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Statement as of December 31, 2011 of the Vision Service Plan

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. trEaSUMY SECUMHIES. ....ceuvrcveeriiicieieieesiei ettt | sebeenenns 150,622 |............ 02 | .. 150,622 | ..o | e 150,622 |............ 0.3
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVErNMENt @GENCIES.........cviveriiriieieireieieissiesssssssese s ssssssessssens | sssessssessessessssessens | sressssesss 0.0 | e | e (1 I 0.0
1.22 Issued by U.S. government sponsored agenCies.............cvveevervevereeerereeereesessseessnens | eovveens 2,563,212 |............ 41 | e 2,563,212 | .o | e 2,563,212 |............ 5.1
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUMLIES).........ccce. | ceererererrersiieiiens [ eoviviiennns 0.0 | oo e | e (1 I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccceeevieenisieiniinns | covvens 3,646,295 |............ 58 | ... 3,646,295 | ....cooviereieieiins | s 3,646,295 |............ 7.3
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations............cccveirieinieree s | e 1,127,810 | ............ 18 | s 1,127,810 | oo | e 1,127,810 |............ 2.2
1.43 Revenue and assessment 0bligations.............ccccuevevcvceievcesieceseesee e | e 4,959,009 |............ 80 ... 4,959,009 |..coovivirerireerieeren | e 4,959,009 |............ 9.9
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.................
1.512 Issued or guaranteed by FNMA and FHLMC
1513 Al ONET. ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccooviemveeiieeees | oo | e 0.0 | e | e [ 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521....... [ .ccoevierevieiees | cervivrinens 0.0 | e | e (1 I 0.0
1,523 Al ONET ..ottt sentnans | sestesssssssssessansenens | sressensnnes 0.0 {1 e | e (V10 R 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)........... | ...... 12,108,512 |.......... 194 | .. 12,108,512 | oo | v 12,108,512 |.......... 241
2.2 Unaffiliated non-U.S. securities (including Canada)...........cccocueveveiererereisiesiesesseenennnes | cvvenees 4,368,182 |............ 7.0 | 4,368,182 | ...ovveverrreerereiens | e 4,368,182 |............ 8.7
2.3 AFfliAtEA SECUMHIES. ... veveeeerrerreeireereriseieiee sttt ess st ssessensnsns | snsesssssessnssessansnns | sessessesens 0.0 | oo v | e (1 I 0.0
3. Equity interests:
3.1 Investments in MULUAL FUNGS.........vvriireirieeecer st essssssessenns | sesessssssssessnssansnns | sessessenens 0.0 |t v | e (0] 0.0
3.2 Preferred stocks:
321 AFIlIAEEA. ...ttt sttt en s | entensnnsnsnssentenens | srersenenes 0.0 [ [ eereereereieeneneiriees | e (01N PR 0.0
3.22 UNQFfilIAtEA......c..cvueieeiieccee st | erbneinenaees 14,89 |............ 0.0 | v 14,896 | ..o [ v 14,896 |............ 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIBLEA. ...t | eneee et | e 0.0 [ [ | e (110 PO 0.0
3.32 UNQFflIAIEA. ... .ottt | eeienens 8,150,469 |.......... 131 | o 8,150,469 | ...ooovvreeerrereieiens | e 8,150,469 |.......... 16.2
3.4 Other equity securities:
341 Affiliated.....
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
351 AffIIATEA. ...
3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and land developmMENL..........c.ccevcicurieierisieeeieseiese e essssessssesens | seensensessssessessnsens | ernneereersd000 [ eiieiiieiieieisiieiees e | e (V1 I 0.0
4.2 AGHCURUIAL.....cocviieceeiccee ettt sss s ssssesessssnsesessnssenns | sevessssssesessnsssessne | erenrererss0:0 | veveriivsvesiinieieiins | evrveessssseessssesesens | erveeresssssesenns (0] 0.0
4.3 Single family residential PrOPEItIES..........ccvevirireicieieicere et sssesesns | eesessssessessssssesens | sresessenses 0.0 | [ eerereeese s | v (1 I 0.0
4.4 Multifamily residential Properties.........c..oorrininrnrinrnssinsnsssieessssessssssssesssssssssssnens | conssessesssnssnssnssesse | sonesneness0000 [ onvnrnsnsneiniiens [ eovrrrssnsnsnssesnns | seevesiesesssssnnenns (0] 0.0
4.5 CoMMETCIAl IOANS........cuiiieerieeiiieireieieesseise st st ssensesisessensesssssessssssesessessesssssnns | enenessessnnssensessenss | eneneeeness0000 | rriiniiniineiesiinns [ ereeissesneneiineees | seevenesessssensenns (V10 PR 0.0
4.6 Mezzanine real estate I0aNS.........ccocveiirininiecrescsesesesseeessisseesssenessssenes | seenseessesnsssssesnesnes | eonerernesni0000 | ceireniinieneininn e | e (0] 0.0
5. Real estate investments:
5.1 Property occupied BY COMPANY.........ccvureiireriirirrireieseessiseeeeisesessssesessessesessessssesssssssessess | seseese 3,037,429 |.......... 49 | ... 3,037,429 | .o | e 3,037,429 |............ 6.0
5.2 Property held for production of income (including $.......... 0 of property
acquired in satisfaction Of AEDE).........cevrvrrurrirrieiersrsresse e eessssesessrsssssssssesens | sessssessssesessssssnnns | sreserenens0:00 [ orireiissinsnnisieis e | ceeseeeeesnnenes (01 R 0.0
5.3 Property held for sale (including $.........0 property acquired in satisfaction of debt)............ | coeeereererieciiens | vereereen0.0 e | e | e (V1 I 0.0
6. CONrACEI0BNS......oueecereeieiees ettt ssessensssssssssssessesssssssssessessssssnsssssessens | sesessessessenssnssnssnes | sessesnennns020) [ rormiinsnsnenniiniinns [ eevreseessssnssseesnsns | vseseessssseessnnens (V1 PR 0.0
T, DEMIVALIVES. ...ttt snsnsisssnensessssssssssssenensessnsnns | eeeenensensessnesnensens | seneonenees020 e [ v | e (110 PR 0.0
8. Receivables for SECUMHIES. .........oruruririecierireireieereiesereessiessesssseseessesssessssssssssssssessensssssesnsss | eeseesesessenssnsnessees | senenennns020 [ rormiisiniinninnininns [ ceversieessnesensees | v (V1 I 0.0
9. Securities lending (Line 10, Asset Page reinvested Collateral)...........cccoverieenieienneiiesieiens | eoevsiesenssneniens | soenseennes (0 [ SOOI DT 99,0, GO P ) .0, SO D XXX..
10. Cash, cash equivalents and short-term inVeStMENtSs..............ccceuevvereierceeicecesieeseeeeeeiens | e 10,142,847 |.......... 16.3 | ...... 10,142,847 | .ovveveeveeieeeens | v 10,142,847 |.......... 20.2
11, Other INVESEA @SSELS.........cuuevrerrirciricii et eneenes | cenees 12,095,084 |.......... 194 | oo [ | e 0 [ 0.0
12, TOtAl INVESIEA BSSELS.......cveceererrereiecieeeie ettt ens et ensnssennenes | ceeees 62,364,367 |........ 1000 | ...... 50,269,283 | ...ovoveerrrirennd 0].... 50,269,283 | ........ 100.0
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Statement as of December 31, 2011 of the Vision Service Plan

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHOI YBAN.........cciiicieieisceie sttt bbb bbb bbb bbb bbbt bbb bbb s bbb baen e 3,125,261
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cc.eveiuriieieieireee ettt bbb baes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)...........cceiiieiiiieieisee s 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13......ooieiieiirireseisieseisee ettt

3.2 Totals, Part 3, COIUMN T1.....cooieeiiiiriceierie ittt 0
4. Total gain (10ss) 0N disPoSalS, Part 3, COIUMN 18.........c.ciuiiieieieiisce ettt s s bbbt s bbb bbb n st
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cc.ciiiiiieisieeie sttt s bbb bbbttt aen

6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15........iiiiiriieiirie sttt

6.2 Totals, Part 3, COIUMN 13........iiiieiirireiirie sttt 0
7. Deduct current year's other than temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12........iiiieierireierieseieesiessseses st

7.2 Totals, Part 3, COUMN 10........ovureierireieriereieesiesesseses ettt 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1.....omieiieeieieesie sttt 87,832

8.2 Totals, Part 3, COIUMN O.....o.vouiirieiiireiee it 87,832
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8).........cccvvuerrriereieiieteeie ettt sse st st se s s sa s na st enae 3,037,429
10.  Deduct total NONAAMITEA BMOUNLS.........cc.iierrieriiirierieeieesees et eb bbb bbb s
11.  Statement value at end of current period (Line 9 MINUS LINE T0).........vrueieiirriiririsiiesissisiseeesssssss et st ssessess sttt esssssssssssessessssssssessessansessnssessessssanes 3,037,429

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOF YEAT.........c.u ittt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.viriurririeieineieeeeeeteee ettt sttt eneees

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cccueviuiveieieieiieeeie et 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN T2.......oiieeiiirir i

3.2 Totals, Part 3, COIUMN 11ttt bbb 0
4. ACCTUAL OF GISCOUNL........oiiriiiiiie bbbt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...t

52 Totals, Part 3, COUMN 8. N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18............ccoecververervcrrcren Jo00 ' ....... s
7. Deduct amounts received on disposals, Part 3, COIUMN 15...........cc.ciiiirieieieeie ettt st st b s b bbb sttt en e baeen
8. Deduct amortization of premium and mortgage interest points and COMMItMENE EES............cvuivrieiriiicice sttt baes
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......ooieiieieerireieirieseisee ettt

9.2 Totals, Part 3, COIUMN 13.......oieiiiiirireiisieseiseesi stttk 0
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1. ..ottt

102 Totals, Part 3, COIUMN 10.......cuuiriieiriieiriesieeeis s 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.ccccervrrrrrrrrierreesieresess s sessseessesenes 0
12, TOLAl VAIUGHON GIHOWANCE..........cvoueiererirriiiriiiseis s s s8R REE R E R
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eieveiiieceeeie ettt ettt sttt sttt sttt b bbb e s b e s s s b b s Rt et b et bbb s b et s e s e et s st s st et es st enee 0
14, Deduct total NONAAMItEEA BMOUNES..........couueeeeerirriricrisririeees s8R R
15. Statement value at end of current period (LINE 13 MINUS LINE 14)........cueieiieeieiesieesee ettt ettt sttt sb bbb se s s st s s snses et 0
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Statement as of December 31, 2011 of the Vision Service Plan

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YEAI........c.cu ittt st s bbb bbbttt bbb bbb sesaen

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccceieiueiieieieiseee st aaes 14,000,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)...........cooeiiieiiieieescee st 14,000,000

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 6.ttt bbb bbbt bbbttt a st
3.2 Totals, Part 3, COUMN 2.ttt ettt et 0

4. ACCIUAN OF QISCOUNL........ouiieieieciectctcie ettt a bbbt s 2S48 s b2 £ 4R R s ssbbbs s s bbbt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13, ...t ess s
5.2 T0tals, Part 3, COIUMN O........cvumiiiiiiiiieiiiiiseesiess s es st 0
6. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 19.......c.ciiiiieiiirieeicsces ettt ettt s ettt s e bbb e b e e s ae s b b st et s bbb s bt esee b e ben s st see s st enes
7. Deduct amounts received on disposals, Part 3, COIUMN 16............c.ocueviuiiieicisie ettt et ettt ettt es s b s s s es s s b st es s st en et benen 1,904,916
8. Deduct amortization of premium and AEPIECIAHION. ..........c.ceveiee ettt ettt sttt st e bbb st s b st bbb b bbb bbb bt s e s aenas
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...
9.2 Totals, Part 3, COIUMN T4........oiiireieeireieeee e 0
10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 15. ...t
10.2  Totals, Part 3, COIUMN 1.ttt b e b st b s a s ses s sas s tensnsas 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10)........ccrrurrrrirrinrnrirrieeseississiseisesess st ss st et ssessesssssnssessessenens 12,095,084
12.  Deduct total NONAAMILEEA BMOUNES. ..ottt et s et s ettt a et s e b e b s bbb bbbt e s s b s s st s st s s sttt 12,095,084
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......cviiruiirieierirsisisessissese st sss st ssssss st st sses st st ssessessesssnssessessessssssssessnses 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT VBT .........iu ittt eesssss et ees b s e £ E bbb bbbt 52,499,051
2. Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7..........c.veiiiiieiciieie ettt bbbttt bbb bbb bbbt n s 14,573,451
3. ACCIUAI OF QISCOUNT.......eeevecee ettt ettt bbb a2 bt b 44 s b2 b s 4 s s s s bbb s bbb s b s s bbbt et sttt 14,533
4. Unrealized valuation increase (decrease):
A PA 1, COIUMN 12, et sttt et s sttt s s e e et s st et et eae b e s s s e s st e s st etesensntssansnaneassnantanas
4.2 Part 2, SECHON 1, COIUMN 15, . ...ttt ettt ettt sttt s ae bt ae bbb et et s s s s s et et s sn st etnsnans (3,518)
4.3 Part 2, SECHON 2, COIUMN 3.ttt sttt ettt bbb a e s e e st s st es bt s b e s essenasnansans (148,515)
44 Partd, COIUMN 11 .ccuioieieesisiecesee st es st £ (735,707) (887,740)
5. Total gain (Ioss) on disposals, Part 4, COIUMN 19............cuiiiinieecee et sttt st bbb s et bbb bbbttt 717,636
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........ccoucieiiiieiciceis ettt bbbttt b 29,201,543
7. Deduct amOrtization Of PrEMIUM...........ccccciieieiscice ettt bbb bbb s s bbb R st bbb a bbb s b bR bRt bbb bbbttt 578,227
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15 oottt bbb
8.2 Part2, SECHON 1, COIUMN 19.....ccuuiiiieiriiisieresessieesse sttt
8.3 Part 2, SECHON 2, COIUMN 16.......curvmmieerrirnisieisessseesiesiseests sttt
84 Part 4, COIUMN 15 ...ttt 0
9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIUMN T4t
9.2 Part2, SECHON 1, COIUMN 17 ..ot
9.3 Part2, SECtion 2, COIUMN 4.ttt 48,146
04 Partd, COIUMN 13, ...ttt RS 48,146
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........c.cevverirrrierieriees ettt ettt sae s tes s 37,089,015
11, Deduct total NONAAMItEA BMOUNES..........c.uueeercrirririerisrieces st R
12. Statement value at end of current period (LINE 10 MINUS LINE 1) ...ttt ettt sttt sb bbb s s s st s s sntes e 37,089,015
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Statement as of December 31, 2011 of the Vision Service Plan

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.......ccccrvevreenn. 2,713,834 2,751,911 2,734,866 ..2,650,000
Governments (Including all obligations 2. CANAGA. ... | et sessens [ rreeeens st essseenes | seeneesessess sttt ssanses | steseee st st sttt ens s aeen
guaranteed by governments) 3. Other COUNMES...ovivrisriress | cerrrsmeesssssisessessssnssnssssssssens | onerssssenssnsssssessessanssssssssnsss | sesssssessessonssnssnssessessanssnssssns | sosnsssssnssessassansssssessassensanssnes
4. TOtalS..oceerreessrreenssrissssrers | e 2,713,834 | .o 2,751,911 | i, 2,734,866 | ..coovvvnrinininnnes 2,650,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooiissirinisisrinns | v 3,646,295 | .o, 3,690,839 | .o 3,740,802 | ..o 3,520,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ooooeiereeeieieeisees [ e, 1,127,810 | oo 1,147,230 | oo 1,164,755 | oo 1,000,000
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...oocnsiriissriinssiissniee | v, 4,959,009 | .o, 5,008,762 | ...occooooveiiniieenee 5,120,430 | oo 4,585,000
Industrial and Miscellaneous and Hybrid 8. United States......ccoovevevenns | cvriveeeiniincns 12,108,512 | oo 12,095,354 | ..o 12,332,893 | oo 11,700,000
Securities (Unaffiliated) 9. CaNada.....ooecveerreeerineeens | e 765,605 | ..ooveerereesriennne 768,921 [ oo VYRGS [P 750,000
10._Other Countries......coouvvvinnes | conviensssiiissiieens 3,602,577 | oo 3,500,199 | oo 3,691,063 | .o 3,405,000
11, TotalS..oooieniiiesiinsscicieins | v 16,476,694 | ... 16,364,474 .16,791,561 15,855,000
Parent, Subsidiaries and Affiliates 12, Totals...coicvsincisiinisisies [ [ | [
13. Total Bonds.....ccooocesssseesssne | covveniirien, 28,923,642 [ .o, 28,963,216 | ..ooovvirisciienn: 29,552,414 | ..ooovvvenn. 27,610,000
PREFERRED STOCKS 14. United States.......cccuervennees | cevermnerernseniieerennend 8,244 [ oo 8,244 | oovvooeereeiienne 5,721
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......c.ceeeicreieiseieeis | ey | st ses sttt saens | eere et
16._Other Countries.........coovucens | covvirniiissiiniiien, 8,652 | i 8,652 | oo, 11,852
17, TotalS. .o | e, 14,896 [ .o 14,896 [ oo, 17,573
Parent, Subsidiaries and Affiliates 18, TOtalS....cveecreiirscii s [, | e |
19. Total Preferred Stocks....... | cccooocoviiviiniiincnnes 14,896 | oo, 14,896 | oo, 17,573
COMMON STOCKS 20. United States.......cooevvvnveeeenns [ cornveerinrcriineenns 5,787,651 | coovvvrerrerrcreenns 5,787,651 | ccovverrerrrrrrieenne 5,561,778
Industrial and Miscellaneous (Unaffiliated) 21, Canada......cccoevererervereeiens | e 73116 | o 73,116 | oo, 74,389
22. Other Countries.......cccvvvceeens | covniniinisciins 2,289,702 | oo, 2,289,702 | oo, 2,378,625
23. Totals....oorsrivescieniiiiiiens | i, 8,150,469 | ..ooooviiirricienn, 8,150,469 | ..oooovviriiene, 8,014,792
Parent, Subsidiaries and Affiliates 24, Totals. ..o e | e | e
25. Total Common StockS....uc. | coovvvvvcirrccienecs 8,150,469 | ..oocoovviiirene, 8,150,469 | ..o 8,014,792
26. Total Stocks......ceessserennneees ...8,165,365 | ..... 8,165,365 ...8,032,365
27. Total Bonds and Stocks.... 37,089,007 | .cooormvrevrrennne 37,128,581 37,584,779

S104
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Statement as of December 31, 2011 of the Vision Service Plan

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 as

a

% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

TOtAIS ..

