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Statement as of December 31, 2011 of the Medical Mutual of Ohio

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. trEASUNY SECUNMHES. .......couevicvieiecieecee ettt st st be s senans | enee 92,444,963 |............ 6.5 ... 92,444,963 |.....ccoveveevieeinns | e 92,444,963 |............ 6.5
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.........covurrerrrererreeisriseeneiseesessesssseesssssssssssssesssses | eessssessesssssesssnsnss | sesseseesns 0.0 [ oo e | e [V I 0.0
1.22 Issued by U.S. government sponsored agencies...........ouevevveererrieerevnereeessessesennenens ....164,355,032 |.......... 11.5 ] ...164,355,032 | ..coovervierecerienns ....164,355,032 |.......... 115
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities).............. | ........ 8,482,466 |............ 06 | ... 8,482,466 | ..o | e 8,482,466 |............ 0.6
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations............cccceviererisreesniees [ eovreienseieisieis | corerenn 0.0 [ [ | e (1 I 0.0
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general OblIGAtoNS...........ccvrereieeieresisseesseessesessessesessssnnes | cevesssensessssensennes | arrernnrnnn0:0 [ veieinisieisieiiens | e | e 0
1.43 Revenue and assessment obligations.............ccccveevrieieisiresceeceieeeseeesesesiesnns | enanns 4,934,035 |............0.3 | 4,934,035 [ oo | e 4,934,035
1.44 Industrial development and similar obligations..............cccccocvevieevereiceniceeeeeeeies | e 2,000,000 |...........0.1 | ........2,000,000 |...ccceooevmrrrmvereerrens | cerera 2,000,000
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccuoieieieriieieseese e
1.512 Issued or guaranteed by FNMA and FHLMC
1513 AlLOHNET ..o
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccoconevncinerneis ...245,188,838 | .......... 171 |...245,188,838 | ..o ....245,188,838 | .......... 171
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...... | ceccovvevviceiniiees | ceveeninnnd 0.0 [ oo | ey | v (0] 0.0
1,523 AlLONET ..ot | nstsntsstnntsntens | resinsia 0.0 [ oo e | e (V1 U 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... ...233,282,014 |.......... 16.3 | ...233,282,014 | ..o ...233,282,014 |.......... 16.3
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccoevveverreeevcrrereeeecreeeeeees | v 15,686,313 |............ 11 . 15,686,313 |.ooovevvieeeeiesirees | e 15,686,313 |............ 1.1
2.3 Affiliated SECUMHIES. .....c.. vttt | coneseseessntnssnenens | seenenieena 0.0 {1 e | e (V18 PR 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNGS..........cviiiiiiiieeeeeseiessessessssnees | resiessesiesieniens | reseenen 0.0 [ i e | e (V18 PR 0.0
3.2 Preferred stocks:
321 ATfIlIEEEA. ... ottt | snsnsessentensensnntes | enseeenes 0.0 [ e | e (0 O 0.0
3.22 UNGFfIlIALEA. .....cvoeeeii sttt | eententeneentsntens | eenienead 0.0 [ oo e | e (V1 U 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIIAEE. ..ottt | i s (R 0
3.32 UNGffiliAted.. ...ttt | nnees 31,152,944 | .........22 | ..... 31,152,944 | .o | e 31,152,944
3.4 Other equity securities:
B AFFIIAEE. ... ....132,707,523 ....132,707,523 ....132,707,523
342 Unaffiliated.......c.ovvieeiriieisisississessensesssssesssnssssensenses | enesssnsensesesens | onennennnei0:00 | | | e 0
3.5 Other equity interests including tangible personal property under lease:
351 AFfIlIGEE........cvoeverieririeeeee st enns | eestesssssnssnntnns | enssnsiad 0.0 [ e | e (0 O 0.0
3.52 UNGFfIlIALEA. .....cveeeeiiie bbbttt | eenteniententsntens | eenienead 0.0 [ oo e | e (VU 0.0
4. Mortgage loans:
4.1 Construction and 1and deVEIOPMENL............c.ccevivriiiieieseseisees e estesssssssesssessesens | coesresisssssesessinsenes | eresnind 0.0 [ oo | ey | e (0] 0.0
4.2 AGHCURUIAL ...t | sesseessnessnnssensaneess | seeseeesneed 0.0 [ oo [ | e (VO 0.0
4.3 Single family residential PrOPEIHES..........cccvevcveveieeiieeie ettt ssesnes | ersssesiessssesssissenes | eseresnd 0.0 [ e | cevereereseisneenes [V I 0.0
4.4 Multifamily residential PrOPEIHIES..........ccciuiieriiriieicsiee et sssesseses | ersssesiessssenessssenns | onesesnnd 0.0 [ [ | e (1 I 0.0
4.5 COMMETCIAI IOBNS.......cerereerrireeeeeireiseeeesiss ettt sse st sssse s ssessssssessessanssssnssns | snssssssessessassnssesss | sessesesens 0.0 [ [ | e (V1N PR 0.0
4.6 Mezzaning real State I08NS..........cvvurieeirieiiceee e | rteneseness e | seneieriend 0.0 [ i e | e (V18 PR 0.0
5. Real estate investments:
5.1 Property occupied DY COMPANY........ccceiiiiriieiieesecteeeee sttt s sesssaesens | evessnsesssessesesssinss | sereresinad 0.0 [ oo | ey | v (0] 0.0
5.2 Property held for production of income (including §.......... 0 of property
acquired in SatisfAaCtion Of AEDE)..........ccovivevieieiiceeee et ssanes | coerresessssseseesinsene | ererniand 0.0 [eooiereeeieeieees e | ceveeereseessneenens [V I 0.0
5.3 Property held for sale (including §$......... 0 property acquired in satisfaction of debt)............ [ coecereriviieieiniins | veeiennes 0.0 [ [ | e (1 I 0.0
8. CONTACEI0BNS......oceeveiriirieie ettt sttt ettt ens s ssenns | nnssnssestensanssnssens | sesssnssens 0.0 [ [ | e (V1N PR 0.0
T DBIIVALIVES. ..ottt | rebeeent e ennnn | ceneeeniend 0.0 {1 e | e (V18 PR 0.0
8. RECEIVADIES fOr SECUMHIES. ......vurveeeceeeeereie ettt ettt st ssentnssnes | eesessestensnssnsnnnss | sesseesnees 0.0 [ oo [ e | e (V1 I 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)..............ccovvceviierieceniieesieens [ | e 0.0 [ oo | )9, G D XXX | e XXX..
10. Cash, cash equivalents and short-term inVeStMENtS...........c.coevivrieicinieiieeee s | e 85,462,821 |............ 6.0 |..... 85,462,821 | ...ooverevieciiens | e 85,462,821 |............ 6.0
11, Other INVESIEA @SSELS........uurvrureiieiciieiieieii st ...414,555,159 |.......... 29.0 | ...414,555159 | ..o ...414,555,159 |.......... 29.0
12, TOtAl INVESIEA @SSELS.........ocvvreeceiciiii ettt .1,430,252,108 |........ 100.0 | .1,430,252,108 |.......ccooorrrurrenees 0 |.1,430,252,108 |........ 100.0
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens
3.2 Totals, Part 3, COIUMN 1.ttt bbbt bbbttt

4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns

5. Deduct amounts received on disposals, Part 3, Column 15.......c..ccoocvevee... IR R - 0 R B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15......c.iiicicies ettt bbbttt
6.2 Totals, Part 3, COIUMN 13......coiiiee ettt

7. Deduct current year's other than temporary impairment recognized:
7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes
7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens
8.2 Totals, Part 3, COIUMN O......ouieiiite ettt bbbttt sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st

10.  Deduct total NONAAMIEA AMOUNES..........cuiiiiiiieicisiiei ettt s b s bbb 88 s s bbb s bbbt n bbbt

11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12, ...ttt ettt bbbt s
3.2 Totals, Part 3, COIUMN 11 ...ttt ettt s

4, ACCTUAL OF QISCOUNL......ovtverericiieie sttt s st b s s ssb s8R £ EEseRR £ RS ee R d R n s e n bt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan

5.2 Totals, Part 3, COUMN ..o " ‘ JORER R
Total gain (loss) on disposals, Part 3, Column 18............ccccoevvrvrnnrrrrree JJo o N IR v

Deduct amortization of premium and mortgage interest points and COMMIIMENE EES..........c.ouiuiieriiirieice et
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13, ...
9.2 Totals, Part 3, COIUMN 13, ...

10. Deduct current year's other than temporary impairment recognized:
10,1 TotalS, Part 1, COIUMN 1. ettt ettt bbbt
10.2  Totals, Part 3, COIUMN M0.......uuiuuiiuiereriacieserieriseresestsessse ettt sttt bbbttt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens
12, TOHAl VAIUBLION AIOWANCE..........ceuierieriereiereeiseies ettt bbbk bbbt
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb

15.  Statement value at end of current period (Line 13 minus Line 14)
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen 457,530,973

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccuvieiiiireieiciec et 2,833,746 2,833,746

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s
3.2 Totals, Part 3, COIUMN 12. ...ttt bbb st bbb s s 0

Accrual of discount

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt ettt b s st s st s bt s bt en s san b s e ssesees (8,790,856)

5.2 Totals, Part 3, COIUMN ..ottt sttt a bbb sttt s st s et b s s et s s sa st nea (8,790,856)
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt

Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens 975,050
Deduct amortization of Premium @Nd AEPIECIAtION. ..........urueriierrerieiierisireesse e ss e see s st s s es st ess s s st s et a8 s b s s sen s s srs s

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0
Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt

10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt 450,598,813
Deduct total NONAAMILEA AMOUNLS............ciiiiiiii bbb 36,043,654
Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns 414,555,159

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAN..........ccuciiieiieicice ettt sttt bbb bbbt s bbb s bbb bbb ae st 886,605,873
Cost of bonds and stocks acqUIred, Part 3, COUMN 7..........c.cueiiuiieieiieese ettt bbb bbb s bbb bbbttt aen 169,581,558
ACCTUBI OF QISCOUNL. ...ttt R8RSR 779,365
Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12...cccietieesesi st
4.2 Part2, SECtON 1, COIUMN 5.ttt
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas 3,739,908
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 3,739,908
Total gain (10sS) 0N disPOSalSs, Part 4, COIUMN 19.........c.ciiiireiiieieictsie ettt bbbt bbb st bbb bbb e bbb es bbb 3,084,358
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7 ...ttt bbbt nann 129,871,740
DedUCt @MOMtZAtION OF PIEMIUM........coiiiviteictctete ettt a s b bbbt s bbb s bbb st s bbb e s e b s bbb s bbb s bbbt bbb n e 3,685,194
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.

8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt

8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt

8.4 Part 4, COIUMN 15, ..ottt 0
Deduct current year's other than temporary impairment recognized:
9.1 Pt 1, COIUMN 14t
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s
9.4 Partd, COIUMN 13 ..ottt e s e a bbb bbb bbbttt 0
Book/adjusted carrying value at end of current period (LINES 1+2+344+5-6-T48-9)........cuririuriereireieineeieesetet ettt ettt 930,234,128
Deduct total NONAAMIREA @MOUNLS............ciuiiiiiieiieie ittt bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11).....uovuiiiieiieieiiise sttt ettt bbbt bbbt en et st 930,234,128
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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 501,988,832 530,787,528 505,110,268 494,741,319
Governments (Including all obligations 2. Canada........ccooevevrneieriens | e 4,982,466 | .....ccovvevrrrrnne. 5,451,590 | ovovvirierieiinns 4,967,110 [ oo 5,000,000
guaranteed by governments) 3. Other Countries.......coevevreees | coreererirsieiiinnns 3,500,000 | ooooverrriian 3,500,000 | .o 3,500,000 | ooovorrrian 3,500,000
4. Totals.ooviiersiieirsiicciicines | e, 510,471,298 | .cooovevvne. 539,739,118 | oo 513,577,378 | oo, 503,241,319
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. . oveevesieisisisnessisriisirenes | reeresrsssssssseesssssnssnsssssensanss | sossssossesssssenssnssnssessenssnssnsses | sesesessessonssnssessesssnssnssessassans | sressensansssssessanssnssessessansansases
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS. . oveoeeiieieesissiriiiriisiens | eeeirennsnessesesessssnesssssmssnssnees | crssnssssssssssssnesesssssensenssnssnses | cesessssesssnssnsssessessnssnssessentens | srensenssssnssessanesnssesenssnssnenes
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...oocnivniiniirnsiinsiiens | v, 6,934,035 | .o 7,365,360 | .oooviiiiinne, 7,035,295 | oo, 6,500,000
Industrial and Miscellaneous and Hybrid 8. United States........cccoecvvecveces | covverrereeinnnen 232,284,358 | ..coceverrrne. 253,704,344 | ...covvvernne. 232,943,801 | covererierenn 230,114,000
Securities (Unaffiliated) 9. Canada.........ccocevmrermerenenrns | o 6,187,570 | oo 6,933,110 | oo 6,251,610 | covoeverrrierennnn 6,000,000
10._Other Countries.........cocoonee | covvvviiiiiinne, 10,496,400 11,490,485 [ .o, 10,499,445 ...10,500,000
11. Totals.......ocec.... ...248,968,328 272,127,939 ...249,694,856 .246,614,000
Parent, Subsidiaries and Affiliates 12, TOHAIS ... | e | eveeieeissessssssesesessesesessensens | eesesseseesissessessssessessssssssnssssns | essesinsessessssnsssssssssssessssnees
13. Total Bonds.....coosusurrmsrirss | o, 766,373,661 | ..oooooovernnenes 819,232,417 | oo 770,307,529 | ..oooovvvencnenee 756,355,319
PREFERRED STOCKS 14, UNited StAteS......oovvevrereree [ | covereeisreeneessesseses | e
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA....eceeercereireieieinees | et | ettt | seesess ettt
16. Other Countries.........ccoovenn feoninniiniiniisiisiiniisiiii | | s
17. Totals. .o [ 0 oo 0 [ 0
Parent, Subsidiaries and Affiliates 18. Totals......covweeiecisiisiisiieei [ L | s
19. Total Preferred Stocks....... | oo, 0 i 0 i 0
COMMON STOCKS 20. United States........ccoeeevvevrnees | veverevrnsciennennn 29,845,840 | ..oovvvvvrricrinnes 29,845,840 | ...cccvovrvrinenn. 29,369,760
Industrial and Miscellaneous (Unaffiliated) 21. Canada........ccoeveeverrerverieriens [ e 1,020,642 | ccoooverienn 1,020,642 | oo 1,256,435
22. Other Countries......c.covuvevses | covvvveevsiireiisene, 286,462 | oo 286,462 | oo, 301,006
23. Totals....oooevevevcieicrsciccsicenes | e, 31,152,944 [ .o 31,152,944 | ..ccooone. 30,927,201
Parent, Subsidiaries and Affiliates 24, Totals....ooocveveiieiersiceiiiies | e, 132,707,523 132,707,523
163,860,467
163,860,467
27. Total Bonds and Stocks.... | .................. 930,234,128 | .vvovveerenne 983,092,884

S104
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments
1.1 Class 1.
1.2 Class 2
1.3
14
15
1.6
1.7

ClIASS 3.t
ClASS 4.
ClASS ...t

145,197,256 | ...

.304,335,059 | ....

...85,701,896

1,073,410 |.

TOHAIS. .ot

2.1

All Other Governments

22
23

ClIASS 2.t
ClASS 3.ttt

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

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1
4.2
43
4.4
45
46

4.7 Totals

ClASS 1.ttt st

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

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6

5.1
5.2
53
54
5.5
5.6

5.7 TOtAlS. . ov ettt
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

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

7.7 Totals...

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClasS 1.ttt | eenieniieneens 60,879,295 | ............. 110,560,723 | ...ccovvveneee 90,247,928 | ... | e | e 261,687,946 |.....ccooovvrvrrceneen31.0 | i 212,052,127 | oo 287 | e 261,687,946
6.2 1,555,540 ...16,712,060 | .... .13,321,869 ..31,589,469 |. ..10,869,051 ..31,589,469
8.3 ClaSS 3.ttt ssnns | srtesssssnsssssessssssensiens | sertiesis st ssenstas | eteesienss st en s senssenes | sessessiesst sttt stestes | reessensen st enens | oesiess sttt 0 [roiriiriiiennd0.0 | i 2,928,106 | .coovvverrerrerreeennn0.3 [
B4 ClaSS 4.ttt b sinns | ertestnstns it sssessiensiees | sertseees ettt stnntas | cteesenssens st enssenssenes | sebbesst st st st st st st | eetseneee et enens | estesb st 0 [ o000 | [ 0.0 | | s
8.5 ClASS B..overeriecieteieeiete ettt sttt ettt | eeseetesententestsensenteetenns | sressentneessentenesessessensens | sressestsssessentensnsssessensns | seueessestesteneestestsssentesaa | eeteeessestene st st estessenes | sesesteeess st ene st eneas 0 [ 0.0 [ 0.0 | [ e
8.8 ClASS B..euvvereeceeesrereeineteie it eseesseaeesensestsse st sseesessssessentensn | rrsssesessenssnssnsssnsensssssnnss | erersenessssnsssnssnsssssenssnssnns | sronessnessssnsssnssnssnssessensans | snssesessensanssensenssnssnnsenses | oenssesessenesnssensenssnesnnsenss | sesesesseesienssnssssssseaseas 0 0.0 [ |00 | [
B.7 TOtAIS. .ot | frneenieensens 62,434,835 [............. 127272783 | ............. 103,569,797 [ oo (O 0 [ 293277415 [ 347 | 225849284 | ..o 263 | 293277415 | oo, 0
. Hybrid Securities

7.1 ClASS Tttt s
7.2 ClASS 2.ttt sttt
7.3 ClASS 3uouiieeeeeeteie ettt
T4 ClaSS 4.ttt
7.5 ClASS 5.ttt sttt
T8 ClASS B..ooererereecereeeireeiseese ettt et

Parent, Subsidiaries and Affiliates
8.1 ClASS 1ottt st
8.2
8.3
8.4
8.5

8.6
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClASS Tttt st (d)........208,576,551 | ............. 424,378,248 | ............. 179,383,859 | .ovevreereeree 1,073,410 | o0 [ 813,412,068 | ..oveovvernireeenn96.3 [ e XXX [ e e XXX s | s 813,412,068
9.2 ClASS 2..ouvvuvrrrerieteie sttt st [(6) 1,555,540 | ..ccovvrnnnne 16,712,060 | ...ccevnnee. 13,321,869 | oovoverveveerreiieeend0 | e 0 [ 31,589,469 | oo BT [k XXX [ XK | e 31,589,469
T TOtAIS .ot sessensenseens | ceeenenenn210,132,001 | ...........441,090,308 | .............192,705,728 | ................. 1,073,410 [ oo 0
9.8 Line9.7asa@ % Of COL B...uvviveriiicieisissieississsesessssssssenssnsnes | crvsnensssssenssnenseen@@ed [ o222 | i 22.8 | o (01 0.0
10. Total Bonds Prior Year
10,1 ClaSS 1ottt s ssesssnas | essisssesons 161,850,936 | ............. 428,164,068 | ............. 248,182,026 | ......c.......... 5,948,150 | coovrvrrrennns 2,000,000 |..ovverreere XXX e | e e XXX s [ i 846,145,180 846,145,180
10.2 Class 2 1,100,140 5,668,712 | .... 4,100,199 | oo | s ..10,869,051 ..10,869,051
10.3 ClaSS 3.ttt bs s ssesssssesas | srsesessssseessesiesseesessenens | 1 928,106 |...ccveerrrerererienieins

Line 10.7a52 % 0f COL 8.

Total Publicly Traded Bonds
ClASS Tttt

Class 5
Class 6
TOHAIS.....ocveeec ettt
Line 11.7.@5@ % Of COL B.......covuerreerceeesrce e
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccoevvvecreinnnns

............. 424,378,248

..16,712,060 | ....

............. 179,383,859
..13,321,869

................. 1,073,410

............. 813,412,068

..31,589,469

............. 846,145,180
..10,869,051

813,412,068
..31,589,469

................. 1,073,410

............................ 0.1
............................ 0.1

Total Privately Placed Bonds
{07213 O

Line 12.7asa % of Col. 6........ccevvvrrrrrernnne

............................ 0.0

............................ 0.0

............................ 0.0

............................ 0.0

............................ 0.0

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccoviviieiisinnes | covveissssisisnanenns 0.0 ] oo 0.0 | i (VO 0.0 | i 0.0

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

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

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

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2§.... 0; NAIC3§...... 0; NAIC4§...... 0; NAIC5S..... 0; NAIC6S....... 0.




Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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
U.S. Governments

1.1 1SSUET OBlIGAtIONS.......oooveeercieciicieeieeeeeeiseieeesesseessesssenenes | eeseesiseneens 83,461,432 | ............. 154,118,364 | ...coovvvenne. 53,538,986 291,118,782 [ o345 | 387,576,939 | ..oovvrieis 451 | 291,118,782

1.2 Residential Mortgage-Backed Securities ...61,735,823 | .... 150,216,696 | .... ..32,162,909 245,188,838 233,460,871 | .... L2170 | ..245,188,838 |...

1.3 Commercial Mortgage-Backed SECUMLIES..........coveveerereieresisiinns e [ e [ e [ e [ e | e O o020 |

1.4 Other Loan-Backed and Structured SECUMLES.........ccveuervrrurriersrnriiens | erismesissisiiessssssssssisssens | sesssssessessssssessansssssesosses | eonsesssssessssssessessanssesosss | sonsossssssesssnsssssessansensas | ssosssnssessessonssessessonssnses | sosssssessessosssnsssssassneas 0] iiineisienneneen0.0 [

1.5 TOHAIS ..ottt sensens | srnnsenssnns 145,197,255 | ............. 304,335,060 [ ...cccovnenes 85,701,895 536,307,620 [ ...ooooviiiiennn03.5 | 621,037,810

. All Other Governments
2.1 IsSUEr OBlIGAtions...........ccvevveveviiieieeseeie et sssnes | cvevissesinnins 1,000,000 | ..oovireieenen 7,482,466 [ oo [ e [ e | e O [ 8,478,617
2.2 Residential Mortgage-Backed SECUMEIES..........ccvevererrerreisrieeireiesienns | veveresssiseie s
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities. B SR OION

2.5 TOHaIS ...t ensennnes | eniesesrensenans

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS. ......ooverrerrirceeeeieeieee ettt seaees
3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured SECUNHES............ceverervrereierisrins |ooeeiesssieeisesesissiessiennas

3.5 TOHAIS. ...t snnrenees | eresseesess s es st nsenes 0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee..
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlIGAtIONS. ......oveurerrercirreeireeieeireie et esssnsnees
5.2 Residential Mortgage-Backed Securities
5.3 Commercial Mortgage-Backed SECUMHES..........corverrerrenrenrirnincneeninns | v
5.4 Other Loan-Backed and Structured SECUNIES............ceveverrerererisrins | oo

5.5 TORAlS....oveeieie e | i 1,500,000

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations.......c..cc.cceeevenee. ..62,434,836 | ....
6.2 Residential Mortgage-Backed SECUMLIES...........cccvcveveevcveersiieeiieieienns | eereiessseee e
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities.

8.5 TOtalS. ..o | e, 62,434,836

Hybrid Securities
7.1 ISSUET OBIIGAtIONS......cvvcvecvreeicveiis et sssesssnsnes | cosssessesessssses s sssessaesees
7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns
7.3 Commercial Mortgage-Backed Securities.... .
7.4 Other Loan-Backed and Structured SeCUties...........coveueiererierririeies oo

7.5 TOtAIS. .ottt es st snses st | srensesssessensanssnsansansan

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBIIGAtIONS.......c.ecvecvreicrcies ettt ssssess s senes | covsressesessssses s sesesseesees
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities.... .
8.4 Other Loan-Backed and Structured Securities..........cccocoveerereirirrinennes

8.5 TotalS.....ooeririeieies e




Statement as of December 31, 2011 of the Medical Mutual of Ohio

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 Column6 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 OblIgAtiONS.......couuevereerrereireiieeeeneceeiesiesiesiesisesisssssssessssenes | crseienine 148,396,268 | ............. 290,873,613 | ..ccovvvrne 160,542,818 [ oo 0 [ 0 599,812,699 599,812,699
9.2 Residential Mortgage-Backed SECUNtiEs.........cccveverreveiernrireieinnieens | oevierieninns 61,735,823 | .....co.... 150,216,696 | ...ccvvernnes 32,162,909 | ..o 1,073,410 [ o0 [ 245,188,838 245,188,838
9.3 Commercial Mortgage-Backed SECUMHES..........ccceveveverniereieeiesiiens | v (01 (01 L0 SOUSURURURRRUON 0 EOUOUSUUPRRSURRRPRRRRON 0 ) OO 0 [ coeeeieerieiereneend0.0 [ e XXX [ e e XXX | e 0
9.4 Other Loan-Backed and Structured SeCUties. ..o | s (O OO [V I 0 0 [0 [ i 0 0.0 | XXX | XXX | i, 0
0.5 TORAIS...o.cvvureureaeeeiietisei et 210,132,091 |.... 441,090,309 | .... 192,705,727 845,001,537 . 845,001,537
9.6 Line9.5858 % 0Of COL B.....ocuuuiveiieiiiiiiiissiissississississississsssnesnes | cenesnessessessinnees 249 | o 52.2 | v 228 | o0 | 0.0 | i, 100.0 .o XXX | XXX [ XX [, 100.0
Total Bonds Prior Year
10.1 1SSUET ODlGALIONS.......couverrerrirciciise e esiesiesiessssnnes | cvssienenne 121,124,355 | ............. 312,276,755 | ..covvennee 188,083,589 | ......ccccoene. 2,996,767 | ..cccerereern2,000,000 | .oeonceorece XXX [ e XXX s | i 626,481,466 | ...cocovvvrrerrerinns 729 | 626,481,466 | .....coovvrrvrrerrrrirreiinnns
10.2 Residential Mortgage-Backed SECUtIES............couuvrvrivnerneerneeneinnennns | covreerinenens 41,826,721 | ..ovvvvnvn. 124,484,130 [ ..coovrernnne 64,198,637 | ..ccovvvnnee 2,951,383 | oo | e XX K [ e e XK s | 000000 233,460,871 [ oo A 233,460,871

10.3 Commercial Mortgage-Backed Securities....
10.4 Other Loan-Backed and Structured Securities

105 TOAIS....vveceieee s

60IS

10.6 Line 10.5858 % 0f COL. 8......ouuiieiiiiiiisiissisiississi s | consninsnessnessnessnenas 18.9 [, 50.8 | i 29.3 | o 0.7 | o 02 [ XXX e XXX | i, 100.0 |..cccovneee. D0, 0 I [ 1000 | i 0.0
Total Publicly Traded Bonds

11,1 1SSUET ODlGAtIONS. ..ot sissisenes | ceneienenns 148,396,268 | ............. 290,873,613 | ..covvenne 160,542,818 ..o [ [ e 599,812,699 | ..oovvveerrireireii 71.0 | 626,481,466 | ...cocovvvrvrrerinnn 729 | 599,812,699 |......c.c.... XXX

11.2 Residential Mortgage-Backed SECUMtES............coowwrrvnruneeneeneeneineins | ovreerinneens 61,735,823 | ............ 150,216,696 | .....cocvonne. 32,162,909 | ...ovcvvieenee 1,073,410 [ oo [ v 245188,838 | ...ocovvverrcrieiins 29.0 .o 233,460,871 | coovveerieirn 271 | 245188,838 |.............. XXX

11.3 Commercial Mortgage-Backed SeCUHiES...........ocvververererrrircisrienenns

11.4 Other Loan-Backed and Structured Securities. .

115 TOMAIS ..o

11.6 Line 11.585@ % 0Of COL B.....ouvvuieriiiniineineineineneiseessessesssessessees | cesnessnessnesinessnesenas 249 | o 52.2 | e 22.8 | oo 0.1 [ oo (V0 [ 100.0 [ ) 0.0 N P 9. 0,9 CHIIN PR ) 0.9 T IV 100.0 [ XXX

11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccceuvrnninninninniinnne | covnrississississienas 249 | oo 52.2 | v 22.8 | oo 01 | i 0.0 [, 1000 [.oooiennes Y .0 Y PR XXX [, D .0 S [P 1000 [ XXX
Total Privately Placed Bonds

12.1 Issuer Obligations............ccc.......

12.2 Residential Mortgage-Backed Securities

12.3 Commercial Mortgage-Backed SECUMLES..........c.cccveieieireiieieireiieiiens | et sessssiees | ceviesessessieessssssssessssses | sesssessessesssssessesssssessesss | sesssssessessssssssssssssessas | sessessessessesssssessssssnses | sssesssssssssssessessessessas (01 IO 0.0 | oo (0 O 0.0 | XXX ooeveveres | e 0

12.4 Other Loan-Backed and Structured SECUNHIES..........oveeeirinrineinnineis | oo [ essissiseisssessisssssssssssess | soessssssssssssssssssssssssssssses | oonsssssssssssssssssssnssens | ossssesssesssesssssssssssenssens | eesimssssssisssissssssssssss (O 0.0 [ i, [0 [ 0.0 [ XXX [ v 0

12.5 TOHAIS. ..ottt ssinsins | ceesieeeseess et (01 0 [ e (O [ 0 [ oo 0 [ e (01 O 0.0 [ e (O [ 0.0 [ ) 0.9 I T 0

12.6 Line 12.585@ % Of COL B.......cvuurirriiecieiiieineineeseeseesssssssssssineieens | eveiississssissieseeseens 0.0 [ e 0.0 [ oo 0.0 [ oo 0.0 [ oo 0.0 [ oo 0.0 [.oii ) 0.0 N P 90,9 CHIIIN PO ) 0,0 R IO ) 0,9 I TN 0.0

12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9.......c..ccvovvvccvciiciiciiiccsen | v 00 ] i 00 ] i, 00 ] i, 0.0 ] i) 00 ] i, 00 . D9, ST [ D, SR R Y., S I D9, ST [P 0.0
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value December 31 of prior year.... 97,529,821 | oo 97,529,827 | oot sieeise et ssestseesns | ceeeest st e st br ettt | entsee R Rt bR Rttt
2. Cost of Short-term INVESIMENS ACGUITEM............ccuiveeieeictcese sttt b s s s s ssessnes | eevessessessssssessesessenses s bnsenens 147,596,528 | .....ovvveeereeeeece e 147,596,528 [ ..ot esesessesssssssesssss | seveetssesis s ses s sttt s sesses s sesaens | sresssssesss sttt ettt e et b s
3. ACCTUAL OF GISCOUNL.......ceuveeieieiie ettt bbbttt | sebb ettt 0 [ oottt | et | eehe bbbkt | Hheenb iR
4, Unrealized valuation INCrEASE (ABCIEASE).........cvvveieicrieerce ettt s st es st a st s s s st st ss s s sssssssssessnsns || stestessssssesssssesnssstesses st essessssessessasansansns 0 [ et | e et ae st aessnaebs | sbebebetee et s ettt et et s et b s et et s et b saebebesnas | netebieaetebe et et ee b bt et e s et bbbt et bebans
5. Total Gain (I0SS) ON ISPOSAIS........cveurerrerrerrerereiseseseeeiseessseeeessessssesessessssssessessessessssssessessassessessasssssessessanssessessesssnssessans | sesessassssssessmssssnessessassssssessessssssssessesssnens 0 [ oottt | vttt b st s b bns | sbstesae bbbttt b bt s b s st st st enbesas | eebestes et e s bbbttt st s bbbt nes
6. Deduct consideration reCeivVed 0N QISPOSAIS.........eiuiieireiiiiirieieississiee et sse st sentens | sessssessesssssssessessssessessessnsansans 166,498,473 | ...covoveveeereeee s 166,498,473 | oot ssssessesess | servesssese ettt sensens | sbensesses ettt
7. Deduct amortization Of PrEMIUML.........c.co ettt sttt ettt ns e ssessensn | oesssssssssssessesssssessessansnsestensanssessessansanes 0 [ oottt | vttt s e sns | cbesbesae sttt bbbt s st sttt nbenas | eebesaes ettt ettt s et en et nes
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccceuciueeencveieeeseieiese et ssesisssessesesies | ctresssssssese st st b b besseeae 0 [ ettt | sesreine e s st s sntens | sbiebesses et s bbb s bt s bbbt s st bentenae | eebentes et et ettt ettt nas
9. Deduct current year's other than temporary impairment rECOGNIZEM............ovurureirnrerrirrieereieeseseseseesessesessessssesssnsseess | seerssmssssiessssssssssssssssssssssesssnsssssesesssnsssens 0 ettt | sttt ese st st nee s s sesensesessensesessssens | ehistesssseesnsast et et estes st ebstessesesssetentesntenteses | 4entestesistintesee st et st ettt en st ten st st entis
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cc.cccosrivrrireriierieresieeiiesiesiesies | coveiesssie e sessessss s 78,627,876 | .oocvereereererereeieeie e 78,627,876 | .ooeveevrereereeierereeee s 0 [ e 0 | oo 0
11. Deduct total NONAAMItEd BMOUNLS.........c.uieriiricicee ettt | fent et 0 ettt ettt ens s | seieesersenssnses st st ses st st snsestensensenssensenssnsees | fensensestenssnsessessenssnssest st et sestensentsnsesentenss | eetensesestent et sent st et s e ettt
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11).........ovivoiiveiieieieiieseeieesseesessesessessessesesssssssssnsenssssees | eoesssessenssssssnssssessessnssssesesces 78,627,876 | oo 78,627,876 | oo 0 ] e nneeea 0 ] oo resnaenen 0




