesesssssnies | ceeessenseennns TAA1/2011 | VANGUAID. ...ttt esnsenns | aesessessesssassessesssessesseesesensenen 3,074.193 138,523
921908 20 8|Vanguard Precious Metals and Mining...... 12/17/12011 | Vanguard 303.812 5,970
921908 20 8| Vanguard Precious Metals and Mining...... 12/16/2011 | Vanguard 286
921908 20 8|Vanguard Precious Metals and Mining...... 03/22/2011 | Vanguard 216
921935 20 1 |Vanguard Wellington Fund. 03/30/2011 | Vanguard 1,880
921935 20 1|Vanguard Wellington Fund 04/25/2011 | Vanguard. 200,000
921935 20 1|Vanguard Wellington Fund 06/29/2011 | Vanguard 3,783
921935 20 1 |Vanguard Wellington Fund. 09/29/2011 | Vanguard 3,732
921935 20 1|Vanguard Wellington Fund . 12/27/2011 | Vanguard 3,780
936793 84 3 |Wasatch 1st Source Income Equity... 04/30/2011 | Wasatch 913
936793 84 3|Wasatch 1st Source Income Equity 06/30/2011 | Wasatch. 1,216
936793 84 3 |Wasatch 1st Source Income Equity... 09/30/2011 | Wasatch 1,097
936793 84 3|Wasatch 1st Source Income Equity 12/28/2011 | Wasatch Funds 1,296
97717W 31 5| Wisdomtree Trust 11/03/2011 | Vanguard. 775.000 41,064
97717W 31 5| Wisdomtree Trust 12/28/2011 | Vanguard 3.779 193
9299999. Total - Common Stocks = MUtUEI FUNGS.......cuuiiuiiiiiiiiiiieis s 1,839,857
9799997. Total - Common Stocks - Part ... 1,847,071
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9799998. Total - Common Stocks - SUMMANY HEM fIOM P 5........ouiiiiiit ittt et e ettt seseesee et sssemseentsnie | f8eeietasteesessesseteeseeseEeEeeseEseE oot eeE o2 1o e eEeeEee 8 oAb eeEeet e b e e E e e s ee et et et ettt ensen et et nes 151,104
9799999, Total - Common Stocks.................. 1,998,175 0
9899999. Total - Preferred and Common Stocks 2,066,935 0
9999999, Total - Bonds, Preferred and COMIMON SEOCKS...........cueiiuiuriieiieiiiiiie ettt sttt s st b s sssessesins e24bsesesessess e s e s es s b s st s s s s b s e A b2 s e s s s s s bbbt s et anses 9,634,833 | .o XXX 20,833