2

713,834 |....

2,713,834

3,591,391

2,713,834

2.1
22
23
24
25
26
2.7

All Other Governments

TOtAIS. 1ttt

31
32
3.3
34
35
36
37

U.S. States, Territories and Possessions, etc., Guaranteed
ClASS ettt ettt
ClASS 2.t

4.7

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

TOtAIS ..

5.1

5.7

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
(03 3 PSRRI

................. 4,959,009

................. 5,124,915

................. 4,959,009
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Statement as of December 31, 2011 of the Vision Service Plan

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

6.1

6.2
6.3
6.4
6.5
6.6
6.7

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 Column6 asa 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)

Class 1
Class 2

Class 4
Class 5

13,456,670

13,702,751

28,479,593

27,159,422

71

Hybrid Securities
ClASS 1.ttt et nan

Totals...
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Statement as of December 31, 2011 of the Vision Service Plan

SCHEDULE D - PART 1A - SECTION 1 (continued)

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5 6
Over 20 Total
Years Current Year

7
Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Total Bonds Current Year
Class 1

Class 4
Class 5
Class 6
TOtAIS ...
Ling 9.7a52 % Of COL B...vuovieeiiceicsseee s

Total Bonds Prior Year
Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals
Ling 10.7 258 % 0f COL 8.....oovoece e

............... 22,288

,928

............... 28,049,256

Total Publicly Traded Bonds
Class 1
Class 2
Class 3
Class 4

TOtAIS...vvveeie et nes

............... 13,936

,670

............... 25,669,699

............... 13,936

670

............... 25,669,699

11.8 Line 11.7.@888 % Of COL B....ocoveeeeectceeeece et | evveeiee e 352 | e 64.8
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........coeeevvieerienies | oo 352 [ i 64.8
12. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2
12.3 Class 3
12.4 Class 4
12.5 Class 5
12.6 Class 6
12.7 Totals.....cocvververererae
12.8 Line 12.7asa % of Col. 6.......ccceeverrrernne.
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccccoeuverenrennn.
(@) 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

(d

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

.......... 0;

NAIC 2§

.......... 0; NAIC3S....0;

NAIC4S§......... 0;

NAIC5S..... ;

NAIC6S......... 0.
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Statement as of December 31, 2011 of the Vision Service Plan

SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

pe and Subtype of Issues
7

Column 6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments

ISSUET OBIIGAtIONS. ......oovvvecicrereictrs et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCURties...........covvrrvrrnrereernennenns
TOtAIS 1ttt

................. 2,713,834

................. 3,591,391

................. 2,713,834

2.1

22
23
24
25

All Other Governments
ISSUET OBlIGAtIONS........oocvecveieecicic st
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

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

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

31

32
33
34
3.5

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations..........ccccceevnnne
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovvevevererririnnnes

4.1
42
43
44
4.5

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

ISSUET OBIIGAtIONS. .....covvvecicrererctee et
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
Totals

................. 1,127,810

................. 6,326,660

................. 1,127,810

5.1
52
53
54
55

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

ISSUET OblIgAtIONS.......cvervecierieriseieriesse et sseneas
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities............cccoourevvererrreirernrnnins
Other Loan-Backed and Structured Securities
TOtAIS .ottt

................. 4,959,009

................. 5,124,915

................. 4,959,009

................. 4,959,009

................. 5,124,915

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
T0tAIS. oottt

............... 13,702,751

............... 28,479,593

. 28479593

71

72
7.3
74
75

Hybrid Securities

Issuer Obligations..........ccccceeveenee
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUMties...........covvrrerrneerrerneneenns
TORAIS 1ttt

8.1

8.2

8.4
85

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ouevveciceeieictte et
Residential Mortgage-Backed SECUtiES..........ccvvvrerererieeireieiierireins
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............ccoeuvererirerrerennnes




Statement as of December 31, 2011 of the Vision Service Plan

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 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 IsSUEr OblIGAtioNS. .......vueveeiereieiceee e
9.2 Residential Mortgage-Backed Securities............coevvevviveiererresieieinne
9.3 Commercial Mortgage-Backed Securities.............coouvvverervereverereerennes

9.4 Other Loan-Backed and Structured Securities

9.5 Totals....coevererrrrrnns

60IS

9.6 Line9.5a58 % Of COL B.....ccooirriiiiiiiiciieisi s
Total Bonds Prior Year
10.1 1SSUEE OBlGAtIONS........ourevecerireireiieiieeieeieesesissssssesssesssssssssssssens | oesenesssneens 22,288,928 | ............... 28,049,256 [ ...ooucvenreerernerrneeineninenes [ e | e [ e 90,9, G IO 90,9 CHUNNIN I 50,338,184 [ ..ccoovvrvrrriis 100.0 | oo 50,338,184 | ...coovverrrreierreiienene
10.2 Residential Mortgage-Backed SECUMHES..........c.cc.eiueueierneireiieiesieeiees [ | e sessssiesens | covssissssesissesssssssssessssens | seviesiessesssssissesssssessess | soveessesessesssssessssssssenss | svsssesseses D90, N R D9, GO TR (01 I 0.0 [ [ e
10.3 Commercial Mortgage-Backed SECUNLIES...........cccueirreieiieirieiieiiees | ervereeisieiesseseisissenies | e sessssssenes | cvsissiesissssessssessesesens | sissessesssssssessessssessessess | resissessessssesssssessessssenss | cesesessnses D90 N RRTRIN XXX ovevveveeies | v (01 I 0.0 [ [ e
10.4 Other Loan-Backed and Structured SECUtIES..........c.vueurrurereeneenrirnens [eonmniniisisisissisisini | | cessessessessnsssssssssssssnesss | sesssesssssssssssssssssessssnes | snessessssesssssssssssssssssssnes | sesssessesees D09, SO P 0.0, SO [ (1 I 0.0 i [
10.5 TOHAIS...cvorerrierieeeiee et enssenssns | eesiessseneens 22,288,928 | .............. 28,049,256 | ...oovoevenn (01N [ (O [ (VN P ) 0.9 CHIN IR 90,9 CHRIN IR 50,338,184 [ .ooovvvereines 100.0 | oo 50,338,184 | ...covoereire) 0
10.6 Line 10.5858 % 0f COL 8. esiesssesssssssssssensss | connsssnssssessesssnes 443 [ 55.7 | oo (U0 (ORO ] 0.0 [, XXX [ D, O, IR [T 1000 [ D .0 S [P 100.0 | oo 0.0
Total Publicly Traded Bonds
11,1 ISSUET OBlIGAtIONS.......veveiececieierse ettt
11.2 Residential Mortgage-Backed SECUMES..........ccovvvverereerisrireriesissiieinns
11.3 Commercial Mortgage-Backed Securities.............ccoouevverersrrersinennns

11.4 Other Loan-Backed and Structured Securities.

115 TORAIS....o et
11.6 Line 11.5888 % Of COL B....ocevveieeeeeceeeee e tesassanns | cevvesiesessassiensaesans 352 [ e B4.8 [ oo (0 I 0.0 | oo 0.0 | oo 100.0 | .o )9, 9, SN IR )., 9, SN IR ). 9, ST IS 100.0 | .o XXX v
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds
12.1 1SSUET OBIIGAtIONS. ....euvvveeeceriee ettt
12.2 Residential Mortgage-Backed SECUMHES.........cowererrererenrenreeirnernnenenns
12.3 Commercial Mortgage-Backed Securities............ccvvveverereereerereinenns
12.4 Other Loan-Backed and Structured Securities.

12.5 TOHAIS......cvivierierieiciese sttt
12.6 Line 12.5858 % Of COL B.......ooocveecrecrcrecices e ssessenns | eesieeises s seensens 0.0 [ oo 0.0 [ oo 0.0 [ oo, 0.0 [ oo 0.0 [ oo (VO ) 0.0 SRR I ) 0,0 SN D ) 0.0 ST IR XXX oo | e 0.0
12.7 Line 12.5 as a % of Ling 9.5, Col. 6, SECtON 9......cc.ovververrieiieiiisiiei | eeiesiesiesiesieenieas 0.0 | oo 0.0 | oo 0.0 [, 0.0 oo, 0.0 [ i) 0.0 [ .S SO .0 S XXX | e, D00, Y [ 0.0
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Statement as of December 31, 2011 of the Vision Service Plan

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 6,077,431
2. Cost of short-term iNVESIMENS ACQUITE............cvevieieeicieteee ettt ss s s st s s besss s snnnns | sentistessesssesss s sssssses s snsesaesas 19,870,046 | ..oocvoreerereeeeerecee e 19,870,046 [ ...oovoeerereeee et estessesens | ceteresse sttt es sttt naes | sraesese st s ettt ettt enee
3. ACCTUAL OF GISCOUNL. ...ttt | eebsee b b e bbbttt 0 [t [ e ssinnes | cebienb et | sttt
4. Unrealized valuation iNCrEASE (ABCIEASE)..........euueviireieiicieiiestes ettt s e sb b ss st bbb sssbs s sas | estasssssssstessss e sses s e bbb aes b s s s st st saees 0 [ oot bs s s | seresse ettt n st es et nts | S1ebstenae s et st st st en s st nse s ben s s sentenses | shieriet et s ettt ettt bbbt
5. Total gain (I0SS) ON QISPOSAIS.........cuuevereririiseisesiesie st ss bbbt s s st st s s s s st ssess st anssnsanns | stessssssestessassessessass s s s e st st s s st enssn s san 0 | et essnsas | estente et s s st s st st ssens | srtetes st sttt s st s s st | Hesiest st ettt es
6. Deduct consideration reCeived ON QISPOSAS............ccevevireieieiieieesie ettt st sesse s sssssassssssssenes | sestissessesissssssssessssssesessensesaesas 15,257,232 | oo LI Y 4K 7 O O OO
7. Deduct amortization Of PIEMIUM...........cccicuiirieicisisce ettt bbb s s bt bentenas | eebessebssessesss s s s s s s s ss b st et s s banes TOUT | e TAT | ettt sessanss | sresestesesss st es st tes st e st et s st et esaetesenssaessnas | ertetesestet et ee et et s et ettt ettt st et enn s
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccveieiirciieieiseiee st ssesssssesies | sressesssiessss s sesssssss s ssessssssessessssssssan 0 [ et b e snses | serssse ettt n sttt s e snns | Sretnterses et et sttt an st en s s sen s s sensenses | srteriet et ettt
9. Deduct current year's other than temporary impairment reCOGNIZET.............covveveieiiceeieieieee e | eerississesessess st ssses s sssenssssnsensesnsenes 0 ] ottt resiensnsssnees | erreneese s s es st esresessensessensessnssnsesnssnsessnsnee | setntessesentansensesnssnseness st ensesntansessesssssnsessns | srsesintintessesintent et et st es ettt e st st st s st enas
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cccovurrnrnriiniinenrnnrnsnsnssnnens | orvenssssssssessssssssssessssesssssssens 10,682,728 | .ovoveeeeererereereereeeeeeeens 10,682,728 | oo seeeenes 0 | oot 0 ] o 0
11. Deduct total NONadMItted @MOUNTS............cvuuiiiiiiiieiii bbb | ehb i 0 L | s | e | s
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouiiviuiiiieiieiicteisiesiesisissesissesssssssessssssesssssssenssnes | eesesssmsesssossesssssssesssssssnssssesas 10,682,728 | ..o 10,682,728 [ oo 0 ] ot 0 ] e 0




Statement as of December 31, 2011 of the Vision Service Plan

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

SI11, SI12, SI13, SI14, SI15
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Statement as of December 31, 2011 of the Vision Service Plan

SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B/ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Health Care Delivery
Optical Laboratory = LaN............ceeervmeriereriereeissiiesiessessesssseesessessssesssenssee | coessnens Hamilton. ..o, OH..... 12/20/2002 | 12/20/2002 ....380,434 380,434 | ..o | e | s | e
Optical Laboratory = BUIiNg.........o.oieiiiinrisisiinsissisnissssnsssesessssssesensssssssanes | aeeessenes Hamilton........oooviiieiciinins OH..... 04/01/2003 | 04/01/2003 | .... 2,656,995 87,832 | i |
0199999. Properties Occupied by the Reporting Entity - HEalth Care DEIIVETY. ..o ittt sttt st enssesseneas 3,037,429 0 87,832 0 0
0399999. Total - Properties Occupied by the Reporting ENfity..........coiriiiieiiseis e 3,037,429 0 87,832 0 0
0699999. Totals 3,037,429 0 87,832 0 0
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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

E02, E03, E04, EOS5, E06
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Statement as of December 31, 2011 of the Vision Service Plan

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 BJ/A.C.V. Income Investment | Ownership
Non-Collateral Loans - Affiliated
Promissory Note ..14,000,000 | ......... 12,095,085 | ......... 12,095,085
2699999. Total - Non-Collateral Loans = AffIlIALEd.................ccovuevevveerreereeeiereeeeseeeeeeseeerev s ..14,000,000 | ......... 12,095,085 | ......... 12,095,085 0 (O
4099999. Subtotal - Afiliated. ..o s ..14,000,000 | ......... 12,095,085 | ......... 12,095,085 0 0 [
4199999, TOAIS........cooriveerieiierieeeierire et ..14,000,000 | ......... 12,095,085 | ......... 12,095,085 0 (V) [ 0
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Statement as of December 31, 2011 of the Vision Service Plan

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

Non-Collateral Loans - Affiliated
| Promissory Note.........ocunirniririnnneens RaNCho Cordova........c.uwermmiresisniricnienes CA..covv Vision Service Plan 03/29/2011 | oo | v 14,000,000 | ..o

2699999. Total - Non-Collateral Loans - AffilAted..................cccceuiiiuevireiiieeiceteeeceeeecee ettt er et senaeaesanreeen ....14,000,000 O [P XXX
4099999. Subtotal - Affiliated..........ccooirreiiriiirisei s ....14,000,000 20 XXX
4199999, TOAIS. ..ottt ei | eeee ettt | et 14,000,000 20 [ KKK
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Statement as of December 31, 2011 of the Vision Service Plan