Statement as of December 31, 2011 of the Medical Mutual of Ohio

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

SI11, SI12, SI13, SI14, Si15, E01, E02, E03, E04, E05, E06
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of

Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) |Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 0|Foundation Medical Partners Il, L.P..... . | Rowayton... .| CT.... | Foundation Medical Managers I, LLC. .. 10/24/2005 | .. 9,471,663 ....8,456,379 343,523 | ........ 10.2

000000 00 0 |Foundation Medical Partners Ill, L.P.........ccccce... ......... | Rowayton... ...| CT.... | Foundation Medical Managers Ill, LLC.... ..107/14/2008 | .. 2,375,000 | ...........2,100,508 110,355 | o | e | e | [ | o 2,625,000 | .......... 8.6
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffliated..............cooiueririoiriiiscsss e sisnsenensneens | eneeneens 11,846,663 | ......... 10,556,887 | ......... 10,556,887 926,944 0 0 0 0 L0 2,968,523 |...XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 0|MMO Agency Management, LLC..........cccocrmerres | corrrenne Cleveland ...........c..... OHuco | ettt | crsesiinees 01/01/1999 | ..oovvvere | v 50,091,001 | ......... 36,043,654 | ......... 36,043,654 | ......... 5,753,801 | evoureerierieeinee | seernnineinerieninens | ceresinenissinsnsenes [ e | s | e | e 100.0

000000 00 0|Medical Mutual Services, LLC.........cocvivrsnrnniins | covninens Strongsville.............. OH.o oo | cosnneens 01/01/2000 | ...ocvvere | oviennns 59,155,841 | ...... 398,267,566 | ....... 398,267,566 | ...... (15,113,743) | oo | o | arssmsssssssnenenes | e | | cosnsenessssensssesnes | oonees 100.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Affiliated.............corrriiioiieieieiees s snseneisesneens | aneeas 109,246,842 | ....... 434,311,220 | ....... 434,311,220 | ........ (9,359,942) 0 0 0 0 .0 0 |..XXX.....
Any Other Class of Asset - Unaffiliated

000000 00 O] Employee Benefit Trust ...o.coressesssses [........ | Cleveland. ..o [OH... [ Fidelity Management Trust........cocowesscee [ [07/01/2004 [ oo 8,172,233 | o 5,730,706 | .o0s5,730,706 | o R I P e e T e - 100.0
3799999. Total - Any Other Class of Asset - Unaffiliated ...8,172,233 ....5,730,706 ..5,730,706 | ..ccoooens (357,858) 0 0 0 0 .0 0 [..XXX.....
3999999. Subtotal - Unaffiliated................. ..20,018,896 | .........16,287,593 | .........16,287,593 569,086 0 0 0 0 20 | 2,968,523 | ... XXX.....
4099999 SUDEOLAL = AFFIIBEA. ...ttt R £4 LR E 8 £ttt | sriens 109,246,842 | ....... 434,311,220 | ....... 434,311,220 | ........ (9,359,942) 0 0 0 0 .0 0 [..XXX.....
A199999. TOMAIS........vvreereisiesetse it eees et s e b s8££ 8RR R LR eES  feERiee R SRR LR E LSRRt | nnins 129,265,738 | ....... 450,598,813 | ....... 450,598,813 | ........ (8,790,856) 0 0 0 0 20| 2,968,523 |...XXX.....
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage
CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |Foundation Medical Partners Il, L.P Rowayton .| Foundation Medical Managers I, LLC 1212412005 [ ..o [ v | e 400,000
000000 00 O |Foundation Medical Partners Ill, L.P Rowayton .| Foundation Medical Managers Ill, LLC 07/14/2008 |.... 1,037,500
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated e etieteietierie  eeieeseresieseesessersesesiessesiessesesiesesesissesieseisesessesesetisiesiessesietesiisiesistastaritiesistanes 1,437,500
Any Other Class of Asset - Unaffiliated
000000 00 O | Employee Benefit Trust Cleveland... 07/01/2004 | .... 1,396,246
3799999. Total - Any Other Class 0f ASSEt = UNGFFIAIEM. ...ttt 1810808 ee b8 h et o8 EseE 8ot h et ehehse | £1eheeEoeseEeeEeheE e e 1 e E e E e E L8 E s h 4L E £ 0L E L eE 4010 h o0 feh e b0 E bbbttt s cenene. 1,396,246
3999999, SUDLOLAL = UNGFFIBLE. ... tvs ettt sttt etttk 8 48481 E L8418 LR EE1£LE1EEE14EE 4L E 8 4R oLEE4EEE14EE40E8 4R HEEE o0t e0E | £8eEEeEEfoeEE LA 1EEE 4oL oEEE 4L L oL HEEE 414 EE 4R 1L E L8 4EE 8L E 4 EE L8 oL L8 4LE AR AR LR e E e bbbttt | snssenntenssnsssnnsnnnssnnssensnsnssnnessnnseesd | bhnnisssssiesssess st nnssaa 2,833,746
4199999, TOMAIS.......vvveereieieerise ettt et eLe iR 2,833,746
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Any Other Class of Asset - Unaffiliated
000000 00 O |Employee Benefit Trust .. s Cleveland........cccoccoveres I OH... I Participant Withdrawals.............ccccoervnns 07/01/2004 [12/31/2011 | .......... 975,050 | .o [ | e (1 N I 975,050 | .......... 975,050 | .vvovinririnnins [ | e () I
3799999. Total - Any Other Class of Asset - Unaffiliated.......... . ettt ettt et ettt teteretaetes  eteraetetetstetetosiet et ettt et s etetes s aetesnsetetesantetennaetesensetesennstetennsetessesteninies | erereriens 975,050 0 0 0 ... 975,050 | .......... 975,050 | ................. (L I (L] [P ([ I 0
3999999. Subtotal - Unaffiliated.........ccouiiiiriniisiiiss s s .975,050 0 0 0 ...975,050
4199999, TOMAIS.......vvveereeeaeiriiee e . S .975,050 0 0 0 ...975,050
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
3133XC TG 8| FEDERAL HOME LOAN BANKS.........ccccovermmrineririnrrnnnnnerivenssennene | vevnee | oo | evvevnriven [ TFE | i 4,787,525 | .. 102.912 | .oovvrine 5,145,600 | .....co...c.. 5,000,000 | ..ocooreeern 972,669 | oo | s 37,113 66,875 225,000 | 05/22/2006 | 09/14/2012
3133XL DG 5|FEDERAL HOME LOAN BANKS..... ceevnereneenssesessnesis | veenes | oo | oeeernneeens | WAFE ] ii00.992,090 | ... 111625 oo 1,116,250 | .oooovrreneee 1,000,000 | ..ooverreeernn996,885 [ oooerncierieiieninn | v 1,157 06/11/2007 | 06/13/2014
30769Q AA 8|FEDERAL AGRICULTURAL MORTGAGE CORP.........ccocrmurrverrmrrnee | onree | oo | vevervricens | LAFE | 4,450,922 | ... 116.673 4,958,602 4,250,000 | ..oovvirern 4,388,981 | oo [ e (22,814) 10/23/2009 | 04/19/2017
31331K  3J 7 |FEDERAL FARM CREDIT BANKS.........cccoovmmerimmrineinnriseessesnniinnenes | ceenee | oo | veverneeenns | WAFE | iiiiinn..500,000 | ... 100.338 ....501,690 .500,000 | .ovieierrre 500,000 | oo | e 12/09/2011 | 12/19/2018
313310 AW 3 |FEDERAL FARM CREDIT BANKS.........ccoouvnirvmrmennninneennivesinennes | ovvee | oo | vevevreiens | WAFE ] i000000.2,013,320 | ... 115.112 01/29/2010 | 01/07/2019
31331V GU 4 |FEDERAL FARM CREDIT BANKS. 15.353 ] . 11/19/2009 | 12/16/2015
31331X FD 9|FEDERAL FARM CREDIT BANKS.........cccoovomerirmrimeneninennsrveniinennes | covvee | oo | vevevrnens | AFE | 2,106,300 | ... 118.128 . 03/24/2008 | 01/03/2017
31331Y CN 8 |FEDERAL FARM CREDIT BANKS.........cccovvimrrimrinennnnineenseinninennns | cevvee | oo | veverseniens | WAFE | 2,043,420 | ... 117.043] ..............2,340,860 | ..............2,000,000 | ..............2,026,880 | ...coorrerrvrrrrinrins | cormrrrernranlB875) | v v | e 875 | 1 4562 [ AD.co | v, 17,062 | oo 97,500 | 05/27/2008 | 10/28/2016
31331Y HQ 6 |FEDERAL FARM CREDIT BANKS. 18.038] . . L4111 92,500 | 06/03/2010 | 12/15/2017
31331G TJ 8|FEDERAL FARM CREDIT BANKS........cccoovvumerinrinrineineessinseniieninns | vneee | oo | veverseninns | WAFE | 1i0000002.3,003,270 | ... 104.785] .............3,143,550 | ..............3,000,000 | ............. 3,001,576 | .coovrmrvrcrvrrcrerns | rvrmrrrrirnnenen(858) | oo [ [ 000000 2.625 | 11000002601 [AO o | i 16,188 | .ovveveenes 78,750 | 05/14/2009 | 04/17/2014
31331R UY 9| FEDERAL FARM CREDIT BANKS.........cccconvummrinnireninerrenirsnisninennes [ evvene | o [eovervenns | WIFE | 1,903,003 | ... 108.004 09/22/2008 | 05/28/2013
31331S 2K 8 |FEDERAL FARM CREDIT BANKS. 13.500| . 05/29/2008 | 08/10/2015
31331T BW 0| FEDERAL FARM CREDIT BANKS.........ccccosvvirinerrerrnerreresnisninnenes | covvene | [eoverreens | WTFE | iiinnn..962,800 | ... 107.456 06/20/2006 | 08/26/2013
31331X DE 9 |FEDERAL FARM CREDIT BANKS........ccocominirmineirirnerinnnneneisernnines | vevvens | oo | eevveverens | WTFE | 02,079,720 | ... 117.367 (8,690) 02/14/2008 | 11/07/2016
31331X LG 5|FEDERAL FARM CREDIT BANKS. 17.845] . 19,037) 05/08/2009 | 01/17/2017
31331X S5 2|FEDERAL FARM CREDIT BANKS........ccoivoviineirmrneeinnerinnneenerennnines | vevvens | oo | eevveverens | WTFE | 1,124,240 | . 121.754 ..(13,871) 04/15/2009 | 08/01/2017
31331Y ST 8 |FEDERAL FARM CREDIT BANKS.........cccovuvmerrerineneneseesseissnnnennes | cvvvee | oo | veverveeens | WAFE | iiiii..959,900 | ... 103.399 8,910 06/19/2008 | 02/07/2013
3133X0 PF 0 |FEDERAL HOME LOAN BANKS..... 232471 . (22,967) 01/29/2008 | 08/15/2018
3133XB DM 4 [ FEDERAL HOME LOAN BANKS..........coccvieerimrrerineeneessssensensnnnns | oneee | oo | veverneecnns | W AFE | 1,937,140 | ... 112492 .............2,249,840 | ..............2,000,000 | .............. 1,970,906 | ....vorivruvvrrvvrirarr | v 8,376 08/09/2007 | 02/13/2015
3133XD TC 5|FEDERAL HOME LOAN BANKS.........cccccoevmmrivrimnrinnicsniseiissiseninne | cevene [ oo | evesniieen [ SIFE | ci.1,507,560 | ... 115.841 (2,083) 09/11/2007 | 12/11/2015
3133XF LF 1|FEDERAL HOME LOAN BANKS..... 07.244] .............6,166,530 | ..............5,750,000 | ....c.c......5,743,973 | covooiriiriirrrcrnns | s 3,874 07/18/2006 | 06/14/2013
3133XH K6 8|FEDERAL HOME LOAN BANKS.........ccoovirernririemnrcninerernniseeiesinensnns | eoveere | oo [rvvriveonen | WFE ] cinnn.2,090,760 | ... 118.205 2,000,000 | .ccoeeerni2,055,922 | oo [ e, (10,227) 05/23/2008 | 10/19/2016
3133XH W5 7| FEDERAL HOME LOAN BANKS.........cccoverirmremerirenerissnrnerisnssensnnne | vevnee | oo | eevverinens [ W1FE | 1i000...3,965,920 | ... 108.512 4,000,000 | ... 3,988,851 | oo | e 5,311 04/10/2007 | 12/13/2013
3133XJ W2 0| FEDERAL HOME LOAN BANKS........coviiieirieiniieresiseeesiseisssssenes | erenee . ..2,068,280 | ...... 118.996 . . 2,000,000 . (7,095) 02/20/2008 | 03/10/2017
3133XK QX 6| FEDERAL HOME LOAN BANKS.........cvvvueemerinrmierireeeneesssisesinsnnns | oeene | oo | veveneeens | o0 1FE| v 2,887,407 | ...... 118.642| ... 3,440,618 | ..oovvernee. 2,900,000 | ........ 2,892,947 | oo | e 1,073 [ e | e | eevreeenid875 [ 4929 [MNLLc | e 17,279 | v 141,375 | 12/17/2007 | 05/17/2017
3133XW 7L 7 | FEDERAL HOME LOAN BANKS........ccovvriiieiniierisiierinsisessienssienns | sevees ...1,004,500 | ...... 101.242 11,012,420 1,000,000 ...1,001,808 (1,712) 6,875 .15,000 | 06/03/2010 | 01/16/2013
3133XW B3 2| FEDERAL HOME LOAN BANKS.........ooveieririmieieinnerseneseesesisseesns | sevenne . ....1,000,000 | ...... 102.022 11,020,220 | .. 1,000,000 | ... 11,000,000 | ..ooveeireiienineees [ s 250 | .. .30,000 | 12/10/2009 | 12/28/2021
3134A4 QD 9 |FEDERAL HOME LOAN MORTGAGE CORP.........cccoeurivmivvirniirerinnins | veviene | oo | vevererennns AFE] 2,016,680 | ...... 102.698 | .......c...c.. 2,053,960 | ...ccovonnee. 2,000,000 | ..cocvvnnvene 2,001,838 (3,282) | oo | evrrnnieenienieneens | verrenne8.125 ] 10950 | Wi | i 47,264 | ............ 102,500 | 01/11/2007 | 07/15/2012
3134A4 VG 6 |FEDERAL HOME LOAN MORTGAGE CORP..........cccostvemmrvmeriereneens | wneees ..1,981,322 | ..... 114.519 .2,290,380 2,000,000 ...1,991,622 11,611 95,000 | 12/16/2005 | 11/17/2015
3134A4 ZT 4 |FEDERAL HOME LOAN MORTGAGE CORP.........ccovrmirrirrmiirernriniirns | crvees ..1,383,318 | ..... 115.193 1,612,702 | .. 1,400,000 | ... 21,392,246 | [ 1891 [ [ [ 750 [ 4902 [ W | 29,925 | oo 66,500 | 01/27/2006 | 01/19/2016
3134G3 FW 5 |FEDERAL HOME LOAN MORTGAGE CORP.........cccoocemrrmeemmnnnernes | vvvene | ev | veriveen T [ LAFE | ciiiiinn..500,000 | ... 99.895 | ..o 499,475 | oo 500,000 | ..ooovvercrirns 500,000 [ ..ovvurereererrrninne | verrenrnenienieeenes | veensninenernnenens | eonernesenneeennnens | coneennens 1500 | ciieecn 1500 | IDeoies | i3 | s 12/19/2011 | 06/28/2017
3137EA BA 6 |FEDERAL HOME LOAN MORTGAGE CORRP..........cccconivrvrmererininniins | vevveee | oo | wevvrveens | AFE | 2,145,529 | ... 120.409 .2,408,180 2,000,000 | .ccoeeerrni2,094,195 | oo [ e, (13,852) 01/25/2008 | 11/17/2017
3137EA CA 5|FEDERAL HOME LOAN MORTGAGE CORP........cccconuvermeemmrrnerrenirne | vneen | oo | vevernernne | WAFE | iiiiii.998,750 | ... 114.153 1,141,530 | .. 1,000,000 | ... ..999,002 118 . . 10/23/2009 | 03/27/2019
3133XH XW 7| FEDERAL HOME LOAN BANKS.........cocovirerniirirnninsinerersnisseiessnssnns | eovere oo [rvvriveonen | WFE ] iinnn.3,958,160 | ... 108414 | ..o 4,336,560 | ...ocvvnne 4,000,000 | ..ocovoneene 3,986,506 | .....coovrvreriirinins | e 6,580 | ..ovocreerieciinrnni [ e | e 4875 [ 5,063 | MNLc | e 18,417 | oo 195,000 | 04/13/2007 | 11/27/2013
313370 E3 8|FEDERAL HOME LOAN BANKS........ccovvirerermeimerineiseriesesnenssssenes | ovvenne ...500,000 | ...... 109.224 ....546,120 ...500,000 2.500,000 | ..o | e .16,875 | 07/19/2010 | 06/12/2020
313371 4H 6| FEDERAL HOME LOAN BANKS.........cocoimiiiririiiinnienisneiesisniies | coveene ...998,500 | ...... 106.199 ,061,990 | .. 1,000,000 | ... ..998,679 140 09/16/2010 | 03/18/2020
313372 LD 4 |FEDERAL HOME LOAN BANKS........ccocommremermrinerrnnnisersenineesnsninee | vevenne | er | wevnenensd [ WAFE | i, 1,000,000 | ...... 100.128 | ..ovvvnvrne 1,001,280 | .coooovereneee 1,000,000 | ..cooovvrvnnee 1,000,000 | ..oocermverermerirenees [ s 02/01/2011 | 02/24/2014
3133XE S9 1 [FEDERAL HOME LOAN BANKS..........ocoomiviririieninerierinsesenisnniines | coveene ....2,936,130 | ...... 105.529 .3,165,870 3,000,000 ...10,289 06/07/2006 | 03/08/2013
3133XF NL 6| FEDERAL HOME LOAN BANKS........cccomivierererireneesssensensesssnessenins | s 2,759,425 | ...... 115.680 .2,892,000 | .. 2,500,000 ..(34,733) 01/29/2008 | 06/12/2015
3133XG  J9 6| FEDERAL HOME LOAN BANKS........ccovvvimrinirierireerineriverinennenins [ wovenen | oo | vvvvennnene | IFE | i 1,009,230 | ...... 108.133 | oo 1,081,330 | ..ocone 1,000,000 (1,464) 01/23/2007 | 09/13/2013
3133XH VS 8| FEDERAL HOME LOAN BANKS........ccocomerimrenriseereninerseninensensnee | vevenne | oo | wvvveerinens | W TFE | i, 2,115,086 | ...... 118125 v 2,362,500 | ..ooererneen 2,000,000 (12,563) 03/24/2008 | 12/09/2016