L€l
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e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
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Bonds - U.S. Government
31371L AB 5|FNMA 07/01/18 ... | 12/27/2011. | Principal Reduction. 5,482 5,482 5,396 4 4 5,400 07/01/2018.
31407B JS 9| FNMA 07/01/20 ... | 12/127/2011. | Principal Reduction. .2,956 2,956 | .. 2,927 2,934 1 1 2,935 07/01/2020.
31359M HK 2| Fannie Mae ... | 03/15/2011. | Matured.......... 250,000 250,000 | ........... 256,771 | oo 250,363 (363) (3B3) [ vvvrrereererins | cerreereninnn 250,000 03/15/2011.
3134A4 HF 4 |Federal Home Loan Mtg . 11 09/15/2011. | MALUFEA.......ooeoeeieirciieriseiees [ e | e 400,000 | ........... 400,000 428,406 | ....oonvnn 402,987 | oo [ s (2,987) (VLS T4 ) RIS IR 400,000 09/15/2011.
38374H UF 5| GNR 2004-67 D......ccovrviiiirniininsissisrississssissinnens ... | 12/16/2011. | Principal Reduction...........cc.coconnunee .2,195 2195 | .. 2,281 (8) (8) 2,273 06/16/2028.
0599999. Total - BONAS = U.S. GOVEINMENE. ...vererteeserssisssess st ssss st faeessses st es st | snessnsae 660,633 | ........... 660,633 | ........... 695,754 | oo 663,962 | ...ooovrinninnn (V] (3,353) 0 (3,353) 0 [ 660,608 | ...ccooinen0 | o5 | 25 |0 29,186 | oo XXX.oone
Bonds - U.S. States, Territories and P
167485 G7 0| Chicago Proj Ref Al ... | 01/01/2011. | Matured.......... 50,000 | .oovverees 50,000 | .o 53,582 | v 50,000 (V1 [OOSR O 50,000 01/01/2011.
167485 U6 6| Chicago Proj Ref Il <1 01/01/2011. | Matured...........cocoerivennivciiernnienns e | s 170,000 | ........... 170,000 | ........... 180,637 | ..cooovvennne 170,000 (V1 OO IV 170,000 01/01/2011.
180847 T4 7|Clark County BdBKNE.......cccccooinimniminiinniiiniinnns ... | 12/08/2011. | Mesirow. 598,765 575,000 588,821 (6,950) 581,871 11/01/2012.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS............c.cccveveiiiers covverereierereeeennan 818,765 | ........... 795,000 808,821 0 (6,950) 0 801,871 |.............0 | ......16,894 | .......16,894 | .......37,835 | ..... XXX......
Bonds - U.S. Political Subdivisions of States
31417V PZ 0 |Fannie Mae FN AC8539... ... | 04/13/2011. .. 603,239 587,678 54T | | s 1,614 1,614 12/01/2024.
31395V _NZ 8| Freddie Mac FHR 2985 L ... | 12/15/2011. i | s 37,208 | .coovornne. 37,208 ...37,798 (99) ..(99) ...37,700 06/15/2035.
2499999. Total - Bonds - U.S. Political Subdivisions of States..........cuiiiiniins o 640,447 | .......... 624,886 | ..........634,156 | ....ccooeeen. 631,977 | oo 0] s 1,515 0 1,515 {1 I 633492 | .0 | 6,954 | 6,954 | ..9,281 XXX..oooe
Bonds - U.S. Special Revenue and Special A t
05947U LX 4|Banc of America Coml Mtg INC........c.cocvuvvevriiriinnns ... | 12/13/2011. | Principal Reduction..............ccco....... 23,393 | o 23,393 | ciieinnn23,649 | 23,632 (3) (3) 03/11/2041.
12667F X9 1|CWALT 2005-3CB 1A11.. .. | 12/27/2011. | Principal Reduction. 33,282 | oo 33,282 | oo 30,714 | s 30,714 0 03/25/2035.
15200M AA 5| Centerpoint Energy... ... | 08/01/2011. | Principal Reduction. 4,402 4,402 4,142 7 7 02/01/2020.
161582 AG 6| Chase Manhattan Bank. ... | 06/20/2011. | Principal Reduction. 300,000 300,000 | ...........331,125 | ..cocovvrnneen 328,376 (170) (170) 08/15/2031.
167592 LN 2| Chicago ILL Ohare Intl Arpt.. 10| 01/01/2011. | MALUFEA....c.oooeoeiierieeineiees [ e | e 400,000 0 01/01/2011.
167486 BH 1| Chicago Proj Ref A Muni.. ... | 01/01/2011. | Matured.......... 80,000 0 01/01/2011.
201730 AD 0|Commercial Mtg Asset ... | 12/19/2011. | Principal ReUCHON...........ccevvvvere [ corerirerieeineiiisiins | v 16,298 (42) ...(42) 01/17/2032.
3128M7 YV 2|FG G05824... ... | 12/15/2011. | Principal Reduction. 1,586 (3) (3) . | 01/01/2040.
3128MJ QT 0 |FG G08465... ... | 12/16/2011. | Principal Reduction. 319 0) (0) 11/01/2041.
3128PS KA 4|FG J12989 ... | 12/15/2011. | Principal RedUCHON.........ccvvvvreerns | e | v 37,756 (32) ..(32) .1 09/01/2025.
3128PR JW 0|FGJ12077 ... | 04/13/2011. | Keybanc 328,479 314,153 325,002 | .o [ s 1,089 .1,089 04/01/2025.
31297F JD 6|FGLMC..... .. | 12/15/2011. | Principal Reduction. 30,003 | ... ..30,003 30,986 (11) (1) 10/01/2034.
3128KV SF 3 |FGLMC PL A65018.. ... | 12/06/2011. | Principal Reduction. 29,057 | ... 27,170 ...27,856 (8) (8) 08/01/2037.
3128KV SF 3 |FGLMC PL A65018.. ... | 10/28/2011. | GX Clark 349,108 326,063 .334,297 (95) ...(95) 08/01/2037.
31395T 6P 4|FHLM 05/15/18 ... | 09/15/2011. | Principal RedUCHON. ........cvvuevercerns [ v | v 16,882 | .ooovrvrne 16,882 ...16,816 2 2 05/15/2018.
31393N M8 9| FHR 2590 TU.....couiveririicririrriieiiesriesieneneeens ... | 12/15/2011. | Principal Reduction.............cccccveves [ wevrrrverirerrnriniinns | v 132,554 | ........... 132,554 135,258 (708) (708) 08/15/2031.