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
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 BJ/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.JACV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Non-Collateral Loans - Affiliated
Promissony NOtE........ciuiiiiriiiieicisi s Rancho Cordova......... | CA... | Principal Payments..........ccocvvienininnenns 03/29/2011 | ..oovevvevvees | e | e (O ORI [T 1,904,916 | ....... 1,904,916 | oo | e | e (L [
2699999. Total - Non-Collateral Loans - Affiliated . s i 0 | s 0 [ oo (V] [ 0 0 0 0] . 1,904,916 | ....... 1,904,916 0 0 0
4099999. Subtotal - Affiliated 0 0 0 0. 1,904,916 | ....... 1,904,916 0 0 0
4199999. Totals 0 0 0 0 . 1,904,916 | ....... 1,904,916 0 0 0




Statement as of December 31, 2011 of the Vision Service Plan

SCHEDULE D - PART 1

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

VE

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 13 14 15 16 17 18 19 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount
CUSIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Maturity
U.S. Government - Issuer Obligation:
3134A4 VC 5|FEDERAL HOME LN MTG CORP.........cccvrmermrinrirnrrnsrinnneirersnisserennns | evvnnen | oo [ eoverieninns [ onnes 1 280,361 | ...... 112412 e 281,030 | .covvrrerenee 250,000 | .oovvererenee 277,163 |......... (3,199) [ covverreeerieiivirieins | e | e 4.375]......... 1.233 | W....... 07/17/2015
3133XS P9 3| FEDERAL HOME LOAN BANKS.........occirimerierimeincnrssisensesssssnnens | sevnee | oo [ cernerionens [ wovens 1 792,322 | ...... 104790 | coovvvrrrrs 785,928 | ..cooovvrirenne 750,000 | ..coorerernene 778,088 |......... (14,156) 31251 ... 1.177|JD....... 12/13/2013
3133XV NU 1 |FEDERAL HOME LOAN BANKS.........ccovvermmrermmrernneesnnnressnnessssssssnnees | eoveeen | o [ eevesneeens | veee 1| 261,093 | ..o 106.042 | . ....250,000 ..258,521 | ......... (2,572) 2.750 | ......... 1.562|JD....... 12/12/2014
3136FR 2V 4 |FEDERAL NATL MTG ASSN step callabl...........cocoocvrereneennennenneiens | coveee [ oo [erneeend [ 1| 1,249,375 | 100.260 | . . .1,250,000 1,249,439 | ......... B4 | oo | e | e 1.000] ......... 1.017 | MS...... 12/28/2016
912828 DM 9| US Treasury NOE. ......cuirrureriresisssnnssensssesssessssssssssssnssessssessssssssssnas SD. [ [ [ 1] i 150714 | 111063 i 166,594 [ s 150,000 (L2 RN RPN IS 4.000......... 3.858 |FA....... 02/15/2015
0199999. U.S. Government - ISSUET OblIGAtIONS. ......c.uvviiriiiiiieiiiiieiisi s .2,650,000 (20,047) 0 0 XXX........ XXX XXXoo | e 11,997 | 36,313 L XXX XXX......
0599999. Total - U.S. GOVEIMMENL........cvviieiirririsssisserssnsssesssnsssesssnssnesssnssnes (20,047) 0 0 .. XXXt XXX XXXeoo | e 11,997 [ 136,313 [ XXX | XXX......
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
083763 GJ 5|BERGEN CNTY N J GO....ccovirrririiirieeineinesiesiseesseiseisssssessssnnns | ceveeee .| IFE| ........526,610 | ...... 105237 . 526,185 (6,630) 2500 ......... 1.120 | MN...... 11/01/2014
13062R  LQ 9 [ CALIFORNIA ST GO...ouvvurrenrimerierirreseesesiessiessenssssesssesessessssnenss | coveee . | AFE] i 341,150 | 112678 . .338,034 | .. ....300,000 | ... ..331,257 | ..covueee (8,784) 5.000]......... 1.840|JD....... 06/01/2015
13063A KG 8| CALIFORNIA ST GO......oiuuirriieiieiseiisiisseseessssessessessssesssessssssns | neees I [ AFE] v 632725 | 113.952 626,736 | ..coovvrirnnne 550,000 | ..oovvrernnne 611,536 |......... (15,312) 5.000]......... 1.957 |MN...oo. | oo 4,583 11/01/2015
199491 SY 8|COLUMBUS OHIO GO | WAFE] 331,463 | 106.709 | . .320,127 ....300,000 ...318,099 |......... (12,309) 5.000]......... 0.822|JD....... 06/15/2013
246380 XL 8|DELAWARE ST . v | WAFE] 520,224 | L 100.000 | . .480,000 | .. ....480,000 | ... ...480,000 |......... (13,182) 5.000{.......... 2.208|JJ....... 01/01/2012
64966F K7 8 NEW YORKNY GO...ooovirrrimerineireiinsiseisesissisessssisesssssssssnenss. | wneees I [ AFE ] i 275,765 | 113107 | oo 271,457 | oo 240,000 | ..cooovvrernnne 266,941 | ......... (7,609) 5.000]......... 1.610|JD....... 06/01/2015
882722 LH 2| TEXAS ST G O.ovvvriricrireceisrieriesieseseeissisesiesssessssesssssssseninns | cvveees .| IFE| .. .263,940 250,000 262,511 |......... (7,818) [ oo | e | e 4.000]......... 0.813 |FA....... 08/01/2013
93974A YT 5| WASHINGTON ST GO @.... LAFE] . . .864,360 | .. ...900,000 | ... 856,757 |......... 12,258 | oo e | o | s 1.446 [N/A..... 06/01/2015
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cooverenneas XXX 3,690,839 | .ooooveens 3,520,000 [ ..ccoovevnee 3,646,295 | ..o (59,386) 0 0 |..XXX........ XXX RO, S [ 25,750 | ...........116,000 | ... XXX...... | ..... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 3 740,802 XXX 3,690,839 | ... 3,520,000 | .............. 3,646,295 | ......ccocoucennn (59,386) 0 0 [..XXX........ XXX XXX [ e 25750 | ...........116,000 |...XXX..... |..... XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obllgatlons
46246K K6 8|IOWA FIN AUTH REV STt | e | | AFE] ....1,164,755 ..1,147,230 .1,000,000 ...1,127,810 (34,572) | ..o | e | 08,000 [ e 1336 [ FAL | i 20,833
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations... 1,164,755 ..1,147,230 .1,000,000 1,127,810 (34,572) 0 0 20,833
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,164,755 .1,147,230 .1,000,000 ...1,127,810 (34,572) 0 0 20,833
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Ag and Authorities of Governments and Their U.S. Political Subdlwsnons Issuer Obllg
047870 AU 4 |ATLANTA GAWTR & WASTE WTR REV WTR......ccccovvemvrnmernerrnnnns | wevvene | [ weveeivnens | WTFE [ niccc.....860,053 | ... 1115111 . (25,138) 11/01/2014
13066Y QS 1|CALIFORNIA ST DEPT WTR RES PWR REV... oo | [ [ | LAFE ] 1,039,873 | . 103.176 | . (7,008) 05/01/2014
13066Y RB 7| CALIFORNIA ST DEPT WTR RES PWR REV......ccoovumermmemernneirnees | vvreee | oo | veverneiians | AFE | 555,715 | .o 110.365 | . (11,969) 05/01/2015
260039 JH 6|DOVER DEL ELEC REV ELE.......oocoovoeeeeeeesereserererreeeeseseesseesereessens | eeevere | oo [ vvereverces | WAFE | v 1,444,593 | ... 112.563 | . (43,049) 07/01/2015
57604P 4C 5[MASSACHUSETTS ST WTR POLLUTN A STA......ccvvovvvmnrrneianrnenins | vevonne oo [ evvvriren [ WIFE | 00,333,005 | ... 107.186 | . (12,132) 08/01/2013
67766W DV 1|OHIO ST WTR DEV AUTH WTR POLLU REF........cccconevmmeermermnnnerns [ covvene | [ overirenns | WIFE | i 136,451 | Lo 111.063 | . .133,276 . (4,652) 06/01/2014
921645 QV 2 [VANCOUVER WASH WTR & SWR REV REF........ccooecverinvrininnnninne [ ovinne Lo [oonvnnenns [ WAFE | i 750,742 | oo 109.508 722,753 660,000 (22,651) 06/01/2014
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. XXX .5,008,762 | .. 4,585,000 | .......cce.4,959,010 | o0 | (126,599) 0 0 | XXX [ XXX | XXX | e 54,116 |l 176,617 | XKX e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... s 5,120,432 | .. XXX..o00n. 5,008,762 | ..c.coovenev. 4,585,000 | ... 4,959,010 | o0 | i (126,599) 0 0 | XXX [ XXX | XXX | e 54116 ] i 176,617 | XXX [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
02005Q VU 4 [ALLY BK MIDVALE UTAH 250,000 ....249,491 10/14/2014
02587D EL 8| AMERICAN EXPRESS CENTRN......c.oviiiiriiirieriesiieeiseissesisiiens .249,491 10/14/2014
05968V JK 7|BANCORP COM BK DE CALLABLE .250,313 07/28/2015
06740K CN 5|BARCLAYS BK DEL .104,481 (695) 11/04/2014
06740K EX 1 {Barclays BK Wilmington DE CD.......cc.ccocvueremeererineenerieriseissensneenns .148,709 12/07/2016
084670 BB 3|BERKSHIRE HATHAWAY INC DEL .720,558 (305) 08/15/2016
05568P Q6 7 [BMW BK NORTH AMER UTAH.......cooiiiiiieirniineiiesiesiseisssinsinns 250,129 | .. 07/29/2014
15643G BZ 7| CENTRUE BK STREATOR ILL......cvuriiuirierirerireesseiserieniesieeeseeens ...252,828 | ........... 250,000 | ....... 250,000 |......... 08/07/2012




Statement as of December 31, 2011 of the Vision Service Plan

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

1’013

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
CUSIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
17284A G3 6|CIT BK SALT LAKE CITY UT.. 250,000 99.441 ....248,602 | .................250,000 | .................250,000 |......... 11/02/2011 | 11/04/2016
19041B AD 8| COASTAL BK & TR OF FLA... . e e T 250,000 | ...... 100142 ..o 250,355 | .................250,000 | .................250,000 |......... 07/21/2009 | 08/03/2012
254670 W2 4 |DISCOVER BK GREENWOOD DEL e $..... o 50,000 99.877 49,939 | ...................50,000 | ...................50,000 |......... 09/08/2011 | 09/14/2016
23322G FX 0[DMB CMNTY BK DEFOREST WIS $..... U [FSPOORPPORS UPPON [ [FTORRO 250,000 | ...... 101.062 | ..oovvvnrrnenn 252,655 | .................250,000 | .................250,000 |......... 08/03/2009 | 08/14/2012
36160X ST 5[GE CAP FINL INC RETAIL....ccosvenrririinnes $..... I ISP I LI [ 250,000 | ...... 100152 | oo 250,381 | ....cccc0v......250,000 | .................250,000 |........ 07/27/2011 | 07/29/2014
36159S K6 7|GE MONEY BK DRAPER UTAH $..... e e ..250,000 100.152 ... 250,381 | .....coc0v......250,000 | .................250,000 |......... 07/27/2011 | 07/29/2014
381426 M9 3| GOLDMAN SACHS BK USA NY.....ooouiiriiiiniieiineineisseissiie s $..... e [ e 211,176 | 104.667 | ... 209,333 | .................200,000 | .................209,366 |......... (1,810) 07/27/2011 | 03/04/2014
38143A CR 4 |GOLDMAN SACHS BK USA NY. $..... 99.499 49,749 | ..ovvirienn50,000 | cooeecneene.50,000 | e 11/22/2011 | 11/30/2015
38143U AB 7| GOLDMAN SACHS GROUP INC.......cccovvrirrireirerisisinsieisnsnssssisinns | vrveees e [CAFE | 541,255 | ...... 101.903 | .o 509,517 | .................500,000 | .................525,019 | ......... (11,794) 08/13/2010 | 01/15/2014
46625H HR 4| JPMORGAN CHASE & CO......cocouivmiirirrireiissiseisenieseseesssisessns | onvenae e | WIFE | 521,255 | ...... 101.937 | oo 509,685 | .................500,000 | .................516,268 |......... (4,427) 11/15/2010 | 06/24/2015
55266C HM 1| MB FINL BKNA CHIC. IL. ... $..... e | ..250,000 e 101.149 | ... 252,872 | .................250,000 | .................250,000 |......... 07/30/2009 | 08/13/2012
59156R AG 3| METLIFE INC....ovvoiiiiirirecisiissiieesieseeis st sssssissessnns | oevinas | e | WAFE | . 276,630 | . 106.530 | ... 266,324 | .................250,000 | .................265,976 |......... (8,231) 09/14/2010 | 11/24/2013
594918 AB 0| MICROSOFT CORP........coouivirrireerrineriesiesesensssisssssesssessssensssenes | crvnes o | | WAFE | i 742,495 | L 106.227 | ... 743590 | .................700,000 | .................729,317 |......... (11,888) 11/22/2010 | 06/01/2014
617446 V8 9| MORGAN STANLEY ......ccoviviiiireieiieieiesiseiesisssisenssssssssssesssssssenes | ovenes e [ WAFE ] 1,072,925 101.284] ... ..1,012,836 | ..............1,000,000 | ..............1,023,942 | ......... (35,256) 08/09/2010 | 08/31/2012
628825 GF 2|NCB SVGS BK FSB HILLSBORO OH.. $..... o e e 02.250,000 | 101126 | oo 252,815 | .................250,000 | .................250,000 |......... 07/28/2009 | 08/06/2012
68407A AH 6| ORANGE BK FLA ORLANDO $..... e | ..250,000 101.096 252,739 ...250,000 | .................250,000 |......... 07/22/2009 | 07/30/2012
78387G AP 8| SBC COMMUNICATIONS INC.......ccoovriiicrinnieririnissiseiiesieies | coves | | VIFE | 332,931 | L 110.144 330,433 ...300,000 | .....cc.......... 327,857 | .. (5,074) 06/29/2011 | 09/15/2014
845335 BQ 0| SOUTHWESTERN BELL TEL CO....coovvvrrereiverierieriseeseniseessesinnns | cevees v | | WAFE | .. 302,985 | . 116.826 292,065 +0..250,000 | ....... 289,222 |......... (10,640) 09/14/2010 | 07/01/2015
89233P 4R 4 |TOYOTAMTR CRD CORP MTN BE........cccouivemriirrereieissieirensninnes | e e [ WAFE ] 521,900 103.318] ... 516,588 | .. 500,000 | ..oovrrerienes 521,248 |......... (652) 11/15/2011 | 01/11/2016
92976G AB 7 |WACHOVIA BK NATL ASSN MTN SUB, ST O oo | | WAFE | 1,099,105 | .. 105.081 | ..ocvorrennee 1,050,807 | ..coovvrennee 1,000,000 | ....covvveeee 1,071,104 |......... (24,057) 11/01/2010 | 11/01/2014
949746 FJ 5| WELLS FARGO & CO NEW........ccccovirmiririiiircrinnrierienessssssissnienes | crvees | | WAFE | 1,621,480 | ... 104.958 | ... ..1,574370 | ..............1,500,000 | ..............1,568,327 |......... (36,919) 08/06/2010 | 10/16/2013
959802 AJ 8|WESTERN UN CO CALLABLE.........c.covvoveeeereercerieeieseesevessrsssienns | cviens N ..568,435 | ...... 109.284 | ... 546,420 | .................500,000 | .................541,545 | ......... (18,546) 07/16/2010 | 02/26/2014
99000N EC 1| World Finl Ntwk Jumbo CD $.... N 200,000 98.450 ...196,900 | .................200,000 | .................200,000 |......... 09/07/2011 | 09/14/2016
78008K BS 1 |ROYAL BKOF CDABD CDS.......covvevviiriirineieeisicinsinensssssiensninees | cvenee Al [ FE | s 508,355 | ..... 102790 | oo 513,951 | .................500,000 | .................506,666 |......... (1,593) 12/09/2010 | 12/15/2015
89114Q AB 4 [ TORONTO DOMINION BANK......c.ovveriermrimerieriererneessnissisessesinneens | ceveee Al [ FE | s 259,250 | ..... 101.988 | ...ocvvvrrrnen 254971 | .................250,000 | .................258,939 |......... (311) 11/02/2011 | 07/14/2016
06739F FZ 9| BARCLAYS BK PLC......coviiirririierniseierisissisesssessssssiessssssssesssiees | seveees Flo | AFE| e 1,096,355 | ...... 103.082 | ...ccvvvvnae 1,030,820 | ..............1,000,000 | ..............1,080,083 |......... (16,272) 06/29/2011| 07/10/2014
06740P 3H 7 [BARCLAYS BK PLC MultiStep Up Call.........ccoevvveerrrireinerierincernenins | cevee Fl. 650,005 92.907 803,895 | ..oiieereen850,000 | ovviiieeeen850,000 | oo [ e (4) 11/03/2010 | 11/19/2015
1912EQ AC 6| COCA-COLAHBC FIN B V...cocviviiriirirerieriinceieisniseienisssssenienins | s Flo | AFE] 1,491,298 | ... 104.089 | ... ..1,410,399 | ..............1,355,000 | ..............1,433,037 |......... (44,559) 09/14/2010 | 09/17/2013
252445 AC  5[DIAGEQ FIN BV....iiiiiiiiiisiiisiiesiississisesssssssssssnsssssssssssssssssssssnnes | svveene Fl. .453,405 | ...... 1137711 ... 455,085 | .. ..400,000 | ................439,457 | ........ (9,692) 5.300]......... 21,200 | 07/20/2010 | 10/28/2015
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIGationS............ceuiisiimsisnimriensississsississnesensseseseens | serssereens 16,791,562 | ... XXX.ooowwe | v 16,364,477 | .o 15,855,000 | ..oooeeer 16,476,695 | oo 0 (242,725) 0 0 . XXXt XXX XXX | s 164,844 | ...ccooovv 498,405 | ..... XXX oo [ e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s | e 16,791,562 | ... XXX.oooes [ cvrvririnnns 16,364,477 | ....ceoev. 15,855,000 | ........... 16,476,695 | ...ccocrvririinnnans 0 (242,725) 0 0 [..XXX........ XXX XXX [ e 164,844 | ............ 498,405 |..... XXX [ XXX......
Totals
7799999. Total - Issuer Obligations..........ccccouievirerinnns 29,552,416 | ... XXX..ooee 28,963,220 0 0 . XXXt XXX XXX | e 277,540 | ...........860,668 | ... XXX | e XXX......
8399999, Grand Total = BONGS...........cvurvereirrriniiieiieeieeisees sttt senins | aeviesiies 29,552,416 |...XXX........ 28,963,220 0 0 |..XXX....... XXX XXX.oo | o 277,540 | ..........860,668 | ... XXXvooes [ o XXX......
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Statement as of December 31, 2011 of the Vision Service Plan