Statement as of December 31, 2011 of the Medical Mutual of Ohio

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

1’03

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During

Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Maturity
3133XL F8 1 |FEDERAL HOME LOAN BANKS..........ooevureierinrinenineesenisseiseninnnens | eeree | oo | veverneniens | WAFE | 2,144,800 | ... 122.455 ..2,094,407 4.633 06/04/2008 | 06/09/2017
3133XM  CL 3| FEDERAL HOME LOAN BANKS..........cccovurvmrrmerrernnrnnnrseriveniinennene | vevivee | oo | evceveroven [ STFE | 1,034,040 | ... 118.656 | .... s 1,022,318 4.427 04/29/2008 | 09/08/2017
3133XP 2W 3 |FEDERAL HOME LOAN BANKS..........cocomniierinrierineeneesssnisessenens | oneee | eo | evverseninns | WAFE | . 994,082 | ... 103.528] ..............1,035,280 | ..............1,000,000 | ...c.ccccornrrnn. 998,478 3510 [FAcooo| o 11,625 | cooverernne 33,750 | 05/09/2008 | 02/27/2013
3133XP  CT 9 |FEDERAL HOME LOAN BANKS..........ccoccvvvrmerirmrrrerierenneinsnisesiennns | onnee | oo | vevernreens | WAFE | 5,181,084 | ... 115.635] ..............6,128,655 | ..............5,300,000 | ........ 5,220,311 4.531 70,078 | .. 225,250 | 03/05/2008 | 03/09/2018
3133XR 5T 3|FEDERAL HOME LOAN BANKS.........cocomcrmmrimerneinernnnisersnsseennnnne | eevnne | oo | evvseivenns [ SAFE | 1,499,085 | ... 101.514 | .... 3.641 ..54,375 | 05/27/2008 | 06/08/2012
3133XR X8 8|FEDERAL HOME LOAN BANKS.........ccccovurmmrnenierinrrnsnnnenivnnsneninene | vevnee | oo | evevrrinen [ W TFE | riiii00000.999,500 | ... 106.032 4.011 ..40,000 | 10/10/2008 | 09/06/2013
3133XT 3R 5|FEDERAL HOME LOAN BANKS........ccoovveneirrrinerinnninernereseesseesenes | evseee | o [evveviveens | WIFE | 1,007,500 | ... 101.364 | .... . 2276 |FA....... ..25,000 | 02/10/2009 | 08/10/2012
3133XT XG 6| FEDERAL HOME LOAN BANKS.........ccovviniviirinniinnrnerirenenenisninnnes | wvvene | o [eeverrenns | WIFE | e 1,007,000 | .. 106.8111 .... 1,003,598 3.247|JD....... ..34,000 | 06/23/2009 | 06/17/2014
3133XV NU 1 [FEDERAL HOME LOAN BANKS..........ccoccmmiierirmrinerineeneersnsiseniinsins | oneee | oo | veversnninns | WAFE | 1,002,500 | ... 106.042 ... 1,001,491 2.697 |JD....... . ..27,500 | 11/12/2009 | 12/12/2014
3128X2 3A 1 |FEDERAL HOME LOAN MORTGAGE CORP.........ccccouvurmrrmmrineriverrne | ovree | oo | vevevvrrcens | AFE | 4,363,140 | ... 108.653 ] .... 4,451,765 5.009 |AO...... 50,063 | .. 202,500 | 03/29/2007 | 04/02/2014
3128X2 RA 5|FEDERAL HOME LOAN MORTGAGE CORP........ccccoovvummrimmermernnnrns | vvvere | oo | vevrenienns | AFE | eii000.2,202,840 | ... 116.399 ..2,126,312 (29,544) 106,000 | 05/01/2009 | 12/01/2015
3128X2 TM 7 |FEDERAL HOME LOAN MORTGAGE CORP.........ccccouvumrvmmrnerverrns | ovree | oo | vevervrrcens | AFE | 1,993,540 | ..... 109.279] .... 1,997,887 940 ....100,000 | 11/21/2006 | 01/30/2014
3128X3 3E 1 |FEDERAL HOME LOAN MORTGAGE CORRP.........ccccconuvmmrmermrnearnins | vevene | oo | wevvererens | LAFE | 2,053,100 | ... 113.253 ] ..............2,265,060 | ..............2,000,000 | .............. 2,026,569 (7,886) 4.5811JJ....... 06/09/2008 | 01/26/2015
3134A4 UK 8|FEDERAL HOME LOAN MORTGAGE CORP.........ccccouvurmrrmmrrnerrenrne | ovreee | oo | verervrrens | LAFE | iineenn..500,000 | ... 108.327 ....ceov.e...... 541,635 | ................500,000 | ....... 500,000 | ..ovevererererrirnernns | e 04/02/2007 | 11/15/2013
3134A4 UX 0 |FEDERAL HOME LOAN MORTGAGE CORRP.........cccconivmmrmererinernrnins | veveee | oo | wevvrverens | AFE | 2,183,368 | ... 111.502 .... 2,102,114 | o [ e (31,796) 05/21/2009 | 01/15/2015
31359M PF 4| FEDERAL NATIONAL MORTGAGE ASSOC.......ccconevvervverirmeesreinnenes | vevnee | oo | wevvirinen [ SAFE | cin..5,473,026 | ... 102.915 5,496,246 | ....ocoovrieiirnnns | e 5,072 12/19/2006 | 09/15/2012
31359M XX 6| FEDERAL NATIONAL MORTGAGE ASSOC........cccoovververerimrenrermrrenes | woveee oo [rvvrvveone | WAFE | 4,379,510 | ... 113.439] ... 4213811 | o [ e (63,091) 05/28/2009 | 03/02/2015
31398A XJ 6|FEDERAL NATIONAL MORTGAGE ASSOC.........cccomevmmeremernrerirmeenens | covvee | oo | vevervveens | WAFE | 2,938,342 | ... 104.368 ..............3,131,040 | ..............3,000,000 | ........ 2,969,330 10/07/2009 | 05/15/2014
31350M 4D 2| FEDERAL NATIONAL MORTGAGE ASSOC........ccccocvvmrivervmrinniicnnies | cevene [ oo | evvevviiee [ SFE | 10000.1,019,930 | .. 118.095] .............1,180,950 | ..............1,000,000 | .............. 1,012,353 05/27/2008 | 02/13/2017
31359M QV 8| FEDERAL NATIONAL MORTGAGE ASSOC.......ccconevemrverirmeersseinnenns | vevnee | oo | eevvverinen [ LIFE | 1irn..3,874,380 | ... 105.031] .... 3,975,507 05/26/2006 | 02/21/2013
31359M SL 8| FEDERAL NATIONAL MORTGAGE ASSOC........cccccocuvmrvvevvmrinniicnnies | cevene [ oo | evevirieen [ AFE | 1. 2,875,497 | ... 106.125 ..2,968,182 08/30/2006 | 07/17/2013
31359M UT 8| FEDERAL NATIONAL MORTGAGE ASSOC 1,006,568 05/27/2008 | 04/15/2014
31359M W4 1| FEDERAL NATIONAL MORTGAGE ASSOC 1,001,754 09/19/2006 | 09/15/2016
31359M WJ 8| FEDERAL NATIONAL MORTGAGE ASSOC 6,882,712 08/06/2009 | 10/15/2014
3136FT NC 9|FEDERAL NATIONAL MORTGAGE ASSOC. 11/14/2011 | 08/21/2015
3136FT NT 2|FEDERAL NATIONAL MORTGAGE ASSOC.. . 11/22/12011 | 11/21/2014
31398A BX 9|FEDERAL NATIONAL MORTGAGE ASSOC . | 501,000 ....(226) 08/23/2007 | 05/18/2012
31398A DM 1 |FEDERAL NATIONAL MORTGAGE ASSOC.........ccoccmmrvmmrrerireernsninns | woreens ..7,235,703 | .....120.823] .............8,457,610 | ..............7,000,000 | ......ccoo..c. 7,149,804 (23,776) 04/25/2008 | 06/12/2017
31398A HZ 8|FEDERAL NATIONAL MORTGAGE ASSOC.........covuuirimirerrniirersninies | cevees 5,049,791 | .o [ e, (54,523) 04/01/2008 | 11/19/2012
31398A UU 4 |FEDERAL NATIONAL MORTGAGE ASSOC.........ccocommremrererirneernsnines | e cerennnn 1,000,320 | ..............1,000,000 | ... 1,000,164 (7,326) . 09/22/2009 | 01/09/2012
911759 JP 4 [HOUSING URBAN DEVELOPMENT.......coiiereriirrirnnirersnieeenieinenns | srvees . . ...2,968,860 | ...... 109.057 | oo ...3,000,000 | .... 2,985,015 | ..oocveericiiininnns | e 5,367 revrneeenssnenns | e 4140 ......... 4.346 [ FA. .o | o 51,750 | coveris 124,200 | 11/07/2008 | 08/01/2014
742651 DK 5| PRIVATE EXORT FUNDING CORPORATION......c.oseverrimeerrinnernenes | oevenne I [ VAFE] s 997,510 | ...... 104420 | ..o 1,044,200 | ...ooovvveneee 1,000,000 | ..coorvernens 997,910 324 2250 ......... 2.288|JD....... ...1,000 | . 22,500 | 10/06/2010 | 12/15/2017
880591 DS 8| TENNESSEE VALLEY AUTHORITY. VN I . ..2,865,402 | ...... 117453 ...........3,171,231 ....2,700,000 2,811,512 (19,997) revrreennsenns | e 4.875] ......... 3.949|JD....... 03/17/2009 | 12/15/2016
912828 BA 7|U.S. TREASURY NOTES SOOI OO . 11,921,250 | ...... 104.6411 ... 11,510,510 ..11,000,000 | ............11,488,801 |... JOTR IP (354,715) 3.625]......... 0.372|MN...... 10/13/2010 | 05/15/2013
912828 CJ 7|U.S. TREASURY NOTES........c.cccoommrmmmmerrmriniisnnicnnienninesiensiseninnes | vevene | oo | evernioeens [ SFE | 12,585,745 | ... 110453 .............2,766,848 | ............. 2,505,000 | ..ocvvnnvee 2,528,528 (9,243) e | e 4750 ......... 4.330 [MN..ooo | v 15,364 | ...ccoooeuee 118,988 | 10/27/2005 | 05/15/2014
912828 DM 9|U.S. TREASURY NOTES (SO IO . . ..2,181,730 | ...... 111.063 ] .... 2,225,000 | ........ 2,209,047 | .oovvveerrersereiens | e 4,680 revnressensreneee | e 4.000]......... 4248 |FA....... 33,617 | . 89,000 | 08/18/2005 | 02/15/2015
912828 EN 6 [U.S. TREASURY NOTES.......cccoormiimmirirniiireerieinnseissssseessesssisnses | seveees oo | WAFE | e 1,892,721 | ...... 114.969| ..............2,063,694 | .............. 1,795,000 | ...ocvvvenee 1,887,073 [ oo | evvvernnnnd (11,768) JRTOSTSRRRRONN ISR 45001 ......... 3.140 | MN...... 11/16/2011 | 11/15/2015
912828 EW 6 [U.S. TREASURY NOTES.......ccecrmrrrrrmrerrmrseisessssersnssessssssnssssiesssnns | eovene | oo [ verisnciens | WIFE | e, 2,666,426 | ... 115617 | v 3,179,467 | ............2,750,000 | .oovonvcnnee 2,709,017 | oo | e 8,697 FEOSRTRTRRN ISP 4500 ......... 4.906 |FA....... 12/12/2006 | 02/15/2016
912828 FF  2|U.S. TREASURY NOTES........ccoecmmrrmmmrmerrerinennsninsresninesisesseninnes | vevnee | oo | evesrrinens | WTFE | 1,012,344 | i, 118.992f .............1,189,920 | ..............1,000,000 | ............. 1,006,183 (1,236) 5125 ......... 4.966 | MN...... 06/13/2006 | 05/15/2016
912828 FQ 8|U.S. TREASURY NOTES........ccoceummirrmrrmerinreneernsnisersssssnessseesssnisens | sennne | oo | evveserinens | W1TFE | ciiiin..6,761,406 | ... 118.602] .... 6,708,462 | ...ouvvrerirerireernines | e (11,098) revnressesnenies | e 4.875] ......... 4.662 |FA.......| v 122,451 | s 324,188 | 02/05/2007 | 08/15/2016
912828 HA 1[U.S. TREASURY NOTES.........ccccomrmmrrmrnrrmrneinnersssersssenssssssssiossnnes | eoneee | oo [vervnrenen | WIFE | 02,079,453 | ... 120.406 | .... e 2,049,716 (7,675) ST ISR 4750 ......... 4.248 |FA....... 35,883 | . 95,000 | 11/13/2007 | 08/15/2017
912828 HZ 6|U.S. TREASURY NOTES........c.coccummrrmmrrmerirereneernseisersssssnesssesssssinsens | sennee | oo | evveserinens | WTFE | v 987,500 | ..o 116.641 ] .............1,166,410 | ..c.cccvnneee 1,000,000 | .oovvrerenenns 991,421 | oo | e 1,158 3.875] .o 4.029 |MN...... ..5,003 | . 38,750 | 06/11/2008 | 05/15/2018
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912828 KB 5|U.S. TREASURY NOTES........c.coeeummermmrrnerirereneernseisensssnisesneessssinsees | sennne | oo | evvserinens | W TFE | 9,973,631 | e 100.035 .10,003,500 ..10,000,000 19,999,656 | ...ocvveririreiinens | e 8,952 1.215 51,970 112,500 | 01/29/2009 | 01/15/2012
912828 KN  9|U.S. TREASURY NOTES.......c.coccmmmrmmmrmerrmriinensninreisnnnnesineneninnes | vevnee | oo | evesnronens | WTFE | ciiii00.9,374,766 | ... 103.625] .............9,326,250 | ..............9,000,000 | .............. 9,247,053 | ..ooocverererieinnns | e (104,737) ...168,750 | 10/13/2010 | 04/30/2014
912828 LK 4|U.S. TREASURY NOTES........ccosvummermmrrmerrereneernseisenssssssessnsessssinsees | sennne | oo | evcvsnvinens | AFE | i 2,454,594 | L. 105.344 | ......coonce ..2,452,814 (1,011) | oo | eerrenrnenenineeens | oeeereeeen 22375 | 1000002330 | FAcits | oo 19,662 | ..ovvorrne 58,188 | 03/24/2010 | 08/31/2014
912828 LS 7|U.S. TREASURY NOTES........cccoeemmmrmmrrmerrerirnensnnissrisnninesinensenennes | vevnee | oo | evennronens [ W TFE | i 998,750 | .o 105.633 ] ..............1,056,330 255 ...4,045 23,750 | 01/13/2010 | 10/31/2014
912828 LX 6|U.S. TREASURY NOTES........cccoueummrrmmrrnerirerineenseisesisssisssssesssninsees | sevnne | oo | evcvsnivnens | W1FE | 10002, 15,278,906 | ... 101.066 | ... .15,159,900 ....15,120,949 B [, (138,188) 11/10/2010 | 11/15/2012
912828 LZ 1|U.S. TREASURY NOTES........cccoccrmmrmmmrmerrmrerninnsninnrnsnnnesisenseninnes | vevnee | oo | evvesnronens | W TFE | ciii00.2,099,375 | ... 105.031 ..2,098,458 .(917) 12/22/2011| 11/30/2014
912828 MA 5|U.S. TREASURY NOTES... ..2,933,906 | ...... 109.180 | ..vvovrrne 2,951,788 12/21/2009 | 11/30/2016
912828 MD 9| U.S. TREASURY NOTES.......ccccostrimmrmmmrimriiniinitiisnsiesiessssesseenns | coveene ..1,002,500 | ...... 111656 .............1,116,560 | ..............1,000,000 | .......c...... 1,001,849 01/13/2010 | 12/31/2016
912828 PB  0|U.S. TREASURY NOTES.......ccccostimmiimriieieirneinessssssseessessssessessnes | sevenne 10,978,516 | ...... 100434 | ... .11,047,740 ....10,987,181 10/13/2010 | 10/15/2013
912828 RR  3|U.S. TREASURY NOTES........ccoccmmmrmmrrmerirerinennsninsrinninesinessenennes | vevnee | oo | evvesnvonens [ W TFE | ciii00.3,013,359 | ... 1011411 ... 1230 | voerrerrrne3,000,000 | oo 3,013,326 12/22/2011 | 11/15/2021
912828 RT 9[U.S. TREASURY NOTES.......cccocovummmrinrnnrnnnnsnnsiisnsessensssssessninnennes | eoneeee | oo | eonnennennn | WIFE | 0. 2,994.375 | ... 100.344 ,010,320 ..2,994,396 12/22/2011 | 11/30/2018
0199999. U.S. Government - Issuer Obligation s XXX ...276,721,382 ..256,799,995 | ..o | iien(1,001,172) | o0 {0 L XXX e XXX | XXX ] 2,160,408 .......9,384,765 | ... XXX [ e XXX......
U.S. Government - R ial Mortgage-Backed Securities
31394H QL 8| FHLMC REMIC SERIES 2663 VQ.........ccccovrvvrrernnriirernireesenenisnrenes | cevene [ o | vevivvenns | IFE | . 4,508,625 | ... 110.308 | ..ovvvvrinee 4,853,552 | ..ovvvrrenn 4,400,000 | ..ovvernvene 4,463,642 | ..oovvoerncnirinnns | (20,697 [ o | e | e 5.000 | e 4.481 | MON... 18,333 220,000 | 07/28/2009 | 06/15/2022
31394H ZH 7 |FHLMC REMIC SERIES 2672 TE........covvvirmrverrinineriennerenerseireninnns | vveeee [ o | vevvveenns | WAFE | 1,168,254 | L. 100.660 | .... 21,202,344 | [ 240 [ [ [ 005,000 [ 5.674 |MON... ..60,363 | 08/09/2006 | 03/15/2029
31394N SD 1| FHLMC REMIC SERIES 2735 TM......ccovvvervevvrrverrereneesnenensnsnnnenens [ evveee | o [everreens | WIFE | i .568,413 | .oi.. 100.259 574,779 .5.341 |[MON... ..29,016 | 09/20/2007 | 07/15/2029
31394R 5N 5| FHLMC REMIC SERIES 2749 TD.......ccocoovvrvmnrvcririinniisnissicseiienns [ evenie | o [eoveiivenns | WIFE | 1,611,407 | i 101.230 .... 21,660,553 | [ 8,228 [ i [ [ 00005000 [ 5.710 | MON... . ..84,011 | 06/08/2006 | 06/15/2021
31394R  ZY 8|FHLMC REMIC SERIES 2769 LB........ccccoevverrveriecerseersersnsisessssssiens | cvenie | o [voveiiveins | WIFE | .. 5,129,575 | ... 106.984 | .............5,413,390 | ..............5,060,000 | .............. 5,097,585 | ...ocverererneririnnns | eernerennnd(16,439) [ oo | e | e .000 | e 3.684 |MON... 16,867 202,400 | 09/01/2009 | 03/15/2019
31394T YQ 2|FHLMC REMIC SERIES 2770 AU.......ccccocvvmririinciinicnivenieciisniinnes [ eveeie | o [evvevrenns | WIFE | 3,074,083 | ... 106.903 | .... 3,042,542 | ..ooovevciinicnnis [ erienieennn(16,308) [ o | | 000 | 3.447 |MON.. 120,000 | 10/22/2009 | 03/15/2019
31394W FL  7|FHLMC REMIC SERIES 2773 TB.......coccovurrerermerrereseessesssennenneninnee | vevnee | oo | eevvirinen [ LIFE | 1iin.3,028,125 | ... 107.656 | ..............3,229,680 | ..............3,000,000 | .......c.o.... 3,015,948 | ..o [ e (8,013) [ | | e 4.000 | e 3.793 | MON... 08/26/2009 | 04/15/2019
31394X Q8 2 |FHLMC REMIC SERIES 2780 LD.........ccccomvumervcrimeirenniiinnicseienins | vvnie | oo | veriveniens | AFE ] 1,328,954 | .. 100.594 ..1,356,830 .5.470 [MON.. 09/18/2006 | 03/15/2029
31394X EN 2 [FHLMC REMIC SERIES 2781 VB........ccccouurmmrrmrerneesniserirnsnnernnnennee | vevee | oo | veverneriens | WAFE | . 3,403,719 | ..o 104.010{ ..............3,536,340 | ..............3,400,000 | .......c.o.... 3,398,569 | ...oucvererecriirinens [ e 2,529) [ o | e | 500 | e 4.427 | MON... 08/07/2009 | 12/15/2024
31394W YN 2| FHLMC REMIC SERIES 2783 AY......ccocovvvmmrirnrinnricnnrvenissiveniissiennes | eeviene [ oo [ evvenceen [ SFE | . 3,047,344 | ... 107.207 .... 3,025,033 | ...covercrininnis [ oo 9,932) [ | | 000 | 3.673 | MON.. 04/23/2009 | 04/15/2019
31394W GS 1|FHLMC REMIC SERIES 2784 HJ........covcevvvevvrrnerirerencensnrseessinnenns | vevinee | oo [ wevviine [ L1FE | 5,003,125 | ... 106.926 | .... e 4,998,554 | ...oocvoerencrniennns | e ( 276 [ | e | 000 | e 3.956 | MON... 07/17/2009 | 04/15/2019
31394W AF 5| FHLMC REMIC SERIES 2786 BC.........c.ccovuverivmrivcrrerinicnniveiineiines | ceveee [ oo [ evceiicee [ LAFE | 103,612,656 | ... 105.938 .............3,707,830 | ....ccccoouue 3,500,000 | ...ccovenee 3,568,964 | ....ccoovvvvrvirinnis | ernrieenn(24,855) [ i | | 8000 | 3.293 | MON.. 12/21/2009 | 04/15/2019
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB........oveevereeeeeeeeseeceseeeseecenseneeessesseee | coneees | oo | vevrereen | LAFE ] 2,958,256 | ... 108.290 2,883,466 2,929,897 .3.899 |[MON... 05/20/2009 | 05/15/2024
31395F H7 2| FHLMC REMIC SERIES 2855 WN........ccccovvmirevinrirernnireninnneersnneninns [vvene [ oo | vervvnrenns | WAFE | i 4,726,678 | ... 105.6111 .............4,663,958 | .............. 4,416,167 | ..cocvvvnvene 4,629,142 | ..ooocveevvcrivrcnnis [ erierieeennnd(62,680) [ oo | | 8000 | e 1.877 | MON.. 07/15/2010 | 09/15/2019
31395F PF 5| FHLMC REMIC SERIES 2858 AU.........ccoevemrerereneineninsnienenensnsnensens | wevnees | [eoverreens | WIFE | 4,125,000 | ... 103.355 ..............4,134,200 | ..............4,000,000 | .............. 4,052,307 | coooeveerenennreinens | eerneneennd(B37,121) [ | e | eereeennd500 | e 3.592 | MON... 10/13/2009 | 11/15/2031
313950 MW 3 [ FHLMC REMIC SERIES 2892 DB..........ccccoovvvnrinniivmiirernninniinsiinnnes | ovei | oo | vevivenens | AFE ] iiceei4,040,000 | ... 107.969 | .... 4,015,882 | ..oocveevncriricnnis [ e 9,572) [ | e | 500 | e 4.263 | MON.. 12/19/2008 | 11/15/2019
31395M G9 4 |FHLMC REMIC SERIES 2937 JE........cccosvvrmremirnneenerinsernernensnseesnnes | vevnne | oo [ evvseiinen [ W1FE | 13,013,500 | ... 100670 ..............2,979,684 | ..............2,959,853 | ......cc....c. 2,959,157 | covovvvererenernveernens | weerneniennd(16,097) o | e | eereeernn8.000 | oo 4.465 | MON.... 01/28/2008 | 10/15/2029
31395P UC 4 [FHLMC REMIC SERIES 2941 XC.......cocoevvvvvivrinmicniircrinriinnicsnieenis | evvie | oo | veviieriens | AFE ] .. 3,470,057 | ... 101.310] ..............3,549,610 ..3,503,711 | ... 3,493,535 | ...ccveiririnninnis [ 5,083 [ | | e05.000 | e 5.181 |MON.. 03/05/2008 | 12/15/2030
31395T KP 8| FHLMC REMIC SERIES 2957 KN........cccoveremrernenineernerinsrinenenensssnennens | wovnees | o [eoverreens | WTFE | 1,323,928 | ... 100417 | ovvvrene 1,305,782 | oo 1,300,359 | ..cooovvrrnnee 1,299,537 [ ..ovvervvrrrvrenerrinnnns [ ererrrrnenenne(5,387) | o [ e | 000000 5.500 [ e 4.878 | MON... 04/23/2008 | 06/15/2030
31395R FF 0| FHLMC REMIC SERIES 2959 PF..........coooivivnninricnicnierinsniissinnns [ evvnie [ [eovevivenns | WIFE | 3,811,166 | ... 101.278 | .... 3,739,963 | ...ocvevvcrvirinnis [ (10,423 [ o | | 0008500 | e 4.904 | MON... | .coovvvrnee 17431 | e 205,567 | 03/25/2008 | 11/15/2030
313950 RE 3| FHLMC REMIC SERIES 2977 AY......ccovvvenernnrrnerirerenenssseessenssssnnenens | wvneee | o [wevervenns | WIFE | 5,179,688 | ... 108.665] ..............5,433,250 | ..............5,000,000 | .......coo..c. 5,119,716 | oo | erirnereennd(35,655) [ oo | e | o500 | e 3.748 |MON... 18,750 225,000 | 02/08/2010 | 05/15/2025
313950 VE 8 |FHLMC REMIC SERIES 2987 KE..........cccoovvemriverrenncrrneisnicsnicnenns [ eveeie [ [eoverivenns | SIFE | 4,465,323 | ... 102.181] ... L4533,949 | i [ e 17,859 [ i [ [ 005,000 [ e 5.352 | MON.. 18,979 , 11/20/2006 | 12/15/2034
31396F PG 2|FHLMC REMIC SERIES 3074 WH. . . 928,921 | ...... 102.663 ] .... 934,910 | .ovvrerrren932,402 | oo [ 289 | e [ e [ 5,000 [ s 5.090 [MON... | coovrrerne3,895 | v 46,972 | 01/20/2006 | 03/15/2031
31396E TN 6 |FHLMC REMIC SERIES 3075 PD.......cccvvviiiernriciiniersnsnsseeensssenenes | veviene | oo | vevevernnens 1FE | v 4,128,750 | ...... 110.399 | oo 4,415,960 | ... 4,000,000 (21,550) [ ..ovvvervvrrinrinniinnns [ e [ e 5.500 [ e 4.892 | MON.. 18,333 220,000 | 01/22/2009 | 01/15/2035
31396G 3D 1 [FHLMC REMIC SERIES 3082 PG..........ccosvremerrerimrernenrneernerissnnnsenins | vnees | oo | veverneniene | WAFE | i 728911 | 100.875] .... 734,073 393 | oo [ e | ereernn5.000 | oo 5.104 | MON... 3,059 | . 36,810 | 01/20/2006 | 10/15/2029
31396H 6E 4 |FHLMC REMIC SERIES 3102 PJ.......cccovvvrivineivernerierenenisnineniennn [ evvene | [eoverovenns | WIFE | i 5,174,219 | L 107.763] .............5,388,150 | ..............5,000,000 | ............5,090,203 | ....covrreerrmrrvens | crrverirnens (34,819) | ..vevvereriirinciinnns [ v [ 5,000 [ v 4.295  MON... | .cooovvvrnec 20,833 | .o 250,000 | 02/10/2009 | 05/15/2034
31396 F8 3 |FHLMC REMIC SERIES 3130 QC.......ccoovvvrvvrereriiernernenennirersnirenienes | vevvene | oo | eevvrrenens | WTFE | 2,813,771 | 101.542 | ..o 2,877,843 | v 2,834,141 | 2,825,557 [ oo [ e 2,610 | oovoerneerenneinens [ e [ e 5.500 [ s 5.658 | MON.. ....1565,878 | 10/14/2008 | 02/15/2032
31396N 6Y 7 |FHLMC REMIC SERIES 3138 PC.......cocovvrvvmrvrerirerenrrenrreniincerenennnes | evvene | o [voverivenns | WIFE | i 1,854,641 | Lo 101.602] .... , s 1,825,303 (T731) | oo | eververrenenseennins | eerene8.500 | oviince 4.939 | MON.. ....100,266 | 06/03/2008 | 06/15/2032
31396N W4 4| FHLMC REMIC SERIES 3163 PD.......cccovervmrereeieenerinsiiieneneesssninsens | evnees | [ eoverveens | WIFE | 2,065,625 | ... 104.065| ......covnee 2,081,300 | .oovvrerneen 2,000,000 | ..oovrernvene 2,019,375 | oo | e, (36,993) | ..vvvncererieirneriinnns | ervenrnerernneeinnes | e 8.500 [ o 3.015 |MON... | coovvceereecn 7,500 | i 90,000 | 05/12/2010 | 07/15/2034
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3137GA LA 3|FHLMC REMIC SERIES 3736 QB.........ccoviirerimirirrnrierseirereriseereninenes [ ereee .|.1FE| .. ...3,956,250 | ...... 106.389 4,255,560 4,000,000 13,962,166 | ..oocvveeinciiciiienins [ 5,916 MON... 02/14/2011 | 05/15/2037
3137GA T2 3|FHLMC REMIC SERIES 3742 EA.. [T I e | LIFE | 3,792,013 | ... 104.084 .3,848,853 | .. 3,697,833 | ... B TT862 | oo [ e, (12,665) MON... 12/10/2010 | 10/15/2024
3137A2 SC 6 |FHLMC REMIC SERIES 3759 AB........cccovvvurireerneirnerinsenensssessenins | oneees I [ AFE] 4,519,115 | ...... 104.547 | oo 4,557,262 | ..ovvvrrenns 4,359,056 | ...cvvvnvne 4474823 | oo | i, (44,292) MON... 01/19/2011 | 02/15/2029
3137A2 TH 4 |FHLMC REMIC SERIES 3759 LW.......cccrvvuiririeiinnrienieresseinninnns [ s | 1FE| .. ....3,920,625 | ...... 106.823 4,204,553 3,936,000 | ........ 3,922,356 | .ooovereririrnieriieins | e 1,731 MON... 01/19/2011 | 08/15/2036
3137AB KB 6 FHLMC REMIC SERIES 3874 PD........ccoonmiiiiiiineiinieneriesisneesssins | oeven LAFE] ..4,882,964 | ..... 102.155] .............4,806,448 | .............4,705,054 | .............. 4,858,761 (24,203) MON... 08/26/2011 | 06/15/2038
3137AG  6Y 1|FHLMC REMIC SERIES 3934 EL........coccvvrvmerrerirnreerinniveninenvenerens [ cvvene | o [ eoverirenns | WIFE | 6,116,335 | ... 104.267 (2,411) MON... 11/28/2011 | 12/15/2025
3137AJ) 6A 7 |FHLMC REMIC SERIES 3955 BA.. 04.540| . (1,352) MON... 12/14/2011 | 02/15/2041
31394R X6 1|FHR 2765 JB . 101.514 MON... | .... 03/01/2007 | 09/15/2021
31393B PG 4 |FNMA REMIC TRUST 2003-32 KB.... 99.958 MON... 08/10/2006 | 03/25/2017
31393D VL 2|FNMA REMIC TRUST 2003-61 HN s . . . 00.032| . 4,972 MON... 11/16/2006 | 08/25/2028
31393Y YS 8|FNMA REMIC TRUST 2004-45 VB.... I (U I cerrneennn 4,785,710 | o 105.630 . (22,003) MON... 08/28/2009 | 10/25/2028
31393Y 2R 5[FNMA REMIC TRUST 2004-55 LE...........ccocvoivrririerierieriniessieseiins e | ..109,289 | ..... 100.130 ...115,191 857 MON... | .... 09/19/2006 | 06/25/2021
31394A PY 6 |FNMA REMIC TRUST 2004-65 AE.... . " . 02.731 ,163,860 ..(82,318) MON... 02/22/2010 | 11/25/2031
31393X DT 1 |[FNMA REMIC TRUST 2004-8 GC.......coccovvrermrercririrernerinriens I (RO . ...1,692,463 | ...... 101.142 1,790,108 | coovrvrern. 1,769,896 | oo 1,757,668 | oo | e 9,416 MON... | .... 09/06/2006 | 04/25/2029
31394B MD 3 |FNMA REMIC TRUST 2004-89 AQ........cooivreriiiririirsrineirernecireniees I (U I rerreennn 8,138,750 | ... 109.633 (25,857) MON... | .... 02/24/2010 | 12/25/2024
31394B UA 0 |FNMA REMIC TRUST 2004-90 YB... . . . . 01.317] . MON... 03/24/2005 | 07/25/2032
31394B  2X 1 |FNMA REMIC TRUST 2005-11 PD......cvovverirrrriireriniiceeriseienieieiens I ISV I cerrenennn 3,839,179 | 101.590 MON...| ... 08/13/2008 | 03/25/2031
31394D NZ 9| FNMA REMIC TRUST 2005-44 PD........ccovverrriirmerirennreesenineesneninn I (RO I . ....5,060,865 | ...... 102.082f .............5,070,371 | .............4,966,959 | ............. 4,971,513 (29,069) MON... 03/04/2008 | 03/25/2031
31396L JT 8|FNMA REMIC TRUST 2006-102 PD.. . . " . 07.313| . 13,220,914 (21,848) MON... 03/18/2009 | 01/25/2035
31398F JG 7 |FNMA REMIC TRUST 2009-80 MA........ccooivereermimermeriinensenesesesenens I (RO I . ..3,882,741 | ...... 103.432f ..............3,835,031 | ............3,707,780 | ..ccocvvnnnee 3,825,687 | ..oocvvrerirriireniinns | e (52,847) MON... 09/24/2010 | 04/25/2027
313988 TN 3 [FNMA REMIC TRUST 2010-146 PC..... I ISP I . 5,131,250 | ...... 107.179 (20,184) MON... s 03/18/2011 | 09/25/2036
3136A1 EJ 0[FNMAREMIC TRUST 2011-104A.. e |- . . 03.690 | . (1,115) MON... . 14,404 | 11/29/2011 | 04/25/2026
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA.... I ISP I ..728,785 | ...... 104.536 152,430 | e 719,780 | i 736,667 | s | i 7,882 MON... | .... . . .12,596 | 06/15/2011 | 03/25/2026
31397U RJ 0| FNMA REMIC TRUST 2011-63 MV.......ovveieerrrinererineeneniseesssninenes [ eovveee | o [eevevireens | WIFE | iennr.5,002,760 | ... 104.459 5,062,106 | ..............4,846,022 | ............4,985,684 | .....covoiriiiiiciinns | e (17,076) MON... . .70,671 | 07/22/2011 | 07/25/2024
3136A0 LP 0[FNMAREMIC TRUST 2011-70 ND . .5,170,313 | ...... 102.420 .5,121,000 | .. (4,522) MON... . .29,167 | 10/20/2011 | 04/25/2037
31416W  6C 1| FN ABITB6........ocveecvecrierieercniseiserisssniesienssseesssesssnssenssssssensssnsns | eeeene | oo [eorseennees | W TFE | i 4,199,594 | ...... 104.667 | ...ooonvrne 4,231,614 | .ovveonnn 4,042,931 | oo B175,452 | s [ e, (20,537) MON... 141,662 | 11/01/2010 | 11/01/2025
31415Y LW 7 |FNMA PASS-THRU POOL 993241.. ..4,153502 | ..... 105.497 14,166,961 3,949,838 | .ocooveen 131,751 | i | e (31,356) MON... 09/15/2010 | 06/01/2024
31381Q BW 5|FNMA PASS-THRU 467253 . ...4,981,003 | ..... 107.456 5,309,249 | .. 4,940,859 | ... . (8,366) MON... s 04/08/2011 | 02/01/2018
31417Y GK 7 |FNMA PASS-THRU 15 YEAR.......oivvrrernrreinrnerinnncrensenssissnnsssnnns | vevvens | oo | evvneerennns | TFE | i 4,327,480 | ...... 105.497 | oo 4,418,983 | ....covuvnn 4,188,729 | ..ccoon. 4,310,984 | ..coovvciniciinns [ i (16,497) MON... | .o 13,963 | ..occovvenee 153,587 | 01/25/2011 | 10/01/2024
38376P TP 5|GNMA REMIC TRUST 2009-125 PB.. ...5,098,437 | ...... 110.246 .5,512,300 5,000,000 15,072,026 | ..o [ s (18,826) MON... 18,750 | .. 225,000 | 04/23/2010 | 02/20/2037
38374X D8 5|GNMA REMIC TRUST 2009-84 B. I [ . ...3,864,549 | ...... 107.506 4,154,622 | .. 3,864,549 | ... 3,864,549 | ..o [ MON... | cooers 12,882 | .o 154,582 | 11/05/2009 | 11/16/2022
38376G TM 2 [ GNMA REMIC TRUST 2010-102 AD.......vvrrmrrmerrmerireerenisseeserssnenenens . AFE] 5,219,844 | ...... 106.787 | oo 5,339,350 | .oooverernes 5,000,000 | .cooovvrrnnes 5,165,662 ) MON... | cooverers 14,921 | oo 179,050 | 08/06/2010 | 11/16/2039
38377K G5 3 |GNMA REMIC TRUST 2010-112 WH. ..5,307,812 | ..... 104.829 .5,241,450 5,000,000 | ........ 5,224,240 ) MON... | .o 14,583 | ...ccoooue. 175,000 | 10/07/2010 | 10/20/2034
38377K FN 5|GNMA REMIC TRUST 2010-115 NW. . ...4,220,000 | ...... 105.945 4,237,800 | .. 4,000,000 | ..oovrernvne 4,208,916 . ) MON... 11,667 | . 35,000 | 09/19/2011| 01/20/2038
38377L ZD 3| GNMA REMIC TRUST 2010-127 NH.....covvvvvrieerrcirnnrnersisnnerennnns | eveeee | oo [evvrennan [ WAFE | s 4,856,438 | ...... 104.761 | oo 4,926,017 | cooovevennn 4702,148 | ...ocovonvne 4,818,166 | ....oovvrvvervrrreirens [ v (35,031) MON... | cccveris 11,755 | oo 141,100 | 11/09/2010 | 02/20/2039
38376W AM 7| GNMA REMIC TRUST 2010-14 DC... ...56,184,688 | ... 109.654 .6,579,240 6,000,000 | ..ovvernvene 6,133,269 | ..oovvveerieriieenenns | e (33,124) MON... | s 22,500 | oo 270,000 | 03/02/2010 | 07/20/2037
38376X L5 0|GNMAREMIC TRUST 2010-31 AP.... I [ . ..2,319,561 | ...... 106.726 .2,362,436 | .. 2,213,552 | ....... 2,285,827 (25,940) MON... L1379 | 88,582 | 07/13/2010 | 08/20/2038
38376W 2S 3| GNMA REMIC TRUST 2010-34 GC.....ccovvvmrvrrirerinirseesssieissenenes . AFE ] 4,114,531 | ...... 109.933 | ..o 4,397,320 | ..ocooonn 4,000,000 | ..oovrernvene 4,082,121 (22,113) MON... | corvererns 15,000 | .cooovrvnnee 180,000 | 03/23/2010 | 11/20/2036
38376X W9 0|GNMA REMIC TRUST 2010-51 NC... ..2,285,326 | ..... 104.712 .2,301,318 2,197,759 | ........ 2,256,140 | .oooovvrirrcrieriens | e (22,036) MON... | oo 6,410 | oo 76,960 | 08/18/2010 | 04/20/2039
38376G_R5 1|GNMA REMIC TRUST 2011-67 AD.... o N . ....3,033,000 | ...... 105.636 ..... .3,169,080 | .. 3,000,000 | .coovrrennns 3,028,891 (4,109 MON... ..8,048 | . 56,335 | 05/09/2011 10/16/2042
0299999. U.S. Government - Residential Mortgage-Backed Securities...... SRR [ 246,639,225 | ... XXX.ooooos | v 254,066,146 | .......... 241,071,319 | e 245,188,838 | ..o 0 | . (1,038,086) | ..oooveririirinniead {1 I 0 XXX | i 841,747 | ......... 8,934,915 |..... XXX [ e XXX..o..
0599999. Total - U.S. GOVEIMMENL......uuiieuireersiaiesersssssseis sttt snsssnsensnns | eoesssnees 505,110,268 | ... XXX.oroioe | covrnnens 530,787,528 | .......... 494,741,319 | ...oeene. 501,988,833 | ..o 0] . (2,039,258) | ..voereririiirieinnd (] 0 XXX | s 3,002,155 | ....... 18,319,680 | ..... XXXeowee [ conae XXX......
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30216B CD 2 |EXPORT DEVELOPMENT CANADA.........cocccmvvemrrverrnerrerrneenninenns | eereee | | vevvvnicens | AFE | 1,996,140 | ... 104.881 | ...oocvvevee 2,097,620 | ..oovvernee. 2,000,000 744 45,000 | 05/20/2010 | 05/28/2015
46513G DX 2 [STATE OF ISRAEL.......covvuerinricerseicrienineenensseisensssssssssessssennens | coneee | R | vevevneeinns | v | i 1,000,000 | ... 100.000 | ..vvouernee 1,000,000 | ..cooovrreneee 1,000,000 | ..ccooevesere 1,000,000 [ oocvorrerrirciririns | v 12,600 | 05/01/2010| 05/01/2012
46513F LX 5 [STATE OF ISRAEL.......coevverimrrririirineirnrinsreniseissesessssenenssninnns | ceeree | R | vevvvnicens | v | ii000000.2,500,000 | ... 100.000 .2,500,000 2,500,000 | ..ccoce0rre:2,500,000 | .ooovvoiiicrinrininns [ s .84,000 | 06/01/2008 | 06/01/2013
748148 RR  6|PROVINCE OF QUEBEC, CANADA..........cccoovrmriimmrinernnninnrnennsnnnee | eevonne | L | evcvervec [ AFE | 976,140 | .. 113.782 1,137,820 | i ,000,000 | v 988,077 | e | e 2,493 .50,000 | 08/24/2006 | 03/01/2016
748148 RS 4 |PROVINCE OF QUEBEC, CANADA........cccccouvimivmmrennrennrnerrenneninnee | vevevee | L | evcevrive [ LIFE | ciiii...995,980 | ... 116.304 390 .51,250 | 11/07/2006 | 11/14/2016
683234 8H 4|PROVINCE OF ONTARIO, CANADA . e . 05.311 222 .29,500 | 01/29/2010 | 02/05/2015
0699999. All Other Governments - Issuer Obligations............ . XK 8,500,000 0]... 3,849 (| 0. v 212,350 | .. XXXeoooee [ e XXX......
1099999. Total - All Other Governments. XXX | 8,951,590 | i 8,500,000 0 ... 3,849 (] 0 ... XXX XXX XXX [ s 55,591 | oo 272,350 |..... XXXeowoe [ e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
607167 DW 0|MOBILE ALA INDL DEV BRD POLLUTION REVENUE...........ccoccouvvvmens | crvenae I [ 1| AFE | 2,000,000 | ...... 109.895| ...ocvvvnee 2,197,900 | .ovvevernnd 2,000,000 | ...ccoorreren 2,000,000 | ..coovvriereriiiininns [ e 03/03/2008 | 06/01/2034
66285W CY 0|NORTH TEXAS TOLLWAY AUTHORITY ...1,5632,805 | ...... 100.000 .1,500,000 03/27/2008 | 01/01/2038
677561 HA 3 |OHIO ST HOSPITAL FACILITY REVENUE... 1,080,930 13.922] . ,139,220 08/11/2009 | 01/01/2017
842475 WF 8| SOUTHERN CALIFORNIA PUBLIC POWER AUTHORIT ...2,421,560 | ...... 126.412 .2,528,240 2,000,000 04/19/2011 | 05/15/2017

2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: ....7,035,295 | ... XXX. 7,365,360 6,500,000