31394N RF 7|FHR27350G ... | 12/15/2011. | Principal ReUCHON...........ccovvvvrcrer [ o | v 38,521 | oo 38,521 | ............40,525 | oo 40,032 (331) (331) 08/15/2032.
31394N RF 7|FHR27350G ... | 12/15/2011. | Principal Reduction. .5,136 5,136 5,343 (33) .(33) 08/15/2032.
31397J 6X 7|FHR 3336 GD ... | 12/16/2011. | Principal RedUCtiON...........ccovvvmeren [ v | s 123,284 | ........... 123,284 | .o 121,320 | e 121,418 | oo | e 27 27 04/16/2036.
31397J 6X 7|FHR 3336 GD ... | 12/16/2011. | Principal Reduction. 12,142 3 3 04/15/2036.
31398K A5 9|FHR 3589 PA we | .. [ 12115/2011. | Principal Reduction. .110,053 (363) (363) 09/15/2039.
31396N PF 7|FHRR RO07AC... ... | 06/15/2011. | Principal Reduction 3,263 0) (0) 05/15/2016.
3138A2 W4 7| FN AH 1566.........coccvieiicieriinicicirecsseeeiei ... | 12/127/2011. | Principal Reduction. (12) (12) ... | 12/01/2040.
31416W 6G 2| FNAB 1770 ....ommieecieeeiieissiesiesssessssesssessinns ... | 12/27/2011. | Principal Reduction. . . . 175 175 . | 11/01/2025.
3138A7 NY O [FNAH 5806.........ccourerrieirerieeieeisesesieniseseneens ... | 12/27/12011. | Principal RedUCHON...........ccovvveeven [ corvrrerirneiininneins | cvreerennn 30,482 | 1000 30,482 | 030,315 | oo | e [ e 15 15 02/01/2026.
31417Y TC 1|FNCI ... | 12/27/2011. | Principal Reduction.............cccccovevers | covvevverernccrnninniins | vrrerrnenn93,905 | 1ii00.93,905 | o0 97,236 | oo 96,993 (450) (450) 10/01/2025.
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31371M UK 1| FNMA P00l 256286.............cvvverrreerirerirerirrirneiinns .| 12/127/2011. | Principal Reduction.............c.ccoovuuee 6,429 1 1 6,338 06/01/2036.
3136A1 X8 3[FNR2001-115KE ... | 12/27/2011. | Principal Reduction. 1,430 1) (1) 1,448 10/25/2039.
31416N DD 1|Fannie Mae ... | 12127/2011. | Principal ReAUCHON.........vvverrererns | cevrveirernniseirerniiens | vvvviiniins 77,234 (239) (239) 04/01/2024.
31414F GG 0|Fannie Mae FN 964699............ccocovvrvrmerrerirnrernenens ... | 12/27/2011. | Principal Reduction..............cocc....... 7,297 4) (4) 08/01/2023.
31418Q PB 3 |Fannie Mae FNAD3117 ... | 07/28/2011. | Jefferies and Compan 278,744 267,966 652 652 04/01/2025.
31371L EZ 8|Fed Natl Mtg Pool # 254952, ... | 12127/2011. | Principal REAUCHON.........vvvvrrieins | o | v 36,997 | .o 36,997 1 1 10/01/2018.
31336W CP 2| Federal Home Ln Mtg COrp........ocevrerereerereenineenns ... | 12/15/2011. | Principal Reduction...........ccccocevuuee .7,555 7,555 4 4 10/01/2020.
31394N JU 3| Federal Home Loan Mortgage Corp. ... | 06/15/2011. | Principal Reduction. (7 (7) 01/15/2027.
31394P DY 6 |Federal Home Loan Mortgage Corp. ... | 12/15/2011. | Principal Reduction. 12,482 . 1 1 07/15/2032.
31393J RX 8|Federal Home Loan Mtg ... | 11/15/2011. | Principal ReAUCHON.........ccvvvrrirerns e | v 76,065 | ............. 76,065 | ....oo...... 74,665 | ..o 76,065 (0 TR ST 76,065 11/15/2016.
31297F TZ 6 |Federal Home Loan Mtg Corp ... | 12/15/2011. | Principal RedUCtioN...........ccoouvvveves [ coverirerineniiisnins | e 15,364 | ..ocovvvnnee 15,364 | ... 15,654 | i 15,631 (1<) ] SOOI DO 15,628 10/01/2034.
31402R ST 7|Federal National Mtg Pool 73593 ... | 12/27/2011. | Principal Reduction. 4,001 4,091 4,102 (0) 4,101 12/01/2018.
31371K 2R 1| Federal Natl Mtg ASSN.........ccccovriviininiiciinisccinns ... | 12/27/2011. | Principal Reduction.............cccccveuns [ vooverveiiiniiniiiniis t20) ] e [ 37,241 02/01/2018.
31371L AP 4|Federal Natl Mtg Assn.. ... | 12/27/2011. | Principal Reduction. (7) ...31,857 06/01/2018.
31371L BH 1|Federal Natl Mtg Assn.. ... | 12/27/2011. | Principal Reduction. ..(15) ...40,824 08/01/2018.
31400E F6 2 |Federal Natl Mtg ASSN.........covveevvnivierirniiiirieciins ... | 12/27/2011. | Principal Reduction.............ccccc.uu... w(14) | e e 28,635 02/01/2018.
31394) N2 9|Freddie Mac FHR 2676 LG. ... | 12/15/2011. | Principal RedUCtioN...........c.ccouvvrcven | o ..126,348 | ......... 133258 | .. 131,425 | e (1,016) 130,409 06/15/2032.
3128PR WU 9| Freddie Mac FG J12459 ... | 06/10/2011. | Keybanc ....462,768 2,078 481,671 07/01/2025.
3128PS L9 6 |Freddie Mac FG J13052... ... | 12/15/2011. | Principal RedUCtion...........c.cocvreve [ coverirerenecnieinirins | v 84,839 | s 44,839 ...46,054 (159) ...45,896 09/01/2025.
3128MC GH 2| Freddie Mac FGG1360 ... | 07/28/2011. | Jefferies and Compan 313,691 298,735 .303,755 .1,809 .305,564 06/01/2024.
3128MM KX 0| Freddie Mac FGG18309... ... | 07/28/2011. | Jefferies and Company.. 268,824 256,290 (6) 258,663 05/01/2024.