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
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i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP o of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B/AC.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
20441W 20 3| COMPANHIA DE BEBIDAS DAS AMERS.........ccovvueemrenvirns [ v Ro| o 173.000 | cooveevrerceriieienes [ e 36.090 | .o 6,244 |....36.090 | ..ccoocoviiirennnn0,244 | il 5721 [ 522 | overeeeeeeeererenins oo | e 522 P3L........ 11/29/2011
91912E 20 4[VALE S Aot ssnssnnss | aensans |35 I 420.000 | ..o [ e 20.600 | oo 8,652 |....20.600 | ..ooooiiierrnennn8,652 | v 11,852 | i 739 (4,040 (4,040) P2L 11/16/2010
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... ...14,896 0 739 (3,518) 0 .0 (3,518) 0 .. XXX.... [ .. XXX.......
8999999. TOtAl = PTEEITEA SHOCKS. .....vvuieeieeiiit bbbt snnins | neissssiinsisees 14,896 0 739 (3,518) 0 .0 (3,518) 0 |.XXX.... [ ..XXX.......
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Statement as of December 31, 2011 of the Vision Service Plan

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

F

0 Rate Per Current Total

r Share Year's Total Foreign

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

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

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

88579Y 10 1| 3M COMPANY....euiiririiriiiiseisesisesessssess ettt sseesssssssessens | seessns 1,522.000 124,393 | ... 81.730 | oovvvvrvriieieinns 124,393 | oo 104,933 | 2,784 11/14/2011
002824 10 0| AbDOtt LADOTALONIES........cvveeerrincirsieeeiieeieeieeiseesssesse s sssssessssiens | sevsees 887.000 49,876 56.230 49,876 | .ooovvirerirrnn 43,064 | 1,299 03/10/2011
00751Y 10 6| ADVANCE AUTO PARTS INC......ccovvverierrrinirierieriseesenississensessesesenssnins | oveiens 330.000 22,978 69.630 22,978 | oo 17,895 | 20 46 11/10/2011
00817Y 10 8[Aetna INC NEW COM.......ooiivmiiriiiiieeiieiieeiseisessssssee st ssesssenins | eesians 1,614.000 68,095 | ....... 42190 | oo 68,095 488 10/14/2011
018490 10 2| AllErGaN INCu..vuvvveeecrerriiseseiesie et ssessesssens | seninees 648.000 56,856 | ......... 87.740 | covvverreercrieens 56,856 | ..oovorereriririernnn.54,840 | e, 11/14/2011
022098 10 3| AIriA GrOUP INC.....ooeeveirreiireiieiieeeieise it essenssnens | ensians 2,400.000 71,160 29.650 71,160 | oo 59,688 | ... 984 2,808 02/25/2011
030420 10 3| AMERICAN WTR WKS CO INC NEW.....c..vvuriririrerinererieneseessniseisersnens | seveens 640.000 20,390 | ..e00er31.860 | ovovieiieiiinnnnn20,390 | e 15,783 | 435 11/10/2011
03076C 10 6| AMERIPRISE FINL INC........cvvviieriiiiireniciisisiensssiesesssesessssssssssesesssnene | eornnens 400.000 19,856 | .........49.640 | oo 19,856 | i 17,466 | 226 11/10/2011
03073E 10 5|AMERISOURCEBERGEN CORP 720.000 26,777 249 11/10/2011
037411 10 5[ APACHE COMP.....ccvuirverierrirriieeieiseeieieessi et esesssssssassnies | eeriens 580.000 52,536 ..52,536 | ... ...68,129 261 (15,592) (15,592) 03/10/2011
037833 10 0| APPIE INCevvviriieiiiiiic bbb | eebiees 300.000 121,500 | ......405.000 | .ooooovrirriirrrinnns 121,500 | oo 115,500 |.......... 6,000 | oo | s 6,000 11/14/2011
038222 10 5|Applied Materials Inc Delaware e | erienes 5,845.000 62,600 | ... 10710 | oo 62,600 1,041 (18,573) (18,573) 12/13/2011
039483 10 2 [ARCHER DANIELS MIDLAND CO......cvvvirrivrrieireriniisissnisssssnssesssssssesensenss | vevsenes 2,175.000 62,205 62,205 1,077 (14,913) (14,913) 05/10/2011
044209 10 4| ASHLAND INC NEW......coooiiiriiiinieirerieesssssessssesessssssssssssssssssessssis | sevsees 170.000 9,717 | v 57.160 | oo 9717 | e 8,145 | 30 1,572 [ e | e 1,572 11/10/2011
0020BR 10 2 | ATET INCurrvvrrirrirnernrieeriesieneeeesseisse st enssssssssenssnns | wereeens 2,390.000 72,274 4,111 2,055 2,055 05/04/2007
05615F 10 2| BABCOCK & WILCOX CO NEW.......ccoiiririiniireeieisneissiissisesssesssseesasnins | coeeens 600.000 14,484 329 12/06/2011
057224 10 7| BaKer HUGhES INC....ouvvvevvirrircirciieiseiie et ssissssensnns | seriees 1,743.000 84,780 | .......48.640 | .oocviririrrerenn84,780 | 97,259 | e 115 (12,480) (12,480) 11/14/2011
064058 10 0|Bank New York Mellon COrp..........cccruieerirririeimiiniiieiiesesressssissiiesiesinenes | ceveens 2,060.000 41,015 | 19910 | 1,015 | 56,549 | 706 (15,535) (15,535) 08/24/2011
071813 10 9| Baxter INternational INC..........c..cveeeemerirererieirissie e ssessesssenns | cevsees 890.000 44,037 | ........49.480 | oo 44,037 | i 46,546 | 298 552 ...(2,509) 03/10/2011
05534B 76 0 [BCE INC.....coiiiririeiniieiesieeienissisesie st esessssssssssessesssensssess. | ovseens 115.000 4,792 59 545 09/22/2011
097023 10 5|Boeing Co 1,050.000 77,018 1,995 8,495 05/12/2009
05561Q 20 1 [BOK FINL CORP.....evvuuririercetrniseineriessiessessssssessssssess st ssssssssssssssnsnens | eveiens 260.000 14,282 158 1,156 11/10/2011
110122 10 8| Bristol Myers SQUIDD CO........c.cvuriieiiiiiiice s nsssseienens | e 2,505.000 88,276 3,519 05/04/2007
11133T 10 3|BROADRIDGE FINL SOLUTIONS INC 900.000 20,295 144 360 11/10/2011
14365C 10 3 [ CARNIVAL PLC......cooiiiiiiriiiieiienisiiiesissesessesissssssssssssisessenisenins. | onvians 268.000 8,825 201 05/16/2011
151020 10 4| CELGENE CORP.....ccoosivieeirireieniiinesiesieeisessssisse s ssssssessssiseses | ceneeens 1,384.000 93,558 | ......... 67.600 ....93,558 11/14/2011
166764 10 0| Chevron Corp. 1,210.000 128,744 | ... 106.400 .128,744 3,451 03/10/2011
17133Q 50 2| CHUNGHWA TELECOM CO LTD.....covvvrirriernniiierinsesisesisesssssiessssessesenes | vevsees 155.000 5,158 233 06/23/2011
125581 80 1| CIT GROUP INC.....otvimrieiiieeierisineesesissssessesssssesessssssssessesssssssssnssssens | coreeens 470.000 16,389 11/10/2011
12572Q 10 5| CME Group Inc... 30.000 7,310 126 (1,741) . 11/10/2011
192446 10 2| Cognizant Tech SOIUIONS ClA..........cceueereenerierierineereeissisesseniesesseessnens. | eeeeens 969.000 62,316 . . (4,242) 12/20/2011
20825C 10 4| CONOCOPNIPS. ....ouvveiveniirriiiieiris ettt enessessessnrens | cerenens 1,050.000 76,514 | ... 72870 | v, 76,514 3,628 | ..o | 5,009 | i [ e 5,009 11/04/2009
20854P 10 9|CONSOL ENERGY INC 270.000 9,909 36.700 9,909 72 (2,525)|. 11/10/2011
212015 10 1| Continental RESOUICES INC..........uurrvrrermeiririmeiieiiesiienssenisseesessssesssessenssesens | sevsens 160.000 10,674 | ....... 66.710 | oo 10,674 | oo ,925 | i [ | e | e T4 | i | e 749 11/10/2011
219350 10 5] COMING INC.uvvviireiiniiriieiieise st esssenes | eebieees 3,065.000 39,784 545 (25,858) (25,858) 03/10/2011
126650 10 0|CVS Corp... . 1,645.000 67,083 484 11,967 11,967 08/11/2011
249030 10 7 [DENTSPLY INTLINC NEW....cooiiiiiriiiniierinsiseiesisissssiessssseeensssisssenes. | vevsenes 410.000 14,346 23 54 137 11/10/2011
25179M 10 3| Devon Energy Comp NEW..........c.erururerieireiieiineesessssssessssssssssessssessensas | sevsees 900.000 55,800 567 (20,365) (20,365) 08/10/2011
254709 10 8|DISCOVER FINL SVCS 790.000 18,960 .19 102 2,896 [ .o | s 2,896 11/10/2011
25470F 10 4| DISCOVERY COMMUNICATNS NEW......ccovvimriiiiriireinrirerinsisissienssienns | ceenens 727.000 29,785 ..(1,715) (1,715) . 11/14/2011
256677 10 5|DOLLAR GEN CORP NEW........ocoiemrierierierereesseinsssessesssssssesssssssensns | sersees 1,417.000 58,295 1,800 | .ooveeeeerierieeeinens | veeene 1,800 | .oocverrerierireens [ 11/14/2011
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256746 10 8| DONlAr TIEE INCureuvcveererrireerceieiseriesiesiseeseise et essenes | seninens 330.000 27,426 83.110 27,426 6,258 6,258 11/10/2011
25746U 10 9| DOMINION RES INC VA NEW.......cooiiiiiiieiniieiniieineieisssssiesssssssisesssssnns | corsnens 1,600.000 84,928 3,152 | s | e 16,576 | oo 07/19/2010
257867 10 1|Donnelley R R & SONS CO....cvuvvvrurermririierierieeisseesssisesssessessseeesssssssssssssns | seveees 1,020.000 14,719 | 14430 | e 14719 | 17,398 | 629 (2,778) (2,778) 11/10/2011
263534 10 9|DU PONT E | DE NEMOURS & CO........ovvvuivimirirriirieriesiineesenississesiesinns | cevenens 1,300.000 59,514 2,747 (5,330) (5,330) 01/05/2010
278058 10 2| EALON COMP.....cvumirriirireiiieieiieeiee e | eeviees 1,059.000 46,098 . 673 (3,966) (3,966) . 08/19/2011
29274F 10 4| ENERSIS S A.....oiiiieiieinieiiesieeieiss e sssssisessessssssssssssssessesssassssnsas | coresens 204.000 3,597 | e 17.630 | v 3,597 | oo AB42 | oo | e [ | (946) | evvvveeerrerrerrirenins [ e (CZ15) 1 I [ 07/27/2011
269279 40 2|Exco Resources Inc. 890.000 9,301 59 (3,877) (3,877) 11/10/2011
302130 10 9| Expeditors Int'l of Washington Inc. 1,146.000 46,940 213 (3,801) (3,801) 11/29/2011
315616 10 2 [ F5NEWOTKS INC.....ouvoiieiiiiccicie e | coeeaens 414.000 43,934 | ... 106.120 | oo 43,934 | .o 46,094 | (2,160) (P2 [10) | I 11/14/2011
31620M 10 6| Fidelity Natl Information SVES INC...........ccuuvurrieriinrineiineseiseiesieesieeiseinns | ceviees 720.000 19,145 26.590 19,145 107 17 11/10/2011
33582V 10 8 |FIRST NIAGARA FINL GP INC......cooevvuriieriririrrineriessineesensssesessessesssnens | oveeens 1,240.000 10,701 8.630 10,701 21 (2,561) 11/10/2011
302491 30 3| FMC COMP NEW.. ..ottt | sebiees 270.000 23,231 | s 86.040 | .ooovveriereiens 23,231 | v 18,199 | 41 98 1,510 11/10/2011
30249U 10 1 |FMC T€ChNOIOGIES INC......ouuvvervrrriririineriseriesiseeiseesessasensenseseseessnssssnsas | woneeens 340.000 17,758 52.230 17,758 2,327 11/10/2011
354613 10 1| Franklin RESOUICES INC.......cvcviviuiiriiieieiicseee e sessse s | eveins 258.000 24,783 | ... 96.060 | .o 24,783 586 (2,807) 11/14/2011
363576 10 9| GALLAGHER ARTHUR J & CO.....covvvmiriiiieiieeieeiseeiesissssensesessesssnians | sevsees 520.000 17,389 | .0.33.440 | 17,389 | e 15,301 | ...... 172 112 2,087 11/10/2011
369604 10 3| General EIECHiC CO........vvuurvrmrircirieiciiseriesiesiseesssssssie i eseesesssissnsenies | ceriens 6,614.000 118,457 | 17910 | e 118,457 | 107,212 1,124 1,943 4,243 .| 1111412011
372452 30 0| GENTING BERHAD........ccooiiiinriiienisisiiesisisesissisisssssssissienes | cevinees 293.000 5,084 1 (89) ..(89) .| 07/21/2011
372460 10 5| GENUINE PaMS CO.....ouvvuriererrirrireeseeisesiesieeissesssssssse e ssessssesssssssensans | seveees 1,140.000 69,768 2,006 | .o [ e 11,240 | oo | e 11,240 | oo | L 05/04/2007
38259P 50 8| GO00GIE INCuvuvriireiveirririeissiseiesiseisesssb s | enrns 53.000 34,233 1,952 | v | o 1,952 11/14/2011
38388F 10 8| GRACE W R & CO DEL NEW.......covuureieienrrieineriessinessessssesssssssssssens | coreeens 330.000 15,154 1,965 [ .ooveeeeerieriieniinens | veeene 1,965 11/10/2011
423074 10 3| H JHEINZ COuuvvnvrrriiiieiiericieiiessesi e | ceriens 1,450.000 78,358 2,976 6,641 | oo | s 6,641 05/04/2007
406216 10 1| Halliburton Co Holding Co 1,775.000 61,255 441 (15,226) (15,226) | . 10/17/2011
410345 10 2|Hanesbrands Inc Com 680.000 14,865 ...(2,750) (2,750) 11/10/2011
404132 10 2| HCC Insurance HoldINGS INC...........ccccuriumiiiniiieriiinisiceseeississiis | ceviees 390.000 10,725 148 | oo [ v, (269) 11/10/2011
40414L 10 9|HCP Inc com.. 1,950.000 80,789 4,546 9,048 06/29/2010
42217K 10 6| Health Care Reit INC.......o.ovvueveircieriiiiiesee et sesssseesssniee | rersenes 1,400.000 76,342 4,788 9,646 05/11/2007
42809H 10 7 |HESS CORP......cotiiuieiieiieiiesiseisesssssie st sssssss st essssisssnnnns | coeeens 988.000 56,118 198 (22,573) 03/10/2011
438516 10 6|HONEYWELL INTL INC. 1,161.000 63,100 1,181 491 08/19/2011
441060 10 O [HOSPIMA INC...vvovvviveiriirriiicierisieesi et | ensnes 1,390.000 42,214 (21,805) (21,805) 10/31/2011
G47791 10 1 |INGERSOLL-RAND PLC.......ccoriumerimrrierienireeseesssssessessssessessssssssssesssenes | woeeens 1,305.000 39,763 ....(356) 12/15/2011
458140 10 0| Intel Corp 3,250.000 78,813 2,724 ....10,465 11/23/2009