3199999. Total - U.S. Special Revenue & Special Assessment Obligation ....7,035,295 | ... XXX. .7,365,360 6,500,000

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati

voiL3

010392 ER  5|ALABAMA POWER CO.......cccccouiivinrinniinninniinniisnisssissisnssisssnnssnns | evvene | oo [ eoveenieenns [ WTFE | i 498,750 | .. 114.048 ....570,240 08/11/2008 | 01/15/2016
010392 FE 3|ALABAMA POWER CO 09.686 | . ,151,703 05/18/2011 | 06/01/2021
025816 AY 5| AMERICAN EXPRESS CO..........ccccvmmrimminrrinniiniinniincsnisinsisnisnss | cevene [ oo [ woeenieenns [ SAFE | 10.1,000,140 | ... 120.842 .1,208,420 03/13/2008 | 03/19/2018
0258M0 DA 4| AMERICAN EXPRESS CREDIT CORP..........cccoovviimmmriinneiinnniinnniinnns [ coeine | oo | oveneieeens | JAFE | iiinnn.1,005,500 | o 100.530 .1,005,300 09/16/2010 | 09/15/2015
0258M0 DC  0|AMERICAN EXPRESS CREDIT CORP.. 00.490 | . ,004,900 12/12/2011| 09/19/2016
02666Q J7 9 [AMERICAN HONDA FINANCE CORP........ccccoovvumrimmricmirrerrnrinniennns | envie | oo | veviiriens | WAFE ] 01,997,360 | ... 101.844 .1,018,440 .| 09/13/2011 09/20/2021
03076C AB 2| AMERIPRISE FINANCIAL INC.........cccovsrinmiinninniineinnisncisnisniinnis [ eovenie [ o [eveeienns | WIFE | 1,013,970 | e 112.955 11,129,550 . .56,500 | 12/16/2005 | 11/15/2015
035229 CU 5|ANHEUSER BUSCH CO INC RS cevinnennnnn 499,325 | 107.771 ....538,855 499,836 | .o | s 75 1413 | . .24,750 | 12/04/2003 | 01/15/2014
037411 AN 5|APACHE CORP.........ccooovmriimriiriririnns . CAFES 2,831,400 | 124939 .....ccoeeee 3,123,475 | ..............2,500,000 | .............. 2,720,963 | ..oovvinrinriieiines [ e (30,070) | ..ovvvvvvvciriiniiinnns [ erveniiniieninniiinnis [ e 7.000 [ 1. 5282 [ FALLL | i 297 | s 175,000 | 01/15/2008 | 02/01/2018
037411 AS 4|APACHE CORP v | v | L | | WAFE ] 499,750 [ . 118.539 ....592,695 ...500,000 499,849 | e | 25 12,969 | . 28,125 | 10/02/2007 | 01/15/2017
039483 AY 8|ARCHER DANIELS MIDLAND CO........cccccevrcmmrimrriininnisniinniiniins | eevine [ oo [ weveenieenn [ SAFE | 1,967,540 | ... 118.582 ,371,640 2,000,000 | ... 1,977,373 | e [ 2,966 | ..o [ [ 5460 [ 11 5,669 | MS L | 32,094 | ..o 109,000 | 06/11/2008 | 03/15/2018
00206R AV 4 [AT&TINC......ccooorrrirrrierriisnsisnssneisnnssnnsissnssssssssnsssssssssnnsies | veneee | oo | covvieinnnns | 2 AFE | iinnn...506,500 | ... 103547 | oo 517,735 | oo 500,000 | ..ccooivrrinns 504,836 (1,268) | coooovvrriirninriieniins | errrenivennrisniens | vereennn22800 | 1002221 | FAL | i 4722 | e 13,021 | 09/07/2010 | 08/15/2015
054303 AW 2| AVON PRODS INC........ccoovriiriiirisriinnisniinsisnisssississsiississssinninns | evvene [ oo [ wveeniienns [ w2FE | i 987,460 | ... 113.273 1,132,730 1,000,000 21,667 | . 65,000 | 02/25/2009 | 03/01/2019
06051G ED 7|BANK OF AMERICA FUNDING CORP. I . ...504,850 | ........ 93.042 ....465,210 ..500,000 | o 503,721 | s | e (938) | s i | 3700 3482 | MS L 6,167 | ..cvvvvrees 19,065 | 10/15/2010 | 09/01/2015
06406H BX 6 |BANK OF NEW YORK INC........cccoovimiiiniinriiiincisnicsiescissiens . AFE] 999,150 100.310 | wcvvevieneee 1,003,100 | ....ccocveneee 1,000,000 | ..oooierennn999,221 [ | s T i e [ 002,300 [ 2318 | Jdoci | 9,775 | oo 07/21/2011 | 07/28/2016
06406H BN 8 BANK OF NEW YORK........cccocoovmviinmriinnniinnniinnniisnnsisnnsiinsnsissnninns | vvnene | oo | covvieinnnne | SAFE | i..507,600 | ... 104.305 521,525 | v 500,000 505,062 | ..o | e (1873) | s i [ 03100 [ 2781 [ e | TALT | 15,500 | 05/13/2010| 01/15/2015
06406H BP 3 |BANK OF NEW YORK........ccccoonriimiinniinnirisncsssissiissississsissisnins. | evnnie | oo [weveivenns | WIFE | innn.506,100 | oo 108.861 .544,305 500,000 | ......... 505,134 - 10,606 | . 23,000 | 02/10/2010 | 01/15/2020
060505 BD 5|BANK OF AMERICA CORP............ccccoovimmmriinmniinnniinnniisnniinnniisnniins | eviine | oo | evnneiiinns | 22FE | i 485,285 | L. 99.519 oo 497,595 | ..o 500,000 | ...ccovvvvruns 497,038 | ..o | e IO [ | [ e 4750 ......... 5.135|FA...... ..8972 | . 23,750 | 10/17/2003 | 08/15/2013
06050B AA 9 BANK OF AMERICA FDIC.......ccovvierierereeierinseesenissessessssessessssenes | eneees ..4,043940 | ..... 101.345 14,053,800 4,000,000 4,005,942 | [ (12798) [ | e [ e 3125 1002795 [UD e | 5,556 | ..cccoonne 125,000 | 12/15/2008 | 06/15/2012
06423A AV 5|BANK ONE CORP. s | s e ...1,901,520 | ..... 105.598 .2,111,960 2,000,000 | ... ...1,955,838 16,606 | . 98,000 | 10/25/2006 | 04/30/2015
071813 AU 3|BAXTER INTERNATIONAL INC.......... e [ s | | LIFE 1,848,180 | 110.584 | .............. 2,211,680 | .oooovvennee 2,000,000 | ..coovvrnveee 1,915,862 27,236 | . 92,500 | 11/18/2008 | 03/15/2015
071813 AY 5|BAXTER INTERNATIONALINC.......... SRS (O e | SAFE | 490,625 | ... 117.422 ....587,110 ...500,000 ..2,240 | . 26,875 | 06/23/2008 | 06/01/2018
054937 AE 7 |BB&T CORP......coooriiriniecisss s | enieas e | VAFE | 954750 | 107.060 ,070,600 1,000,000 cerves 1,156 | . 52,000 | 05/05/2006 | 12/23/2015
05531F AG 8 |BB&T CORPORATION.........ccccoorumnnenae I I o T LAFE | 512,500 | 104.243 | .....ccoonev. 521,215 | v 500,000 (1,241) 3.200]......... 2.621|MS...... L4711 8,356 | 07/07/2011 03/15/2016
07385T AJ 5|BEARSTEARNS &COINC................ I IO | | LIFE 1,020,970 | 108.753 | ..o 1,087,530 | ..oocvvrenne 1,000,000 (2,464) 5.700] ......... 5401 [MN...... | oo 7,283 | oo 57,000 | 12/07/2005 | 11/15/2014
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073902 KF 4|BEAR STEARNS & CO INC LATT480 | ... 107.539 489,383 | ..o [ 2,401 5.300 .5.928 | AO... 4,490 | . 26,500 | 05/05/2006 | 10/30/2015
073902 RU 4|BEAR STEARNS & COINC.... 997,260 | ...... 117.235] ... 240 revnrensnsnens | e 7.250] ......... 7289 [FA o] v 30,208 | ..ovevernees 72,500 | 01/29/2008 | 02/01/2018
079860 AG 7|BELLSOUTH CORP........ccoocvemmrvmrrrnns 501,480 | ...... 110.549 | ..cooeerrr.552,745 | ooiirr.500,000 | oo 500,497 | oo [ s (167) 5.200]......... 5.160 | MS...... ..7,656 | . 26,000 | 03/17/2005 | 09/15/2014
084664 AM 3 |BERKSHIRE HATHAWAY FINANCIAL CORP 493,250 | ...... 108.979] ... 852 5.100]......... 5.302 [ JJ....... 11,758 | . 25,500 | 03/14/2006 | 07/15/2014
084664 BD 2|BERKSHIRE HATHAWAY FINANCIAL CORP........cccccommrvmmrrmeiinennnee | eevenee [ oo | evvrriveen [ AFE | 01,236,396 | ... 105.184 | .............1,262,208 | ..............1,200,000 | .............. 1,212,171 (8,472) e | e 4.600 3.835 [MN...... | covcreerirs 7,053 | oo 55,200 | 01/13/2009 | 05/15/2013
084670 AS 7 |BERKSHIRE HATHAWAY INC.......cccovuvireremrnininirirerineriereneesssinennes | vevvee | oo [ evennrinens [ W TFE | 513,500 | oo 101.390 501,458 (3,803) .3.955|MN...... ..3,035 | . 23,750 | 09/09/2008 | 05/15/2012
09247X AC  5[BLACKROCK INC........ovvurirerieirneriniineniesiseissssisensssssesessnssssesens | cenveee | oo | vevevsenenns | WAFE | 2. 3,996,987 | ..... 116.3411 .............4,653,640 | .............4,000,000 | .............. 3,998,054 276 6.250 6.260 [MS...... | coovvrcrennn 73,611 | v 250,000 | 09/26/2007 | 09/15/2017
097023 AW 5|BOEING CO 500,000 | ...... 121.282{ .................606,410 | .................500,000 | ....... 500,000 | ..ovveerrierierinenns [ s 6.000]......... 6.000 [MS...... | coverenrirns 8,833 | .o 30,000 | 03/11/2009 | 03/15/2019
10138M AF 2 [BOTTLING GROUP. 500,100 | ...... 108.336 .................541,680 | .................500,000 | ...ccccoorneeon. 500,024 [ ...voovereirreineins | e (12) 5.000]......... 4.997 |[MN...... ..3,194 | . 25,000 | 04/21/2004 | 11/15/2013
10138M AG 0 |BOTTLING GROUP. 495,925 | ...... 115.849 ... 458 5.500]......... 5.621 [AO...... | v 6,875 | cooverernn 27,500 | 08/23/2007 | 04/01/2016
05565Q BF 4 |BP CAPMKTSPLC 999,350 | ...... 107.256 . 1,000,000 131 5.250 .5.265 [MN...... L1875 | . 52,500 | 11/04/2008 | 11/07/2013
10513Q BD 2 |BRANCH BANKING & TRUST CO 706,100 | ...... 101.900 .... \ 705,000 | .ooovverneeenn 705,151 | oo [ e (139) vt | e 4.875] ......... 4.854 | ..o | v, 15,848 | oo 34,369 | 12/15/2003 | 01/15/2013
10513K AA 2| BRANCH BANKING & TRUST CO. ..2,027,940 | ...... 112.875| oo ....2,000,000 | ..cooovrnenes 2,015,063 (2,738) 5.625]......... 5441 [MS...oo. | oo 33,125 | e 112,500 | 09/29/2006 | 09/15/2016
134429 AR 0| CAMPBELL SOUP CO 500,000 | ...... 103.826 | .................519,130 | .................500,000 | ....... 500,000 | ..oeoveeerierierirenns [ s 5.000]......... 5.000 [JD....... 25,000 | 10/20/2005 | 12/03/2012
134429 AW 9| CAMPBELL SOUP CO 994,900 | ...... 111.576 | ... 1,115,760 | ..............1,000,000 | ...oocvoeneens 995,209 309 rerrnnns | e 4.250] ......... 4313 |AO...... 22,431 | 03/31/2011 | 04/15/2021
14149Y AH 1| CARDINAL HEALTH INC ..828,257 | ...... 116.375 820,658 (7,599) 5.850 .43,173 | 05/18/2011 | 12/15/2017
141781 AV 6|CARGILL INC....... ...1,506,540 | ...... 103.023 | .... (1,624) 5.600 ..84,000 | 06/26/2008 | 09/15/2012
141784 DE 5|CARGILL INC....... 986,180 | ...... 106.955( ..............1,069,550 | ..............1,000,000 | ...c.cc0c00se.995,762 | cooovvrrorieirerrrirns | o 2,099 5.000].......... 5.240 [MN...... 50,000 | 12/11/2006 | 11/15/2013
144141 CT 3|CAROLINA POWER & LIGHT CO 488,750 | ...... 107.185] .................535,925 | .................500,000 | .....cc.cc..... 496,850 | ..o.ooivvviicciinis | v 1,714 5.125] ......... 5517 MS...... 25,625 | 09/14/2006 | 09/15/2013
14912L 2Y 6|CATERPILLAR FINANCIAL SERVICES. 993,430 | ...... 115.030 .... 686 5.500]......... 5.590 | MS...... 55,000 | 09/21/2006 | 03/15/2016
14912L 3U 3|CATERPILLAR FINANCIAL SERVICES. 1,021,215 | ...... 116.898 (1,931) 5.450 ..54,500 | 05/27/2008 | 04/15/2018
166751 AH 0|CHEVRON CORPORATION 998,160 | ...... 106.940 | ... 365 3.950 39,500 | 02/26/2009 | 03/03/2014
17252M  AF 7 [CINTAS CORP NO 2.....oovriiirirerinsiesiiseineessssississssessssssssssessesss | convee | oo | vevevsnninns | o 2FE | i 1,095,994 | ... 101.924 | .... 1,053,541 (8,180) 6.000......... 5.173|JD....... 63,000 | 02/24/2006 | 06/01/2012
17275R AC 6 |CISCO SYSTEMS INC........cecovrvrrnnee 4,033,770 | ...... 116.373 ] .............4,654,920 | ..............4,000,000 | .............. 4,017,148 (3,617) 5.500 ] .......... 5.384 FA....... 78,833 | .. 220,000 | 11/15/2006 | 02/22/2016
17275R AE 2 |CISCO SYSTEMS INC........ccccoevrvenee 509,305 | ...... 115.923| ..coieereer.579,615 | oeeienn.500,000 | ooeiiernee507,059 | oo [ e (816) revnteenenns | e 4.950 ..24,750 | 02/10/2009 | 02/15/2019
172967 BJ 9|CITIGROUP INC 425384 | ...... 100.558 (3,569) 6.000 ..24,000 | 10/10/2003 | 02/21/2012
172967 BP 5|CITIGROUP INC 517,500 | ...... 101.510{ .... (2,922) 5.625 . 28,125 | 01/09/2006 | 08/27/2012
172967 CQ 2|CITIGROUP INC . . 504,345 | ........ 98.971| oo 494,855 | oo 500,000 | oo BOTA3T [ o | e (483) 5.000]......... 4.886|MS...... ..7,361 | . 25,000 | 01/27/2005 | 09/15/2014
172967 EM 9|CITIGROUP INC .| 1FE| ... 497,860 | ...... 106.723 | ... 194 6.125] ......... 6.183 | MN....o. | oo 3,403 | oo 30,625 | 11/14/2007 | 11/21/2017
191216 AV 2|COCA COLA CO... .|..1FE| ... 999,130 | ...... 105.303 | .....coer.er. 1,053,030 | ..oveerrrern1,000,000 | oo 999,160 [ oo | e 30 3.300]......... 3.310|MS...... 08/03/2011 | 09/01/2021
19416Q DY 3|COLGATE PALMOLIVE CO CAFE] 985,540 | ........ 99.537] ... 985,743 203 2450 ......... 2.615|MN...... 11/03/2011 | 11/15/2021
200340 AL 1|COMERICA INC VAFE] 916,070 | ...... 102.252] .............1,022,520 | ..............1,000,000 | ................ 963,548 | ... | e 9,597 FEOSURTTRRO ISP 4.800]......... 6.023 [MN...... | coovereerrrs 8,000 | ..oovrernes 48,000 | 05/05/2006 | 05/01/2015
20825C AN 4| CONOCOPHILLIPS .|.1FE| ... 999,910 | ... 116.411 | oo 1,164,110 | ... 1,000,000 | oiivenr999,938 | e | v 8 5.200]......... 5.201 |MN...... ..6,644 | . 52,000 | 05/05/2008 | 05/15/2018
216871 AD 5|COOPERUSINC.... .|.1FE| ..............2,048,280 | ...... 111.816| .... (7,814) 5450 ......... 4974 1A0...... | v 27,250 | oo 109,000 | 04/29/2009 | 04/01/2015
22160K AB 1[COSTCO WHOLESALE CORP... A GAFE| i 187,776 | 100.926 | .... (1,834) 5.300]......... 5.137|MS...... 18,415 | . 62,540 | 08/15/2007 | 03/15/2012
22160K AC 9|COSTCO WHOLESALE CORP... . | AFE] 998,410 | ...... 119439 oo 150 5.500 ] .......... 5.521|MS...... 16,194 | . 55,000 | 02/13/2007 | 03/15/2017
235851 AG 7 [DANAHER CORP......cvuiiieriieiiieinrissesenssssiessssisssesssssssssssenss | svveees I [T AFE| 2,090,720 | ...... 117557 | oo 2,351,140 | oovvvirnnd 2,000,000 | ..oovvernvne 2,060,910 (8,436) 5.625]......... 5.034|JJ....... 03/20/2008 | 01/15/2018
235851 AM 4| DANAHER CORP........ccovtrimririerieinenissssessesssesssssisssssessssesssnins | nevenne . A[AFE] 513,250 | ...... 1104001 .... 500,000 3.900]......... 3.574|JD....... 07/15/2011 | 06/23/2021
244199 BB 0|DEERE & CO......ccoovvvvrirrierircrines I I I [ FE] 2,211,706 | ...... 113.680] .... 6.950......... 4,650 |AO...... .25,483 01/30/2009 | 04/25/2014
24422E QF 9 |DEERE JOHN CAPITAL CORP......cvorriricriiieierieresineeseeerssieninnes. | cevees .|..1FE| ... 993,800 | ...... 117.776 | .... 5.500]......... 5.585 |AO...... 11,917 10/16/2007 | 04/13/2017
24422E QX O |DEERE JOHN CAPITAL CORP......ccooviverieiririienrinerienisenisssiisssinens | wovenes . | AFE] 501,750 | ...... 101.811| ..coeevvee.. 509,055 | ...............500,000 | ....... 500,863 | ....vveurreerirriinenns [ e (578) revnrennnsnene | e 1.875] ... 1.755 | D | s 365 06/16/2010 | 06/17/2013
24702R  AE 1| DELL INC....oooovvireieeniceieeisenierins N I [ VAFE] s 992,480 | ...... 115.850 | .ovvonrrne 1,158,500 | ..cvoocveneee 1,000,000 | ..cvorverneens 994,785 671 5.650]......... 5.750 | AO...... 11,928 04/17/2008 | 04/15/2018
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254687 AV 8|DISNEY WALT CO....cooovrerrirrrineirnerinnesenssnissenssssissnsssssssssesssssessenes | sennne | oo | evvservnens | W TFE | v 811,250 | e 103.772 .502,566 (2,890) | cvvoeverrererrreineriies | eeereeieerienienees | e 4.700 4124 ...1,958 23,500 | 08/12/2008 | 12/01/2012
25468P CB O [DISNEY WALT CO....cooovrrierinrereniirinnrisrrnenieneseesssisssssessssssssensene | ceenee | oo | vevevnnvcens | WIFE | 2,661,925 | ... 121.200 .... 22,607,919 | v [ e, (15,321) 5875 ... 5.033 [JD.cces | v 6,528 | i, 146,875 | 03/19/2008 | 12/15/2017
25746U AM 1| DOMINION RESOURCES INC........ccccomvremrrrnerierineernneiserssensssesnensnne | eovneee | o [eovervenns | #2FE | 496,250 | ... 104.869 | .... 813 5.000]......... 5.180 [MS...... | v 7,361 | e 25,000 | 06/11/2008 | 03/15/2013
260003 AE  8|DOVER CORP.......ccocumririrrinnierinrinenienissesisssssssiessenessssessinenes. | vevnee | oo | evvesnonens | WTFE | ciiii..3,940,420 | ... 112.995 .............4,632,795 | .............4,100,000 | ...........4,023,008 | ...cocoeovrirrirrmerre | corrrerirenes 17,837 [ e | e | e 4.875]......... 5.430 ...199,875 | 11/03/2006 | 10/15/2015
263534 BX 6|DUPONT E | DE NEMOURS & CO.....ccccovvvuerimrimmeinneinernsiineensnnnee | eevenne | oo | evcvsriinen [ LAFE | .. 2,466,080 | ... 110.841 | ... 2,771,025 | ..............2,500,000 | ... 2,480,802 [ oo [ e 5,385 4750 .o 5.012 ...118,750 | 02/18/2009 | 03/15/2015
263534 BZ 1|DUPONT E | DE NEMOURS & CO.....cccovurirevermremmninninerirenninenrennnne | vevvee [ oo [ evvvrrivens [ W TFE | viiiiii0.990,690 | ... 114.801 77 4.625 ..46,250 | 12/15/2009 | 01/15/2020
26442C AD 6 |DUKE ENERGY CAROLINAS LLC 499,265 | ... 116.456 | .... 500,000 | ..oooverrerenn 899,496 | oo [ e 66 5.100 04/09/2008 | 04/15/2018
26442C AF  1|DUKE ENERGY CAROLINAS LLC.......ovvurririvirineiienineriereseeisnises [ woveees ..1,004,720 | ...... 108.747 | .... 1,000,000 | ...oocoereerrs 1,001,933 | oo | e, (952) 5.750 11/25/2008 | 11/15/2013
26442C AG 9 |DUKE ENERGY CAROLINAS LLC.......ovverrrenrircrineeneniseisenesnisennens [ evneee | o [evveriveeons | WIFE | 498,850 | ... 128.779] ... 121 | o [ | e 7.000 11/12/2008 | 11/15/2018
263901 AC 4 |DUKE ENERGY INDIANA INC......c.covvemrvrmrrrerrerinreneninnisernensnennes | vevvee | oo [ evernriven [ W TFE | i 971,250 | e 107.376 | .... 2,346 3.750 01/28/2011 | 07/15/2020
278058 DC  3|EATON CORP.......cocoriirrirneinerierineisseiseissssssssseenssnssessssssssssssesses | sevnne | oo | evvsnvinens | WTFE | 002,326,536 | ... 115.206 12,355,148 | .o | i 7,205 5.300 08/23/2007 | 03/15/2017
278642 AB  9|EBAY INC.....cocovivirirircrnnrverierinrisninenienisssssssissnssessnssnensensnne | vevnee | oo | evesnronens | W TFE | i 1,972,472 | e 100.685] .... 1,978,593 [ ..o [ 5,396 | .ovoerierieeniinins [ | e 1.625 11/12/2010 | 10/15/2015
29157T AA 4 |EMORY UNIVERSITY......oevviirmiriernniererncirernsisssssinensnssseesssissnns | vevens | oo | eevervenens | WTFE | i 1,647,330 | ..o 120.648] .... 5.625].... 03/19/2010 | 09/01/2019
31677A AA 2 |FIFTH THIRD BK CINCINNATI 740,220 | .....103.588 ] ..............1,035,880 | .............1,000,000 | ...vorvrernneiTA0,220 [ ooocorniirniernciriiis | rvreeerienienernneins | sevenerinesiessneesenins | e | vereens 4750 .... 10/24/2006 | 02/01/2015
35177P AU 1 |FRANCE TELECOM SA 994,680 2125 09/07/2010 | 09/16/2015
354613 AF 8|FRANKLIN RES INC 1,727,898 3.125 10/22/2010 | 05/20/2015
36962G XS 8|GENERAL ELEC CAP CORP 985,115 5.875 03/18/2002 | 02/15/2012
36962G ZY 3|GENERAL ELEC CAP CORP 510,815 5.450 09/11/2003 | 01/15/2013
36962G P6 5|GENERAL ELEC CAP CORP ..1,916,176 cernennn2,169,880 | ..............2,000,000 | ..oooeeree1,960,400 | oo [ e 104 | i [ [ 4.875 08/22/2007 | 03/04/2015
369604 BC 6|GENERAL ELECTRIC CO 998,900 | ...... 114776 | .... 5.250 05/27/2008 | 12/06/2017
370334 BF 0[GENERAL MLSINC.......ccccovvnivrvrinrines ..502,900 | ...... 111.399 5.200 06/09/2008 | 03/17/2015
373334 JM 4|GEORGIA PWR CO. 499,680 | ...... 109.208 .... 6.000 11/12/2008 | 11/01/2013
373334 JT 9|GEORGIA PWR CO. 502,000 | ...... 100.924 | ... 500,000 | ..covvceereeen501,384 | oo [ (B16) e [ [ i 1.300 03/24/2011 | 09/15/2013
377372 AD 9 |GLAXOSMITHKLINE CAP INC ..1,990,300 | ...... 120.361 ] .... 2,000,000 . 5.650 05/28/2008 | 05/15/2018
38141G BU 7 [GOLDMAN SACHS GROUP INC.... 203,938 | ...... 100.132] ... 200,000 | ....... 200,021 6.600 01/25/2002 | 01/15/2012
38141G CM 4 [ GOLDMAN SACHS GROUP INC 2,002,180 | ...... 103.027 2,000,000 ..2,000,882 5.500 09/29/2006 | 11/15/2014
38141G DQ 4 [GOLDMAN SACHS GROUP INC........ccoouomirvcrimriirinninnivnninniseniene | envie | oo | veveeniens | WAFE ] 492,750 | ... 102.033 ] .... 5.250 03/14/2006 | 10/15/2013
38141G EA 8| GOLDMAN SACHS GROUP INC........cvvuvirreriererncnrseisersssennensseninee | onnee | oo | veverneninns | WAFE | 1,219,675 | oo 102.211 | oo ,277,637 | occre1,250,000 | oo 1,238,261 5.125 11/10/2005 | 01/15/2015
38141G FG 4 [GOLDMAN SACHS GROUP INC........ccocomirverirmriirinninnivsninsiveniiene | oveie | oo | vevivsriens | WAFE ] 01,005,690 | ... 102422 .... 1,003,824 5.950 01/11/2008 | 01/18/2018
38259P AB 8|GOOGLE INC.......coovvvrrrrenecn ..1,882,843 | ..... 109.322 .............2,077,118 | ..............1,900,000 | ....cccooouce 1,883,737 3.625 05/16/2011 | 05/19/2021
427866 AP 3 |HERSHEY CO. ..3,688,028 | ...... 117.568 | .... ....3,675,000 | .... 3,682,025 5.450 10/26/2006 | 09/01/2016
428236 AM 5|HEWLETT PACKARD CO....... 1,004,920 | ...... 110.290 | ..ovvoverrrer 1,102,900 | cooonvneee 1,000,000 | ...ocoovvreeee 1,003,155 5.400 02/14/2008 | 03/01/2017
428236 AQ 6|HEWLETT PACKARD CO....... 502,500 | ...... 102.845] .... 500,000 | ..covvieereeers500,662 | cooovoeicieniecin [ v (BA1) [ e [ e [ e 4500(........4.383 | MS...... 05/27/2008 | 03/01/2013
428236 AS 2|HEWLETT PACKARD CO....... ..2,053,800 | ...... 111147 ... ....2,000,000 5.500].........5.152 | MS...... 03/13/2008 | 03/01/2018
438516 AW 6| HONEYWELL INTERNATIONAL INC.......cccovvviiriniinnierienissinciinnns | coviene 503,825 | ...... 104.324 | ... 500,000 | ..covveereees501,010 [ oo [ evvieiiieirend(828) [ i [ e [ e 42501 ........4.071 [MS...... 05/16/2008 | 03/01/2013
438516 AX 4 |HONEYWELL INTERNATIONAL INC.......ccooivrmeirerineniereseessiserinnes | sevenne ..2,041,820 | ...... 117.930] .... ,358,600 ....2,000,000 5.300].........5.029 | MS...... 03/12/2008 | 03/01/2018
44266R AA  5|HOWARD HUGHES MED INST.....c.cocovmrrervnrrerernsissnsnisensnsnessennne [onnne [ | vevverinnes | IFE | i, 997,740 | ...... 106.650 | ...ooouvenee 1,066,500 | .....ccooeue 1,000,000 3450].......3.499 | MS...... 08/12/2009 | 09/01/2014
40429X  VZ  B6|HSBC FIN CORP......coovveerierrrieirerisesiesieseseesssissssessessssessenens. | cevees 500,000 | ........ 99.682] ... 500,000 | ..ovreerrrrres500,000 [ coooeeniecrierinenns e [ | e | e 4.000{.........4.000 [ FA....... 08/19/2009 | 08/15/2012
457153 AE 4 |INGRAM MICRO INC........coeviereiriininiirerirerineeisnissisnssissensssssensene | vevnee | oo | evvenerivens [ W 2FE | 002,122,300 | ..o 103.009 .... (3,060) 5.250]........4.062 | MS...... 11/02/2011 | 09/01/2017
459200 GJ 4 |INTERNATIONAL BUSINESS MACHINES.........ccconmvemermmrermemnennnnenins | vevnee [ oo | wevverinen [ AFE | 2,528,125 | ... 121.088] .... (2,616) 5.700].........5.551 [MS...... 10/12/2007 | 09/14/2017
459200 GR 6|INTERNATIONAL BUSINESS MACHINES..........ccocovvvuirenrrimirrerirenins | coreene . 999,190 | ...... 102.063 | .... \ , 230 2.100].........2.124 |[MN...... 11/03/2009 | 05/06/2013
478160 AQ 7 [JOHNSON & JOHNSON.......ovirririreririrniinrierissieeesiseiensensensninens | evvenes | oo | wovereeninns 1FE| e 2,126,178 | ...... 120.719 | v 2,414,380 | cooovvrerneen 2,000,000 | ..oovrernvene 2,082,646 | ...ocvverierineeiinns | e (12,564) 5.550 | ........4.705 | FA..ccoo.| v 41,933 | i, 04/25/2008 | 08/15/2017
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46625H GY 0|JP MORGAN CHASE & CO ..499,070 111.568 499,377 .83 6.000 30,000 | 12/13/2007 | 01/15/2018
481247 AE 4|JPMORGAN CHASE & CO FDIC TLGP. 499,750 100.965 .... .13 2.125 12/18/2008 | 06/22/2012
48121C YK 6|JPMORGAN CHASE BANK 497,855 107.570 .... 211 6.000].... 09/09/2008 | 10/01/2017
49306C AH 4|KEY BANK NA s 666,980 106.768 | ..............1,067,680 | ..............1,000,000 | ......cc0r00s0.666,980 | .ooovvrrirvrvrrriirerns | v 5.8001.... 11/16/2004 | 07/01/2014
49327X AB  6|KEY BANKNA.......ccoooiiiirnrinciierieinne 107.619] .... 2,113,770 (24,605) 5.450 09/13/2010 | 03/03/2016
494368 AR 4|KIMBERLY CLARK CORP 100.541 ..2,002,419 ..(19,122) 5.625 08/05/2005 | 02/15/2012
494550 AU 0|KINDER MORGAN ENERGY PARTNERS 113.178] ... 1,984,142 (23,977) 6.000 05/13/2011 | 02/01/2017
548661 CH 8|LOWES COSINC......ccccomiverrrerinrrirerienes 498,750 112.078] ... 128 5.000 10/20/2005 | 10/15/2015
548661 CK 1|LOWES COSINC......ccccomivrrrirerinrineirenes ...2,960,340 115,583 .............3,467,490 | ..............3,000,000 | .............. 2,978,282 | ..ccooovvrrviimrirnrns [ e 3,856 5.400 10/16/2006 | 10/15/2016
548661 CQ 8 [LOWES COSINC.......ccccevvviirerniieiirs 111.654 | ... 151 | s [ | e 4.625 04/12/2010 | 04/15/2020
577081 AV 4|MATTEL INC....cccoovvvirrnrinericrieenns 100.643 ..2,511,997 ...(278) 2.500 11/18/2011 | 11/01/2016
581557 AV 7|MCKESSON CORP........ccoccuvrunrrieriiirienes 116.668 | .... 2,577,065 5.700 09/12/2011 | 03/01/2017
585515 AD 1|MELLON FDG CORP.. 107.780{ .... 5.000 04/16/2004 | 12/01/2014
58933Y AA 3[MERCK&COINC......... 1125771 ... 3.875 12/07/2010 | 01/15/2021
59018Y M4 0 |MERRILLLYNCH CO INC 100.727 .... 1,000,104 5.450 01/30/2008 | 02/05/2013
59156R AN 8 |METLIFE INC..... 108.939 ..1,796,461 X 5.000 09/12/2007 | 06/15/2015
59156R AR 9 |METLIFEINC..... 118.954 | .... 1,002,567 [ ..ooovveeririreiernees [ v (298) 6.817 08/12/2008 | 08/15/2018
59156R AW 8 |METLIFE INC..... 101.395] ... 2.375 08/10/2010 | 02/06/2014
594918 AC 8|MICROSOFT CORP........ccccocvvmriins 115.278 | ... 1,729,170 | ...........1,500,000 | oo 1,491,935 | i [ eiriieinnnB98 | e [ [ 4.200 06/24/2009 | 06/01/2019
595620 AH 8|MIDAMERICAN ENERGY CO. 116.773| ... 5.300 04/10/2008 | 03/15/2018
61747TW AF  6|MORGAN STANLEY........ 3.281 5.750 24917 28,750 | 01/20/2011 | 01/25/2021
637432 CU 7 |NATIONAL RURAL UTILITIES......cosvvevrrnnee 101.051 | oo 1,788,603 | oo 1,770,000 | oo 1,775,889 [ oo [ evrerirenenn(33,995) [ o [ e [ e 7.250].......5.236 [MS...... | corvvrrrnnns 42,775 | oo, 141,878 | 05/15/2007 | 03/01/2012
637432 HT 5|NATIONAL RURAL UTILITIES 1134751 ... 5.450 30,656 ...136,250 | 02/15/2008 | 04/10/2017
637432 KT 1|NATIONAL RURAL UTILITIES 997,770 115172 ... 5.450 22,708 | oo 54,500 | 01/15/2008 | 02/01/2018
674599 BY 0|OCCIDENTAL PETROLEUM CORP 999,770 112.029 ... 1,120,290 | ............. 1,000,000 | ovooriirerni999,790 | oo | e 19 | | e | e 4.100 17,083 25,625 | 12/13/2010 | 02/01/2021
68402L AC 8| ORACLE CORP........ccovvrerrirrrcrireireenns ..972,390 115.470 5.250 24,208 | . 52,500 | 10/24/2006 | 01/15/2016
713448 BH 0|PEPSICOINC.... 994,860 116.175| ... 5.000].........5.086 [ JD....... | cococrrereen 167 | i 50,000 | 05/19/2008 | 06/01/2018
717081 AR 4|PFIZERINC.....ccovvvvrvrirririrennne 992,570 107.812| .o 1,078,120 | ..ecererc1,000,000 | coviiiereni998,136 [ oo [ e8| i [ s [ e 4.500 ..45,000 | 01/28/2004 | 02/15/2014
500472 AB 1|PHILIPS ELECTRONICS........cc.convvurnenn. 990,500 114.548 | ... 5.750 03/06/2008 | 03/11/2018
724479 AG 5|PITNEY BOWES INC 985,120 105.774 | .... 5.000 12/20/2005 | 03/15/2015
72447X AA 5|PITNEY BOWES INC rerrs . . ...1,909,040 102.810] ..............2,056,200 | .............2,000,000 | .....cccoc.. 1,954,437 | ooiioiiiiiciinnins [ v 9,848 | i [ [ i 4.750 11/15/2006 | 01/15/2016
693476 BM 4| PNC FUNDING CORP......ccovturriiimerierinsesensseisesssssssessensseseseenas VAFE] 998,790 101.798 2700 ... 2726 [MS..o. | coviririeenenn 7,850 [ o, 09/14/2011 | 09/19/2016
69351C AC 7|PNC FUNDING CORP FDIC TLGP. .| 1FE]| ... 999,331 100.997 .... 2.300 12/17/2008 | 06/22/2012
742718 BZ 1|PROCTER & GAMBLE CO . .|..1FE| ... 986,000 114.288 ] .............1,142,880 | .............1,000,000 | ..oovoiirreen993,613 [ oo [ v 125 | i [ e [ e 4.850 \ 12/20/2005 | 12/15/2015
742718 DA 4|PROCTER & GAMBLE CO......cocovvverrireieinrieirinins | 1FE| ... 969,560 110.955] .............1,109,550 | .............1,000,000 | ....cccccoeeei987,254 | oo [ v 02 | e [ [ i 4950 ......5478 | FA......| coeeeeeeen 18,700 | e 49,500 | 08/08/2007 | 08/15/2014
742718 DN 6|PROCTER & GAMBLE CO.......cccooovrvmrvrerireirneriniins .|..1FE| ... 505,780 118.015| ..ovvererer.590,075 | oviiirer.500,000 | oo 504,370 [ oo [ e (509) | o [ e [ e 4.700 23,500 | 02/10/2009 | 02/15/2019
743315 AN 3|PROGRESSIVE CORP OHIO AFE] 998,920 103.912| .ovvrrineee 1,039,120 3.750 08/17/2011 | 08/23/2021
743674 AT 0|PROTECTIVE LIFE CORP......ccorivtrrireernriseriesieseseesesissesssesiesseens ...1,945,940 106.261 | ..............2,125,220 | .............2,000,000 | ..ovveeree 1,978,043 | oo [ v 1001 | e [ e [ e 4.875 11/29/2006 | 11/01/2014
74432Q AJ 4 [PRUDENTIAL FINANCIAL INC 954,380 108.397 .... 5.500 06/23/2006 | 03/15/2016
74432Q AY 1|PRUDENTIAL FINANCIAL INC . . 985,866 109.785] .... 6.100 12/14/2007 | 06/15/2017
69362B AY 8 [PSEG PWRLLC.....ccoovivieririieisiisiesiereiesi s sesseios . 514,200 103.858 | .... 1290 | civvrreeree800,000 | v BI3877 | v [ vvrrrieeneenn(323) [ i | e | e 4.150 09/22/2011 | 09/15/2021
74456Q AL 0 |PUBLIC SERVICE ELECTRIC & GAS........cccovvirermrriereriersrirererineens .1FE 1,027,130 107.346 | ...oovvvenee 1,073,460 5.375 04/21/2004 | 09/01/2013
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744448 CC 3|PUBLIC SERVICE CO COLO. ..994,600 | ...... 118.221 .995,744 460 5.125 .5.195 05/28/2009 | 06/01/2019
78008K BS 1 [ROYAL BANK OF CANADAL........cooummrmmrirninnninnrinsnsrerisensenissnnnnns | ceereee | | vevvvvicens | LAFE | iii..997,600 | ... 102.790 | .... 421 2625]......... 2673 07/07/2010 | 12/15/2015
797440 BG 8| SAN DIEGO GAS & ELEC CO.....ccoveeerermrieriseirnsninseiserisssenensssnennee | eevnne | oo | evcvservnen [ AFE | 2,194,346 | ... 1145851 .... 2,197,108 656 5.300]......... 5.338 05/16/2007 | 11/15/2015
78387G AL 7 [SBC COMMUNICATIONS INC.......oecerrremrirerirerirneernninniserinnesensene | conveee | oo | vevevsreens | WAFE | 1,005,210 | ... 4717 | e 1,147,170 | ........1,000,000 | oo 1,003,033 [ ..o [ s (585) 5.625]........ 5.547 12/18/2007 | 06/15/2016
822582 AJ 1| SHELL INTERNATIONAL FIN......ccoosveeriirrnrinennnniseerenninsnssensenenes | vevinne | R | ceveriiec [ LAFE | ciiii00.993,500 | ... 116.035] .... 582 | cooerierineiiseineines | eeerensieeneenienies | ereeens 4.300 4.384 03/03/2010 | 09/22/2019
822582 AM 4| SHELL INTERNATIONAL FIN......ccovvviirrnerrnrnereneseinnniennrvenrenenes | vevevee | R | evvveive [ WIFE | ciiii0...995,280 | ... 116.747 397 4434 03/18/2010 | 03/25/2020
824348 AN 6| SHERWIN WILLIAMS CO.....coooorrerrinernriseineeinseisssisesesenssssissesenses | vevinne | oo | evcvsriinen [ LAFE | 1iii002..3,008,210 | ... 105.373 ] .... (1,206) 3.125 3.080 12/16/2009 | 12/15/2014
85744N AA 9| STATE STREET BANK & TRUST CO.....cccoovuvvrevivrernrrnerrnerreneneinnnes | eevvene | [eovervenns | WIFE | 3,377,633 | ... 112.218] ... 267 5.300]......... 5.310 11/09/2006 | 01/15/2016
85771S AC O [STATOILHYDRO ASA.........osvirimernerinreneninsissniensenensnesiseesssssnseens | conveee | R | vevvsvicons | AFE | iiiii...998,480 | ... 104.938] .... 296 2.900]......... 2.933 10/07/2009 | 10/15/2014
86787G AG 7 [SUNTRUST BANK.......cccormriiriririiierinerieniesessseinnisesiensnensensnnes | onnee | oo | vevernneens | 2 2FE | i 295,184 | ... 104.099] .................326,871 | ................314,000 | ....... 304,869 | ....ccoovvviieiiiii | e 2,169 5.000 5.893 08/15/2007 | 09/01/2015
871503 AG 3 [SYMANTEC CORP........ccocvtrirmirirniirernrineirenineiessnsisensnisessenssissninnes | eoneeee | oo [evnrveronen [ W 2FE | 1,978,120 | .o 101.663 1,981,149 | | e 3,029 2.750 .3.021 05/12/2011| 09/15/2015