3128PQ NX 5| Freddie Mac FGJ11306 ... | 07/28/2011. | Jefferies and COMPaNY.........ccccoveves | wovvrrrverrerrncennnnns | vorerernen 491,099 | i 472,267 | ... 483,778 | i 481,291 | 11,063 12/01/2024.
3128M5 GU 8| Freddie Mac G03511.... ... | 12/15/2011. | Principal Reduction. (0) 10/01/2037.
36290S CK 5|GNJO Pool #615774. .| 12/15/2011. | Principal Reduction. 38 ..51,462 .1,091 | 09/15/2018.
36962G YY 4| General Electric Cap Crp......c.cocvvmieniinveniircrninninns ... 10/13/2011. | BBENN (3,599) 403,155 | ...oovvvvines | e 10,477 | 10,477 | 20,175 | 06/15/2012.
40429C CX 8|HSBC Finance Corp ... | 01/14/2011. | Matured.......... 12 .410,000 01/14/2011.
49151E FW 8| Kentucky St. PPty Bldgs ... | 10/03/2011. | Called 500,000 (8,561) 10/01/2014.
76110W RQ 1 |Residential Asset Sec ... | 12/127/2011. | Principal Reduction..............ccc.vvvnee 26,568 | ......c..... 26,568 ..25,929 7 7 05/25/2033.
914729 HN 1| University of Northern TX Ref.. .| 04/15/2011. | Matured.......... 200,000 200,000 .200,969 (969) (969) .5,250 | 04/15/2011.
3199999. Total - Bonds - U.S. Special Revenue and Special A S s | s 6,329,856 | ........ 6,200,668 6,196,401 | .oocvviiis 0] s (9,898) 0 (9,898) 06,313,149 | o0 | 017,007 ) .l 17,007 e, 185,535 |..... XXX......
Bonds - Industrial and Miscellaneous
88579Y AB 7 [3M COMPANY.......ooririmiirrinreieeiieriseesesiesisesninenes ... | 08/09/2011. | Citigroup 76,330 | covvernnens 85,000 | ..ocoounene 75,238 | ovvevriines 78,599 167 LT IR ISR 78,766 11/21/2032.
00209A AE 6 |AT & T Wirele ce [ 1213112010, | v [ e | e | e | e | 0 03/01/2011.
01741R AD 4| Allegheny Technologies Inc.. ... | 01/26/2011. | Barclay: 8,438 5,000 5,131 (3) (3) 5,129 06/01/2014.
01741R AD 4| Allegheny Technologies Inc.. .1 01/26/2011. | Daiwa Capital Markets. 25,522 | oo 15,000 | ............15,000 | ..ooviriinene 15,000 0 [ e | e 15,000 06/01/2014.
01741R AD 4| Allegheny Technologies INC..........c.ccccverreerrerereenns ... | 02/02/2011. | Merrill Lynch........... 8,747 5,144 (4) (4) 5,141 06/01/2014.
018490 AL 6| Allergan INC......c.covvuurvemrereirerieriieeeieeieeisssiseias ... | 05/17/2011. | Called 12,485 | .......e....10,000 | oo 10,951 | i 10,892 (21) e 21) ] e e 10,871 04/01/2026.
018581 AD 0 [Alliance Data System ... | 10/27/2011. | J.P. Morgan Securities, Inc. 13,959 . 9,784 0 9,784 08/01/2013.
03938L AK 0|Arcelormittal.... ... | 10/04/2011. | ABG Sundal Coller......... 10,204 | ...oooonnee 10,000 | cooovreern 11,158 | i 10,960 (215) (VA1) RN ISR 10,745 05/15/2014.
05567L G6 8 |BNP Paribas. .| 08/30/2011. | Citigroup 320,470 ....325,000 .324,081 143 143 03/11/2015.
07383F MN 5| Bear Stearns Commercial Mortgage............cccccoeen.. ... | 12112/2011. | Principal Reduction...........ccccocvveee 52,368 52,368 50,996 | .o [ e 23 23 . 11/11/2035.
079860 AB 8| Bellsouth COrporation.............c.ceeeeeeeerereerseeneienns ... | 10/15/2011. | Matured.......... 275,000 275,000 | ...........300,401 | ....cccooonce 278,048 | ..o | e (3,048) (RHVZE: ) OIS IR 275,000 10/15/2011.
086516 AF 8| Best Buy Company. .| 03/18/2011. | Citigroup 25,688 | ..cooveneen 25,000 | .ocererrni25,018 | i 25,094 5) ((2)]] ST DR 25,089 01/15/2022.
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086516 AF 8| Best Buy Company. .| 03/23/2011. | Daiwa Capital Markets. 46,244 | ............ 45,000 | ..cocoovvenes 49,214 | oo 48,420 (67) dB7) ] e [ 48,354 | ...coovvvinrin 01/15/2022.
12617A AD 9| CPL Transition FDG LLC. ... | 07/19/2011. | Principal Reduction. 6,975 6,975 7,123 (6) (6) TT | s 07/15/2015.
22540A 3F 3|CSFB2001-CK3 A4 ... | 04/20/2011. | Principal RedUCHON.........cvvvvrererns [ o | e 127131 | e 127,131 129,038 | .o 128,952 (3) (<) 1 TN B 128,949 | ..o | e (1,818) | ..........(1,818) 06/15/2034.
22540V P2 2|CSFB 2002-CKN2 A3 ... | 12/19/2011. | Principal RedUCtioN...........ccovvveveren [ v | s 320,528 | ........... 320,528 | ..........332,799 | ...ccoor 332,180 (137) (170 ) N RO 332,042 | .o | e (11,514) | ........ (11,514) 04/15/2037.
126650 BD 1|CVS Corp.......... oo | 08/15/2011. | MALUFEA........ovveviireircrierineiriees [ e | e 150,000 ....150,000 .150,009 9 (9) [ cevneerrrererrene [ rrrernereeen 150,000 | oo [ e | e 08/15/2011.
23242M AD  3[CWL 2008 S3 Ad.......oovverrriririeinieinsiessseiessnines .| 12111/2011. . 17,949 | 12,290 | e 11,602 | 687 687 01/25/2029.
13342B AB 1| Cameron International Corp...........cccrevrrererernerennenns ... | 03/02/2011. | Goldman Sachs & Co .8,462 5,000 (11) ~(11) 06/15/2026.
13342B AB 1| Cameron International Corp. ... | 02/17/2011. | Goldman Sachs & Co. 8,467 5,000 6,193 9) (9) 06/15/2026.