46120E 60 2| Intuitive SUGICAl INC.......cooueverrercirrisiiieierseeisee e nssniene | ceviees 85.000 39,356 2,012 11/14/2011
462846 10 6| IRON MTN INC.....ooerirriiiriiriieiiesiiesiesisesssisssiesi s sessssssssssessesirenes | ceviens 610.000 18,788 195 11/10/2011
465685 10 5|ITC HLDGS CORP. 230.000 17,452 234 11/10/2011
450911 10 2| ITTINAS INC.vrrvrrrrrrircerriesrierieni s | serinens 125.000 2,416 261 03/10/2010
471109 10 8| Jarden COrp COM.......ccuuiiuiiiiieiienierinissisi s | ceviees 440.000 13,147 48 (1,414) .| 1111072011
471122 20 0|JARDINE STRATEGIC HLDGS LTD BM 206.000 11,400 ...(542)|. .. | 09/28/2011
4773TM 10 2| JIANGXI COPPER CO LTD....ovivrrrieiniieieisseiesisssssesenssssssssessssssssssssesssssnes | onsens 36.000 3,111 (2,062) .| 07/27/2011
478160 10 4| JONNSON & JOMNSON.......ouvvuririiiireirectesiee e | seviees 1,400.000 91,812 3,150 | oo | e 5,222 | e [ e 5,222 05/14/2010
481165 10 8| Joy Global Inc. 140.000 10,496 72 (1,405) | . 11/10/2011
485170 30 2|Kansas City Southern Com 240.000 16,322 | .00e0e88.010 | oo 16,322 | i 10,923 | s e | | 3927 s | s 3,527 11/10/2011
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48242W 10 B KBRINC.....ouveurercireieiieriesiesis ettt 2,105.000 58,666 | .......27.870 | .oovvererrrirereerrn 8,666 | v 62,211 | 105 293 ...(6,954) (6,954) 11/10/2011
494368 10 3| Kimberly Clark COMp.........oueerermiiririieiniiiersssiesessssisssssse e sessssesessnes 960.000 70,618 | ..o 73560 | oo 70,618 | i 67,863 | e 672 3126 | oo [ 10,099 | oo | v 10,099 05/15/2007
50075N 10 4 |Kraft Foods Inc CI A. 2,650.000 99,004 | .......37.360 | coovviriririrnennn 99,004 | 85,051 | i 769 3,074 | oo [ e 15,503 | oo | e 15,503 06/05/2008
517834 10 7|Las Vegas Sands Corp 861.000 36,791 . , ,609 |.....ooue. (2,818) (2,818) 11/14/2011
524901 10 5|LEGG MASON INC......coosiruiimiirciinriineiiesisssissesisssseessessseisssssssssssssesssneses | aeveees 340.000 8ATT | e 24.050 | .ooveerieeieii BATT | o 9,448 | .......c. 27 62 (2,868) (2,868) 11/10/2011
527288 10 4|LEUCADIA NATL CORP.......cccccvurmrrnnee 520.000 11,825 130 ..(2,301) (2,301) | .... 11/10/2011
532457 10 8| LILLY ELI & CO..vvniveiirrirciieis et 2,400.000 99,744 5,390 | v [ 15,648 | oo [ s 15,648 |.... 06/05/2008
580037 10 9| MCDEMOtt INH INC....evuerrereieiiiieieeiie e 490.000 5,640 ..(2,922) (2,922) | ... 11/10/2011
580645 10 9|McGraw-Hill Co's Inc................ 210.000 9,444 15 525 | oo | e 525 12/08/2011
585055 10 6| MEGLONIC INC......ccvuuvrreirireriieiieet et | cebinees 1,770.000 67,703 | ........38.250 | oo 87,703 | 68,499 | i 1,257 | v | e (42L5) RN OO (796) 03/10/2011
58933Y 10 5|MERCK & CO INC NEW.... 2,160.000 81,432 | ......37.700 | e 81,432 | 66,858 | e 907 [ cooreerirererneeisninns | eevrerreerienieseenn | e 14,574 | oo | e 14,574 | .... 10/04/2011
59156R 10 8|METLIFE INC 1,916.000 59,741 | 1031180 | i 59,74 | 81,847 | 1,418 (22,106) (22,106) | .... 08/24/2011
552953 10 1| MGM MIrAGE.......coomeeruremnerrmeriieeiineesesiseesessessssessenssseesssssssssessenssssessnsssnnns | sens 1,130.000 11,786 ..(2,974) (2,974) | .... 11/10/2011
594918 10 4| Microsoft COrp.......covwvrervrrnrernrrnnines 2,870.000 74,505 1,873 ...(5,249) (5,249) | ... 07/27/12011
61166W 10 1| MONSANO CO NEW.......ouivuirrriireireiseriseisesses et ssessnens | sevsees 619.000 43373 | .o 70.070 | coviiiciieeenn83.373 | 82,900 | e 473 12/20/2011
61945C 10 3|MOSAIC CO 1,047.000 52,800 105 (15,447) 06/30/2011
62474M 10 8| MTN GROUP LTD 260.000 4,629 87 | o | e (837) 04/26/2011
636180 10 1|NATIONAL FUEL GAS CO N J....oomririerciierrieeienieeseessssssesiesiesesssesssnens 150.000 8,337 | 055580 | v 8,337 | 08,262 | 53 36 75 11/10/2011
637071 10 1|National Qilwell Inc................ 856.000 58,199 | ........67.990 | .ovveriirriinennn58,199 | 63,014 | 291 (4,814) 05/12/2011
63934E 10 8| NAVISTAR INTL CORP NEW......cocosivriririrmerinieressesisseesessssssssssesssssesssnss | oveeens 1,043.000 39,509 | ....e0..37.880 | coovveririiereennn 39,509 | i 47,694 | (8,185) 09/01/2011
64110D 10 4|NETAPPINC 1,010.000 36,633 (5,807) 11/15/2011
65339F 10 1|NEXTERA ENERGY INC 1,550.000 94,364 S K O ORI U 13,780 06/03/2010
654106 10 3|Nike Inc CIB.......oocoovrvrrrrcrirs 349.000 33,633 | 1096370 | coviiiiieinennn 33,633 | . 33,350 | e 164 283 11/14/2011
655844 10 8| Norfolk SOUthEr COrp..........ceimiuieriieiieiieiie s 587.000 42,769 | .......72.860 | .ocooovrriierrrereerenn 42,769 | . 38,313 | 740 4,455 03/10/2011
629491 10 1| NYSE EUMONEXE......oorverrirrireererisisesiesieeessessssssse s sisesesessssisssssessesssnens | sevsees 1,545.000 40,325 | ........26.100 | coovvrvcrierinernennid0,325 | i 41,414 | 927 (1,090) 08/25/2011
670837 10 3|OGE ENERGY CORP 380.000 21,550 285 3,139 [ | e 3,139 |.... 11/10/2011
682189 10 5|ON SEMICONDUCTOR CORP.. 5,810.000 44,853 (10,955) (10,955) | .... 08/24/2011
714290 10 3| PERRIGO CO....orvvuierrirririiiceieiie e sss st ssens 220.000 21,406 47 5,331 | oo [ e 5,331 11/10/2011
716768 10 6|PetsmartInc................ 410.000 21,029 ....14,690 143 3,769 [ | s 3,769 11/10/2011
718172 10 9| PHILIP MORRIS INTL INC.....cocouviuiemirieriireieeienesseesenisesssessessssesssssssesses | seveens 1,724.000 .135,300 | .........78.480 | ...ccccocivirrennnen. 135,300 | e 115,250 1,327 1,845 | oo | e 20,050 | oo | e 20,050 11/29/2011
739197 20 O [POWER ASSETS HLDGS LTD....cootiiiriieiirieierisiesesiseisessssssssse s 559.000 4,135 (88) .(88) ... 12/01/2011
74005P 10 4 |Praxair INC......ccoovvveverirerennne 374.000 39,981 187 2,084 | oo [ e 2,084 |.... 11/14/2011
741503 40 3|PRICELINE COM INC 104.000 48,642 (6,738) (6,738) | ... 11/14/2011
744320 10 2|PRUDENTIAL FINL INC.... 844.000 42,301 1,224 (1,172) (1,172) | ... 11/09/2011
74733V 10 O[QEPRESINC.....cocomivrrriririrrirnnes 390.000 11,427 14 (2,031) (2,031) | .... 12/08/2011
74762E 10 2|QUANTA SVCSINC 480.000 10,339 815 11/10/2011
748356 10 2|Questar Corp Com........... 500.000 9,930 228 906 11/10/2011
751028 10 1 |Ralcorp HIAGS INCNEW......c..coivviieiiiirie s 160.000 13,680 715 12/08/2011
759351 60 4|REINSURANCE GROUP AMER INC.. 230.000 12,018 54 ..(1,319) 11/10/2011
772739 20 7|ROCK-TENN CO....ccoorirririrrirriieriiniriesississiissssessiessessssenns 160.000 9,232 20 612 11/10/2011
855244 10 9| Starbucks Corp 1,002.000 46,102 170 2,066 11/14/2011
85771P 10 2|STATOILHYDRO ASA 371.000 9,501 387 11/29/2011
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87612E 10 6| Target COrp.....covrvrererrererirrrnnas 1,188.000 60,849 1,002 34 08/26/2011
87969N 20 4| TELSTRA CORP LTD....cciiiiiiieiiieriiieiinsisisssisssessssiessessssiessssssssssssssnssas 652.000 11,129 429 871 06/30/2011
88076W 10 3| TERADATA CORP DEL.......couiiuieiiinieieeteisseisesiesssesssesisseessssssssssnssenes 350.000 16,979 929 11/10/2011
886547 10 8| TIFFANY & CONEW............. 231.000 15,306 . . (23) 12/28/2011
887317 30 3| TIME WARNER INC.......oiiiiimiiiniiieiiciiseieiesiesisessesisseessessssssssssssssesens | seviees 1,290.000 46,621 | ......... 36.140 | coovvriereneiens 46,621 | oo 46,401 | 909 219 03/10/2011
89417E 10 9|Travelers Cos Inc Com.. 1,300.000 76,921 59.170 76,921 | ovviveervirieennn.51,296 | e 2,175 4,498 03/27/2009
907818 10 8| Union Pacific Corp 430.000 45554 | ... 105.940 45,554 | ooeieiiieieiinnn 80,515 | . 258 409 5,040 03/10/2011
909218 10 9|UNIT CORP 350.000 16,240 2 AB.400 | e 18,240 | e 18,89 [ [ e | e | s (451) 12/06/2011
92343V 10 4 | Verizon Communication: 2,400.000 96,288 | ........40.120 4710 | oo [ 10,416 | .o 05/04/2007
92826C 83 9| VISAINC.....oiiuiiriiiireiieiies ettt | cinenens 881.000 89,448 | ... 101.530 | covvevrrierireennn.89,448 | 83,325 | 194 6,123 11/14/2011
92839U 20 6|VISTEON CORP 200.000 9,988 (3,326) 11/10/2011
928662 30 3|VOLKSWAGEN AG 148.000 3,983 | 00026910 | oo 3,983 | e 89T [ et | e | e | e (514) 12/06/2011
084423 10 2| W R Berkley Corp. 690.000 23,729 159 3,114 11/10/2011
93317Q 10 5|Walter Energy Inc 170.000 10,295 60 (8,004) 11/10/2011
948597 10 9| WEICHAI PWR CO LTD.....otvuieuiineeireireesseisessessesesessssisssssesssessssssssssas | sevsees 252.000 4,958 | .o 19674 | 4,958 | 4,663 | 295 08/18/2011
959802 10 9| WESTERN UN CO...ccooourimriririiriiiririeiieesiessesessssessssssessesssssessssesssens 3,419.000 62,431 987 (6,391) 08/24/2011
976657 10 6|WISCONSIN ENERGY CORP 610.000 21,326 182 2,046 11/10/2011
98310W 10 8| Wyndham Worldwide Corp........... 640.000 24,211 281 4,346 11/10/2011
98419M 10 0| XYIBM INC.rrviiriiiiicicie e 380.000 9,762 38 (1,092) 11/10/2011
988498 10 1| YUM Brands INC........cvuurvmeermriirieiseieessiensesissessesssssssessessseesssssssssensens | sevsees 646.000 38,120 | .........59.010 | s 38,120 | i 35,859 | e 2,261 11/14/2011
008916 10 8| AGRIUM INC......ooevireririiiiniiesiesseis s ss st snssnsnas | svssnes A. 190.000 12,751 18 (4,682) 11/16/2010
063671 10 1|BANK MONTREAL QUE........ccostviriiuerierieiseesssisessesiesessesssssisesssssesesnees | sevsees A. 176.000 9,647 A21 | e | s (486) 11/16/2010
112585 10 4 |BROOKFIELD ASSET MGMT INC......ccoovvuririerimeererieeseeriensesesseesessnesses | coreeens A. 350.000 9,618 77 (1,790) 06/03/2011
136375 10 2| CANADIAN NATL RY CO..cvvviiriririiiieriniieiesiisessisensssesessssisssesssssssssnns | coenens A. 118.000 9,270 98 992 12/06/2011
13645T 10 0| CANADIAN PAC RY LTD....oouiirieirrimeimerieesiensessssesesssssssessessssssesssssans | sevsees A. 210.000 14,211 | it B7.670 | o 14211 | 11,882 | 61 139 872 11/10/2011
65334H 10 2| NEXEN INC......oiieiieiteieicieeie et ssnsns | evsenans A. 213.000 3,389 36 (1,489) 11/16/2010
683715 10 6] 0PN TEXE COMP....uevurerrerrirceieineisersesis st sess st sssssnsens | sevsees A. 87.000 4,449 | 51140 | 8449 | 903 | [ | e | s (454) 11/30/2011
775109 20 0|ROGERS COMMUNICATIONS INC A. 254.000 9,782 | 0038510 | v 9,782 | 9,208 | 89 168 842 12/06/2011
000375 20 4|ABB Ltd Spons ADR R. 914.000 17,211 | 18830 | e 17,211 | . 18,663 | e 615 (3,309) 11/16/2010
HO023R 10 5| ACE LTD..ooiiueeuiieerieriesiseesssssesse st sessessssssessesssesssessssssssessssssssssssnss | soneeens F.. 730.000 51,188 | ... 70120 | oo 51,188 [ i 44,684 | 691 6,504 09/22/2011
00687A 10 7 [ADIDAS AG......ovrrieririieieiitisesssissesesiessssss e ssssssssessssssssssssesssssssssessssssssss | onssens F.. 187.000 6,100 | .00e00n32.622 | coooiciiieieeeB,100 | 8871 | e s [ | (570) 10/04/2011
018805 10 1| AllIANZ SE ADR......couieueririereeesseiseisesiesssess s sssssssessssisssssssnens | sevsees R. 1,505.000 14,440 727 (7,646) 04/15/2011
02364W 10 5|AMERICA MOVIL SA DE CV MEXICO MXN R. 204.000 4,610 58 (1,238) 11/16/2010
03485P 20 1|ANGLO AMERN PLC R. 517.000 9,557 155 (3,942) 11/16/2010
03524A 10 8|ANHEUSER BUSCH INBEV SA/NV. R. 170.000 10,368 145 663 11/16/2010
046353 10 8| Astrazeneca PLC SR 2,288.000 ..105,912 8,860 (25) 05/25/2011
049255 80 5|ATLAS COPCO AB.......comririerrimiimesiesissessessssssssssesssessssesssssssssssssesssnens | sevsees R. 807.000 15,398 811 (2,860) 11/16/2010
052528 30 4 [AUSTRALIAGNEW ZEALAND BKG GRP.......ccovriiererieiniriesiisissierssisienes | veveeees R. 335.000 7,051 AT4 | o | e (967) 11/16/2010
05523R 10 7 | BAE SyStems PIC SPON AGN........cuiemmririreeieeiseisersssesnessessssessessssesssssees | woeeens R. 546.000 9,677 246 12/13/2011
059460 30 3|Banco Bradesco S A Sponsored Adr R..........cvvviieiniinrieiinsnnsnseinssnens | veveenes F.. 268.000 4,470 5 435 09/22/12011
06426M 10 4| BANK OF CHINA.......c.ooiiimiiiiiriecreiissiesiesisees s sssssesssesesssssssissssns | sessees R. 825.000 7,595 3N ...(2,848) 09/01/2011
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06738E 20 4 [Barclays PLC......ccooiuuerireireieriseiieeiesisseessesssesse s sessssesssssessesssessssnsns | eveiens R. 809.000 8,891 | .ovovene 10.990 | v 8,891 287 ..(4,474) 11/16/2010