871829 AL 1|SYSCO CORP.......cccovvvinirrmrrrerireririsnrinssrisesienesesssnisssssessnssinennes | vevnee | oo | evceerinens [ W TFE | ciii00.3,023,130 | ..o 117191 ... 3,015,514 (2,109) 5.250 5.150 02/14/2008 | 02/12/2018
87612E AV 8| TARGET CORP......coovviiiirriircrnrircisrinersnneiesssisssesisensninessessnnens | vevens | oo | eeveronerees | W TFE | 997,130 | oo 110479 .... 244 3.875] ... 3.910 07/13/2010 | 07/15/2020
88165F AC 6| TEVA PHARMACEUTICALS........cccovvvmriverrerinerenensesenssessnensenenee | eovnene | o [eoverreens | WTFE | iiii..997,600 | ... 101.709] .............1,017,090 | ..............1,000,000 | .....cce0ee00rn 997,855 | oovoorviniiirirenis | o 55 2400]......... 2451 11/17/2011| 11/10/2016
88166C AA 6| TEVAPHARMACEUTICALS........cccooevvnicnnivciincivecinnicnnicciiesisennnns [ evene | R vt [ LIFE | ..998,760 | ... 104.136 .... 237 3.000 3.027 06/15/2010 | 06/15/2015
883556 AS 1| THERMO FISHER SCIENTIFIC INC........cocovurrmrrrerirmreneessnrnerrenres | vevnee [ oo | eevveriven [ LTFE | 12,039,580 | ... 105.699 ..2,031,461 (8,119) 3.200 .2.703 02/03/2011 | 05/01/2015
87244E AG 7 |TIAA GLOBAL MKTS INC.......ccoovriiirirricnninnicnisniinsisnisssissiienes | eenie | oo | vervveniens | WAFE ] 001,999,480 | ... 105826 .... 1,999,826 106 | oo [ | e 4.950 4.956 07/09/2008 | 07/15/2013
89152U AA 0| TOTAL CAPITAL.....ovverrnrrrnricererinsrisenienesssessssssensesssssssenssssssenes | enneee | R [ ovevoveeens | WIFE | 02,031,520 | ... 105.902 ... 2,020,932 (5,214) 3.125]......... 2.829 12/09/2009 | 10/02/2015
89233P 4R 4 |[TOYOTA MOTOR CREDIT CORP.........cccoeuvriviininnisnniiniisnisniinns | evvie | oo | veriveniens | AFE | 1,398,054 | ... 103.318] .... 1,398,416 362 2.800 ] .......... 2.830 01/05/2011 | 01/11/2016
91159H GW 4| U SBANCORP.......ccosvvvrricrinrriceineinsnssssnensensseesssnssssssessesssensnns | eonseee | o [ wovevreeens | W TFE | 1,019,700 | e 101.631] .... (6,894) 2.000 1.109 03/16/2011 | 06/14/2013
90261X FA  5[UBS AG.....osiiiriniieierineiineineiissiessesssesssssissssesssssssessssssssssssanses | vonvee | oo | vevvenninns | 2 AFE | iiiiininn.993,780 | ... 103.607 553 5.750 .5.833 04/22/2008 | 04/25/2018
90520G AA 4 [UNION BANK CALIFORNIA NA.........cocuimevmmineennninerinerinsenenissesenes | oneee | oo | vevernencnne | WAFE | i 3,071,471 | oo 108.220 .............3,214,134 | .............2,970,000 | ......0.e.0.3,023,568 | ..oovvooivocrimrincnns [ e (10,601) 5.950 5.480 . 01/19/2007 | 05/11/2016
907818 CV 8| UNION PACIFIC CORP......ccccceevmeririnriicnnisciinninsisnsisniisssinsisennns | vevene [ oo [ evesniieens [ W2FE | v 481,580 | .. 109.656 .................548,280 | .................500,000 | ....0ccc00er..n. 490,684 | .oooooiviiiiiiiveins | 2,742 [ oo | v | s 4.875] ... 5.550 24,375 | 06/11/2008 | 01/15/2015
911312 AH 9| UNITED PARCEL SERVICE INC.......cccccovuvrrmremrenrrnernerrmrenenssninnens | vevnee | oo | eevverinen [ LTFE | 1,998,040 | ... 119.834 | ... . 178 5.500]......... 5513 [JJ....... ....110,000 | 01/10/2008 | 01/15/2018
911312 AL 0|UNITED PARCEL SERVICE INC.......ccoccovvrmmrirrrimnrrneieerverisnessennees | vevinne | oo [ evcvsriienne [ LAFE | 1ii00..2,055,200 | ... 106.698 | .... 2,026,636 | ...ocvvncrirrieriinens | s (11,226) 3.875] ... 3.257 [AO..cc.. | oo 19,375 | e 77,500 | 05/21/2009 | 04/01/2014
913017 BM 0| UNITED TECHNOLOGIES CORP..........cocoormevmmminenrrerrnernenirenesenanens | vevnne | oo | eervverinens [ WTFE | 1,996,120 | ... 118.293 ..1,997,450 354 5.375 107,500 | 12/06/2007 | 12/15/2017
913017 BR 9 [UNITED TECHNOLOGIES CORP........cccocriermrrririrnreinnrernnserennnes | eoveeee | oo [rvvrivvonen [ WFE | 1,499,965 | ... 112.695] .... 1,499,996 | ....coovvvrivciinii [ e () | cvvrrrererinnienienins [ | i 4500]........4.500 [AO...... | ceooeereee 14,250 | e 67,500 | 03/31/2010 | 04/15/2020
90333W  AB 4| US BANK NA......ccoovririririnerinsrineriesineesssnisssssensssssnensssssssssssssinsene | sevvnee | oo | eevenerinens [ WTFE | v 499,125 | i 109.760 | ...c..evv.....548,800 | ..ovvrereern500,000 | covoirinennnid99,797 [ oo | e 88 6.300......... 6.321 [FA oo | o 12,863 | e 31,500 | 02/01/2002 | 02/04/2014
920355 AF  1|VALSPAR CORP........ccccommrimriinriniirerinrinsicsnissiesienisssississsssenssins | vevene | oo | evvesniieens [ W 2FE | 11i0000...3,643,200 | ... 121.303 ] .... . (21,242) [ oo [ e | e 7.250 ] ... 4.006 | JD....... ceevenen. 108,750 | 09/14/2011| 06/15/2019
92343V AQ 7 |VERIZON COMMUNICATIONS INC......cccevvvrvrmnrcrnrirerersrirenennnenes | vervene | oo | evvvrrerees | AFE | i 3,417,275 | . 135.073] .... 3,290,810 | covvucvererernenrneinens | e (100,756) 8.750 | ......... 3.505 [MN...... | vcrvrrrrnnes 36,458 | .ovvvrnee 218,750 | 09/27/2010| 11/01/2018
923440 AA 3| VERIZON NEW JERSEY INC........cccccovvvimivmmrinrinniinnivcnveniisnieniennns [ evsnie | o [eoverivenns | WIFE | 1,026,990 | ... 100.165] .... ...1,000,000 | .... 1,000,181 (3,923) 5.875]........ 5.468 |JJ....... 26,764 58,750 | 12/04/2003 | 01/17/2012
92344S AP 5|VERIZON WIRELESS CAP LLC......c.ovvvmirrmrinerrnnninerienineneniseesenees | ceeees | oo | vevernenenns | WAFE | iiiiiinn.499,830 | ... 108.646 .................543,230 | .................500,000 | ...coorvvernecns 499,922 5550 ......... 5.558 |FA...cc.| covvvreris 11,563 | oo 27,750 | 03/10/2009 | 02/01/2014
931142 AS 2| WAL MART STORES INC........covvucmrirerinrinciirnnisniesiicnnisesenissiennes | vevene [ oo [ evesniieens [ WIFE | 1001..2,268,860 | ... 109.355] ... 22,058,252 | ..o [ e 38,666) [ oo [ [ i 7.250]......... 5.094 |JD....... 10/26/2005 | 06/01/2013
931142 BY 8|WAL MART STORES INC......cocevvvrrrimrieereneeersnsessseessesssessssssesess | evveese | oo | evveerieenns | AFE | ciiiieiinnn. 957,940 | ... 111.988 | ..o 1,119,880 | .ovverrerc1,000,000 | oo 982,188 [ oo [ v BA3 | s [ e [ 4500 ......... 5.062 [JJ....... , | 12/20/2005 | 07/01/2015
931142 CL  5|WAL MART STORES INC.........ceevuomrirerimrinceirerisnieniiennivcnieninsiennes | ceveee [ oo [ evernioven [ SIFE | viiiii...504,695 | ... 104.858 | ......cce0e....524,290 | ...oeireer.500,000 | oo 501,331 [ [ eeiriieeieecd(985) [ e [ e [ e 4250 ......... 4.036 |AO..... [ coovercrirs 4,486 | ... 21,250 | 05/27/2008 | 04/15/2013
931142 CP 6| WAL MART STORES INC......cccosvvumrrrerinrinenrsniseessnnsnesssessssesensennes | vennee | oo | eevenerinens | WTFE | v 492,250 | oo 112.039] .... revrnrenneneenn BIAB0 | s | B89 [ | | s 4.125] ......... 4317 |FA....... 8,594 20,625 | 01/30/2009 | 02/01/2019
931142 CZ 4 |WAL MART STORES INC........cevvuevrrrerirmriiverierisniesiinniinenienesssiennes | vevvee | oo [ evernioven [ TFE | v 498,095 | ... 106.932] .................534,660 | .................500,000 | ......ccrroon. 498,292 32501 ......... 3.295 [AO...... | covrreerirns 2,979 | oo 16,250 | 10/18/2010 | 10/25/2020
25468P CE 4 [WALT DISNEY COMPANY.......cocomerimririniseererinersenssensseesssnsnssssnenins | vnnes | oo | veverneniens | 2 AFE | 1,008,990 | ... 118450 .............1,184,500 | ..............1,000,000 | ......cc.o..c. 1,005,107 5.625]......... 5.500 [MS...... 16,563 56,250 | 05/22/2007 | 09/15/2016
947075 AD 9| WEATHERFORD INTERNATIONAL.......cccocruveivnmriniirerimreneniininnns | vevvee [ oo [ evvvrriven [ o 2FE | ciii0000..2,293,640 | ... 111.264 | .............2,225,280 | ..............2,000,000 | ........ 2,280,887 6.000]......... 3.466 [MS...... | ccocvverinne 35,333 | et 60,000 | 09/07/2011| 03/15/2018
949746 FJ 5|WELLS FARGO & CO.....ccoovremrvrerinrinerrnseiserserissesenssssisssssessnesnes | vennse | oo | eevvserinens [ W TFE | v 495,440 | . 104.958 .... 523 | cooeriereneeinrineies | reeerssnnenenienees | e 4,950 ......... 5.069 [AO...... | coverrerrne8,156 | i 24,750 | 12/12/2003 | 10/16/2013
94980V AA 6| WELLS FARGO BANK.........covverirrinnrierireieninniiesinenienenesseninenes | eenee | oo | vevernnncens | WAFE | 002,862,360 | ... 104.329] .............3,129,870 | ..............3,000,000 | ............. 2,941,262 | ..coooivririvririrns | e 16,915 | v | e | e 4750 ......... 5.444 |FA....... 10/17/2006 | 02/09/2015
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94974B ET 3| WELLS FARGO & CO.....ovvveererieeiieeieseessiesesessiesssssisssssssssssenees | neees v | | WIFE | i .504,700 | . 105.572 527,860 | covvvvrrreree500,000 | oo 502,835 | o [ veereirnenennnn(965) [ o | e | 3750 [ 1000003532 [ AQLc | e 4,688 | ..ooovrnenne 18,750 | 01/13/2010| 10/01/2014
94974B EV 8 |WELLS FARGO & CO......vvuurirriiriririisriseriesieresessssisessessiennes | wovenes | | WIFE | 997,930 | e 109.668 .1,096,680 | .. 11,500 | . 23,256 | 03/22/2011 | 04/01/2021
03746A AC 4 |APACHE FINANCIAL CANADA CORP.........c.covvumeririreerneinerissinenes | neens [ [ VAFE] 915,980 | e 109.782 | ..o 1,097,820 | ..oooovvreneee 1,000,000 | .overeereenn962,062 [ oo | errrreerneen Q948 | e [ [ 375 [ 0050625 | MNL | 5,590 | cooovrirnens 43,750 | 10/24/2006 | 05/15/2015
064149 C8 8|BANK NOVA SCOTIA HALIFAX . JERSTTROPOONY OO Bl FE] ...1,006,880 | ...... 109.122 1,091,220 ....1,000,000 ..20,417 | .. ...21,875 | 04/20/2011 | 01/13/2021
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation [N 249,694,856 | ... XXX........ 272,127,939 246,614,000 . .(377,239) 3,239,047 | ......11,183,431 | .... XXXeooen [ e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) . . SRR IR 249,694,856 | ... XXX.ooooe | corrinens 272,127,939 | .......... 246,614,000 | ..........248,968,327 | ....cccoiviiennnn0 | s (377,239) 3,239,047 | ....... 11,183,431 | ... XXXovws | o XXX......
Totals
7799999. Total - ISSUET OBlIGAHONS. ...t | eonnsenens 523,668,304 | ... XXX.oooooe | v 565,166,271 | ......... 515,284,000 | .......... 521,184,823 | ..oovovvriniiinnn0 | i (1,438,713) 5,545,464 | ...... 21,207,896 |..... XXXeoioo [ e XXX......
7899999. Total - Residential Mortgage-Backed Securities ....246,639,225 .254,066,146 241,071,319 ...245,188,838 | ..ccooovriierinn0 | s (1,038,086) | .... 841,747 | .......8,934,915 | ..... XXXoovwe | e XXX......
8399999, Grand Total = BONGS............cvurereiierieiiiieiiieiiesiesissesesisssie s ....770,307,529 819,232,417 756,355,319 ..766,373,661 | ..ccovcrverininn0 | s (2,476,799) | .... .6,387,211 | ....... 30,142,811
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)
000375 20 4| ABB LTD...cvuuuiieiririeriieisiseiie s sessssssessenssens | eneien Fool v 4,500.000 | .oovorererieiririnne 84,735 | ........ 18.830 | oo 84,735 | ...... 91,063 | ooovveirerierinrines | e | e (6, ,329) | oo | L 12/09/2011
250639 10 1|DESWELL INDS INC.......occorirrinrrrnerrerineerseinseiensensssenssssisessssssesssssssnnes | coneeene | For [ creinnrrnn23,443.000 | oo 50,402 | 12150 | i 50,402 | .o 55,241 | ..ocveeeeiseiei 250 12/22/2011
Y23592 20 0|EUROSEAS LTD.....ccoovirimriiriinineiisiinerienienisnsessnisenssesssssssensssessessenssnes | connveee | Foo [ covviirenrnn,382.000 | v 10,298 | 100i010i2.350 | oo 10,298 | o 15,512 | oo 307 09/12/2011
63905A 10 1 [NATUZZIS P A....ovvviinriiniineineesscisnssssisssiesisesssssisesssssssssssssssssssenss | wovsene | oo | e 17,2000000 | oo 38,700 | iii0i2.250 | 38,700 | e 48,142 12/14/2011
780259 20 6|ROYAL DUTCH SHELL PLC.....ovveceerveeeveeveeeeeneeessisssssssnesssnssensesnssnssens | conviene | For | cevviirnrenn1,400.000 | ovvvovieriennennn 102,326 | 0000 73.090 | oo 102,326 | 91,046 1,000 09/19/2011
88579Y 10 1 [BM CO.oiiiiiciriiieiesieisesesissiessiensssissesssssssssssssessssssssssssssssnssens | conneens | eene | evveerennenens ;0000000 | wovivieriierirnnnn 122,695 | 10081730 | o 122,595 | L 117,924 577 11/28/2011
002824 10 O|ABBOTT LABS......cccoovvnrrrerirnrinericnissinesinnsiensensssessssssssnsensessssesssnsnnses | connvene | vone | oneeirenenns1,200.000 | vvvivcvievininrnnrn 87,476 | 10000056230 | oo 87,476 | . 59,015 | .o, 576 08/18/2011
00430U 10 3| ACCELRYS INC.....covvucririrrirneineiinsineeneeiseisssssssssssssessssessessssssssssssessnens | eevnens | eee | eevernennnnsnn2yD00.000 | oo 16,800 | ciiirren8.720 | i, 16,800 | e 17,513 | oo 12/22/2011
012423 10 9|ALBANY MOLECULAR RESH INC........cccovvvmmrimerirerirnienininninesisenneniennnenes | cevnnne [ e | crereerendd0,000.000 | 1o 117,200 | 00000002930 | covivciieinnnnn 117,200 | e 121,868 12/16/2011
032332 50 4 [AMTECH SYS INC.....ooovirrrinrineirneineirnerissiieniesssseesssissssessssssssssssessesss | convenns | eone | vneirnenensn 7,500,000 | wovvivciireririiinnnn63,825 | 18510 | o 83,825 | . 67,978 12/22/2011
039483 10 2|ARCHER DANIELS MIDLAND CO.......ccosrrimrrmmrirerirnrernininnnnerneninensenisnens | conrvene | vore [ inerirerennn3,500.000 | v 100,100 | .......28.600 | oooviiiicienne 100,100 | ... 98,446 494 12/09/2011
00206R 10 2| ATET INC....evvieiericiieieereienesieiesienensseeenssssseseniensssesesssssesessessens | seveenes | eone | seveerrenenendy500.000 | i 136,080 | ........30.240 | oooiiciiinnenn. 136,080 | oo 126,555 | oo 1,075 11/28/2011
052660 10 7 |AUTHENTEC INC.....c.ovvviviiriieierinninerienseessssissnssessenessensensssssssssssesnnes | connnene | vone | oveennnnn10,000.000 | o 32,100 | 03210 | e 32,100 | oo 28,700 | vvevvrerierisnieniinns 12/19/2011
05366Y 10 2 [AVIAT NETWORKS INC.....ccoovvvreririneirrineiserinsinensseisessessssssssensseesenss | eovsees | eene | veerrnnnn30,000.000 | covvvvvviicirerrnnnn54,900 | 1830 | i 54,900 | oo 52,614 12/14/2011
054540 10 9| AXCELIS TECHNOLOGIES INC........ccocovvvrmremrerrinerreninerseniseensenesennssinee | cennvene | vone | orernneenn70,000.000 | oo 3,100 | 1330 | ciiiiinieenn93,100 | oo 93,797 12/19/2011
00246W 10 3| AXTINC.....ccvviiririireiriicciisrcienissicssissiesiensnssssissssssssssssssssssssnssens | connvens | e [ vereennenni 20,000,000 | i 104,250 | 8170 | i 104,250 | e, 112,613 12/16/2011
064058 10 0|BANK OF NEW YORK MELLON CORP.........cccovvvmerrremrnnnrnerirensnensseniseens | conevene | eone | ineeinennnni2,000.000 | oo 39,820 | 10019910 | 39,820 | oo KIS 72 130 12/09/2011
110122 10 8|BRISTOL MYERS SQUIBB CO . I~ 44,050 | ... 34,823 | s 412 | . . . | 08/12/2011
056032 10 5| BTU INTL INC....cooivimemriirieiieniesesees it esssseeas ...30,000. .78, —s ,000 | ...... 93,925 | ..o (15,926) | \ . . | 1212212011
131193 10 4|CALLAWAY GOLF CO... el rervnrneennennnn 110,600 | e 110,587 195 13 . . . | 12114/2011
13123X 10 2| CALLON PETE CO DEL......cccovvvrerrrrirrriernnns .....4,000. .19, v, ,880 | ...... 19,800 80 . . | 09/12/12011
191216 10 0| COCA COLA CO...ovvvvmiirriririineise it . cereeennB9. revrneennnnennnn 139,940 | 132,410 | oo 1,175 7,530 | . .| 11/28/2011
205887 10 2|CONAGRA FOODS INC COM......... .....1,500. .39, ceevenen 2B ,600 | ...... 34,783 | .o 360 4,817 | .4, . . | 08/12/2011
20825C 10 4| CONOCOPHILLIPS........cooorrircrinrireeiirriseirsssissiseensssisssssssesssssnssssssessssnnens | eovnene | veee | eevensernnnsen 1,000,000 | voviriviiviinniirnneren 72,870 | 1. 72.870 | o 72,870 | e 64,973 660 7,897 | . . | 08/18/2011
209115 10 4| CONSOLIDATED EDISON INC......cccovvvmmvirrererrnnnincrierimsenenssnissssessnsnsnens | conerene | vone | oneeinerenss 1,500,000 | o 93,045 | 10000062.030 | v 93,045 | oo 82,889 1,110 ...10,156 09/09/2011
222660 10 2 [COURIER CORP......cccovrirriririnrrnrirernniseirerneissssssensssenensssssensssssnsesssensnns. | onerens | oven | vvenernnneen8,700.000 | v 78,591 |1t 11730 [ i 78,591 | 49,793 1,407 ...28,798 | . . . | 09/13/2011
228903 10 0| CRYOLIFE INC...c.ovvvrrerererrrinirnerierineessniseeserissssssnsessssessssssssssssessnssnens | voneeene | vone | cveennnenne 17,400,000 | wovivicririiininnnnnn83,520 | 1800 | covoiiiiiiciennn83,520 | oo 77,381 | oo 6,139 | .6, . . | 12/15/2011
25382P 10 9| DIGITAL ALLY INC...oovviiirieirinrirereninereninesesniensssesesssessensssssssenssensnsssees | eoverens | ove | sevvenenenn 18,200,000 [ ovecievivcioviiniieennn 7,920 | 100000800 | i 7,920 | e 12,203 | oo .(4,283) o . . . | 12/07/2011
260543 10 3| DOW CHEMICAL........ccovvrrrrrirneriererenssniseissssnsssensssssssssesssssssessssessnnss | conseene | eone | soverernenrnnnens 100000 | wviiiicrirniiininnnnnnn20,132 | 10000028760 | oo 20,132 | o 20,621 175 175 08/12/2011
263534 10 9 |DU PONT E | DE NEMOURS & CO......ccovvurirmrrrrnrirerinnneirennsisesimsisenssnseniens | rovrinne | vene | cveirnnennnnni 2,300,000 | oo 105,294 | ... 45.780 | v 105,294 | 104,440 | ..o 615 12/09/2011
ELEMENTS ROGERS INTERNATIONAL COMMODITY INDEX TOTAL
870297 80 1|RETURNETF 223,056.000 . 2,018,160 (119,953) | . . . | 12/20/2011
291011 10 4|EMERSON ELECTRIC CO B - 1,300.000 | ...ccooeerrrerrren...60,567 | ........46.590 | ...ccoooinncee.. 80,567 | ... 58,165 520 2,402 | .2, . . | 08/18/2011
30162A 10 8|EXELISINC....ocevieiiieeieiercerieieeieeeseseisissssessssssssssnsesssssssesesssssssssenies | eveenes | vone | everrerinnnnn2y000.000 | wovvicviiiiiiiinnnn 18,100 | 9,050 | e 18,100 | e 21,746 .(3,646) R (3, . . | 11/04/2011
30231G 10 2 [EXXON MOBIL CORP.......cccvverrieimerienrreniseesenssssssnssesssssessesssssesssssssssnes | wonneen | vene | cvveneernenens 1,600,000 | wovivicrireiirnennnn 135,616 | 100 84760 | oo 135,616 | oo 116,926 | oo 752 ...18,690 | . . . | 08/30/2011
337932 10 7 |[FIRSTENERGY CORP......coovvirirririinriieisnieiessssiessssssssnssesssssssssesssnssssensns | eonerens | wvee | coverennernnnen 190,000 | vovvivvireriininnnnn33,225 | 11000 44.300 | v 33,225 | i 31,094 413 2,131 e | .2, . . | 08/12/2011
357023 10 O|FREIGHTCAR AMERICA INC......cccovvonirrrrinererinrerncesssisensensnsessnssensenns | conneene | eone | vneernennnni2y000.000 | oo 1,900 | 10000020950 | oo 41,900 | e 34,419 - 7,481 |. \ . . | 08/22/12011
359360 10 4 [FROZEN FOOD EXPRESS INDS INC......cccooeverrierrireiersinireenieniessssneneens | evvereee | eoee | wvererenennnn,942.000 | oo 12,825 | 01290 | v 12,825 | L, 26,464 | .o (13,639) | \ . . | 11/30/2011
382410 40 5|GOODRICH PETROLEUM CORP........coocemieirinerrnrrnenieniseessensssssessensnees | conneene | eone | oneernerenn3,000.000 | wovivicriiiirninnnnnn68,650 | 1013730 | coviiiiiici...68,650 | ... TA261 | oo .(5,611) | . . . | 12/15/2011
419879 10 1 |HAWAIIAN HOLDINGS INC oo | e 7,500.000 | e 43,500 | il 52800 | e 43,500 31,202 | o . . ..12,298 | . . . . | 08/24/2011
42805E 30 6| HESKA CORP......covuieiieriteetesissisesissise st ssssias | essians v | errrnenennn2,000.000 | oo 14,600 | 72300 | e 14,600 | e 14,152 | oo [ e | e 448 1212172011
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438516 10 6|HONEYWELL INTERNATIONAL INC..... .1,000.000 .54,350 47,048 | .o 372 7,302 09/01/2011
439038 10 0|HOOKER FURNITURE CORP. .29,822 21,658 | ..o 260 8,164 08/18/2011
45245A 10 7 [IMATION CORP....coourirrirrieiieseeeeresise st . 114,600 | ....... 125,247 | oo (10,647) 12/19/2011
458140 10 O|INTEL CORPORATION........coovrivirriaerireriicrirenes v 24.250 157,625 | ....... 138,681 | oo 945 18,944 12/20/2011
459200 10 1|INTERNATIONAL BUSINESS MACHINES.........cocomiimrimiirriciiineisiieeineees ...300. .55,164 | ....... 183.880 55,164 49,721 | oo 225 5,443 08/18/2011
461203 10 1|INVACARE CORP . .6,000.000 .91,740 191,740 93,822 75 (2,082) . 12/14/2011
464287 50 7|ISHARES S&P MIDCAP 400 INDEX ETF......evorieieirerineireiiesiseerseisneinns 20,987.000 1,838,671 1,838,671 1,745,609 | ..ooovviieicieiis 13,112 .93,062 12/20/2011
46564T 10 7 [ITERIS INC.....oouvirieiieiieieiiesiiesie s .39,305 38,485 | ...ccvvriieriiriiii 820 12/19/2011
450911 20 1 [ITT CORP.....cooiirtiiiieiieeie st 119,330 16,798 91 325 2,532 09/09/2011
46625H 10 0|J P MORGAN CHASE & CO......cccoevvmivrririiriiirinns .36,575 38,179 | s 138 .(1,604) 12/09/2011
478160 10 4|JOHNSON & JOHNSON.......cccoommrvrrirnrineinne 163,950 | ....... 159,494 | oo, 1,881 4,456 11/28/2011
494274 10 3| KIMBALL INTLINC....oouiiiiiiiiieniiniisiietieesiesiesisessessssssesssesssesessssesssenes 76,471 85,995 625 500 .(9,524) 12/19/2011
494368 10 3| KIMBERLY CLARK CORP......coovtumiiiieiierieeiieeise s .36,780 34,389 350 350 2,391 08/30/2011
50075N 10 4| KRAFT FOODS INC......covveririerinriieriirirserisnrnnerieriesesnssssnssessessnensssnesnes | nevernee | vene | cvereennnnnen 3,800,000 | oo 127,024 | 100037360 | oo 127,024 | ....... 117,259 986 986 9,765 08/30/2011
511795 10 6 |LAKELAND INDS INC......ovoiriririireriniierneieisnieienineine .92,850 75,310 | .oociiieisiini 17,540 12/14/2011
514766 10 4| LANDEC CORP........oevvuiriririerirerirsiesssiessriessessssessesisssssssees 71,628 72,629 | ..o (1,001) . 12/22/2011
516012 10 1|LANNET INC....coooiiiriireiirieirneiseise s .66,300 56,738 | ..ocverieiinniini 9,562 11/30/2011
520776 10 5| LAWSON PRODS INC......ccovurmerirrereeiieeneriersiensesisseenns 146,290 46,695 360 168 12/06/2011
501803 30 8|LCA-VISION INC......ccooerviiriiiiriinniiciieisssiesisiienes .29,000 24,400 | ..o 09/12/2011
549282 10 1|{LUBYS INC....covoirrieriririreersriseriesieee i ssssssensessssenns 59,703 61,267 | ..o 12/16/2011
550819 10 6 |LYDALL INC DEL......covveurrirrirriririreiisiieeiies .94,900 86,528 | ...ccoviiiriiriini 12/14/2011
566330 10 6| MARCUS CORP.......ccoomirmrirrireirniiseriesieessesssesessessssessenes 63,050 42,893 | .o 425 .20,157 08/18/2011
57060U 60 5|MARKET VECTORS AGRIBUSINESS ETF........ccoooviienernrserennerinnisninnieenes | vevenns | eone | crerenenn 15,332,000 | o 722,904 | 147150 | oo 722,904 | ....... 749,915 | .ooviiciiiinis 4,661 (27,011) 12/20/2011
579793 10 0|MCCORMICK & SCHMICKS SEAFD RES.........cocomiremrrrerierereeseisersineniens 65,550 45,288 | ... .20,262 08/24/2011
58449L 10 O [MEDICAL ACTION INDS INC.....ocovrvrirrerrirerniicierinsieninnnes 52,300 51,499 | v 12/14/2011
594918 10 4|MICROSOFT CORP........cccnvvurervnrrrerirenes 103,840 | ....... 102,988 | .o 692 11/28/2011
64128B 10 8 |NEUTRAL TANDEM INC.......cccoovvvrvririrrvrneines 53,450 49,847 | .o 12/14/2011
701094 10 4| PARKER HANNIFIN CORP.......cooomiiiririeireninsine s ssessesssssnsnens | e 45,750 40,574 | .o 444 08/18/2011
707051 10 8 [PENFORD CORP......covvuiirriirriierisiseiesiesstsie s .50,780 | ... 49,711 [ e 12/19/2011
713448 10 8|PEPSICO INC.....cooovrirrirrririrrerierineerneniseesesissessensensssessssssssnsesssssssessense | onenene | oo | eonseinnerenni2y000.000 | wovivivvivirrienrnn 165,875 | 1000ir66.350 | oo 165,875 | woovverveererieris 154,585 | ..oovvvcrins 1,287 618 09/19/2011
71361F 10 0| PERCEPTRON INC.....ooiviiiririieriiiciesieissisesssi s ..23,800 .23,800 24,200 | oo 12/19/2011
717081 10 3| PFIZER INC COM.....ovvuirriricersninersersnsssensssisssssssnnensesssessssssssssseses | woneeie | eone | enseernenenns 1,000,000 | woiivvivnienierinnns 151,480 | ..o 21,640 | oo 151,480 | ....... 130,358 | oo 1,200 | oo 21,122 | o | e 21,122 s | Lo, 12/09/2011
718172 10 9 |PHILIP MORRIS INTL INC .86,328 72,066 847 847 09/22/2011
71902E 10 9 |PHOENIX COS INC NEW .16,800 17,312 | oo 09/12/2011
73936T 78 9|POWERSHARES FTSE RAFI DEVELOPED MARKETS ETF 1,181,577 1,248,767 | .ooveivcrinie 16,705 (67,190) . 12/20/2011
73935X 58 3| POWERSHARES RAFIUS 1000 ETF......c.vveiereererirerrcrinenes 2,406,432 2,248,080 | ....coovivriirienis 25,530 158,352 ....158,352 12/20/2011
693517 10 6| PPL CORP......ccovvvrirriririseiernniseeensissssisnsssssessssssnsssssssssnsenssnsssssesssnss | senvenes | eone | evvvernennnendy000.0000 | coiicviiiivirnnnnen 117,680 | 1100029420 | oo 117,680 | oo 111,204 | oo 1,400 1,400 | o 6,476 08/30/2011
740884 10 1|PRESIDENTIAL LIFE CORP.. 74,925 69,554 469 469 5,371 09/13/2011
742718 10 9| PROCTER & GAMBLE CO.......ccocovviiririnrinerinererierisssinssnerisenissesseninnes | ovenne | eoee | sovvrirneneen 1,500,000 | woiiiiiiviiirerrnn 100,085 | 1. 86.710 | oo 100,065 91,633 [ 787 8,432 09/22/2011
755111 50 7| RAYTHEON CO.....oocooririrerinriinerierireenns 148,380 40,758 430 430 7,622 09/09/2011
761396 30 8|REVENUESHARES SMALL-CAP ETF.......ccccovvrmmrmmmrirerrmnnnninninesinsnnennns | voverne | eoe | errieneeed 17,257,000 | woiiiiiiniiiennnn553,432 | 100000032070 | oo 553,432 | ....... 498,196 810 506 55,236 12/20/2011
766721 10 4| RIMAGE CORP........ocvvererierieineriesineeienineenns 67,500 67,670 | covoveveereeineiieriins | ereenerisesiesinensnnes | ceresineenesissnenns | e (170) 1212212011
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800422 10 7|SANFILIPPO JOHN B & SON INC. B 7,500.000 ....56,550 | ...... 56,049 | ...covnrierineiiei 502 . |L.. 12/16/2011
78463X 74 9|SPDR DOW JONES GLOBAL REAL ESTATE ETF.. 56,528.000 ,972,262 2,001,093 | .ooovviiniins 28,671 (28,832) . |L.. 12/20/2011
854305 20 8|STANLEY FURNITURE CO INC.....cocoovuurririreirrineiiciiesesensssissenssssssssses | oneene | e | coveeneenns 15,000.000 | cooovervrvreireenrenn 4,850 | 1iiri2.990 | i 44,850 | i AB,423 | ..o | e | s .(1,573) | I 12/22/2011
855707 10 5|STATE AUTO FINL CORP.........coovvvurirrinriririrnes 6,500.000 | ..ooovvrrierienrnn.88,335 | 1 13.590 | iiiiiiieiinnn....88,335 | . 86,673 | .o 1,350 1,662 . |L.. 09/13/2011
858122 10 4| STEEL EXCEL INC.....otvomiieriiniiieiieciseeisese s .3,000.000 | .oovvevveireieernnn 72,000 | .irrr.24.000 | o 72,000 | e 78,930 | .oocverieeineieii .(6,930) . |L.. 12/16/2011
871829 10 7|SYSCO CORP COM......coorirrimrrieirierireiesirrisseissiens 4,000.000 | .oovrerrriverrenn 117,320 | 100029330 | i 117,320 | e 111,528 | oo 1,040 5,792 . |L.. 09/09/2011
882508 10 4| TEXAS INSTRS INC COM......criimmiiiiieiierireiseisssiseisesieseseesssisessssins .3,000.000 78,965 510 8,365 L. 09/22/2011
883375 10 7|THERAGENICS CORP.......c.coovvuiriirirerrncrienes ..30,090.000 | ..oovvrveriierrrennnn 50,551 | 11680 | oo 50,551 | L 46,855 | ...oovvrerieiieniins 3,696 . |L.. 09/16/2011
887317 30 3| TIME WARNER INC.......osevrrriiiicrierinceiseiseiisnis .1,000.000 | oovvevrrircieennn 36,140 | .rr.36.140 | 36,140 | e 30,179 | 470 5,961 . |L.. 08/12/2011
898349 10 5|TRUSTCOBKCORPNY.....cocouvvrmrrnnes 21,700 328 6,350 L. 09/12/2011
91851C 20 1| VAALCO ENERGY INC......osvirrririrnrinrineerseiseisenissinensseesesssssssssseessnnes | eevnens | eee | svereerenns12,800.000 | vovorvirnviiisiirneeenn 75,500 | civiirrnr8.040 | i 75,500 | e T2,144 | oo 3,357 . |L.. 12/19/2011
92204A 30 6|VANGUARD ENERGY ETF......ccccovvvumirivmrrririenes . 997,510 16,691 ...42,446 . |L.. 12/20/2011
922908 65 2|VANGUARD EXTENDED MARKET ETF . ,836,328 | i 1,746,368 20,368 ...89,961 L. 12/20/2011
922042 71 8|VANGUARD FTSE ALL WORLD EX-US SMALL-CAP ETF 663,767 748,959 21,170 (85,192) . |L.. 12/20/2011
922042 77 5|VANGUARD FTSE ALL WORLD EX-US ETF ...2,094,829 2,247,912 72,328 (153,084) L. 12/20/2011
92204A 80 1|VANGUARD MATERIALS ETF ,243,283 1,248,417 26,794 (5,134) |. L. 12/20/2011
922042 85 8|VANGUARD MSCI EMERGING MARKETS ETF 919,562 996,973 21,804 (77,411) . |L.. 12/20/2011
922908 41 3|VANGUARD S&P 500 INDEX ETF ...3,738,616 3,600,555 | ....cccovriiriniis 39,394 238,061 . |L.. 12/20/2011
922908 75 1|VANGUARD SMALL-CAP ETF ,328,328 1,246,131 17,922 ...82,198 L. 12/20/2011
92343V 10 4 |VERIZON COMMUNICATIONS.........cccorvvvrenne 70,415 1,000 9,825 . |L. 09/01/2011
931142 10 3| WAL-MART STORES INC COM.......ccovvvimmrimriimrireiierinnienicsnisesissnisniinnnies | conniens [ e [ vvriinennnn1,000.000 | . 59,760 | ... .59.760 | oo 59,760 | ... 50,138 9,622 L. 09/22/2011
931422 10 9| WALGREEN CO.....cocovvvrrimrrrerinrereeienireenns 91,075 495 (5,119) (. L. 12/09/2011
97717W 28 1| WISDOMTREE EMG MKTS SM CP ETF.......cccovrvrvirvinirernirsnnerssnsenennnes | errens | veee | verenrenenn 10,936,000 | oo 452,094 | 041340 | . 452,094 | 499,215 9,042 (47,121) . |L.. 12/20/2011
98419M 10 O XYLEM INC....oovvvrereerierienieeeeeiseieeiesiens 50,337 1,043 . . |L.. 11/04/2011
153501 10 1|[CENTRAL FUND OF CANADA LTD 19, 1,256,435 | .o 393 (235,794) (235,794) | .. .| L. 12/20/2011
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............. 31,152,944 |....... S0 S I 31,152,944 | oo, 30,927,201 | oo 9,007 | .o 365,621 | oo 0 s 225,742 | oo (V)] 225742 | oo 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
58458* 10 5|MEDICAL HEALTH INSURING CORPORATION OF OHIO.......cccovvvmeremerrens [ e | e | e 10,000.000 83,775,587 8,292.640 83,775,587 35,446,208 | .....oovvirrririiriies | cererenisninennninens | e 3,953,304 | ..ooervrrerieeinenns | i 3,953,304 | oo | e 01/01/1995
21058# 10 3| CONSUMERS LIFE INSURANCE COMPANY ......oovvivveriirerniiinnniseinninenes | vevevens [ vone | coverineins 16,000.000 | oovvvvcvvnrnne 18,347,661 |..... 1,146.730 | .oovvvveerne 18,347,661 22,850,576 | ...veveeiiriiniereiies | e | e (282,874) | ..o | e (282,874) | .oooverveeerieirins | e 06/30/2003
14382# 10 5| CAROLINA CARE PLAN, INC......ccoooirimrerieireseisssesssessssssssssissssssissssenns | coenins .500.000 30,584,275 |...61,168.550 30,584,275 51,203,709 | .o (156,264) 000e(156,264) | oo | s 05/17/2007
9199999, Total - Common Stocks - Parent, Subsidiaries and Affillates...........oviiiiiiiiissssrssses s | v 132,707,523 |....... XXX....... ..132,707,523 | ... 109,500,493 | .o 0 0 0 3,514,166 0. ..3,514,166 B XXX XXX
9799999. Total = COMMON SEOCK. ... vvvrertersreseis et 163,860,467 | ....... XXXeoooiee | i 163,860,467 | ..oovvviviris 140,427,694 | .o, 9,007 | .o 365,621 | oo 0 | s 3,739,908 | ..o (V)] [ 3,739,908 | ..o 0 [..XXX..... XXX
9899999. Total - Preferred and COMMON SEOCK..............ivrrvuiiieiiieiiisieieiseiesie s 163,860,467 | ....... ) 0,9 R RN 163,860,467 | ...cocvvvvnvne 140,427,694 | ....coocvvvenend 9,007 | ..covrrnee 365,621 | ..o (1 3,739,908 | ..ooviiircinn (U 3,739,908 | ...cccvrvriirnnn 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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1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government