14912L 4F 5| Caterpillar Financial SE .| 05/25/2011. | RBS Gren 282,025 250,000 | ...........253,698 | .............. 252,526 (307) (307) 02/17/2014.
15200M AA 5| Centerpoint Energy..........c.ccoovuuceiivciieiiiciiniicnnis ... | 08/01/2011. | Principal Reduction..............ccc........ 33,562 | ..ooovenee. 33,562 | ....cc......33,499 | i 33,510 2 2 02/01/2020.
156708 AR 0| Cephalon Inc. ... | 05/09/2011. | Barclays 61,525 | ..o 50,000 ..51,312 (127) (127) 05/01/2014.
189054 AQ 2| ClOTOX....vvuereruerurimeinnersseseseesesisseesssssesssesssesesssenns .| 03/21/2011. | Deutche Banc Securities................. 292,241 275,000 .275,139 (3) (3) 03/01/2013.
201730 AD 0| Commercial Mtg ASSEL........ccrvvrivrernrirerrirrierenis ... | 12/19/2011. | Principal Reduction..............cocoevunee 1,164 1,164 1,280 (2 (2) 01/17/2032.
235851 AF 9 |Danaher Corporation coe | 02/11/2011. | NOMUIB....covvvecrerierireeireriseinens. | creriesieeesseeisnins | ereeeeneees 14,926 | ....ccoovnee 10,000 8,906 | ..o | e 1 11 01/22/2021.
250854 AD 8| Detroit Edison Securititzation Fund.. .| 03/03/2011. | Principal Reduction. 4,682 4,682 4,719 (2 (2) 03/01/2013.
25746U AT 6| Dominion ReSOUrCeSs INC..........ccoervemervervencrirerernenns ... | 10/27/2011. | Barclays 14913 | i 10,000 (16) ...(16) 12/15/2023.
268648 AK 8|EMC Corp A. ... | 03/03/2011. | UBS Warburg 83,419 | oo 50,000 (368) (368) 12/01/2011.
268648 AK 8|EMC Corp A. ... | 02/02/2011. | J.P. Morgan Securities, Inc. .8,000 5,000 27) .(27) 12/01/2011.
292505 AF 1|Encana Corp. ... | 04/20/2011. | Barclays 282,455 250,000 (71) (71) 12/01/2017.
29365K AA 1|Entergy Texas Restoration Funding. ... | 08/01/2011. | Principal Reduction. 53,798 ..53,798 (11) (1) 02/01/2016.
31395T 6P 4|FHLM 05/15/18 ... | 12/31/2011. | Principal RedUCHON...........coovevvrever [ e | v 75,971 (44) ...(44) 05/15/2018.
31408F 6D 6 | Federal National Mortgage 850568.. ... | 12/27/2011. | Principal Reduction. 7,192 0 0 01/01/2036.
337367 AE 6 |First Union Lehman Brothers... ... | 12/18/2011. | Principal Reduction. 29,983 6 6 11/18/2035.
338032 AX 3 |[Fisher SCINtifiC.........cccovvervrrreieririisissiersnieienes .| 04/13/2011. | Called 34,502 | .ooerrni25,000 | i 29,445 | 26,156 | i [ s (1,156) (1,156) 03/01/2024.
38373M VP 2[GNR 2006-46 B.........ccovvererereriirrirrierseincirersnines ... | 12/16/2011. | Principal Reduction. 52,506 . (176) (176) 06/16/2034.
362334 AN 4 |GSR 2006-1F 2A16 ... | 12/28/2011. | Principal Reduction. 24,018 ..24,018 23,325 (0) (0) 02/25/2036.
40429X DP 8|HSBC Finance Corp. ... | 06/15/2011. | Called 40,000 ..40,000 0 06/15/2020.
46185R AK 6| Introven Corp (Life Technologies) ... | 09/23/2011. | Goldman Sachs & Co. 15,244 ..15,000 (93) .(93) 02/15/2024.
47102X AG 0|Janus Capital Group Inc... ... | 09/21/2011. | Merrill Lynch........... 14,700 ..15,000 (286) (286) 07/15/2014.
52108H JJ 4|LB - UBS Commercial Mortgage.. ... | 12/16/2011. | Principal Reduction.............cccocecves [ v | v 169,196 ....169,196 (181) (181) 03/15/2031.
59018Y R7 8 |Merrill Lynch & Co (LOW). ... | 12/27/2011. | Called 25,000 0 06/30/2015.
595620 AF 2|Midamerican Energy Co... 1212312011 | CallEd. ..o | eerreeieeieninsinens | e 437,888 | ..........425,000 | .......... 440,436 | ............ 431,073 | .o | e (3,820) (3,820) 07/15/2012.
60871R AA 8| Molson Coors Brewing Company...........ccccceevereurenee ... | 10/05/2011. | Citigroup 5,275 (3) (3) 07/30/2013.
60871R AA 8| Molson Coors Brewing Company. ... | 09/08/2011. | J.P. Morgan Securities, Inc 10,771 (29) (29) 07/30/2013.
617446 K4 0 |Morgan Stanley (LOW) [ 08/11/2011. [ MSDW......ooooeeeseecceeeeeeesessscec | ceeeeenesesssscesene | eoeescion 41918 (12) -(12) 06/24/2015.
651639 AH 9| Newmont Mining COrp..........cccuuerermrereerermcrineniens ... | 09/20/2011. | Merrill Lynch........... 7,920 (59) ...(59) 07/15/2014.
680223 AF 1| 0ld Republic International Corp... ... | 09/23/2011. | Citigroup 15,461 0 05/15/2012.
69361Y AE 3 |PSE&G Transition FDG LLC ... | 03/15/2011. | Principal Reduction..............cccc....... 2,833 (2) (2) 03/15/2013.
717081 CZ 4|Pfizer Inc.... ... | 12/08/2011. | Called 252,644 250,000 | ...........249,658 | .............. 249,842 110 110 03/15/2012.
500472 AB 1 |Philips Electronics NV.. ... | 12/05/2011. | J.P. Morgan Securities, Inc ....150,000 148,190 191 191 03/11/2018.
74924P AF 9 ... | 12/27/2011. | Principal Reduction 40,623 | .. ...40,622 ...40,622 0 0 ...40,622 02/25/2034.
767201 AF 3| Rio Tinto Financial USA Ltd........c.ccoconevineirnriinniins .1 02/08/2011. | CIIGIOUP. ...ovvvevevereverreiieniinnes | cveveesseesessneissneeons | oereerenn 180,395 | o, 150,000 | .ocvvvnce 173,625 | oo 167,216 (491) (G [OORIN IR 166,724 05/01/2014.




Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

€via

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
822582 AG 7| Shell International Financial...............ccceveverivernenne o[ 09/22/2011. | MALUFE. ..o [ e | s 150,000 | ...ccvoeeee 150,000 | ..........149,994 | ............ 149,997 3 3 | e | e 150,000 09/22/2011.
87927V AL 2 |Telecom ltalia Capital ... | 04/19/2011. | Jefferies and COMPANY.........cccvveves [ woverrrerirerineirinni ...130,500 ....125,000 118,114 503 503 118,617 09/30/2014.
87938W AL 7| Telefonica EMISIONES SaU.........ccvvriverriiereriniinienns ... | 06/09/2011. | Banc of America reeee 154,128 | ...........150,000 150,000 0 150,000 04/27/2015.
88165F AA 0| Teva Pharm (Series D).....cccovvverrererreeenercircireinenes ... | 02/01/2011. | Called . 72,214 | o 65,000 | .o 72,214 | 72,073 (36) BT ) U I 72,036 02/01/2026.
893830 AW 9| Transocean INC - C.......ccccevvvrueveremereriierereeeeeiennans ... | 06/14/2011. | J.P. Morgan Securities, Inc 4,915 5,000 5,000 0 5,000 12/15/2037.
92344G AQ 9| Verizon Global ... | 11/28/2011. | Called e | e 440,049 | ........... 425,000 | ...........452,948 | ............. 433,362 | oo | e (5,152) (5,152) | covevevrreirerinnes | cererieirennnn 428,210 06/15/2012.
947074 AJ 9| Weatherford Intl Ltd...........coceereerneervernerrericireens 1vr | 08/10/2011. | RBC.....covvvmirerierrieenenisnirseesnees. | ervnevnerisniseensnins | eoveeinees 172,577 | v 150,000 | ...........160,583 | ..ccoovirenne 159,319 (761) (U0 ) N U 158,558 06/15/2017.
949748 AF 4 |Wells Fargo Bank ... | 02/01/2011. | Matured.......... 300,000 ....300,000 .300,504 (504) (504) 02/01/2011.
949834 AA 3|Wells Fargo Mtg Backed Securities...........cocuevieans ... | 12/27/2011. | Principal Reduction...........ccovuvvevrs | o | cvvveniinnes 48,659 | ... 48,659 | .. ..48,431 ...48,440 2 2 ...48,442 10/25/2037.
3899999. Total - Bonds - Industrial and MISCEIANEOUS................ccocuevruiiiieiiiiiiicie oottt ese s aensnesesessasnans | cerenan 5,757,715 | ........ 5484137 | ........ 5,665,251 | ........... 5,559,337 (16,116) [ ovovereriinenn (L] (15,428) [ ...oovvvicnnnn (L P 5,543,909 |..............0 | ......213,806 | .......213,806 | .....218,552 |..... XXX......
8399997. TOtal = BONAS = PAM 4. e bbbt e | s 14,207,415 | ... 13,765,324 | ...... 14,297,689 13,860,497 (34,802) | oo (V) (34,114) | oo 0 13,953,029 |....ccoeeen0 | .......254,686 | .......254,686 | .....480,389 |.... XXX..oooe
8399998. Total - Bonds - Summary Item from Part 5 s | s 101,826 | oo 95,000 | .o 110,343 .. cernenne(1,536) (1,536) 108,807 | ..ovvvvvrveneree | oeerennn(6,981) | oo (6,981) | oo 1,362 | o XXX
8399999, Tl = BONGS. ...ttt ekt ebebesseb et et eseb et ettt b ekt s et et e e b et s st et et bebesenetennrenenes | eeiere 14,309,241 | ...... 13,860,324 | ...... 14,408,032 | ......... 13,860,497 | .............. 687 | ... (36,338) [ ovvovererinian (V] (35,650) [ ..o [\ P 14,061,836 |..............0 | ......247,705 | ......247,705 | .....481,751 |..... XXX......
Common Stocks - Mutual Funds
628380 85 9|Franklin Mutual Global Discovery Fd..........cc.cconiene ... | 09/04/2011. | Captial Gain Distribution 0 [ e | e | e | o 4531 | oo 4531 | s
464287 68 9|1 SHARES Tr Russell 3000 INdEX........ccovvrererrerrinne «.. | 11/03/2011. | Vanguard...........ccccvevrnveevriennrverns | coerirerrnn218.000 | civirrecnn 16,157 | et e XXX [ e 13,724 | 16,171 | (2,448) (2,448) | ..o e 13,724 | oo | e 2434 | ... 2,434 | 419
470259 10 2 |James Balanced Golden Rainbow Fund.. ... | 12/03/2011. | Captial Gain Distribution.
560636 10 2 |Mairs and Power Growth Fund Inc. ... | 12/30/2011. | Captial Gain Distribution.............ccc. | veevrerren378.360 | 131,462 | oo XXX | 00000000, 20,693 | ... 26,618 |
577130 20 6 | Matthews International Funds.. .. | 12/11/2011. | Captial Gain Distribution.
67064Y 66 9 |Nuveen Mutual Funds.. ... | 12/18/2011. | Captial Gain Distribution.
67064Y 66 9|Nuveen Mutual Funds.. ... | 12117/2011. | Captial Gain Distribution.
413838 10 3| Oakmark Fund Class 1.......ccocemmrunrreerinreneeiinnis ... | 11/03/2011. | Exchange 518.990 22,000
817418 10 6 |Sequoia Fund ...| 11/17/2011. | Captial Gain Distribution. ..259.500 .39,587
77957Y 10 6T Rowe Price Mid Cap Value Fund...........ccccovevennce ... | 12/16/2011. | Captial Gain Distribution. 18,890 18,890 | ..
779557 10 7|T.Rowe Price New America Growth Fd.. ...| 12/16/2011. | Captial Gain Distribution...........ccc.. | woovererence 977.780 | cooverernn 44372 | oo XXX e | 23,340 | 032,765 | i (9,426) | s | e e (9,426) [ i | 023,340 [ | 000 21,032 | 21,032 | oo
921908 60 4|Vanguard Dividend Growth Fund. ... | 11/03/2011. | Vanguard 989.450 15,000 0 (188) (188) 153
921921 10 2| Vanguard Equity Income Fund..... ... | 11/03/2011. | Vanguard.... . 49.630 1,057 0 [ | e 98T s | s 76 | oo YT I
921908 20 8 |Vanguard Precious Metals and Mining. ... | 12/17/2011. | Captial Gain Distribution............ccc. [ cverrerenricniicnniins | vevveiienens 5,970 0 [ e | v | e
921935 20 1|Vanguard Wellington Fund... ... | 11/03/2011. | Vanguard.... 683.030 37,000 . .34,261
936793 84 3|Wasatch 1st Source Income Equity. L[ 11/07/2011. [ Wasateh......oocivniensneinrnsiens | cornnis 1,796.410 | .o 24,000 |......... . ...23,766 ...19,563 . 4,437
9299999. Total - Common Stocks - Mutual Funds 270,188 194,550 169,469 |...........0 | ... 100,719 | ... 100,719
9799997. Total - Common Stocks - Part 4 270,188 194,550 169,469 |..............0 | .....100,719 | ....... 100,719

9799998 Total - Common Stocks - Summary lfem from Part 5..........coiiiiiiiiiinis it snssnses | seenensees 148,466 | ... XXX.iooiooe | o 151104 oo [ [ Lo |0 | [ 151,104

9799999. Total - Common Stock: ...418,654 194,550 320,573

9899999, Total - Preferred and Common Stocks...... 418,654 194,550 | ........ (41,251) | ... 0 320,573 |....ccoe......0 | .........98,081 | ......... 98,081 4,604