055262 50 5[BASF AG SPONS ADR......couiiiirriiiniisieisssseiessssiesssssisssssssssssssessesssssenss. | sevsenes R. 480.000 33,579 69.957 33,579 1,039 ..(5,372) 09/01/2011
072743 20 6|BAYERISCHE MOTOREN WERKE A G......oovvuuiriririreniseriseissessesessessenens | seveees R. 1,039.000 23,271 22.397 23,271 424 ...(3,980) 11/16/2010
05545E 20 9 [ BHP BillHON PIC........coouierrrieiecrieriieeicniseeseniesssessensesesesssssssessenssensssess. | oveeens F.. 477.000 27,852 58.390 27,852 1,405 ...(8,617) 09/01/2011
096813 20 9|BOC HONG KONG HOLDINGS LTD......covvummrimierrereeieineesessesesensesesseenas | ceveeees R. 238.000 M,277 | A7.382 | oo 11,277 | v 16,158 | 725 ...(4,919) 11/16/2010
055622 10 4| BP PLC.......cooieieierieeiesieesss it sss st ssssssssssens | serinens R. 239.000 10,215 143 33 12/06/2011
110448 10 7| British American TOB SP ADR........cooveimiiniierniiieinsieissisiesssiesessssieninnns | cevenens F.. 137.000 12,999 555 2,029 02/25/2011
05577E 10 1| BT Group PIC AGr-UST.........vveuerierirrerceisiseiseressssesssesesseessssssssssessesssnsens | oveeens R. 1,085.000 32,159 | 10029640 | v 32,159 | i 30,045 | L 431 1,118 191 04/15/2011
138006 30 9| CaANON INC AGN.....oiiriiiriiieriiirisie s enssnns | cerenies R. 457.000 20,126 | .......44.040 | .o 20,126 | 20,765 | 661 (3,336) 11/16/2010
M22465 10 4|CHECK POINT SOFTWARE TECH LTD......cooosivirireerneineineiieeeeeisseesssins | evei F.. 140.000 7,356 | 00052540 | o 7,358 | e 1,583 [ s | e | e | i (198) 11/29/2011
166744 20 1| CHEUNG KONG HLDGS LTD......coouvereecriirmerienireessessessssersesssesessessssnsens | woreeens R. 625.000 7,436 . 218 (2,204) 11/16/2010
16941M 10 9| China Mobile Ltd SPONS ADR.........ccovviivrirniierrineirerisisiesisersssseiessssiseenes. | oveines F.. 182.000 8,825 8,825 | 822 | e [ | | (597) 09/20/2011
16941R 10 8| China Petroleum & Chem Spon ADR.........cccceumiemerinerserieserensssesesssensens R. 109.000 11,450 | ......105.050 | ..ccoovvriiriiriis 11,450 339 1,089 06/23/2011
20441A 10 2| COMPANHIA DE SANEAMENTO BASICO.......ccvvumrmirniriiernrissinsieinnenens R. 108.000 6,010 6,010 130 380 02/25/2011
G24140 10 8| COOPER INDUSTRIES PLC.......cconieimiieieinriieeieeississessssssessenssssessessassssns | coeeens F.. 740.000 40,071 | .00 54150 | oveiicieenenn80,071 | i 45,782 | 215 429 (5,711) 03/10/2011
23304Y 10 0 |DBS Group HOIAINGS Ltd..........ovruuerirerirrerieeieieriieriesesensssissessessesssesssenens | coveeens R. 564.000 20,043 971 (5,175) 11/16/2010
25243Q 20 5|Diage0 PLC SPON.......cooiiiiiiieiieiieseiesiss et ssssssssssssssesssenes | eniinn R. 920.000 80,426 | ......87.420 | cooovrriiriis 2,387 | oo [ 12,043 | oo 05/04/2007
279158 10 9| ECOPETROL S A......oiiiiriiiieiiesieeieeisissesssssssessesssssssssssssssssssesssesssssssas | sevsnens R. 146.000 6,500 482 11/29/2011
29265W 20 7| ENEL SOCIETA PER AZIONL......ovuiiiiriieinnieieiieisnsssssessssesssssssessssssnens | corenens R. 1,672.000 6,824 406 ...(4,767) U 06/02/2011
Y2573F 10 2| FLEXTRONICS INTL LTD....ouvturiueimerireetieereniseesesssssssensenssssesssssssssssssnns | woeeens F.. 9,250.000 52,355 | .ierersin5.660 | i 52,355 [ 68,995 | (16,640) (16,640) | ...vvvverrercirerinne [ 03/10/2011
344419 10 6| Fomento Economico Mexicano S.A.B.... F.. 208.000 14,500 228 2,868 | ..o [ e 2,868 11/16/2010
35958N 10 7 |Fuiifilm Hidgs Corp - JPY. R. 520.000 12,321 202 .(6,503) 11/16/2010
368287 20 7| GAZPROM O A O..cverrirriiceieisseiesisesssessesssseesssssssssessessessssssssssssssines | seveens R. 526.000 5,610 108 (1,625) 03/21/2011
39945C 10 9| GROUPE CGIINC........covuiiereieieiiesiciseesis s siessns | cvnsins F.. 298.000 5,617 | 00 18.850 | oo 5817 | 05,990 [ s | e [ s | i (373) 03/21/2011
433578 50 7| Hitachi Ltd-ADR-10 COM-NEW........crvrmremerreieiereinerienisseesesssssssessenssssessensas | sevsees F.. 371.000 19,344 | ........52.140 | oo 19,344 | . 20,656 | e 192 .(1,312) 07/20/2011
438128 30 8|Honda Motors Ltd ADR NEW..........cccevivrereriiisiiieissiseisesssssesessessssssssenss | sevsnes R. 465.000 14,206 | .........30.550 | .cooovorriinriienrnnnn 14,206 | i 16,655 | e, 321 (4,162) 11/16/2010
404280 40 6| HSBC HoldiNGS PLC SPONS........cuuimmrirrireireeieierssesisessessseessessssssssssens | sevsees R. 1,613.000 61,455 61,455 | .vvvvrrrerieennenn 13,273 | 726 2,755 (18,662) 09/22/2011
453142 10 1|IMPERIAL TOBACCO GROUP PLC.......ccovmirierirerinriiirissieiieneeseseninians | ceviens F.. 145,000 10,974 10,974 134 1,651 02/25/2011
45857P 30 1|INTERCONTINENTAL HTLS GRP PLC.......oovieeriiiieiniieiseiernsiseeesiernnis | vevsees R. 548.000 9,859 . .9,859 270 | oo | e (954) 11/16/2010
G491BT 10 8[INVESCO LTD.....ocvorieriiiienierieiseessesssssssessesssssesssssssssessesssseessssssssnnns | ovesens F.. 950.000 19,086 20.090 19,086 | .ooovvvvrrrrerienn 18,944 | L 333 ..(2,201) 11/10/2011
492051 30 5| KEPPEL LTD...oovvoiiriireiiiiseiiesies s sssessssssssssnns | svssees R. 2,374.000 34,054 | ... 14.345 | oo 34,054 1,344 ...(4,092) 11/16/2010
500458 40 1| KOMATSU LTD...oviuuiremrirriieereineisessesssessesssssesesssssssessessssssssssssssssssnens | sevsnees R. 244.000 5,705 23.382 5,705 56 ...(2,533) 04/26/2011
501556 20 3| KYOCERA CORP........coiiiiiiririeriiinsisssie i | seviens R. 72.000 5746 | ......... 79.800 | oo 5,746 109 ..(1,611) 11/24/2010
G54050 10 2|Lazard Ltd CIA. bbbttt | srbiens F.. 410.000 10,705 26.110 10,705 163 ...(3,545) 11/10/2011
526250 10 5|LENOVO GROUP LTD......coorumiremiriiissiienississessssssesssessessssessessssssessnens R. 315.000 4,202 | oo 13.339 | oo 4,202 | covovrrreinereenenh 538 | s [ | e | e (336) 12/01/2011
502441 30 6|LVMH MOET HENNESSY LOU VUITTON SR 251.000 7,129 28.403 7,129 101 (1,161) .| 11/16/2010
560877 30 0|MAKITA CORP F.. 126.000 4,076 32.350 4,076 20 (1,752) 06/30/2011
589339 10 O [MERCKKGAA........oooieieiiieesseieee et ssssensennss | cresaens F.. 161.000 5,366 33.332 5,366 987 09/27/2011
606827 20 2| MITSUI & CO LTD.....ouiruieuiieiiesiieiseeieiseesesssesssesssssisssesesssessssnsesssssenas | seveees R. 87.000 27,070 998 (1,733) 06/30/2011
626188 10 6|MUNICH RE GROUP R. 323.000 3,974 200 | oo | e (939) 11/19/2010
632525 40 8|NATIONAL AUSTRALIA BK LTD . |F.. 280.000 6,706 | ........23.949 | oo 8,706 | 8,939 [ | [ | (233) 12/01/2011
636274 30 0|National Grid PLC ADR. R. 305.000 14,786 | ........48.480 | ..o 14,786 | e 15,038 | 203 | oo | e | e (252) 11/30/2011
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641069 40 6| Nestle S A SPONSOrEA AGN...........vureermriirieriereeeseeiseise e | sereens R. 1,475.000 85,178 1,346 263 11/14/2011
654624 10 5|Nippon Telephone & Telegraph COorp.........vvuveivriiierniieieriseesssesssssssnens | veveeees R. 659.000 16,692 213 729 10/14/2011
654744 40 8| Nissan Mtr Ltd SPon ADR.........cceiuueerrimeemerineisessesesseissesssssssssesssessssessas | sevsees R. 1,121.000 20,165 | ..o 17.988 | oo 20,165 | 020,509 | e 344 (1,204) (1,204) 12/16/2010
654902 20 4 |Nokia Corp SPONSOred ADR..........ccreumremermmerirersieeieniseesersessisessenssesssseeens. | cereens R. 7,250.000 34,945 2,983 | oo [ | s 39,875 (39,875) 01/09/2009
66987V 10 9| NOVArtis AG ADR........oouiimiriieiiieiieeiseisesissses st ssessesisnenss | ossia R. 773.000 44,192 1,550 (1,376) (1,376) . 11/16/2010
677862 10 4| OIL CO LUKOIL.....coomreurrrrirerireiseesseissesiesiesessesssessssssessessssssssssssssssnsnes | seveees R. 524.000 27,772 | 152,999 | oo 2,772 | e 30,695 | e 833 (3,694) (3,694) | oo [V 05/25/2011
686330 10 1| OriX COrp ADR........ooiuiiiiiiiiiiniissieies s | seviens R. 277.000 11,363 126 (2,113) (2,113) 11/16/2010
G6852T 10 5| PARTNERRE LTD......cccovuiiiririercnineinseesesiesssesssesesseesssssssssesssessssssssssans | sevsnees F.. 200.000 12,842 348 (2,241) (2,241) 11/10/2011
71646E 10 0 |Petroching Co Ltd ADR........ccceviiriiriiieirrieissieienssssesessssissssessssssssenens. | oessees R. 340.000 42,265 | ... 124310 | oo 42,265 | oo 41,850 |.......... 1,627 (2,441) (2,441) [ oo | I 05/04/2007
71654V 10 1| Petroleo Brasileiro SA AdN.........coocveiiiniieiieinesseissie e sssssssisssnins | eeei R. 690.000 16,208 23.490 782 902 8,271 (7,369) 11/16/2010
T4435K 20 4| PRUDENTIAL PLC.......oiviiiiriiiceiirineeiesiessiesiesissssssessessssessenssesesssssssees | oveeens R. 232.000 4,580 | ......... 19.740 | o580 | e 729 [ e [ e | e | e (149) 12/06/2011
76026T 20 5|Repsol S A SponSOred Adr............ccvuiiciieririiiniinsieiesissesesississiiesinns | corenees R. 335.000 10,322 | ......... 30.811 203 [ e | e (948) 03/02/2011
767204 10 0| Rio Tinto PLC SPON ADR........ccuuivrmrimimeiiseinesiesisseesssssssssssessesssssesssssssnns | sevsees R. 88.000 4,305 16 11/29/2011
780259 10 7|ROYAL DUTCH SHELL PLC R. 980.000 74,490 2,470 3,133 03/25/2011
780259 20 6|ROYAL DUTCH SHELL PLC......coiiuiereeieireeiseiesisssessessseissessssssssssens | sevsees R. 1,201.000 87,781 | 1o 73.090 | oo 87,781 | 82,323 | 1,859 4,737 10/31/2011
780641 20 5| ROYAL KPN NV....ooiiiiiieiiieierisineriessieesiessssesssssesssssssessesesssssssssssssnes | soveens R. 1,438.000 17,258 869 (2,921) 11/15/2011
78572M 10 5| SABMILLER PLC......ooiiiiiiiiiieriiciesiisesenis e sssisssess s ssessssssenss | nevsenes R. 1,138.000 40,084 192 43 .| 12/15/2011
79588 10 2 [ SAMPO OYU...ooiiiiireireinerisesiesiessseesesssssssssessssssssssssssssssessesssssessnses | osesens F.. 341.000 4243 | 2443 | e 8,243 | 05,209 | 172 IR (966) 03/18/2011
80105N 10 5| Sanofi-AVENtS SPONS..........vvuuiivuriiriiiriineineiseisesssesssesssessssssssssesssessssenes | soeeens R. 859.000 31,388 | ...in.36.540 | v 31,388 462 1,759 10/31/2011
803054 20 4|SAP Aklengesellschaft SPONS ADR..........ccviueeimeenermserneesensesisseessssssses | seveees R. 204.000 10,802 10,802 124 477 .| 11/16/2010
80585Y 30 8 |SBERBANKRUSSIA. ..ottt sesssisssssenssens | oveiens F.. 740.000 7,267 7,267 | oo 10,936 | e (3,670) .| 07/20/2011
806857 10 8| Schlumberger LTD F.. 948.000 64,758 64,758 237 (7,703) 11/14/2011
G7945E 10 5 |SEADRILL LIMITED R. 138.000 4,579 33.180 4579 | 4,099 | 105 480 09/22/2011
82481R 10 6| SHIRE PLC.......cooiiiiiieieieiieeieeiss sttt isennsns. | coeeens R. 834.000 86,653 | ....... 103.900 | .o 86,653 9 6,667 11/14/2011
826197 50 1|Siemens A G Spon . R. 266.000 25,432 95.610 25,432 577 (7,701) 09/01/2011
82929R 30 4|SINGAPORE TELECOMMUNICATNS LTD.....covvriieriririirnisirsniersnisseseniees | cerenens R. 333.000 7,936 23.831 7,936 729 7 11/16/2010
865613 10 3| SUMITOMO CORP........cooirirririieineriesiinsiieesssise s s ssessssisssissssssisns | sevsees R. 751.000 10,171 . 353 [ e | e (468) .. | 11/16/2010
870195 10 4|SWEDBANKAB.... F.. 327.000 4,252 | ..o 13.004 ..4,252 (1,238) .| 06/30/2011
88032Q 10 9 TENCENT HLDGS LTD.....cooiiirrircrriireiieiissisesisisessssesssssssesssssssesessessnssns | ensses R. 1,790.000 35,977 20.099 35,977 | v 36,931 | i [ | e | e (954) 11/14/2011
881624 20 9|Teva Pharmaceutical Inds. Ltd. ADR. R 1,070.000 43,185 | ......... 40.360 | ..o 43,185 534 (8,351) 11117/2011
889094 10 8| TOKIO MARINE HOLDINGS INC.. R. 595.000 13,185 22.160 13,185 320 (4,620) (4,620) . 11/16/2010
89151E 10 9|Total S A Spon Adr. SR 450.000 23,000 | ......... 51110 | v 23,000 | .ooorveerrierennnn. 24,683 | . 309 801 .(1,067) (1,067) 11/16/2010
904784 70 9| Unilever NV NY SHS.......cccooiiimiiririnsineiesiesiesissesssisssesessessesessneees. | ceveens F.. 3,805.000 130,778 | ......... 34.370 | oo 130,778 3,660 | ..o [ 12,291 | oo 12,291 12/06/2011
904767 70 4|UNILEVER PLC R. 297.000 9,955 33.520 9,955 .9,198 91 758 09/14/2011