31331K 3J 7 |FEDERAL FARM CREDIT BANKS.... s 12/09/2011 | FIRST TENNESSEE SECURITES b | e bbbt | ekt et 500,000 |......... 500,000 [ ..oovverrirrereererieiierisse et

3134G3 FW 5 |FEDERAL HOME LOAN MORTGAGE CORP. . . 12/19/2011 | FIRST TENNESSEE SECURITES et | et 500,000 |......... 500,000

313372 LD 4|FEDERAL HOME LOAN BANKS. . e 02/01/2011 | FIRST TENNESSEE SECURITES. et | et ...1,000,000 |...... . 1,000,000

3136FT NC 9|FEDERAL NATIONAL MORTGAGE ASSOC. . 11/14/2011 | FIRST TENNESSEE SECURITES ettt | et ns | eeties et en 1,000,000 |...... . 1,000,000

3136FT NT 2|FEDERAL NATIONAL MORTGAGE ASSOC. . 11/22/2011 | FIRST TENNESSEE SECURITES et | et 499,750 | ovvoeercererineie e 500,000

3137GA LA 3|FHLMC REMIC SERIES 3736 QB............. e 02/14/2011 | ANCORA SECURITIES........cvurieririrririieiieeiesiesisseisssiesiesssesssesisssssssssessies | serssesssesssssessssssssenns . 3,956,250 | ...... . 4,000,000

3137A2 SC 6 |FHLMC REMIC SERIES 3759 AB.............. s 01/19/2011 | ANCORA SECURITIES.......ccvuurirmiieireeiesesnesseessseissesssssssessesssesssssssssissssssssss | sesssssssesssssessesssssssssssesssesssssssssssssssnssnns | osssones . 5,136,071 | ...... . 4,954,160

3137A2 TH 4 |FHLMC REMIC SERIES 3759 LW...... . SO 01/19/2011 | ANCORA SECURITIES.........coouiermririaiiieiiiesiesiesissessesisesieseesssessssssesssessies | sesssssssesssesessssssssssessesssessssnsssssssessessnns | onessees . 3,920,625 | ...... . 3,936,000

3137AB KB 6 |FHLMC REMIC SERIES 3874 PD.........cccoconeermrirneriniinns s 08/26/2011 | ANCORA SECURITIES........cvuurirmeeieireriesisnesssesssissesssssssessesssessssesssssssssssssssss | aesssssssesssssesssssssssssssesssesssssssssssssssessnns | onsssenes . 5,093,259 | ...... . 4,907,687

3137AG 6Y 1|FHLMC REMIC SERIES 3934 EL . . . 11/28/2011 | ANCORA SECURITIES........ccouiiuiiiniiriiiniesississsssssiessesssssssssssssssesssesssesssenes | cessessssssssssssssesssesssasesssssnsssesssesssesssens | sosssenes . 6,162,316 | ...... . 5,956,177

3137AJ) 6A 7|FHLMC REMIC SERIES 3955 BA . s 12/14/2011 | ANCORA SECURITIES.........coouiiiiimmiinieieiseeissisesssessssssessssessssssssssssssesssssssnses | cessesssssesssssssssssssesssssessssssssssssssesssesssnns | sosssneees . 5,250,000 5,000,000

31398S TN 3 |FNMA REMIC TRUST 2010-146 PC. . . 03/18/2011 | ANCORA SECURITIES.........cvuuiermrimreriieiiiesieseesessesssssesssessesssesssssssesssesssnes | sesssssssesssssesssssssssessesssessssssssssssnsssessns | onessenes . 5,131,250 . 5,000,000

3136A1 EJ O|FNMA REMIC TRUST 2011-104A. ... oot csesisesssss s ssessssens 11/29/2011 | ANCORA SECURITIES.........couuiiuiieriisiieesesisseesssssssssesssessssessssisssssssssessssesssnees | cessesssesssssssesssessssssssasssssssssssssssesssssssanes | toesssesssessnsssssssesssssssnsssssssanssnn 6,007,414 | ...... . 5,825,371

31397S XM 1 |FNMA REMIC TRUST 2011-40 KA . s 06/15/2011 | ANCORA SECURITIES.........cvuriermrimeimeriaisiesiesessessessssssessesssessessssssssesssessses | sesssesssessssssssesssesssesssesssessssssssssssesssesssns | tiomessssssessssssssssssesssesssesssessenees 1,949,799 1,925,707

31397U RJ 0| FNMA REMIC TRUST 2011-83 MV.....oouiimeirrinerierieeinensseisessesssensenes 07/22/2011 | ANCORA SECURITIES.......oucvuurirmiieireeieeisnesseessssissessssssssessessses s s ssssssssssss | sesssssssesssssessessssssssssesssesssssssssssssssessnns | onssionns . 5,135,418 4,974,523

3136A0 LP 0|FNMA REMIC TRUST 2011-70 ND . 10/20/2011 | ANCORA SECURITIES........ccoivimiieriirieniesisseiesssessesiesessessssssssssesssesssssssenes | cossesssssssesssssssessenes 5,170,313 5,000,000

31381Q BW 5|FNMA PASS-THRU 467253........ 04/08/2011 | ANCORA SECURITIES . . 5,027,780 4,987,258

31417Y GK 7 |FNMA PASS-THRU 15 YEAR... 01/25/2011 | ANCORA SECURITIES........cvurrirmrimrimrieiriesieseesessessssssessesssesssesssssssssssessses | sesssesssesssssesssssnssees . 5,339,923 5,168,710

38377K FN  5|GNMA REMIC TRUST 2010-115 NW. 09/19/2011 | ANCORA SECURITIES.......ouvuuerirmiimeireiiiiiiesseesseisssssassise st ss s ssssssesssns | aesisesssssssssesesssssssesssesssesssassssssssssssesssns | toomsssssssesssaessssisessssssesssssssssens 4,220,000 .4,000,000

38376G R5 1|GNMA REMIC TRUST 2011-67 AD... . 05/09/2011 | ANCORA SECURITIES .. . 3,033,000 .3,000,000

912828 EN 6 [U.S. TREASURY NOTES........ccoiiiiiiimriiinnieississiesisissess st 11/16/2011 [ ANCORA SECURITIES........coovuiiiiiiiiiieisiesssisiesie s rssisssessessssssssenss | seisessessssssssssessssenes 981,547 ....870,000

912828 LZ 1|U.S. TREASURY NOTES........cccoevrmirrmerirmrrrerirenes 12/22/2011 | BARCLAYS CAPITAL INC............. . cetrieree s | e 2,099,375 2,000,000

912828 RR 3|U.S. TREASURY NOTES . 12/22/2011 | GREENWICH CAPITAL MARKETS.. . . . 3,013,359 | ...... . 3,000,000

912828 RT 9|U.S. TREASURY NOTES.......cccosuvmiimnmrimirninienes . 12/22/2011 | G X CLARKE & C0......cuuiiuiiiuirienieneseesssssssnssens s snsssensssnssssns st enssssnsssnssssnsss | cossesssssesssnssssssssssenes . 2,994,375 | ...... . 3,000,000

0599999. TO1Al = BONAS = U.S. GOVEIMIMENL. ... vtieiiteititisseissetesesesseee et es s8££ 8 882814840840 Ee0EfeeE ke eeEs 4E8eeEEeLEoEEE oL oL 8oL L 0L E 40 E1 4L E oL oL HeLE 408140484 EE oL oL E oL 4EE 848 40EE L8 4EE 1oL E L8 L E e EE 8Lk eE e bbbttt nnts | eektentees sttt st 83,121,824 | oo 81,005,593 |. ..176,812

Bonds - U.S. Special Revenue and Special A t

842475 WF 8 [SOUTHERN CALIFORNIA PUBLIC POWER AUTHORITY .....cvviiiiiirnnisissninsisnssesenees | | 04/19/2011 [ ANCORA SECURITIES. ......cucvitiiiiiiisissisisiesessssesssssisssssssesesssensesssssssssisssssssnssess | aessssssssssssssssssssassssesssossssasssasssssssssssnssss | coasssanes . 2,421,560 | ...... . 2,000,000 | .vovvieriieeceee s 62,370

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments......... .. e eteeieeieieeierieraee  feesersesesessesieseseeiessesessesesiesesseieeiessesesseiesiesesseiessesesesesiesesesieiesieseiseiesiessesiesisiesiesesseiesesiesieiesiesesaesissesiesssastosesrsistamsiniees | coeraseecs .. 2,421,560 | ...... .. 2,000,000 [ ..o 62,370

Bonds - Industrial and Miscellaneous

010392 FE 3| ALABAMA POWER CO......ccoourvrmrimrimeeneiesiesiesessessssssessessessssessessssenns 05/18/2011 | GOLDMAN, SACHS & CO.....cuuvuuriuriirerireriseeseesssessesssessseesessssesssssssssssesssesssssess | sesssssssessssssssssssssssesssesssessssssssssssesssesssns | toomsssesssesssssssssssessssssesssessenses 1,047,753 | ...... . 1,050,000 [ ..oerueemeeeerierieneeei e

0258M0 DC 0|AMERICAN EXPRESS CREDIT CORP. s 12/12/2011 [ ANCORA SECURITIES.......coovuiiiiiiiniieiisiesssisiesie s ssssssssenss | seisssessssssssssessssenes 999,470 | ...... . 1,000,000 |......... 6,689

02666Q J7 9 |AMERICAN HONDA FINANCE CORP..........cccouvurnnne 09/13/2011 | MLPFS FIXED.......c.vvvrerirerererrrirenceieeinns . 997,360 | ...... . 1,000,000

06406H BX 6|BANKNEW YORK INC......ccocvvrvrrerreriririrrniinns 07/21/2011 | GOLDMAN, SACHS & CO......ouvirieriiiiirisessie s sessessans | osssessssssessessssssssnenes 999,150 |...... . 1,000,000

05531F AG 8 |BB&T CORPORATION........couurvrrrirrereriniiseriesssessessssesessssessensnenes 07/07/2011 | FIRST TENNESSEE SECURITES s | s 512,500 | ..ovvoerireieereeiei s 500,000

134429 AW 9| CAMPBELL SOUP CO......outiiiiriiiiiierisiesisissisesssessss et essssssssensnn 03/31/2011 | UBS SECURITIES LLC.....couirivirieiicieisississisissssesssisses s ssssssenssssssssessnsss. | ovesessssssessessssssnsenes 994,900 |...... . 1,000,000

14149Y AH 1| CARDINAL HEALTH INC......oooiiriireimerierieesiessseesessssssse e ssssss st 05/18/2011 | ANCORA SECURITIES........oevvrermrimeimiisesssessseseseessssssessesssessssessssssssssssssssssssses | nesssesssessssssssssssesssesssesssssssssssssssesssesssns | sosssssessnenes 828,257 |......... 738,000

191216 AV 2| COCA COLA CO...coovvvrirrieinireierissisessieissnienns 08/03/2011 | CITIGROUP GLOBAL MARKET .......cvtutiriireriririrerssisessiessssssssesssessssssssssssssens | ovesessssssessessssssssnenes 999,130 |...... . 1,000,000

19416Q DY 3|COLGATE PALMOLIVE CO...... . . 11/03/2011 | CHASE SECURITIES, INC......couivirirrireerieinsiieniesseesesissessssssssssesssesssssssssses | cessessssssssessssssssssnenes 985,540 | ...... . 1,000,000

235851 AM 4| DANAHER CORP DEL.......osviurrirrirniineiieiiesissesseissssss s sssssesisssnns 07/15/2011 | FIRST TENNESSEE SECURITES. bbb | et st | eebiee e 513,250 | oo 500,000

263901 AC 4 |DUKE ENERGY INDIANA INC......costumrimmrierirrireeissiseriessssesseseseenns 01/28/2011 | FIRST TENNESSEE SECURITES et | e 971,250 | ...... . 1,000,000

373334 JT 9|GEORGIA POWER CO e 03/24/2011 | FIRST TENNESSEE SECURITES. et | et 502,000 [ ..o 500,000 | ...

38259P AB 8| GOOGLE INC......coomrvurirrireirnriseiiesiesiseesssisessssssesssneees 05/16/2011 | GOLDMAN, SACHS & CO......uueuureuiireetieeiseisesiasssssessesssseesesssss s sssessssssssessssesss | aesssssssessssssssesssssssesssesssasssassssssssssssesssns | tioesssssssesssasssssssesssssssssssessessas 1,882,843 | ...... . 1,900,000 [ .ooevueeeeenerieieenieer e

457153 AE 4 [INGRAM MICRO INC.....cooviiriiiiiiiieiesiseiesisisssssiesssiseess s essnsees 11/02/2011 [ MORGAN KEEGAN........cooiiuiriiririiisisissiesiesissesesss st ssssssssssssesssssens | sessssssssessssssessessssssesssssnssssssesssssnssensesss | consssees . 2,122,300 |...... . 2,000,000 | .ovooiveniierii s 19,250

494550 AU 0|KINDER MORGAN ENERGY PARTNERS..... . . 05/13/2011 | ANCORA SECURITIES.......ccvuurirmrieimeriseisessesssssissessssissessessessssssssssssssssssssns | aesssssssesssssessessssssssessoesssesssssssnsssssssnssnns | oassiones . 2,008,119 | ...... . 1,772,000 [ oo 31,601

577081 AV 4 [MATTEL INC.....ovviiiiiiieiseieieniseessisss s 11/18/2011 [ MORGAN KEEGAN........couiiuiiriiririeisieissiessssseesessessss et ss st sssssssssens | sessssssssessssssessessssssesssssssssssesssssnssensenss | connssees . 2,512,275 | ...... . 2,500,000 |......... 2,604