9999999, Total - Bonds, Preferred and COMMON SIOCKS.............ccccuciviiiriiniiiiiiiiiins e | e 14,727,895 | ......... 5.0 S 14,728,606 | ......... 14,055,048 | ........ (40,563) | ......... [IRRE) | — 0] [ECEELD ) — [V 14,382,400 | ............... 0] ... 345,786 | ....... 345,786 | ..... 486,356
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SCHEDULE D - PART §

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
Bonds - Industrial and Miscellaneous
03938L AK 0 [Arcelormittal ... | 08/02/2011 | Deutche Banc Securities.. ... | 10/04/2011 | ABG Sundal Collier. 5,102
156708 AR 0| Cephalon Inc.... ... | 03/16/2011 | Barclays ...| 05/09/2011 | Barclays. .6,153
46185R AK 6| Introven Corp (Life Technologies oo | 03/23/2011 [ NOMUIA. ..o 10/20/2011 | BNP Securities.........cccoecreeerenes | vvrenrenenn5,000 | v 5,651 | i 5,003
46185R AK 6| Introven Corp (Life Technologies)... ... | 03/09/2011 ...| 10/20/2011 | BNP Securities.... .5,003
46185R AK 6 | Introven Corp (Life Technologies)... ... | 03/02/2011 .| 10/20/2011 | BNP Securities.... .5,003
46185R AK 6| Introven Corp (Life Technologies ... | 03/01/2011 10/20/2011 | BNP Securities.........cocoeeveerenes | corrrneenens5,000 | v 5,806 | e 5,003
46185R AK 6 | Introven Corp (Life Technologies)... ... | 02/28/2011 .| 10/20/2011 | BNP Securities.... .5,003
46185R AK 6| Introven Corp (Life Technologies)... ... | 02/23/2011 | Deutche Banc Securities.. ..| 10/20/2011 | BNP Securities.... .5,003
46185R AK 6| Introven Corp (Life Technologies ...| 02/23/2011 | Barclays..........c.cccovvueriicniicnniines 10/20/2011 | BNP Securities.........cccccoevvrienns | vevvriieeenn8,000 | i 5,790 | i 5,003
46185R AK 6| Introven Corp (Life Technologies ... | 02/04/2011 | Wells Fargo ... | 10/11/2011 25,094
47102X AG 0|Janus Capital Group Inc .| 03/16/2011 | Nomura. .| 09/21/2011 | Merrill LynCh.......coovvenvenvrineinns | oreirneen 10,000 | 11,529 | i 9,800
651639 AK 2| Newmont Mining COorp.........cccouiniiiinniiiniiniinniians ... | 06/16/2011 | Goldman Sachs & Co................. 08/22/2011 [ Merrill Lynch.........ccccvvvcviiinnionns | v 15,000 | il 17,811 | i 20,660
3899999. Total - Bonds - Industrial and Miscellaneous .101,826 108,807 0
8399998. Total - BONdS.......coovviiiiiiiiniiiniieiisissiisiiians .101,826 108,807 0
Common Stocks - Mutual Funds
921921 10 2|Vanguard Equity Income Fund.... ... | 04/25/2011 | Vanguard.. 11/03/2011 | Vanguard. ..6,858.710 147,379 150,000
921921 10 2| Vanguard Equity Income Fund.... . | 06/29/2011 | Vanguard.. 11/03/2011 | Vanguard. ...51.030 1,087 | 1,104
9299999. Total - Common Stocks - Mutual Funds .148,466 151,104 0
9799998. Total - Common Stocks.. .148,466 151,104 0
9899999. Total - Preferred and Common Stock e s .148,466 151,104 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS............coiiiuiiiiiiiieiiiiicis eteteisteteteseaesssesse b b e s te s s stebe b s sea et es e seteb s ss b et s s et et bssseb et s sesetes s setes s setes s snsebassssetesensetesessssesennsetesannnans | serissesenas 261,447 250,292 259,911 0




Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL |NSURANCE 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
Common Stocks - U.S. Property and Casualty Insurer
43688@ 10 7| Home and Farm Insurance Company............o.ooecoe [ [176.......... 2081 ..o [L.NO.omscer, 3,232,276 | e 6,000.000 .......... 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty INSUFET...........coueuiuieriiieieiesessisiseises s sesessnssseessssesenssnesssnsssensess || sesessessesssssssesssssssssanes { ] - 3,232,276 | ......... D00 S XXX
Common Stocks - Other Affiliates
42817@ 10 3| Hetuck INSUraNCe AGENCY........c.ovueerermreeereenereereineinesseeerenns | eveeneenes NONE............ 2CiB1...ooe NOe I 24,297
56671# 10 6| Marias Tecnologies INC.........ccccucweeieiiiiniisniinnisniienisiies | onneniees NONE............ 20B1..es NO..oooiiiiiianiins [0
1799999. Total - Common Stocks - Other Affiliates. [RR [ 0 ... 24,297
1899999. Total - ComMON StOCKS........cvevrevreerieieiiceceee e I 0 ...3,256,573 |.
1999999. Total - Preferred and Common Stock.............ccveveveiviiviiicinnines [ R 0 ...3,256,573
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.
SCHEDULE D - PART 6 - SECTION 2
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

Common Stocks

42817@ 10 3|Home and Farm Insurance Agency.
0299999. Total - Common Stock
0399999. Total - Preferred and Common Stock.