911271 30 2| UNITED OVERSEAS BKLTD.......cvvvuerirerireerceiiiseriesiesessessssssssessessesssnens | seveens R. 268.000 6,312 23.553 6,312 7,462 304 ..(1,303) (1,303) 11/16/2010
91912E 10 5[Vale SAADR ..o | s R. 239.000 5127 | 021,850 | 5127 [ 7,456 | 373 ...(3,136) (3,136) 11/16/2010
92857W 20 9|VODAFONE GROUP PLC NEW R. 5,751.000 ..161,201 160,247 2,628 6,679 3,363 | oo | v 3,363 11/29/2011
928856 40 0 [VOLVO AKTIEBOLAGET.......ccoviieriiieiirieisiisieisssiesesssisssssssssssssssessssene | sevsenes R. 765.000 8,403 | ... 10.984 | ..o 8,403 | e 11,384 |.......... 222 ...(4,889) (4,889) .| 02/18/2011
G96666 10 5| WILLIS GROUP HOLDINGS PUBLIC L.....c.ouveurernerieineinerisseseesensseisseess | coeeens F.. 1,087.000 42,176 | .........38.800 | cooooovrvrrereereenn 82176 | 41,213 | 283 848 963 03/10/2011
98982M 10 7 Zurich Financial Services... R 385.000 8,749 .9,265 705 ...(1,255) (1,255)|. 11/16/2010
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........c.ccouiniiieiiniiiiinniiniiiiniinns | v 8,150,476 |....... XXX eovvoe [ e 8,150,469 8,014,791 14,164 168,621 [ I (148,516) | ...ovvvvrvernnnns 48,146 | ..o (196,662) XXX
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9799999. Total - Common StockK........cc.vreireniienes 8,150,476 |....... XXX.vone 8,150,469 8,014,791 14,164 168,621 [ IR (148,516) | .cooovvvvirins 48,146 | .o (196,662) XXX XXX
9899998. Total - Preferred Stock from SECHON 1.t sensnses | snbsrssnssssensansnesas 14,89 |...... XXX 14,896 | i AT573 [ 739 (3518) [ | s (3,518) o XXX XXX
9899999. Total - Preferred and Common Stock.......... 8,165,372 |....... D 0.0 N R 8,165,365 | .......... 8,032,364 14,164 169,360 (U (152,034) | ...oovvvrrrnns 48,146 | ..o (200,180) | ..ucevnrvrrrrerinn 0 |..XXX..... XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of 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
3134A4 VC 5| FEDERAL HOME LN MTG CORP.........cocovvimriiirinirriiniienissiesiesesssssssssssisesssesesssssnns | seeesssesssenens 07/27/2011 [ Wells Fargo Bank..............c.evurvimriiierinniieinississesisssiessesssssesssssssssessenssese | sevssesessnesns 280,367 | ..o 250,000 334
3133XV NU 1 |FEDERAL HOME LOAN BANKS ....| 02/01/2011 | Wells Fargo Bank 261,093 | ..o 250,000 955
3136FR 2V 4| FEDERAL NATL MTG ASSN step callabl .| 09/07/2011 | Wells Fargo Bank 1,249,375 1,250,000
0599999. TOtal - BONAS - U.S. GOVEIMIMENL..........cocvecviviviiietererecteeeteteteteseeteteteeetesesesseeesssetesesestasesssaetesssesesassssesessssesassssssessssssesasass  eussessssesesssesssssssssetesasesessasses et et s aesesassesetessass et s esetesenaesasssesesesassetasssetesssaes 1,790,829 1,750,000 [ .ovocvvriieieiieeeeeceeeee e 1,289
Bonds - Industrial and Miscellaneous
02005Q VU 4 [ALLY BK MIDVALE UTAH......cooiiiiiriiiieiniiissienssiseiessssisssnss s essssssssesssssssssenss. | sessessesssenens 10/04/2011 [ WElIS Fargo BanK..........ovuueureriiieiriieinsisieissieiessssessssssessssssssesssssessessssssessenss. | ovesessessnes 250,000
02587D EL 8| AMERICAN EXPRESS CENTRN......ccoiiiuiiiuiireireeieeseisssisessssseesessssssessesssssssssinns .... | 10/04/2011 | Wells Fargo Bank 250,000
05968V JK 7|BANCORP COM BK DE CALLABLE. .| 07/27/2011 | Wells Fargo Bank 250,000
06740K CN 5[ BARCLAYS BK DEL.......couiiuiiriiriiaiiseisesiseeisessse st sss s s st sssssissessnses | soesssssssssens 07/26/2011 | Wells Fargo Bank 105,398 754
06740K EX 1|Barclays BK Wilmington DE CD.........cccocvevvvverncereneeienns 11/28/2011 | Wells Fargo Bank 150,000
084670 BB 3 |BERKSHIRE HATHAWAY INC DEL. .... | 11/28/2011 | Wells Fargo Bank T14,924 | oo 100,000 | i 4,470
05568P Q6 7 |BMW BK NORTH AMER UTAH .| 07/27/2011 | Wells Fargo Bank 250,000
17284A G3 6| CIT BK SALT LAKE CITY UT .| 11/02/2011 | Wells Fargo Bank 250,000
254670 W2 4 |DISCOVER BK GREENWOOD DEL........ccooviuriiriiiireiieriiesiseesssisseissssssssessssssssessees | sevesssesaseens 09/08/2011 | Wells Fargo Bank 50,000
36160X ST 5|GE CAP FINL INC RETAIL .... | 07/27/2011 | Wells Fargo Bank 250,000
36159S K6 7|GE MONEY BK DRAPER UTAH........ .... | 07/27/2011 | Wells Fargo Bank 250,000
381426 M9 3| GOLDMAN SACHS BK USANY.... .| 07/27/2011 | Wells Fargo Bank 211,176 200,000 [ .eoorvrmrererereeserieri e 2,819
38143A CR 4 |GOLDMAN SACHS BK USANY.... .| 11/22/2011 | Wells Fargo Bank 50,000 50,000
78387G AP 8| SBC COMMUNICATIONS INC......ocvuuieuirnerireireesseisessessesssess s ssesssssssssssses | sosessnssssesens 06/29/2011 | Wells Fargo Bank 332,931 | i 300,000 [ .eooreenrerrereererieerieni e 4,675
89233P 4R 4|[TOYOTA MTR CRD CORP MTN BE... .... | 11/15/2011 | Wells Fargo Bank 521,900
99000N EC 1| World Finl Ntwk Jumbo CD . .| 09/07/2011 | Wells Fargo Bank 200,000
89114Q AB 4| TORONTO DOMINION BANK... A 11/02/2011 | Wells Fargo Bank 259,250 | ..vvovieienieeerre s 250,000 [ ..oovvrmrerrereeneeierien s 1,962
06739F FZ 9|BARCLAYS BK PLC Friiinn 06/29/2011 | Wells Fargo Bank 1,096,355 1,000,000 24,108
3899999, Total - Bonds - INAUSHIiAl ANA MISCEIIANEOUS..............c.cocuireiiecteterecteteieiectete ettt ettt ettt seete et eaetesesaetetenseaetesesaes  esetessssetesessssssesassetesesasaesassesetessaesesansesetesssastesansesetessnsetesnsesetessssetasnsesesnaes 5,441,934 5,250,000 43,727
8399997. Total - BONAS = Part 3. 7,232,763 7,000,000 45,016
8399998. Total - Bonds - Summary Item from Part 5..........cccoovvieieirninnnnns 449,996 | ..o 450,000 225
8399999. TOI = BOMAS. ..ottt E 0L R R eLE LR LR E LR E LR 7,682,759 7,450,000 45,241
Preferred Stocks - Industrial and Miscellaneous
20441W 20 3| COMPANHIA DE BEBIDAS DAS AMERS.......ccoiiiiimiiniisisssnsssisssssssensssssseeas | Riiiiiis | 11/29/2011 | BT & C0...vvuveuivsirsenserisssessesssssss s s snssssnsnnes | eessssssnas 173.000 5,721
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS. ... 5721 0
8999997. Total - Preferred Stocks - Part 3.............cccoooucveveiccicccecceeeae 5721 0
8999998. Total - Preferred Stocks - Summary Item from Part 5 10,931
8999999, Total - Preferred Stocks 16,652 0
Common Stocks - Industrial and Miscellaneous
88579Y 10 1|3M Company. v | 111412011 | BAIEA & CO.vvvvvieiriiicesiissi et snsnsnns | esisines 702.000 57,367
002824 10 0|Abbott Laboratories [ 0371072011 [ BRI & CO..euvvvrverrireerereaeisesiesiseesessssesse s ss bbbt sssessins | estsessssessssssssssesssessssesssssane 1,440.000 69,912
00751Y 10 6|ADVANCE AUTO PARTSINC...... 1111072011 [ BAIIA & CO....ouveevieriirrirriniiiiee et essis et esssnessssenes | eeseensenes 160.000 10,750
00817Y 10 8|Aetna Inc New Com 10/1472011 [ BIIA & C0....ovvvevrieirniiseise st | ebseebsee st 1,759.000 65,137
018490 10 2| AlIETGAN INCuvvevvveeevieerirrirceseiseiseri ettt enntoe | senesssesnenens 11114120171 | BT & CO....ouvvvevvrerirrireesceissieesiesiseses s ses st snsssssenss | eesesssenes 648.000 54,840
02209S 10 3 |Altria Group Inc [ 02/25/2011 [ BAIFA & CO...ocvvviiriiiiiiiiiieci it | st 2,400.000 59,688
030420 10 3|AMERICAN WTR WKS CO INC NEW 1111072011 | BAIIA & CO...couvvvuvvrrrrrisriseeseeisesiesiseses s sssse st ssssssssssssnss | eesesessnes 210.000 6,481
03076C 10 6|AMERIPRISE FINL INC 11/10/2011 [ BAIMD & CO.vvvvvvairiiicireieiesieesisis st sssessans | eosensenes 140.000 6,343
03073E 10 5|AMERISOURCEBERGEN CORP 1111072011 | BIIA & CO...evuvverveeereiseiseesesisse s eesssissess bbbt isssssnnes | eesassians 250.000 9,562
037411 10 5[ APACHE COMP.....ccvuiierriaririeieisisesiesse sttt | sesesssessesens 03/10/2011 [ BAIFA & CO....cvvvvvrrercerriirienieniseessseissssessess st sessssssessessssssnns. | sevessnenes 580.000 68,129
037833 10 0|Apple Inc 111472011 | BT & CO....ouvoeiiiiciiii s sisenns | seiessiins 300.000 115,500
038222 10 5|Applied Materials Inc Delaware 12/13/2011 | BAIN & COu.euvvereericiieeieieeieie sttt ss s ssessesssssssessans | aesessessssssssssessessssssessessessssened 6,675.000 93,688
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039483 10 2|ARCHER DANIELS MIDLAND CO. [ 05/10/2011 [ BAIFA & CO..euvvvveerrireirreaersensesiseese st sssensin | estsessssessssssesss st sssss s 2,175.000 77,118
044209 10 4|ASHLAND INC NEW 1111072011 [ BAIIA & CO....ouvvvvvenrirrirrineiiiee sttt snsssssenes | eeseesienes 170.000 8,145
05615F 10 2|BABCOCK & WILCOX CO NEW 12/06/2011 | BAITA & CO....ouvvuvrerrirsriseiseesesissssesisesisseesssissesse st ess st ess s isssssnnes | eesasssanes 440.000 10,061
057224 10 7|Baker Hughes Inc... | 111412011 [ BAIFA & €Ottt ss st | estseses st 1,743.000 97,259
064058 10 0| Bank New YOrk MElON COMP.........riuuirimrimiereiriniiserscsissisessssisssssessesssessssssssssssssnssss. | sevesssesassenns 08/24/2011 [ BRI & CO....vvveivriiririisieseiiesisssiseesssisse bbbttt ssssssssssssesssns | eessssssssssassssssssessssesssassssssans 2,060.000 56,549
071813 10 9|Baxter International Inc................... coe | 03/10/2011 [ BAIMA & CO..oeviviececieiiceecee ettt snaens | erevesinans 890.000 46,546
05534B 76 0|BCEINC [ 109/22/2011 | BN & CO..vuvvvvererrariireiireesiseessssssesss s ssssssssssssssssssessssnsnes | oovessnnes 115.000 4,247
05561Q 20 1|BOK FINL CORP 111072011 | BT & CO....ouvvevrereernriseiseesssisse s siseses st ess st essssisssssnnes | ersesesanes 170.000 8,320
11133T 10 3|BROADRIDGE FINL SOLUTIONS INC.. ] 1171072011 [ BAIFA & CO.vvvvvviririieiirisiesi st nssnnias | senesienes 310.000 6,745
14365C 10 3| CARNIVAL PLC ..ot | cesesiesssinns 05/16/2011 [ BAIT & CO....cvvvvivrrircireiiiiieeiiesise sttt ssssssessnas | coeessenes 268.000 11,247
151020 10 4|CELGENE CORP.......cccccovuvennce veve | TAIAI2011 | BAIM & C0.vvvuvvvrrirrireseiscieesiesise st | ebeestess st eens 1,384.000 89,434
166764 10 0| Chevron Corp. veve | 031072011 | BAI & CO...ouuveriirririeiiiiiiiesirissiiss et snssssssenes | seseesiens 460.000 45,563
17133Q 50 2|CHUNGHWA TELECOM CO LTD.. o] 0672312011 [ BAIIA & CO...ovvvrverririreieseiiesieeiseisseessesss st snsssissssssssessnas. | sonessneees 155.000 5,320
125581 80 1|CIT GROUP INC 1111072011 [ BT & CO....ouvvvviveeiirrirrisiiiiie ettt snessssenes | ceseensenes 170.000 5,780
12572Q 10 5| CME GrOUP INC....vovivriieiiiiiieiie it | oeeisaeisnsian 1111072011 [ BAIIA & C0..vvvvvuivreeireiissiseiseeissesse bbb | eeesess ettt 10.000 2,616
192446 10 2| Cognizant Tech Solutions CIA...... 12/20/2011 | BAIIA & CO....ouvvvuvrveerirrirriscesssseesieniseseseessssssesse sttt sssssssenss | eesesssenes 969.000 66,558
20854P 10 9[CONSOL ENERGY INC.....coooiiimiiriiiiiiiieiissiseissssiee s ssssens 1111072011 | BT & CO...vvuvvveviereirniisiseissiise ittt ssnnes | ersansisnns 100.000 4,148
212015 10 1| Continental Resources Inc oo | 11710/2011 [ BAIMA & CO..oeevicceeicee ettt s e | erevesinans 160.000 9,925
219350 10 5|Coming INC......covvverrvnrrirerirnes ] 103/10/2011 [ BAIFA & CO...ouvvvierirniriieirieriesi st sssesein | esssenestssess e 3,180.000 68,104
126650 10 0] CVS COMP..ouueuuieuieueiineiiseeiseiseessesse st bbbt | cebansisssssnes 08/11/2011 [ BRI & CO....vvvevtrerreirceieieseiseeiseeiseesssisse s esss st ss bbb ssssensnns | eesssssssssssasssssssessssesssasssssians 1,910.000 64,140
249030 10 7|DENTSPLY INTL INC NEW......cocoovvemnnne veve | TA1072011 | BAIM & CO.vvvvvvrvirrircireiirieniesise st sssssnsenes | eesenssenes 140.000 4,983
25179M 10 3| Devon ENergy COM NEW.........cvcuuiiumiiecieireiieseisesessesesssess s [ 08/10/2011 | BAIIA & CO....cvvvververeeiereiiseeiisseiissiiseiisssi s ssssssssessensees | oeneiinees 900.000 76,165
254709 10 8|DISCOVER FINL SVCS 1111072011 | BAIIA & CO...evuvvevrvrnrireisrineessisessesiseses s st sssssssssssnss | eesssessnes 280.000 6,614
25470F 10 4|DISCOVERY COMMUNICATNS NEW... T114120171 [ BAIM & €.ttt nbes | sbiessest st 1,407.000 60,963