581557 AV 7| MCKESSON CORP.......ccoriimimrianeiteiieisseessssissssesssesssessssissssssssssssenes 09/12/2011 | ANCORA SECURITIES.......cucvuurirmeieimeieeeisnessesssssessessssssss s ssesssssssssssssssss | sesssssssessssssssssssssssssssoesssesssssssnsssssssessns | onssiones . 2,597,848 | ...... . 2,200,000 | .oourenerieniereee s 4,877
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61747W AF 6| MORGAN STANLEY.......cocmirimirirerierieniirieiiesiinesienes 01/20/2011 | MORGAN STANLEY & CO INC......ovivirrirririiiiriiiiiierieresesississssessiessesssesesness | oevesesssesissssssssssssssesssesesssssssssssssesssenssns | sosesssessnenes 995,800 | ...... 1,000,000 [ .oovomveerieiienieree s
693476 BM 4| PNC FUNDING CORP.......ccoovvumermerimeererieinerisssinennenes 09/14/2011 | PNC CAPITAL MARKETS........coouitieiieciississsess s sssssssss s sssesssssssssssssssas | oesssesssssssssssssssssssssssssesssasssssssssssssssssesssns | svsosssssssnses 998,790 | ...... 1,000,000 [ .ooceouermeieerierierieer e
743315 AN 3| PROGRESSIVE CORP......c.cotviririeiiriirieriereeessisssisessssssessesesseans 08/17/2011 | CREDIT SUISSE FIRST BOSTO......comuirririeimiieriieiiisiieneesesssisssssesssssssesnness | serssesssesssssesssssssenns 998,920 | ...... 1,000,000 [ .oooouveerieiieiieree s
69362B AY 8 |PSEG PWRLLC.....coovuieereirrineiierieeieesseisesisssienseees 09/22/2011 | FIRST TENNESSEE SECURITES.......cooriiiiimeiiniiieiiesiineeseesssisssssssssssssssssseess | sesssessssssssessessssinns 514,200 | ..o 500,000 [ coooeverererierieriee s 461
871503 AG 3| SYMANTEC CORP.......cccostruiiiiiririeririsisissiie st sissssssseesienes 05/12/2011 | ANCORA SECURITIES.........cvumiermrimimeiieiiiesiesissesssiassssessesesssessssssssesssessies | oesssssssesssssssssssesssessesssessssssessssesssesssn | thoesssnesssesssstsssssssssssesssssssessesees 1,978,120 | ..o 2,000,000 |......... 9,472
88165F AC 6| TEVA PHARMACEUTICALS........cootiieimeiieeiiesies et 11/17/2011 | ANCORA SECURITIES.........ccotiimeiieiieeiieiiesiseisssisssse s essssssssssssessssssnses | cesesssssessesssssssnsssenes 997,600 | ...... 1,000,000 [ .ooveruerreerierieeeeie s 800
883556 AS 1| THERMO FISHER SCIENTIFIC INC.......... 02/03/2011 | ANCORA SECURITIES........coumrirmrimriaiieiiiesiesiesissseissiiessessesasesisssssesssessies | serssesssesssssesssssssenns 2,039,580 | ...... 2,000,000 | .eveervenririe s 17,244
89233P 4R 4| TOYOTA MOTOR CREDIT CORP.......ccootrirriiiieieriseisesisseeses st ssssssisssias 01/05/2011 | BARCLAYS CAPITAL INC.....couieureuerireriieiseesssisesssssssesssesssss s sssssssessssssesssssses | aesssssssessssessesssssssesssesssasssassssssssssssnsssns | toomsssssssesssnsssnsssessssssnssssessnssas 1,398,054 |...... 1,400,000 [ .ooeomeemeineiiereeriseer et
91159H GW 4| U SBANCORP........ccocvvvrircrirerrnerienns 03/16/2011 | FIRST TENNESSEE SECURITES........cooriiiiririiisiisiiesiiesesssssisesssssssessssssssssss | sesssessssssssssssssssssssesssssssesssssssssssesssssssios | ssomsssossssmsssosssssssssssssssessssessnsses 1,019,700 1,000,000 |........ 5,389
920355 AF  1|VALSPAR CORP.......ccocommrirrrinrinerrnnnns 09/14/2011 | ANCORA SECURITIES.......ccvuurirmeieimeeieeisnessesisssissesssssssessesssesssssssssssssssssssss | sesssesssessssssssesssssssssssesssesssssssssssssssessns | ossionns 3,643,200 3,000,000 | evouoreerierirenieer e 56,792
947075 AD 9| WEATHERFORD INTERNATIONAL.......ovvorierrimiiieriereieeieseneeseniens 09/07/2011 | ANCORA SECURITIES.........coouieimrimremiieiiiesseneesessessssssesssessessssessssssesssesssnes | sesssessessssesssssssssessesssessssssnssssssessnns | onessees 2,293,640 | ...... 2,000,000 | eveevrvenririreee s 59,000
94974B  EV 8 |WELLS FARGO CO....couivumiirrirneireiseisesisssisessseessssssssssse st 03/22/2011 | WELLS FARGO SECURITIES LL.......vuuiiuirinrireereeiseesesisessesssseisesssseisesssssssnns | serssessssssssessessssinnns 997,930 | ...... 1,000,000 [ .ooveomereeemerieieerieer et
064149 C8 8|BANK NOVA SCOTIA HALIFAX B 04/20/2011 [ WALL STREET ACCESS......cooureuiistiississsensersssesssnsssssssenssessseesssssssssssssnsssssssenssene| sesssessssesssesessessssssssesssensssessnsssssssesssenssoe | dhommssssssonsssesssssssesssnsssssnssenssenees 1,006,880 | ...... 1,000,000 [ ..oovouiieiriene s 12,517
3899999. Total - Bonds - INAUSHTIAl NG MISCEIIANEOUS...............ocviviecteicecteieiictetee ettt ettt et et eteseeaetesesasaetesseaesesssaesesesss  etessssesesassssssassssesesssesesassesesessesesessesseessssetetessssesessesetesssesesassesesessssesessesssessesetesessesesasseset et s ses et s seeesessssesassssesessssetesasassesassnsetesns | oesetesessesesissesesassssesansesesassnsesesas 40,356,359 [ ...coovericieiiieeceeee e 38,560,000 ...254,686
8399997. TOHAI = BOMAS = PAM 3.ttt E L E 0 E L8 eEEE 100 £ e0EHEEE R R LR E L ELE 0L E SR E L L8 E LR E LR E LR E Rttt | enb et 125,899,743 | ..o 121,565,593 ...493,868
8399998. Total - Bonds - SUMMENY HEM fTOM P 5.tttk R ek e eef ek ek eeEEoEE R f oL bR £EE LR f SR EE LR f L E e o0 E £ E£Ef S8 eEE 4L L8 EEEE£EE SR E 418 HEEHEE L E e EEEEH L8 E L EE L E 1 E L E e EE oL eE bbb e bt n st ens | otbsentenben bbbt 7,661,831 | ...... 7,790,000 | .oooooviverierereecieeeeee e 13,147
8399999. T08AI = BOMAS. ettt E LR LR £ LR E SRR SERE LR £EfeEEEeEE LR E LR L E LR R E SRR LR E LR LR LR EE LR ettt | e et 133,561,574 | ..o 129,355,593 ...507,015
Common Stocks - Industrial and Miscellaneous
000375 20 4| ABB LTD ..ottt F 12/09/2011 | ANCORA SECURITIES........ccovivuerirmrereriirerneeienis 4,500,000 | .oooovreerirrienireenne 91,083 | ovoovverrrcrirereeee XXX | et s
250639 10 1|DESWELL INDS INC......ovvumrirriirieiieeireesssise st F 12/22/2011 | ANCORA SECURITIES 23,443.000 55,241
Y23592 20 O|EUROSEAS LTD.....ccvuiriirimeririerreinsiiesieseseesesisssssessesssensesessesns F 09/12/2011 | ANCORA SECURITIES ...4,382.000 15,512
63905A 10 1 [NATUZZIS P A ..o F 12/14/2011 | ANCORA SECURITIES 17,200.000 | ..coovverniiriirriins 48,142
780259 20 6|ROYAL DUTCH SHELL PLC.......cvuiiieriiieierireeseeisssiesieseeesssssssssessesssesssessssssessenes F 09/19/2011 | ANCORA SECURITIES ...1,400.000 91,046
88579Y 10 1[3MCO..ciriiviireveieeiceenies 11/28/2011 | ANCORA SECURITIES ...1,500.000
002824 10 O ABBOTT LABS.......cooiiiuiiriiiriesiesiseesssssssie st 08/18/2011 | ANCORA SECURITIES ...1,200.000
00430U 10 3| ACCELRYS INC.....ouiireieieiieieieieeie ettt 12/22/12011 | ANCORA SECURITIES. ...2,500.000
012423 10 9|ALBANY MOLECULAR RESH INC 12/16/2011 | ANCORA SECURITIES 40,000.000
032332 50 4 [AMTECH SYS INC...ovvuiriiiriiiieierisisissierssi et 12/22/2011 | ANCORA SECURITIES, ...7,500.000
039483 10 2| ARCHER DANIELS MIDLAND CO.......ovuumreirmerirerireeseniseeserissssensenes 12/09/2011 | ANCORA SECURITIES ...3,500.000
00206R 10 2| ATET INC....oovvuiiiieritieieiseesi s 11/28/2011 | ANCORA SECURITIES, ...4,500.000
052660 10 7 |AUTHENTEC INC.....coouivrririreereiseriesienseeseeiseesessesssesssenes 12/19/2011 | ANCORA SECURITIES 10,000.000
05366Y 10 2 | AVIAT NETWORKS INC......coovrriireriiiirnnieisnieiesieines 12/14/2011 | ANCORA SECURITIES.......ccooovriieriiciniieinnienns 30,000.000
054540 10 9|AXCELIS TECHNOLOGIES INC 12/19/2011 | ANCORA SECURITIES 70,000.000
00248W 10 3{AXT INC ..ot 12/16/2011 | ANCORA SECURITIES.......c.ooovrrrierniireiniiieinnienns 25,000.000 112,613
064058 10 0|BANK OF NEW YORK MELLON CORP........cocovirimririerninerieriessienssenesseenns 12/09/2011 | ANCORA SECURITIES........ccovivmerinrrieriinirneriennns 22,000,000 | oo 39,928
110122 10 8|BRISTOL MYERS SQUIBB CO......ccovvvreriririrrieinirierisissessseisssssesssens 08/12/2011 | ANCORA SECURITIES........covvvrieinrieirnernnieiseienns .1,250.000 | oo 34,823
056032 10 5|BTU INTLINC....ccooierrirrmerieeiseerenisesiersessessesssssssenans 12/22/2011 | ANCORA SECURITIES........ccoovirmerinrrreriinirseeiennns 30,000.000 | .cooureurrrerrrrereenns 93,925
131193 10 4| CALLAWAY GOLF CO....ovovvireriiirirrieineieeriseiessenines 12/14/2011 | ANCORA SECURITIES.......c.coovrrrieriieeniieisnienns 20,000.000 110,587
13123X 10 2| CALLON PETE CO DEL.......coovivmeririreenenissierieseeessesssssesesssssssensenes 09/12/2011 | ANCORA SECURITIES.........covrrreererierrieeererireenns ...4,000.000 19,800
191216 10 0| COCA COLA CO..ouvuuirirririiiieissieessississs bbb bbb 11/28/2011 | ANCORA SECURITIES.......c.coovrrmrieririeiniieinnienns 2:2,000.000 | oo 132,410
205887 10 2| CONAGRA FOODS INC COM......coouiimrimriaerirrireisesissiseesesssessesesseenns 08/12/2011 | ANCORA SECURITIES.........cooriereireriereneeienireenns 1,500,000 | oo 34,783
20825C 10 4| CONOCOPHILLIPS........c.coveirereeieiiesee et 08/18/2011 | ANCORA SECURITIES........ccovvvviiieririnennieisnienns ..1,000.000 | ..o 64,973
209115 10 4| CONSOLIDATED EDISON INC......ccooeverierrieineiieeesneesssinsensseeans 09/09/2011 | ANCORA SECURITIES........cooereireirnrerneeienenneenns 1,500,000 | .oooevenriirirenieenne 82,889 | ..o XXX | et
222660 10 2 [COURIER CORP....cctviriteirtireiisistiesisisssssi sttt 09/13/2011 | ANCORA SECURITIES.......ccovrvireinrireinninnieinsienns ..6,700.000 | ..o 49,793
228903 10 0| CRYOLIFE INC.....oouiiriiriieieeiieeiie i 12/15/2011 | ANCORA SECURITIES........ccoviumerinrernerrnnirseeierins 17,400.000 | ..coovvernereerinerinns 77,381
25382P 10 9|DIGITAL ALLY INC...oovvriririirirrierseicierisisssssessneenes 12/07/2011 | ANCORA SECURITIES.......ccooovvrmrieririreinieeirnnienns 13,200.000 | ...ovevivrrrnirercirinns 12,203 | oo XXX e [ et
260543 10 3| DOW CHEMICAL.......ocovmiimiiinriieeiieesse st 08/12/2011 | ANCORA SECURITIES........oruriimineiiieesneesesiseesssssssssesssesesessssisessssssasssssssns | sosessssssnssssessssssnns 700.000 | .ooveveerrerireireeinnes 20,621 | oo XXX | et
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263534 10 9|DU PONT E | DE NEMOURS & CO.....coouuirimrirreiiniriieiiesiieninerenneenns 12/09/2011 | ANCORA SECURITIES........cocovvvrerimrinerienirneiierinns 002,300,000 | oo 104,440 | oo XK i [ e
870297 80 1|ELEMENTS ROGERS INTERNATIONAL COMMODITY INDEX TOTAL RETURN ETF..... [ .cccvvviernee 12/20/2011 | ANCORA SECURITIES........couuiimrinriieereiseesesisssssessesssesssssssessssssssssessssssess | sesessones 02:223,056.000 | .oouvverenriereeer s 2,018,160 | ovvuvvrcrrcrrrreereere XXX | s
291011 10 4 |EMERSON ELECTRIC CO......ccorvvvrmrirrierinrinerienirssiieiiins 08/18/2011 | ANCORA SECURITIES ...1,300.000 58,165

30162A 10 8 [EXELIS INC....coouivrrirciriiserieeiesieeise et 11/04/2011 | ANCORA SECURITIES ...2,000.000 21,746

30231G 10 2 [EXXON MOBIL CORP.........ccvriiiiriirierirrisneissiiesiesss s ssesesienes 08/30/2011 | ANCORA SECURITIES.........coonivirieirierieeirerireenns 21,800,000 | oo 116,926

337932 10 7 |FIRSTENERGY CORP.......ccstiiuiumieieereriineisseesssisse bbbt snssens 08/12/2011 | ANCORA SECURITIES........cvumrirmiimeireiiesiiesseesseessssssssssessesssssesessssssssssesssss | oneessessssssssssssssseesns 750.000 31,094

357023 10 O|FREIGHTCAR AMERICA INC........oevviviiiiirinriieienissieriesiinesienes 08/22/2011 | ANCORA SECURITIES ...2,000.000 34,419

359360 10 4|FROZEN FOOD EXPRESS INDS INC.......coovvvrrirereirerinriinenienns 11/30/2011 | ANCORA SECURITIES........ccovivmeririreirerirseeierins 09,942,000 | .oovvirerinniienieenne 26,464

382410 40 5|GOODRICH PETROLEUM CORP........covvimiiiriirienirererteissieeriesisssessssesssssesseesssenes 12/15/2011 | ANCORA SECURITIES ...5,000.000 74,261

419879 10 1| HAWAIAN HOLDINGS INC.....oooumrrirerircernrinerieriesessessssissensssies 08/24/2011 | ANCORA SECURITIES ...7,500.000 31,202

42805E 30 6| HESKA CORP.......cooureirirircirseeisiseriesi st 12/21/2011 | ANCORA SECURITIES........ccoviverierernerierirnerieins 22,000,000 | ooouverriirierireeene 14,152

438516 10 6|HONEYWELL INTERNATIONAL INC.......coooiviiimerinieierieseseseisssssssnsesssssesssisessssins 09/01/2011 | ANCORA SECURITIES ...1,000.000 47,048

439038 10 0|HOOKER FURNITURE CORP........cc.ccooviririemiminirierieseienssessseisssies 08/18/2011 | ANCORA SECURITIES, ...2,600.000 21,658

45245A 10 7 [ IMATION CORP......cooiiuiiuiiieetieis st 12/19/2011 | ANCORA SECURITIES........ccosiumerimrirnerreriseeierins 20,000.000 | coouevurenrererreeeeeseeiseese e 125,247

458140 10 O |INTEL CORPORATION.......coirummriimmerirerireessesssessesseseseesssssssssesssensenes 12/20/2011 | ANCORA SECURITIES ...6,500.000 138,681

459200 10 1|INTERNATIONAL BUSINESS MACHINES.........cocomiremrrrmmrieriensneiseins 08/18/2011 | ANCORA SECURITIES.......ccvuriereimeineiieeiiessessseissssssssse s sssssssssssssssesssns | oneessessssssssssssssseesns 300.000 49,721

461203 10 1{INVACARE CORP........ceovoiririmieiirinsrie sttt essssessssssssans 12/14/2011 | ANCORA SECURITIES ...6,000.000 93,822

464287 50 7|ISHARES S&P MIDCAP 400 INDEX ETF.......covvuuiieiierieeineeiseiserieseees 12/20/2011 | ANCORA SECURITIES 20,987.000 1,745,609

46564T 10 7 [ITERIS INC.....oooivirirrieerinnierieeiees et sseensenes 12/19/2011 | ANCORA SECURITIES 30,004.000 38,485

450911 20 1{ITT CORP.....cooiiiiieieiieete e 09/09/2011 | ANCORA SECURITIES ...2,000.000 88,881

46625H 10 0|J P MORGAN CHASE & CO......ccoouririririrrireeieieseriesiesssesssssssessesssessenes 12/09/2011 | ANCORA SECURITIES ...1,100.000 38,179

478160 10 4| JOHNSON & JOHNSON.......coomiimiiriieeireisseiss it 11/28/2011 | ANCORA SECURITIES, ...2,500.000 159,494

494274 10 3| KIMBALL INTL INC.....oouiviiirririereinsriesiesecesesiessessesssensenesseens 12/19/2011 | ANCORA SECURITIES 15,083.000 85,995

494368 10 3 [KIMBERLY CLARK CORP.......cotviiiiiiiitiieisierssiesisisi s 08/30/2011 | ANCORA SECURITIES 500.000 34,389

50075N 10 4| KRAFT FOODS INC.......ovviriemiriirierierisesesseesssiseniessseessesssssesessessens 08/30/2011 | ANCORA SECURITIES ...3,400.000 117,259

511795 10 6 |LAKELAND INDS INC......cccovvvvvrrmrreiieireierineines 12/14/2011 | ANCORA SECURITIES, 10,000.000 75,310

514766 10 4|LANDEC CORP..... 12/22/2011 | ANCORA SECURITIES 12,976.000 72,629

516012 10 1 [LANNET INC.....ooviiiiiirireseeecseeninis 11/30/2011 | ANCORA SECURITIES, 15,000.000 56,738

520776 10 5|LAWSON PRODS INC.......ccoovumirrerinrrierirerineenns 12/06/2011 | ANCORA SECURITIES ...3,000.000 46,695

501803 30 8|LCA-VISIONINC.. 09/12/2011 | ANCORA SECURITIES 10,000.000 24,400

549282 10 1|{LUBYS INC....ooceirririeriecrneiserisesiessieesssessenissnins 12/16/2011 | ANCORA SECURITIES 13,238.000 61,267

550819 10 6 [LYDALL INC DEL......coiiiiiiriiiciisiierssiseiesie s 12/14/12011 | ANCORA SECURITIES. 10,000.000 86,528

566330 10 6| MARCUS CORP........cooouirirririereeiisise et ses bbbt 08/18/2011 | ANCORA SECURITIES ...5,000.000 42,893

57060U 60 5|MARKET VECTORS AGRIBUSINESS ETF 12/20/2011 | ANCORA SECURITIES, 15,332.000 749,915

579793 10 0|MCCORMICK & SCHMICKS SEAFD RES 08/24/2011 | ANCORA SECURITIES ...7,500.000 45,288

58449L 10 O [MEDICAL ACTION INDS INC.....oovvirieiimirieirrisiresisisesssiessssssesessssisssssssessssssessesssesensen 12/14/2011 | ANCORA SECURITIES, 10,000.000 51,499

594918 10 4| MICROSOFT CORP......ccvvrirrmerirrireirseissisessesssesssssesssssesssessenes 11/28/2011 | ANCORA SECURITIES........ccoovirmerierrreriisirneriennns 24,000.000 | coooeenrerienie s 102,988

64128B 10 8 |NEUTRAL TANDEM INC.......cooriiriiririieisiicrersissiesiesssesessssiensnsnes 12/14/2011 | ANCORA SECURITIES, ...5,000.000 49,847

701094 10 4| PARKER HANNIFIN CORP.......ccccovvrmriririeriniseriessessicessesssssssnen 08/18/2011 | ANCORA SECURITIES........cvuriermrimeimeriesiessensssessessssssessessssesessssssssssssssses | onsssesssssssesssesssseesns 600.000 40,574

707051 10 8 [PENFORD CORP......cvuiiiereritisiisierisiesisss st 12/19/2011 | ANCORA SECURITIES.......c.cooovrrmrierireiniireisnienns 10,000.000 | ....ooevrevrrnrrercirinns 49,711

713448 10 8| PEPSICO INC......oouiirieriieiiiieciieieise s 09/19/2011 | ANCORA SECURITIES ...2,500.000 154,585

71361F 10 O|PERCEPTRON INC....ocovvriiiirerieiniisiersniesesisseensnines 12/19/2011 | ANCORA SECURITIES, ...5,000.000 24,200

717081 10 3| PFIZER INC COM. ..ot ees s 12/09/2011 | ANCORA SECURITIES........ccovvvmrimrirneirnnirseeierins 2 7,000.000 | oo 130,358

718172 10 9| PHILIP MORRIS INTL INC.....ooviuiiiiriieiinieisieiesiessesse st sessesssesenens 09/22/2011 | ANCORA SECURITIES ...1,100.000 72,066

71902E 10 9 |{PHOENIX COS INC NEW......coocovrvrerrrrirnnne 09/12/2011 | ANCORA SECURITIES 10,000.000 17,312

73936T 78 9|POWERSHARES FTSE RAFI DEVELOPED MARKETS ETF......ccovivoviiirerieiierseiennssnnnne 12/20/2011 | ANCORA SECURITIES.......c.coovvrrirerrireinreeinnienns 36,752.000 | ..ooivereiireieiieeee e 1,248,767 | vt XXX i | ettt s
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73935X 58 3 |POWERSHARES RAFIUS 1000 ETF.........covvnivirrirrrirrrirerierescnineenne 12/20/2011 | ANCORA SECURITIES.......cccovvurirerinrierierireenns 44,090.000 | ..ooovernreinnieerierieeieneeeiiaa 2,248,080 | ..ooovverrierirerirene XXX | e
B9351T 10 B [PPL CORP.....ouiiuieeerieeiseeseeisise st 08/30/2011 | ANCORA SECURITIES........ccormiermririrerinrrneeienns 24,000.000 | coooeenririee s 111,204 | oo XK s [ s
740884 10 1|PRESIDENTIAL LIFE CORP.........ccovivrivirierinrrinerienes 09/13/2011 | ANCORA SECURITIES........ccoomvuririiricrinirnerienes 27,500,000 | .ooovvenrireniierinne 69,554
742718 10 9| PROCTER & GAMBLE CO.......cvuuiiiiineireriseiieesesesseisssise sttt ssssseon 09/22/2011 | ANCORA SECURITIES........ccoomrererreirerierineerenns 21,500.000 | ooovenriirirenieenne 91,633
755111 50 7| RAYTHEON CO.....oovvrvirririeiiisiieriesisseissisesie s sssesssesesssssssen 09/09/2011 | ANCORA SECURITIES........ccoomvvririiricrinirnerienes 1,000,000 | oo 40,758
761396 30 8|REVENUESHARES SMALL-CAP ETF.......cocoitiuiineiierineesnsissessssissessessssessssisssssssiaens 12/20/2011 | ANCORA SECURITIES........ccoovvuirrerierereerenieenns 17,257.000 498,196
766721 10 4| RIMAGE CORP.......ccooiiiriiniriitrissiiesiese s 12/22/2011 | ANCORA SECURITIES........c.covvurirerimrirerierineenns ...6,000.000 67,670
800422 10 7 |SANFILIPPO JOHN B & SON INC.......ccoirmrirrirerrsrirneriseins 12/16/2011 | ANCORA SECURITIES........ccoovvueireriererneeierieenns 2.7,500.000 | .ooouveriiriienieenns 56,049
78463X 74 9 |SPDR DOW JONES GLOBAL REAL ESTATE ETF........cooovivimiviirirriiniineiierineeiesiseenns 12/20/2011 | ANCORA SECURITIES.......cooovvvmrirnrinrireneierisennns 56,528.000 | .......... 2,001,093
854305 20 8|STANLEY FURNITURE CO INC.....cccovvumrririrneerieiseirnereesisennenes 12/22/2011 | ANCORA SECURITIES........ccoovvueirerierirceienieenns 15,000.000 | ..covvermerearereiinnes 46,423
855707 10 5| STATE AUTO FINL CORP.........coomirrririeririiiieriesices i 09/13/2011 | ANCORA SECURITIES........ccoomieririrircrinerierienes +..6,500.000 | ..o 86,673
858122 10 4 |STEEL EXCEL INC......oeoiieerrirerierinceiseseeiesieeienes 12/16/2011 | ANCORA SECURITIES........ccoovvurirerierireererieenns 12,000.000 78,930
871829 10 7|SYSCO CORP COM.....coormimmrimeimrimesierisesesssessssse s eses s ssss st sssssssseens 09/09/2011 | ANCORA SECURITIES........ccooomivrrirrercrinrrierienes ...4,000.000 111,528
882508 10 4| TEXAS INSTRS INC COM.....comirmrirrirmeireineiseesesiseesssisseesssias 09/22/2011 | ANCORA SECURITIES........ccoorerrieirerierieerenns +:3,000.000 | eoouvvniiirireeieenns 78,965
883375 10 7| THERAGENICS CORP.......ccooremrririnerierieciseeise e 09/16/2011 | ANCORA SECURITIES........ccoomieririrircrinrrierienes 30,090.000 | .coouverrrrcrirrireenns 46,855
887317 30 3| TIME WARNER INC.....cooiiiiiiireiiniiieeieeiseis st sssnsenen 08/12/2011 | ANCORA SECURITIES........ccoomrererirrirerisrieerenns +.1,000.000 | .eooeveririreeieenne 30,179
898349 10 5| TRUSTCO BK CORP N Y....oivimiiuriirieriesireeissisesiessesssessssesssssnssens 09/12/2011 | ANCORA SECURITIES........ccoomvvrerirircrinerinerienes 25,000,000 | .ooooverrirrirrireenne 21,700
91851C 20 1| VAALCO ENERGY INC.....couiiuiimmiiieireiise ittt 12/19/2011 | ANCORA SECURITIES 12,500.000 72,144
92204A 30 6 |VANGUARD ENERGY ETF.......coevmiiririerieirrinsrieniesesessssessssessesensnenes 12/20/2011 | ANCORA SECURITIES.......ccovvumrrrerierrienienireenns 10,316.000
922908 65 2|VANGUARD EXTENDED MARKET ETF......cooiiiiiiiniiieiiieireeieesssise st 12/20/2011 | ANCORA SECURITIES........ccoovvurirerierineirerieenns 35,423.000
922042 71 8|VANGUARD FTSE ALL WORLD EX-US SMALL-CAP ETF 12/20/2011 | ANCORA SECURITIES ...8,557.000
922042 77 5|VANGUARD FTSE ALL WORLD EX-US ETF.......cosiiiirmiiriieiernsisiesieissiesesissesesinines 12/20/2011 [ ANCORA SECURITIES.........coonrieriieieieiirininns 52,833.000
92204A 80 1|VANGUARD MATERIALS ETF 12/20/2011 | ANCORA SECURITIES..........oovvvrrenriesireneienianinns 17,001.000
922042 85 8|VANGUARD MSCI EMERGING MARKETS ETF.. 12/20/2011 | ANCORA SECURITIES, 24,066.000
922908 41 3|VANGUARD S&P 500 INDEX ETF.......coouirimriiiririnemeeisisieniesseeseesssssessesssessesessseses 12/20/2011 | ANCORA SECURITIES........co.oovvvrrnrierireniierininns 65,076.000
922908 75 1|VANGUARD SMALL-CAP ETF 12/20/2011 [ ANCORA SECURITIES.........cooniverriieeineierinnines 19,066.000
92343V 10 4 |VERIZON COMMUNICATIONS. 09/01/2011 | ANCORA SECURITIES ...2,000.000 70,415
931142 10 3 [WAL-MART STORES INC COM.....coirmiiiiriiiiiiisierisienseinsssssssssssessesssssssssssssssssssenss | onseeesessnes 09/22/12011 | ANCORA SECURITIES........ccoevniiiinnieiinieienineins ...1,000.000 50,138
931422 10 9| WALGREEN CO......covimriirierirniseesssisesiesiessssessssse s ssssessssnessenns 12/09/2011 | ANCORA SECURITIES........ccvvvumrrrerinrererienineenns ...2,600.000 91,075
97717TW 28 1| WISDOMTREE EMG MKTS SM CP ETF........ 12/20/2011 | ANCORA SECURITIES. 10,936.000 499,215
98419M 10 O XYLEM INC.....ouvoriimiiiiiniienieeisseesssssens et sssssssnas 11/04/2011 | ANCORA SECURITIES........ccvvvumrrrerierererienineenns ...2,000.000 50,337
153501 10 1|CENTRAL FUND OF CANADA LTD.......ccocimrvrirnmirirnrinnines 12/20/2011 [ ANCORA SECURITIES........coiniiiiriiriinnississrinnines 52,047.000 ...1,256,435
9099999. Total - CommOon Stocks - INAUSHIAl ANA MISCEIANMEOUS......... ettt erse et esfseE e € ekseesoeE e E e E e E SRR E R4 EE R0 H 88 E et .30,999,284
Common Stocks - Parent, Subsidiaries and Affiliates
21058# 10 3| CONSUMERS LIFE INSURANCE COMPANY ......coouiiiiierinisisississssnsssnssssessenssssnsssssssnesenes 12/06/2011 | CAPITAL CONTRIBUTION. ......cuverieruirssinissenssenssssssenssssesssnsssnssssnssensssssssenssssssssnsses | cossesssssessessssssssssssenssssesssssssssssenssesssssssnns | oossssenes 5,000,000
9199999, Total - Common Stocks - Parent, SUDSIAIANES BNA AFfIIALES................c.coiuiiueieieiiieiii ettt eties etsetessessesesesesssessesssessessess e e et essess e b s s sesee e e s e s essebs e se s s s esse s s ensesse s et s s e s s e b e et es s s e b st s s ssessesasensessesensessesssssnsensensessssnsesssnsess | onseriens 5,000,000
9799997. TOtal - COMMON SOCKS = PAIM 3.ttt f R E o0 E s E£E #LE1EE8 oL e EEE o0 E R eEEEE R eEEoEEeEfEEE LR f £ E e E o0 ESEE£E 8 E e EEE 8oL £EEEEEoEE oS0 E SRRttt | efent et ene e n bbbt 35,999,284
9799998. Total - CommOn StOCKS = SUMMAIY HEM fTOM P 5.......oviieiiiiiiriiit etttk h s a0 ek seeseeE 0808108884888 E 84881488108 E L8808 08140801 4L 08 E 88810814808 E 80880 E L8t E b et bttt ens e bentans | bestesssnssanssssensaness 20,700
9799999. TO = COMIMON SHOCKS. ...ttt E £ SE£E £ f SR8 eeE oL eEEe fEehEfoEEoeEsoEEoEEoEE oL £EfEEE L E£EE R EESEE 0 E SR e f oL E 1o E 80 E S EE £ EEE R f£EEEE oS £EE R e E SR en bttt ents | omtensens ettt 36,019,984 .
9899999, Total - Preferred NG COMIMON SLOCKS..............ovuiveiiiiiiieeieiete ettt ettt st se et ssesteseess e ssessessesessessesssssesessessesans  sessessssssesssssessssassessssssssssessessesassessessessesesses e s e s et essess et st essessesseesssessessebes e ssese s s et et essebe s s et essessessssessessesssssesensessesasssssesssssesnsensess | evtessessessnsssessesesssessssensessesessess 36,019,984 | ..ot XXX e | et 0
9999999. Total - Bonds, Preferred @and COMMON STOCKS............ccieiiiiiiiiicieiciete ettt ss ettt st b st et e s astes st ssebessses S4etebasassesssesesesssesesssseses s assebasseseses s sebeb s setes s sesebebassesessesetes s sesebesseses s ssebe b s s et es e s ebeb b aesesess e s et s s aete b s sesesessssebebnseses s sesebesansetanss | ebessssesessssesssssesessnsesansnsesesanas 169,581,558 | ...ccoovvcvereeireinans XXX ...507,015
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Bonds - U.S. Government
30769P AA 0 |FEDERAL AGRICULTURAL MORTGAGE CORP... | ... | 07/15/2011. [ MATURITY ....ccovrurrimrirnerinrinennans | ceeersersssisnensenenees | eeveens 1,200,000 11,219,440 .1,200,000 |.... 07/15/2011.
31331V 2U 9 |FEDERAL FARM CREDIT BANKS.........cccocormivinenns ... | 12/28/2011. | IN KIND - FIDELITY CHARITABLE | ....ccovvvrevineininis | e 5,902,150 5,501,274 | .. . . 5,345,477 | ... 08/25/2016.
3133MY X5 1|FEDERAL HOME LOAN BANKS.........ccccocovvvrnrrirens oo | 052612011, | MATURITY ...ooirvririrneineirnnnienns | e | cereeens 2,000,000 | ........2,000,000 | ....... 1,913,000 | ..oooveeee 1,992,900 | ..coovvvrerrirveres | wrvrrennne 7,100 | s [ v 7,900 | oo [ v 2,000,000 05/26/2011.
3133XB YA 7 |FEDERAL HOME LOAN BANKS v | 06/10/2011. | MATURITY...oovrirrirerrireeiennnnns | o | ceneees 1,000,000 990,000 | ... 999,151 | oo | crvrverrenenneB49 s | e 849 | e .1,000,000 |.... 06/10/2011.
3133XD TL 5|FEDERAL HOME LOAN BANKS, ... 12/28/2011. [ IN KIND - FIDELITY CHARITABLE | .....c.cocovvrvrrerivnns | e 6,929,700 | ........6,000,000 | ........ 5,997,420 | ........... 5,998,455 | ...oovrviriiiinine 279 5,998,733 | .... 12/21/2015.
31394M 6E 5| FHLMC REMIC SERIES 2706-UE ... | 02/15/2011. | PRINCIPAL RECEIPT.....coovvireiens [ o | e 40,833 . 58 ....40,833 08/15/2015.
3128X2 QL 2|FEDERAL HOME LOAN MORTGAGE CORP......... | ... | 02/03/2011. | MATURITY v e | s 1,750,000 ,750,000 | ... v 749,369 | e | 831 | [ 631 | oo | e 1,750,000 02/03/2011.
3133XR 4U 1|FEDERAL HOME LOAN BANKS.........cccocovvvrerirrens 1| 06/10/2011. | MATURITY...ooovirrirnrenineeiennnnns | e | cerneees 1,500,000 | ........1,500,000 | ........ 1,490,265 | ........... 1,498,521 | .veovvevvrverns | ervrreeen AT | s [ v AT | o | v 1,500,000 06/10/2011.
3128X2 ZQ 1|FEDERAL HOME LOAN MORTGAGE CORP......... v 0212412011, [ MATURITY ..o [ vveeessieisniennnns | eveees 1,000,000 990,280 | ... 999,741 | v | 259 [ | i 259 .1,000,000 |.... 02/24/2011.
3128X3 L7 6|FEDERAL HOME LOAN MORTGAGE CORP......... ... | 12/28/2011. | IN KIND - FIDELITY CHARITABLE | ....ccovvvieriririninis | e 4,474,800 | .......4,000,000 | ....... 4,251,790 | ....oouce. 4,167,513 | oo | e (A1) [ | e (A1,114) | v, 4,126,399 | .... 11/13/2014.
3136FM PH 1|FEDERAL NATIONAL MORTGAGE ASSOC... ... | 11/14/2011. | CALLED @ 100.0000000... 500,000 500,000 | ... 500,000 0 .500,000 11/14/2013.
31394H ZH 7|FHLMC REMIC SERIES 2672 TE w || 12/115/2011. | PRINCIPAL RECEIPT v 1,763,782 | ... 1,763,782 | .. 1,706,786 | ........... 1,750,395 | ..veoceririiinne 1,763,782 03/15/2029.
31394L 4A 7|FHLMC REMIC SERIES 2684 PC.........c.coocvvrrennns ... | 04/15/2011. | PRINCIPAL RECEIPT.....c.ovvvvmiies [ e | v 192,625 | .......... 192,625 | ........... 196,552 | ..oovvvevecs 192,449 | .o 192,625 05/15/2028.
31394N SD 1|FHLMC REMIC SERIES 2735 TM... ... | 12/15/2011. | PRINCIPAL RECEIPT......coovvvinvens [ covvrrnerirenineeinnins | cerveens 3,194,720 3,194,720 | ... 07/15/2029.
31394R 5N 5|FHLMC REMIC SERIES 2749 TD.... ...| 12/15/2011. | PRINCIPAL RECEIPT.... oo | | 2,907,738 2,883,151 | . o [0 72,376 | 06/15/2021.
31394T C7 8|FHLMC REMIC SERIES 2759 BD... ... | 12/28/2011. | IN KIND - FIDELITY CHARITABLE ..5,201,950 | ........5,000,000 | ........5,183,594 | ........... 5,111,306 | oo 5,056,760 | ..oooevvrerireren | cvrenne 145,190 | .......145,190 | ...... 268,750 | 08/15/2032.
31394T VE 2|FHLMC REMIC SERIES 2764 PD... ... 01/31/2011. | PRINCIPAL RECEIPT.......cccvvrierne . 631,928 833,006 | ..o [ e | 0| i 2,901 | 07/15/2029.
31394X Q8 2|FHLMC REMIC SERIES 2780 LD.... ... | 12/15/2011. | PRINCIPAL RECEIPT........coecornven. 891,659 | ... 906,690 913,497 | oo e | 0 [ 42,497 |03/15/2029.
31394W WQ 7| FHLMC REMIC SERIES 2785 NC. .| 12/28/2011. | IN KIND - FIDELITY CHARITABLE |. 5,164,062 | ...........5,138,999 |. .(35,171) 5,103,828 | .... N 255,022 | .......255,022 | ...... 215,000 | 04/15/2019.
31394Y F3 3|FHLMC REMIC SERIES 2796 LB.... ... | 12/15/2011. | PRINCIPAL RECEIPT........coecornven. 632,525 | ... 628,188 | ..coovvvrrvrreres | cerrens (11,654) | ... . 616,534 05/15/2024.
31395F H7 2|FHLMC REMIC SERIES 2855 WN ...| 12/15/2011. | PRINCIPAL RECEIPT.... 583,833 | ...........583,833 | .......... 624,884 | ... 620,276 | ..oooorieereiien | e , .583,833 09/15/2019.
31395F SH 8|FHLMC REMIC SERIES 2857 BG ... | 10/15/2011. | PRINCIPAL RECEIPT.... .368,815 371,062 | ... 368,412 .368,815 08/15/2027.
31395F FV 1|FHLMC REMIC SERIES 2859 PD... ...| 01/31/2011. | PRINCIPAL RECEIPT.... 293,052 | ... 288,385 .288,721 04/15/2030.
31395M G9 4|FHLMC REMIC SERIES 2937 JE ..| 12/15/2011. | PRINCIPAL RECEIPT . ceeeenenn 1,045,560 | 1,040,147 | ... 10/15/2029.
31395M 6F 1|FHLMC REMIC SERIES 2939 PB.... ...| 09/15/2011. | PRINCIPAL RECEIPT.... . 570,201 567,284 | ... 568,904 .570,202 04/15/2028.
31395P UC 4 |FHLMC REMIC SERIES 2941 XC... ... | 12/15/2011. | PRINCIPAL RECEIPT.....coovvvivvins [ covmrrnerineeiseiinnins | e 2,461,288 | .......2,461,288 | .......2,437,647 | ..........2,450,604 | ......ccovormrrnes | verrrnrens 2,461,289 | .... 12/15/2030.
31395T KP 8| FHLMC REMIC SERIES 2957 KN... ... | 12115/2011. | PRINCIPAL RECEIPT......oovvviviires [ vvererrvnieinniserinnns | evvees 2,699,641 .2,699,641 06/15/2030.
31395R FF 0|FHLMC REMIC SERIES 2959 PF.... ... | 12/15/2011. | PRINCIPAL RECEIPT.....ccoovvveneees | covvmnrnerrnerscrinnns | 1,262,418 | .00 1,262,418 | ... 1,287,271 | 11,266,742 | oo | e (d,324) | s | e (4,324) | s [ 1,262,418 11/15/2030.
31396F PG 2|FHLMC REMIC SERIES 3074 WH.. ..| 12115/2011. | PRINCIPAL RECEIPT ...449,756 451,081 03/15/2031.
31396G 3D 1|FHLMC REMIC SERIES 3082 PG ... | 12/15/2011. | PRINCIPAL RECEIPT.... 874,068 876,595 10/15/2029.
31396J F8 3|FHLMC REMIC SERIES 3130 QC... ...| 12/15/2011. | PRINCIPAL RECEIPT.... 1,165,859 . 02/15/2032.
31396N 6Y 7|FHLMC REMIC SERIES 3138 PC... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 1,176,977 ,463) | ... .(6,463) 06/15/2032.
31397C 3M 9| FHLMC REMIC SERIES 3228 PC... ...| 05/15/2011. | PRINCIPAL RECEIPT.... 1,513,580 | ........1,513,580 | ........1,558,042 | .......... 1,515,635 | ...ceooivivvvres | o (2,054) | .oovvverieririns [, (2,054) . 07/15/2030.
3137GA T2 3|FHLMC REMIC SERIES 3742 EA. ..| 12/15/2011. | PRINCIPAL RECEIPT . ..1,715,828 ) 43,382) 1,715,828 | ... 10/15/2024.
3137A2 SC 6 |FHLMC REMIC SERIES 3759 AB.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... ce e | 595,104 | ..........595,104 | .........816,956 | ...cooovrvviriiriiiiinns | cervvniveiieniiens | v (21,852) | .... ...(21,852) 595,104 02/15/2029.
3137AB KB 6 |FHLMC REMIC SERIES 3874 PD... ... | 12/15/2011. | PRINCIPAL RECEIPT.... .202,633 ,662) | ... (7,662) .202,633 06/15/2038.
3137AG 6Y 1|FHLMC REMIC SERIES 3934 EL.... w | e | 12/15/2011. | PRINCIPAL RECEIPT.... ...44,443 ,538) | ... .(1,538) ....44,443 12/15/2025.
31394R X6 1|FHR 2765 UB.....coovvereiceierienincineens ... | 12/15/2011. | PRINCIPAL RECEIPT.... 2,433,685 ..8,621 . 09/15/2021.
31396U DP 2|FHR 3192 GB ..| 11/15/2011. | PRINCIPAL RECEIPT ,062,553 . ,369 2,062,553 | ... 01/15/2031.
31393B PG 4 |FNMA REMIC TRUST 2003-32 KB ... | 12/25/2011. | PRINCIPAL RECEIPT.... 747,955 |. .1,652 .749,608 03/25/2017.
31393D VL 2|FNMA REMIC TRUST 2003-61 HN ... | 12/25/2011. | PRINCIPAL RECEIPT.....ccoovvvrvvens [ o | 203,486,877 | ........3,486,877 | ........3,299,457 | ........... 3,450,056 | .....ccvvereeriins | e 36,821 36,821 | oo | e 3,486,877 08/25/2028.
31393Y 2R 5|FNMA REMIC TRUST 2004-55 LE .| 12/125/2011. | PRINCIPAL RECEIPT.... 810,648 | ... 842,509 | ..ovvvrrerreris | v 10,805 .10,805 853,314 06/25/2021.