............... 6,000.000 | ... 100.0
XXX

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

Codes 5 6 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
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
Covington Savings & Loan CD..........cccvviniiiiiiniianns | ......... ‘ . | 10/02/2011. | Covington Savings & Loan..........c.ccccueuee. 10/02/2012. L5914 | i | i | s 59,714 ...59,714 .44 OCT... | e | s
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBIIGAHIONS. ... eureieeieeiet ettt ees .59,714 0 0 0 59,714 ..59,714 .44 L XXX.. 0 0
3899999. Total - Industrial & MisCEllaN@OUS (UNGFIIGEEA). ... vv.ivurrieseriiie ittt .59,714 0 0 0 59,714 ..59,714 .44 XXX (] 0
Total Bonds
7799999. SUbLOLaIS - ISSUET ODIIGAHONS. ... veerrsereeress s s ees s .59,714 0 0 0 59,714 ...59,714 .44 XXX
8399999, SUDLOLAIS = BONGS........euieuiesiiesiresiristisessesese e es s8££ bbb .59,714 0 0 0 59,714 ...59,714 .44 XXX
Class One Money Market Mutual Funds
60934N 70 8| Federated Prime Obligations Fd 396 . 112/31/2011. | MainSource Bank............cccovveeirvevninns | cove XXXKeoooo | v 3,896,929 3,896,929 3,896,929 | ...ovvieieereiieies [ e | e 0.050 | ...... 0.050 |MON..
922906 20 1|Prime Money Market Fund 0030 L [12/31/2011. [ Vanguard. ..o | o XXX..... ..30,730 30,730 230,730 | i [ [ [ MON..
8999999. Total - Class One MONEY Market MULUAI FUNMGS. ... vttt ettt | annessnsans 3,927,658 0 0 (U 0 XXX 3,927,658 (1 I XXX XXX XXX s (V] I 0
9199999. Total - ShOM-TEMM INVESIMENES. .............civrriiriiirrieiieiieiiee ettt ansiens | oevieseiin 3,987,372 0 0 (] [ 0 XXX.ovvooe 3,987,372 A4 L XXX...... XXX...... XXX e, (V)] [ 0
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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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SCHEDULE E - PART 1 - CASH

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

Ameriprise Financial SErvices..........coovreirererenerenereeieiereens Piqua, OH.. 2,382 | XXX
Fifth Third Bank of Western (C).........c.cccccuuuuu. Piqua, OH.......... (235,157) | XXX
Fifth Third Bank of Western (S).........ccovverernivnenineecneens PiIQUA, OH..o.oie e sssensseenssinnns | seressssses | seeeesessssessensenssnns | seseesessssessessesssnsessens | soesessessssessessesnessnsenies | seseeesasenssesna 276,838 | XXX
MainSource Bank (A)...........ccoeiueiirinriniieieicissnieenis Tr0Y, OH...oociiiiiie s ..(3,985,032) | XXX
MainSource Bank (E)..........cocewrereeerernereieereiseeeseeseee s TEOY, OHuo et ennen XXX
MainSource Bank (F).............. Tr0Y, OH...ooiiiici i XXX
MainSource Bank (S).........ccuuveeereerernrrereireiseieeeeeseis s TEOY, OHuo s XXX
MainSource Bank TIOY, OH..ooioiiee s XXX
MainSource Bank TOY, OHuo s XXX
Waterfield bank............ccovreirnieincrcinis CaMmEl, IN....veci e XXX
Farmers State Bank Warsaw, IN... XXX
Farmers State Bank Warsaw, IN... XXX
National City Bank Indianapolis, IN.........coeuiuriieieieiriree e XXX
MainSource Bank TEOY, OHuo e XXX
0199999. Total - Open Depositorie: XXX... | XXX..
0399999, TOtal CASh ON DEPOSIL.........cvuerveiririieisiiiseriesieisesisi it ssse e st ss ettt es s es bttt r st ensses XXX XXX..
0499999. Cash in CoMPANY'S OFfICE. ... ..uuiuieiriereiitisiisit sttt XXX... |- XXX..
0599999. Total Cash XXX... XXX..

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (656,398) | 4. April (922,729) | 7. July. (3,544,601) | 10. October. (2,330,397)
2. February. 39,545 | 5. May. (1,223,699) | 8. August. (1,755,181) | 11. November. (1,194,935)
3. March (205,507) | 6. June (663,008) | 9. September. (1,578,813) | 12. December. (2,057,058)
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Annual Statement for the year 2011 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. ATKANSES ... AR | s | s ens | eriereeni et enies | ereresieerene e enenes | e
5. CalifOMNIA. ..o dOA | s | et ntens | arsenies et enies | ereens e | e
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres
8. DEIaWArE. ...t DE | s | ot | et | oo | e
9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e
10, FIOMAA. ..o dFL | s | e[ srerens e enens | seress et | eres
1 GROMGIA. ..oveeeiiriciierienees OA [ i s | e | s | s
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. ceID [ i [ bbb | enteeb st | st | e
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
15, INGIANA. .. N s | st | sieneni e | eres 100,211 101,200
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. AL e s | et | s | e
23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e
29, NEVAAA. ...V i s | srbte st enies | ereesieernn e | e
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. SN | e | ettt n et nntennens | sressstestensessesnsensantennes | ertesiessesetensentesnennenes | eees
32, New MeXiCo......c.ccoverriirrrenninn NIV | o ettt ettt n sttt ettt eteteseteteres | nreresesesesesereseasseasanannns | eres 308,471 323976
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34, NOI CaroliNa.. ... dNC i | it ens | erbenes sttt st | ereesseesenn st enenes | cees
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36, ONI0..cecrcvierierriennineenn e OH i st | s 2,125,848 2,245,253 | .....
37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e
38, OrEQON.....ciiriciirinriienienedOR | et [ e | e | e | e
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40, RhOGE ISIANG. ... R s bbbt | stbtes ettt | ereeni s | s
A1 SOUN CarONG. ... SC [ s | e | seates st | ereens e | e
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e
B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s
A7 VIEGINIA. o VA L i ettt nnnens | sreeenestessenee et nnnantennens | neeeesensenersenntesenennens | eees
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. PR it | ettt | Htees ettt ens | eeeisenns et enes | cenen
55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57. Canada . . IO OSSOSO TRURTORY UPOPURPTRRTORPRURPURTOTIURURRN EUPOTRURTOTOSIRTOPOROURIPROPRUORN IOPON
58.  Aggregate Alien and Other.......... OT|..XXX...| ..... XXX et snsesnnnnes | eeneenees (] (] 0. 0
59.  Total XXX XXX SOOI RRTURIRRROTOORN BYOON 2,125,848 | ..o 2,245,253 408,681 425,176
DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. i | st | bbbt tens | arsesient st ens et nntenres | eneensensenn st enenes | coen
BB03. ettt enias | crtienerees | eS8t | eeesnen ettt | sertens et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXX et esesssseeennnene | eereenees (] (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D0 OSSR RRRRR [PSTRT 0 ... 0 ... 0.... 0
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