I'vi3a

Statement as of December 31, 2011 of the Medical Mutual of Ohio
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SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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31394A UU 8 |FNMA REMIC TRUST 2004-61 AE.........cccoovrvmrrens ... | 12/25/2011. | PRINCIPAL RECEIPT......covvverevins [ e | s 2,060,306 | ........ 2,060,306 | ....... 1,991,656 | ........... 2,044,894 | ....ooovirreinne | e 15,413 | | el 15,413 | | 2,060,306 02/25/2018.
31393X DT 1 |FNMA REMIC TRUST 2004-8 GC. ... | 12/25/2011. | PRINCIPAL RECEIPT......coovivievins | coverrneriieeiseiinnins | e 1,230,104 176,287 | oo 1,215,062 [ ..ocoovverrencins | erreennn 15,042 | s v 15,042 | i | v 1,230,104 04/25/2029.
31394B UA 0 |FNMA REMIC TRUST 2004-90 YB wee | . | 12/25/2011. | PRINCIPAL RECEIPT.... ST PO ISP 669,411 vereerenn835,626 661,543 669,411 07/25/2032.
31394B 2X 1 |FNMA REMIC TRUST 2005-11 PD......cvvvvnrvrrirncns ... | 12/25/2011. | PRINCIPAL RECEIPT.....ccoovvvveires [ e | cvverinnd 687,035 | ..........687,035 | ........... 691,758 687,325 687,035 03/25/2031.
31394D NZ 9|FNMA REMIC TRUST 2005-44 PD ... | 12/25/2011. | PRINCIPAL RECEIPT.... 33,666 | ........ 33,265 ....33,041 03/25/2031.
31398F JG 7|FNMA REMIC TRUST 2009-80 MA ... | 12/25/2011. | PRINCIPAL RECEIPT.... 849,754 848,833 811,463 04/25/2027.
3136A1 EJ 0|FNMA REMIC TRUST 2011-104A. ... | 12/25/2011. | PRINCIPAL RECEIPT.... . ..65,966 ....63,967 04/25/2026.
31397S XM 1| FNMA REMIC TRUST 2011-40 KA we| e | 12/25/2011. | PRINCIPAL RECEIPT.... coon | e | 1,205,927 ,205,927 | ... 221,013 | oo | e | e (15,087) [ [ vrreneen(15,087) [ o | v 1,205,927 03/25/2026.
31397U RJ 0|FNMA REMIC TRUST 2011-63 MV........cccovvrrerrnnee ... | 12/25/2011. | PRINCIPAL RECEIPT.....oovvvverirns [ o | v 128,502 | ..........128,502 | ..cooouee 132,658 | ..cvoocerrirrieris .128,502 07/25/2024.
31416W 6C 1| FN ABATB6........ocvvriireiineieieeieeessee i ... | 12/25/2011. | PRINCIPAL RECEIPT.... .897,584 932,366 | ... 931,565 897,584 11/01/2025.
31415Y LW 7 |FNMA PASS-THRU POOL 993241.........ccouvrrerenne ... | 12/25/2011. | PRINCIPAL RECEIPT.... 976,703 | ...........976,703 | ........ 1,027,065 | ....ccooeu. 1,029,440 .976,703 06/01/2024.
31381Q BW 5|FNMA PASS-THRU 467253... ... | 12/25/2011. | PRINCIPAL RECEIPT.... ...46,400 » ....46,400 02/01/2018.
31417Y GK 7 |FNMA PASS-THRU 15 YEAR.. ... | 12/25/2011. | PRINCIPAL RECEIPT.... . .979,981 012,443 .979,981 10/01/2024.
38377L ZD 3|GNMA REMIC TRUST 2010-127 NH........cccvvrvvrrnecs ... | 12/20/2011. | PRINCIPAL RECEIPT.....cooovvvveiires [ e | e 271,746 280,662 280,475 271,746 02/20/2039.
38376X L5 0|GNMAREMIC TRUST 2010-31 AP ... | 12/20/2011. | PRINCIPAL RECEIPT.... .203,225 212,958 212,242 .203,225 08/20/2038.
38376X W9 0| GNMA REMIC TRUST 2010-51 NC ..| 12/20/2011. | PRINCIPAL RECEIPT.... . 211,024 219,431 218,745 211,024 04/20/2039.
911759 JQ 2|HOUSING URBAN DEVELOPMENT... ... | 12/28/2011. | IN KIND - FIDELITY CHARITABLE | ....ccovvvireverveerinins | e 2,589,083 2,286,342 | ... 2,293,407 08/01/2015.
912827 6T 4|U.S. TREASURY NOTES 1 | 02/15/2011. [ MATURITY ..o [ vveernsieissiennnns | eveees 2,500,000 | ........2,500,000 | ........ 2,560,469 | ........... 2,501,582 02/15/2011.
912828 FK 1|U.S. TREASURY NOTES.... ver | 06/30/2011. | MATURITY...cooovirrirrerenereerennnnns [ crveerierienisseesnnnins | cerneens 1,600,000 | ........1,600,000 | ........ 1,638,250 | .....ccoo... 1,607,286 06/30/2011.
912828 FU 9|U.S. TREASURY NOTES ..| 09/30/2011. | MATURITY. ..1,000,000 997,344 | ... 999,514 09/30/2011.
912828 LS 7|U.S. TREASURY NOTES.... v || 12/28/2011. | IN KIND - FIDELITY CHARITABLE | .....ovvouevrviinirines | v 6,333,300 | ........6,000,000 | ........ 6,365,156 | ........... 6,345,630 . 10/31/2014.
912828 PU 8|U.S. TREASURY NOTES.......ccosviursriririnrisinnerenes ... 1 12/28/2011. | IN KIND - FIDELITY CHARITABLE |.....ccoccovinrinnrinnins | oot 6,627,852 | ........6,600,000 | ........ 6,564,937 | ........... 6,566,588 vnn8,578,019 ... , , 11/15/2013.
0599999. Total - Bonds - U.S. GOVEMMENL......vvuieririiiserissnsieneseessssssssssssssssnsesseserssssssssssenes 104,810,040 | .....101,303,355 | ..... 102,532,322 | ......... 99,249,633 ..102,155,988 | .....cccoonen0 [ e 2,654,053 |..... 2,654,053 | ...3,426,363 | ..... XXX
Bonds - Industrial and Miscellaneous
002824 AS 9|ABBOTT LABS ..| 05/15/2011. | MATURITY. .500,000 503,205 | ... 500,274 .500,000 , 05/15/2011.
020002 AR 2|[ALLSTATE CORP ... | 12/28/2011. | IN KIND - FIDELITY CHARITABLE ..2,156,540 | ........2,000,000 | ........ 1,964,060 | ........... 1,981,362 | oo | v 750 | s e 796 | s [ 1,986,118 | oo | e 170,422 | ... 170,422 | ...... 136,944 | 08/15/2014.
06423A AQ 6 |BANK ONE CORP ... | 11/15/2011. | MATURITY. .800,000 802,206 800,421 .800,000 11/15/2011.
054937 AC 1|BB&T CORPORATION.... ...| 08/01/2011. | MATURITY. 256,953 250,551 .250,000 08/01/2011.
097014 AD 6|BOEING CAPITAL CORP. 1.1 03/01/2011. | MATURITY....oovvvrerneirrninerieneinens | cevvmneneninseisenennens | e 1,000,000 | ........1,000,000 | ........1,018,092 | ..........1,000,509 | ...coovvrermrrnrns | vvvernercnned(509) | ovivvcrierincins | vvinerennene(809) | oo v, 1,000,000 03/01/2011.
224044 BD 8[COX COMMUNICATIONS INC.... ... | 03/15/2011. | MATURITY. .100,000 .100,000 03/15/2011.
416515 AQ 7|HARTFORD FINANCIAL SERVICES GROUP INC..| ... [ 10/15/2011. | MATURITY. ..1,000,000 | ........1,000,000 | ........1,000,780 | ........... 1,000,151 | ..cooorercrrirrinns | evrrmrrrranena(151) | e | e 15) s | v 1,000,000 10/15/2011.
438516 AN 6 [HONEYWELL INTERNATIONAL INC.. ... | 11/01/2011. | MATURITY. 500,000 499,576 |. .500,000 11/01/2011.
440452 AD 2|HORMEL FOODS CRP. ... | 06/01/2011. | MATURITY. 003,000,000 e 3012717 | i [ eeeeen(12717) [ [ (12717) e | e 3,000,000 06/01/2011.
441812 JW 5[HOUSEHOLD FINANCE CORP... ... | 10/15/2011. | MATURITY. et | e 200,000 | ...........200,000 | ........... 196,940 | ... 199,673 .200,000 10/15/2011.
4042EP AA 5|HSBC USA INC FDIC TLGP. .. 12/16/2011. | MATURITY. ..1,000,000 999,430 999,812 .1,000,000 |.... 12/16/2011.
617446 GM 5| MORGAN STANLEY. ... | 04/15/2011. | MATURITY. 207,628 200,312 .200,000 04/15/2011.
637432 CU 7|NATIONAL RURAL UTILITIES.... ... | 10/24/2011. | VARIOUS... 959,729 | ... 904,942 912,379 03/01/2012.
78387G AH 6 |SBC COMMUNICATIONS v | 1172812011, | VARIOUS.........ovvvverrmrirerneinnninns | covrrriverreniinniennns | 1,009,910 1 .........1,000,000 | ........ 1,009,857 | ...coooeee 1,001,799 [ .cvvvvvvrveine | evrerrene(1,502) | v e (1,502) [ oo | e 1,000,297 [ ..o | v 9,613 | .eeeer9,613 | i 77,844 | 02/01/2012.
87612E AC 0|TARGET CORP ... | 01/15/2011. | MATURITY. 484,403 450,000 01/15/2011.
931142 BV 4| WAL MART STORES INC ..102/15/2011. | MATURITY. .500,000 484,850 ...499,604 .500,000 02/15/2011.
949748 AF 4| WELLS FARGO BANK.... ... | 02/01/2011. | MATURITY. . .530,000 | ... 535,249 530,064 (64) .530,000 02/01/2011.
982526 AB 1|WRIGLEY WM JR CO. .1 12/28/2011. | IN KIND - FIDELITY CHARITABLE | .....ccccooviniiinnnnnnns | coriens 3,105,000 | ........ 3,000,000 2,875,890 | ... 2,928,105 | ...ooovvviiniinns | o 14,294 4294 | | 002,942,399 | | 162,601 | ....... 162,601 | ...... 202,662 | 07/15/2015.
3899999. Total - Bonds - Industrial and Miscellaneous.. 17,213,829 | ...... 16,915,000 | ...... 17,030,602 | ........ 16,860,077 | .ovvovvviininnnad (U I 11,116 1116 [0 16,871,193 |0 | 342,636 | ....... 342,636 | ...... 857,707 |..... XXX.ooo
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8399997. TOtal = BONAS = PAM 4.tk etk | s 122,023,869 | ..... 118,218,355 | ..... 119,562,924 | ....... 116,109,710 | oo 0 [ (434,618) | .oooovvvvvienn0 [ (434,618) | o0 [ 119,027,181 | oo 0 ... 2,996,689 |..... 2,996,689 | ...4,284,070 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5.........ccovieiinninninnsssiinnis N 7,742,188 | ....... 7,790,000 | ........ 7,661,831 . v | 5,588 | 7,667,419 | .o | e 74,769 | .. 74,769 | ......37,359 | ... XXX
8399999. Total - Bonds.. s ....129,766,057 |..... 126,008,355 | ..... 127,224,755 . . 429,030) [ .ovvovvrirernnn0 | 1iini(429,030) | oo | i 126,694,600 |...............0 |.....3,071,458 |....3,071,458 | ..4,321,429 | .... XXX......
C on Stocks - Industrial and Miscell
450911 20 1 | ITT CORP.....oovvrrinirnsninnnissiissnsensssesssnssnnnnenes | oo | 11/04/2011. | COST ADJ - RESTRUCTURE......... | coovvvvivvcniinninnins | v 72,083 72,083 | oo s . 0 72,083 | [ |0 | [ XXX......
9099999. Total - Common Stocks - Industrial and Miscellaneous......... s 72,083 72,083 | ... 0 0 0 0 0 72,083 [0 |0 0 0 [ XXXt
9799997. Total - CoMMON SOCKS = Part 4........ccivuuiiiiiiiniiiriierisseissirssr s cesseissssessneenes 72,083 72,083 | ... 0 0. 0 0 0 72,083 |0 i 0 [0 [ XXX......
9799998 Total - Common Stocks - Summary Item from Part 5........... 33,600 20,700 | oo | e . 0 ..20,700 | oo | 012,900 | .. 12,900 [ | XXX......
9799999. Total - Common Stocks.......... 92,783 | ... 0 0 0 0 0 292,783 |0 [ 112,900 | 112,900 [0 [ XXX......
9899999. Total - Preferred and Common Stocks........... . . 92,783 | ... 0 0]. .0 0 0 0 ...92,783 0 . L0 XXX.....
9999999. Total - Bonds, Preferred and Common Stocks et et | i 129,871,740 | ......... ) ., SR P 127,317,538 | ....... 116,109,710 | c.ovvvvvrrnee, 0. (429,030) | ovoovverrernns 0 | (429,030) | ..ooocvvrrernc (V)] 126,787,383 | .....ccceee..n 0 4321429 | ... XXX......




S

Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss)on on on During and
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Bonds - U.S. Government
313371 NQ 5|FEDERAL HOME LOAN BANKS. .| 01/26/2011 | ANCORA SECURITIES.... .| 08/29/2011 | CALLED @ 100.0000000... 11,790,000 | .........1,725,112 | ......... 1,790,000 | ........... 1,730,693 | ..o | s 5,580 | oveoeererineinee [ rerirnennn5,580 [t | e | e 59,307 | .. 59,307 | ....... 30,766 | ...... 7,048
912828 RR 3|U.S. TREASURY NOTES 12/02/2011| ANCORA SECURITIES.... 12/02/2011 | ANCORA SECURITIES 6,000,000 | ........5,936,719 | ......... 5,952,188 5,936,726 |..... (<1 U [VUUUROROURIN . N ISTRSTORONNU [OSROROOS IPTPOTIon 15,462 | ... 15,462 | ........ 6,593 | ... 6,099
0599999. Total - BONAS - U.S. GOVEIMMENL. ...ttt ssiis eess st ses sttt | cissnnies 7,790,000 | ......... 7,661,831 | ......... 7,742,188 | .....cco.o. 7,667,419 0 5,588 | coovriiniien0 [ 5,588 | 0 | o0 | e 74,769 | ... 74,769 | ... 37,359 |..... 13,147
8399998. TOHAI = BOMAS. .ttt Rt | eerirenes 7,790,000 | ......... 7,661,831 | ......o.. 7,742,188 | ........... 7,667,419 0 5588 | .0 [ 5,588 | 0 | 0 | 74,769 | ... 74,769 | ... 37,359 |..... 13,147
C on Stocks - Industrial and Miscell
089750 50 9 |BIGBAND NETWORKS INC......ccoovivuiriniirinirnens | ‘ 09/12/2011 | ANCORA SECURITIES.............. 11/21/2011 | TENDER OFFER.......ccocvviinnns | e 15,000.000 | ..oc00eern:20,700 | coiiiireennn 33,600 | civiiiiere20,700 | o | [ | e i [ | e 12,900 | ..oooveee 12,900
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..............ccoveviiies oottt sssssssssensessessnsensesssssssssessesssssnsessessessnsensessessessnsesessessnsensessensnsenss | eoersererrssss @03 100 | orrerinrennn 38,600 | vovrrrenenean20,700 | evveveviveereanc [0 |0 | e 0 | 0 | 0 | 12,900 | ......... 12,900
9799998. TOtal - COMMON SHOCKS. ...ttt etesens sttt ensennnnsensenssnsssnsenssnnssnsenrsnssnsensenssnsenssnnsnnsensnes | coensennsenesi @03 100 | verereensssid 9,000 | wivvierinnnennne0,700 | viviviiviiienns0 | v |0 | 0 | 0 0 12,900 | ......... 12,900 | .o (O [P 0
9899999. Total - Preferred and COMMON STOCKS...............coiviiiiiieiiiecieieiiieiits eoveteveteeeieeeeieseveseeeeeeseiesesssseeneseeaesesssssenssesssnassasenssssnsssesesessssnsnseensssessnsnsnsesssensessnsnsssensssnsesssenssnsns | coneeiernreni20,700 | ciiiier 33,600 | ovivereiennni 20,700 | o0 | il |0 | 0 | 0| 0| 12,900 | ......... 12,900 |............... [V 0
9999999, Total - Bonds, Preferred and COMMON STOCKS............c.vuuiiiiiiiniiiiins ottt esssi s sssnsssensnnsenssensssnonnnnnes | ovvieees (002,931 | cviirind 7,775,788 | .........7,688,119 | ....ococver0 | 5,588 | o0 ] 5,588 | 0 | 0| 87,669 | ... 87,669 | ... 37,359 |..... 13,147




Statement as of December 31, 2011 of the Medical Mutual of Ohio

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. Life Insurer
21058# 10 3| CONSUMERS LIFE INSURANCE COMPANY.......cccoomurinne I ............ I 62375.......c0... 2ciB1 ‘ ..NO 18,347,661 | oo 16,000.000 | .....cooeec. 100.0
1299999. Total - CommON StOCKS = U.S. Life INSUIBT...........c.cviuiviveiieeieieccieeeeeeteeeee ettt es e sesensaenesenaesens | everssesesisseseseressenesnad 0 18,347,661 | ......... XXXovoeveveverieias | v XXX.........
Common Stocks - U.S. Health Entity
58458* 10 5|MEDICAL HEALTH INSURING COMPANY........cocoomremerans [ reerreinne 95828............ 2ciB1 83,775,587 | .ovvvvcrinncs 10,000.000 | ............ 100.0
143824 10 5] CAROLINA CARE PLAN.......coviiiiirniiseanississersssssnsnssssenss | onernnenes 95732............ 2ciB1 7,102,310 30,584,275 | oo 500.000 |............ 100.0
1399999. Total - Common Stocks - U.S. Health Entity. 7,102,310 114,359,862
1899999. TOtal = COMMON STOCKS. ...ttt ettt b st en s s saessessessnsensensessnssssessnnss | oreveesesesseneens 7,102,310 | ... ....132,707,523
1999999. Total - Preferred and Common Stock 7,102,310 | oovvernee 132,707,523
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: $.....1,042,735,785.
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

NONE

E16
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVE
7 8

STMENTS Owned December 31 of Current Year

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 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
CUsSIP 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 Rateof | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
261908 10 7|DREYFUS TREASURY & AGY CASH MGMT MMF.... | ....c.... | . 12/30/2011. | PNC CAPITAL MARKETS........cccovverevenns [ cronee XXX oo | s 34,318,000 | ..oovveuerierinriiens [ e [ | e | 34,318,000 | ......... 34,318,000 | ...ocvorvienrnnad 859 [ v | e 0.010 | ...... 0.010 |MON.. | covvvinnnad 9,780 | .oveerrrerierirens
94975H 29 6| WELLS FARGO ADVAN TREASURY PLUS MMF...... [.ccceei | 12/30/2011. | US BANK......ovviiriirinnisnisienisenissnsssnines | v S S T LT R [T TTRTRRTRRRRT BURRTOION 788 | oo 788 [0 R [ 0.010 | ... 0.010 [MON.. | oo [ oeersrisnesnienens
8899999. Total - Exempt Money Market MULUAI FUNGS. ...ttt s | cesseniens 34,318,788 | ..o {( 0 S0 S [ 34,318,788 | ...ooooiinninad 659 | i 0 |.XXX...... XXX XXX s 9,780 | vt 0
Class One Money Market Mutual Funds
99FTFK GN 6 |FIFTH THIRD INSTITUTIONAL GOVERNMENT MMF | ......... | .. | 12/30/2011. VAA304,588 | .o [ [ | e | 44,304,588 | ......... 44,304,588 MON..
31846V 41 9|FIRST AMER TREASURY OBLIGATIONS MMF......... . [ 12/30/2011. B500 | i [ | [ 4,500 4,500 . |MON..
8999999. Total - Class One Money Market Mutual Funds...........cooeeininiinieinnenns .44,309,088 0., ST I 44,309,088 XXX 9,
9199999. Total - Short-Term In LLC TP OO OO OO PO OO PP PPPOPPROPEPTPTORPRURN ISP 78,627,876 | ..ooovvvvrriann (1 [ 0 )90 ST [P 78,627,876 XXX s 19,556 | oovvvercinne 0




Statement as of December 31, 2011 of the Medical Mutual of Ohio

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



Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
PNC BANK. CLEVELAND, OH......ooiiiiiriiiersieieississiessssssssssesssssssensens | vesssssnes [ ossssssessssssssnssnss | e | s | o 3,314,080 | XXX
HUNTINGTON BANK <. CLEVELAND, OH 0.150 | e B4 | o | e 251,992 | XXX
PARKVIEW FEDERAL SAVINGS........cocovirmiiniireriisireensissinnins CLEVELAND, OH......oooiiiiiiiriiinienieisssiessssssiessssissesssssnes | esessesens | nreressnssssesesssssnnss | soosseessessesnssns 4,680 | overreieieieis 339 | oo 254,686 | XXX
0199998. Deposits in.....15 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories.......... XXX... 21,757 12,940 | oo 3,014,187 | XXX..
0199999. Total - Open DepoSHONIES. ......vveirrireiresiersirisrriserienes XXX... 26,978 13,279 [ o 6,834,945 | XXX..
0399999. Total Cash on Deposit XXX... 26,978 13,279 ...6,834,945 | XXX..
0599999. Total Cash XXX... 26,978 13,279 XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (14,248,913) | 4. April (27,228,701) | 7. July. 20,352,908 | 10. October. 26,577,359
2. February. (22,369,657) | 5. May. (25,249,899) | 8. August. 19,558,766 | 11. November. 22,627,577
3. March (31,409,770) | 6. June (29,583,175) | 9. September. 16,937,426 |12. December. 6,834,945

E25
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Statement as of December 31, 2011 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

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




Statement as of December 31, 2011 of the Medical Mutual of Ohio

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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. Alabama.
2. Alaska....
3. Arizona
4. Arkansas
5. CalifONI. ... CA | it | et | sesens et ens | eresess et | et | e
6. Colorado....
7. Connecticut
8. DBIAWAIE. ... DE [ i | it | eeasees sttt | chiest et ens | erbess st | areseeenas
9. District of Columbia
10.  Florida .
11, GeOrgia....ccoovveververreerernennrnn. GA | i B.... [PROPERTY & CASUALTY ..ottt nssen 38,276 40,239
12. Hawaii HI|..
13.  Idaho ID|..
14, HINOIS ..o I | et | ettt | ertrenes ettt | erient et ens | et | e
15, Indiana.......ccooeeevrrereinrcs IN
16.  lowa...... 1A
17.  Kansas KIS [ ettt [ ettt | enteb ettt enienis | sttt | st | crieeiees
18, Kentucky.......ccoovvvrivivciicinininns KY|..
19.  Louisiana LA|..
20. Maine MIE | ooeirs | ettt sttt entesnenae | eetessesietentessesnsessensesns | stestessesnsessessesntantesens | ersessessesententesnsensenaenns | eeeaenes
21, Maryland MD|..
22, Massachusetts..........ccoererenncd MA|..
23.  Michigan VL] s | ettt | ettenier sttt nens | neteesenee st ennenes | cerebensenen st enennnaenens | cereneens
24, Minnesota......c.cocvevviniirieinnines MN | ..
25.  Mississippi MS|..
26.  Missouri.
27.  Montana.
28.  Nebraska...
29.
30.  New Hampshire.
31, New Jersey.
32. New Mexico
33, New York... . .
34, North Carolina . | PROPERTY & CASUALTY ...ttt siesiesesssssssessssesssesesssssssssesssiens 219,278 | ..... 229,938
35.  North Dakota. .
36.  Ohio... . |PROPERTY & CASUALTY
37.  Oklahoma..
38.
39.  Pennsylvania.
40.  Rhode Island.. "
41, South Carolina... . | PROPERTY & CASUALTY 154,899 155,208
42.  South Dakota .
43, TENNESSEE.....vuevrivreererrririerreen TN s | ottt | enbens bttt | eeenieni ettt nes | bt enens | ereneens
44, Texas.
45.  Utah... M
48, VEIMONE.....oiiiieirircrernrrerienne VT | i [ et | ciesbnes ettt enes | erieni et et nniens | sesenes et nseniee | ereeneres
47.  Virginia
48.  Washington .
49, WESEVIRGINI. ...t WV | it [ et | cietbnes sttt enients | chiesbte et etens | eebees st | erierins
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa...........cc..ceeveuen AS [ oiiiiie | ettt | entr ettt | cheeni et | et | e
53.
54. .
55.  US Virgin Islands..........cccccrvueene. V| e | ettt entennns | senssesneeetassessenntesnenees | freteniensesansesnenntnntannenns | neeeetesneseenenansennnantennes | seeereaas
56.  Northern Mariana Islands..
57.  Canada . . . e
58.  Aggregate Alien and Other. L XXX... XXX ottt 0 | e 0 0. 0
59.  Total XXX, XXXttt 555,885 574,845 412,453 | oo 425,385
DETAILS OF WRITE-INS
B80T, oreeeeteeteeessees ettt | freesneias | eeetess LRSSttt | nents ettt ettt | shient et ennens | ressess st | areseeenas
5802.
5803. ..
5898. Summary of remaining write-ins for
line 58 from overflow page XXX XXX ittt [0 RN 0 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)....... L XXX XXXttt 0 | oo 0 0. 0

E27
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