256677 10 5|DOLLAR GEN CORP NEW........coociimiimerieiiesiseesseisessessesssssssssssssssessesssessssssssssess | sesesssesssins 111412011 [ BIIA & CO..vvuvvuvieaeiiiiseise sttt | ebieebsess st s eens 1,417.000 56,496
256746 10 8|Dollar Tree Inc...... 1111072011 [ BAIIA & CO....ouvvvevveeiirrirrineisiie st ses st snssssssenes | eeseessenes 120.000 9,391
257867 10 1|Donnelley RR & Sons Co........ccoeevvurennce veve | 111072011 | BAII & €Ottt sensnnes | eeinsinns 580.000 9,809
278058 10 2| Eaton COm.......cccevemeerereerinnerieriecereenns veve | 0B/1972011 | BAIM & CO...vvuvvvrverrirerseisesiesieeee st sienns | ebeestesssenss st enens 1,059.000 50,064
29274F 10 4|ENERSIS S A [ 0772712011 | BAITA & CO...vvvvvververeriireiieeiieeiiessi i esssssssisnnnes | ceresinnes 204.000 4,542
269279 40 2 EXCO RESOUICES INC.......vuviieiieieieiieicieci et nessssnsenins | ceseniensesins 11710/2011 [ BaIrd & CO....voveeereiierciere et sessiessenias | eesenenenes 890.000 13,178
302130 10 9| Expeditors Int'l of WaShinGton INC...........evrerirmiieiiiieinieeiesississsssessssesssssseeessensnes 1112912011 [ BAIN & CO....vvovveiriiirireie ettt ssnnsenssns | sbsessassssssessssssessessnssesssesssssaes 1,146.000 50,741
315616 10 2|F5 Networks Inc................ 111412011 | BAIEA & CO...vvuvverercireiseiscesesise i ees st ess st issssnnes | ersassianes 414.000 46,094
31620M 10 6| Fidelity Natl Information Svcs Inc 11/10/2011 [ BAITD & CO.vvvvveeiriiicireeieiesss et ssssses st ssss s essssssssssssesssssssssessans | eosenseens 250.000 6,255
33582V 10 8|FIRST NIAGARAFINL GP INC............... 1111072011 [ BT & C0...vvuvvureeiiniiscise st ees bbb | ebseebseess st 1,240.000 13,262
302491 30 3| FMC COMP NEBW...oouerueieiesriseeiseeieeiseisesss sttt ensssssnes | sevesssessesans 1111072011 | BAIIA & CO....vuvvvevvvrrireisriseessisesiesiseses st ssssssssssnnss | eesssessnes 100.000 8,140
30249U 10 1 |FMC Technologies INC..........ccccevvvrevirerirnnnne 1111072011 | BaIIA & CO....ooveevviiiiriiii bbb ssissisenns | sesesnians 200.000 9,208
354613 10 1|Franklin Resources Inc 111412011 | BAITA & CO...evvvvvurercvrneireiseesesise e nisesesees st ess st ssisssnsnses | eesasesanes 258.000 27,591
363576 10 9| GALLAGHER ARTHUR J & CO 1111072011 [ BAIIA & CO....ouveevieriirrirriniiiiee et essis et esssnessssenes | eeseensenes 520.000 15,301
369604 10 3| General Electric CO......cocvvvvvnrirncririinnes ] 1412011 [ BAIN & CO.vvvvveiiririeieiie st | eetses s ss bbb 3,264.000 52,942
372452 30 0| GENTING BERHAD........oivtiiuirierierieeisieisesiesssestessssesssssesssessessesessssssssssnsensn | sevesssessssens 07/21/2011 [ BaIFA & CO....cvvvvrrrercirriirieriesiseessseissssessessesssessssse st ssesssnsnnas. | sovessnenes 293.000 5,172
38259P 50 8{G00gle INC.....oonvvriririiiinans 1114120171 [ BAITA & C0...vvviveviereiriisciseiseiisetse bbbt | sessessss bbbt 53.000 32,281
38388F 10 8|GRACE W R & CO DEL NEW. 1111072011 | BAIIA & CO...couvvvuvvrrrrrisriseeseeisesiesiseses s sssse st ssssssssssssnss | eesesessnes 330.000 13,189
406216 10 1 |Halliburton Co Holding Co. 10/17120171 [ BAIM & CO..ovveveiriiiisireisesssseisesis st ensses | sbssssssessessssssessesssssensensnnsaes 1,775.000 76,481
410345 10 2|Hanesbrands Inc Com 11/10/2011 | Baird & Co.... et | eriseiias 470.000 12,280
404132 10 2[HCC InSUrance HOdINGS INC......vvvuvvrrvrirrireiisricieiissisisesiseisssssssssssssessessssssessesssssssnsssssess | soessssssnssnns 11/10/2011 [ BAIND & CO..vvvvvveiriiieireeieiesisie sttt esssssssssssssesssssssssessans | eosenseens 140.000 3,759
42809H 10 7 |HESS CORP ... | 03/10/2011 | Baird & Co.... 90,002
438516 10 6|HONEYWELL INTL INC. .| 08/19/2011 | Baird & Co.... 7177
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441060 10 0|HospiraInc........ccccoouuueee 10/31/2011 | Baird & Co.... 64,019
G47791 10 1 |INGERSOLL-RAND PLC 12/15/2011| Baird & Co.... 40,120
46120E 60 2|Intuitive Surgical Inc............. 11/14/2011 | Baird & Co.... 37,344
462846 10 6|IRONMTN INC......ccoooiriiiriiriiereeceeceeserenenes 11/10/2011 | Baird & Co.... 19,285
465685 10 5|ITC HLDGS CORP.......vtviirrriirrriieeiisssiesss s ssensisens | cevisenssinenens 11/10/2011| Baird & CO.....coovuvvercriirriirs 5,838
471109 10 8| Jarden Corp COM........ccoourveeerereerniiennnes ceee | 111072011 [ BAII & €O | cevenenenes 440.000 14,561
471122 20 0 [JARDINE STRATEGIC HLDGS LTD BM......oviiriiiieiiniieienisisissienssssesesessessnsnssnanes vev | 0972812011 | BAI & CO...ovuvervirririeiiiiiiiesisiii e snssssssenes | seiensiens 206.000 11,942
47737M 10 2 |JIANGXI COPPER CO LTD .| 07/27/2011 | Baird & Co.... 5173
481165 10 8| Joy Global Inc. 11/10/2011| Baird & Co.... 4,093
485170 30 2|Kansas City SOUthemn COM.........cccc.orrvirriiiriieceeceeceeesesessss s | coveiensiennes 11/10/2011 | Baird & Co 5,138
48242W 10 6|KBRINC T1/10/2011 | BAIFA & C0....vveveeeiieiiceiieeiiseisesssiss s sssssssssssssnens | eresisssssessse s 1,715.000 53,737
517834 10 7|Las Vegas Sands Corp 111412011 | BT & CO....ouvveieiiririiiiis st ssissisnnns | ceveesienns 861.000 39,609
524901 10 5|LEGG MASON INC 11710/2011 | BRI & CO....vvovevierceiiceiiceiiceeiresisesisesi s essssesssenees | oerevines 120.000 3,066
527288 10 4|LEUCADIANATL CORP...........cc....cc. 11710/2011 | BAIFA & CO....vvvvevieieiieieiseisesesssssssssssssssssasssssssssssnssnnnes | ooneieines 180.000 4,205
580037 10 9| MCDEMMOLE It INC......oocveeeioiiiiiiie e nnnes | cevieneiiinens 11710/2011 | BAIMA & CO...ovvvvveviereeiieiiceiieeeisesisesiessi s essssssisenees | oereiienes 170.000 1,941
580645 10 9| McGraw-Hill Co's Inc.. ceee | 120082011 [ BAII & CO....oooovveoeieiiceiseiseissi s | e 210.000 8,919
585055 10 6 | Medtronic Inc. ] 03/10/2011 [ BT & CO0.....voveeiriiceeteiecceeceee ettt en st ese s s sesesenanssns | sevsstesesssesesisaesesesssaesesnsesesans 1,770.000 68,499
58933Y 10 5|MERCK & COINC NEW.... ... | 10/04/2011 | Baird & Co.... 2,160.000 66,858
59156R 10 8 |METLIFE INC . | 08/24/2011 | Baird & Co.... 1,916.000 81,847
552953 10 1| MGM MIFAZE........ocveemrieemriiireiieceiieseisecesieseseesesse e | cevisenenienens 11710/2011 | BRI & CO....vvvveevereeiceiiceiiceeieesisesisssi s sssssesssessssesssessssenees | oereviies 400.000 3,920
594918 10 4| Microsoft Corp. [ 0712712011 | BAIFA & C0.....vovviieiieiiseiiseiseisessssisssi s ssssnens | oreieinese s 1,120.000 30,912
61166W 10 1|Monsanto Co New. ceee [ 1212012011 | BaNd & CO0....oooovrvvviiiarriiiicssiisscsssiisssis s | e 619.000 42,900
61945C 10 3 |MOSAIC CO cere | 0673072011 [ BAI & CO....oooovvereiercvirceeiseeiscesissesisesissess s | evissesssenesseness s 1,047.000 68,247
62474M 10 8|MTN GROUP LTD .| 0472612011 | BaIrd & CO.....ooouurviveiriiiiiicniiissssiiiesssisissssissssssssssssesssssssssssssssssssssssssssses | coneesienes 260.000 5,465
636180 10 1|NATIONAL FUEL GAS CONJ 11710/2011 | BRI & CO....vvvvveeverceiiceiiceiiceeisesisesisssi s esssesssenees | oereiiees 150.000 8,262
637071 10 1|National Qilwell Inc................ ... | 05/12/2011 | Baird & Co.... 1,065.000 78,671
63934E 10 8|NAVISTAR INTL CORP NEW. .| 09/01/2011 | Baird & Co.... 1,043.000 47,694
64110D 10 4 |NETAPPINC 11512011 | BAIM & CO....vvoveevivciiceiieeiieessssissse s ssssssssssssnees | orssisnssesssse s 1,010.000 42,439
654106 10 3|Nike Inc ClIB....coocvvorrrieerriins | 111412011 | BT & CO.vvvvvvvevierciieiieiie i sssisnnnes | eresinees 455.000 43,480
655844 10 8| Norfolk Southern Corp 03/10/2011 [ BAI & CO......oovvereeeireriieiiseeeisesisseeissessseessssssssssss s esessenesans | eoesesesisssesssesesesesssesesssesesssess 1,080.000 70,491
629491 10 1| NYSE Euronext [ 081252011 | BAIMA & CO.....vvvevieieieieiiieiseissiinessssinssssssss s nnns | arsienss s 1,545.000 41,414
670837 10 3|OGE ENERGY CORP.... ceee | 111072011 [ BAI & €O | cesisenenes 190.000 9,758
682189 10 5|ON SEMICONDUCTOR CORP . | 08/24/2011 | Baird & Co.... .5,810.000 55,808
714290 10 3|PERRIGO CO. 11/10/2011 | Baird & Co.... 7,209
716768 10 6| PEtSMANt INC.......ooeveeceiceiccicceiceiseeseees e | ceviseneiennens 11710/2011 | BRI & CO....vveveveereeiieiiceiiceeisesissesissssessesssssssessssssssssssssssssesssssssssenees | covesinnes 140.000 6,509
718172 10 9| PHILIP MORRIS INTL INC 11729/2011 | BN & CO..vvvvvverviraeieieiiseeeiessiese s enees | erssssssss s 1,724.000 115,250
739197 20 0|POWER ASSETS HLDGS LTD 12/01/2011 | BRI & CO....vvvvveevereeiceiiceeisceeiesesissesisssesessesssssssssessssssesssessssessssessssenees | oesevienes 559.000 4,223
74005P 10 4| Praxair Inc. 1171412011 | B & CO....cvovevieveiieisesesessssssssssssssssssssssssssssssnsssnnes | coneieines 374.000 37,897
741503 40 3|PRICELINE COM INC 1171412011 | BAINA & CO...vvvvoveviereiieiiceiieesisesisesi s essssnssisenees | oensiieies 104.000 55,380
744320 10 2| PRUDENTIAL FINL INC.......ooiiiiiiiiireisseisssisssiesssssiesssissssssssssssssssssssnsssnes | covesnsieinnns 11/09/2011 | BN & CO....covvvevevciiieiiseiieeisssisessssisesessssssssssssssssssssss s | oeneieines 844.000 43,473
74733V 10 0|QEP RESINC......coevvvrrrrrirrriins 12/08/2011 | BaId & CO....oovvvvviriarviiiiersiiiiesiiisssssisssessssssssssssssssssssssssssssssssssssssssssssses | oonessiines 230.000 7,648
74762E 10 2| QUANTA SVCSINC 11/10/2011 | BAIFA & €01 esssssssssssssessssesssssnsseenens | conesienes 170.000 3,349
748356 10 2|Questar Corp Com........... 1111072011 | BT & CO....ouvevveeiirririiiiiis it snisssisnnns | eeieesienes 180.000 3,452
751028 10 1|Ralcorp Hidgs Inc New. 12/08/2011 | BRI & CO......voveviereeviceiiceiiceeiesesisesieesi s | oereiiies 160.000 12,965
759351 60 4 |REINSURANCE GROUP AMER INC.........oiviiiiiiiriiiciinnissseissssissseissssisssssssssssness | covesneieanens 11710/2011 | BAIFA & CO....ovvoeviveeiceiiseiiseiisesisesisssesssesssssssssssssssssssssssssssnssssnens | oenevennes 230.000 13,336
772739 20 7| ROCK-TENN CO.....cooomiiiimriimriiiriisnssissssissesssssssesssssssssss s essssssssssssssnnnss | covsssessnnnens 11710/2011 | BAIMA & CO..vvvvvvveriereivireiieeiesesieesi s esssssssssennes | oesssinnes 160.000 8,620
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855244 10 9| StArDUCKS COMP.......vevevverriiiciiireiieceseisee e T11412011 | BAITA & CO....vveveeeeieiieiiceiicesi e ssseness | eresissessese s 1,202.000 52,826
85771P 10 2|STATOILHYDRO ASA co | 1172912011 [ BAINd & CO....ooooveveess s | e 371.000 9,114
87612E 10 6| Target COm......c.courvvermrrrererriians cere | 0812612011 [ BAIT & CO.....ooovvereierceeiceeiseiieesissesiresisesss s | seisenesi e 1,598.000 81,861
87969N 20 4 |TELSTRA CORPLTD . | 06/30/2011 | Baird & Co.... s | s 652.000 10,258
88076W 10 3| TERADATA CORP DEL......cviiiiiriiiriiieriiinsiisnessessssssssssessessssssssssssssssssssessssssnnss. | covesesssinnnns 11710/2011 | BAINA & CO..vuvvvvveriereeiiieiieeiiesi i esssssssssenees | oosesinnes 120.000 6,583
886547 10 8|TIFFANY & CONEW............. ceee | 1202812011 [ BAIIG & CO....ooooveereeieeiceeiceiisesisesieese s | e 231.000 15,329
887317 30 3| TIME WARNER INC.......oovviiiiiiiieinieieninsisssie e ssssscensnsnes veee [ 0371072011 | BAIIA & CO.vvvuvvivriisisiicieiseeie sttt ssens | ressessssen bt nes 1,290.000 46,401
907818 10 8| Union Pacific Corp.................. [ 03/10/2011 | BRI & CO....ccvoveevereeierceiiceiiseiieseiisesisssessssisssssessss s sesesesssenees | cereiinies 490.000 46,168
909218 10 9| UNIT CORP 12/06/2011 | Baird & Co.... s | s 350.000 16,691
92826C 83 9| VISAINC.....cooivirrireieceieceeseeceiieenes 1171412011 | BAITA & CO...vvvvvveriereiieiiceiiseieesisesiesss s esssessssenees | oeriiienes 881.000 83,325
92839U 20 6|VISTEON CORP 11710/2011 | BAIFA & CO....cvveveveiveeieseiiceisesisssisssisssesssssssssssssssssssss s | oonesennes 200.000 13,314
928662 30 3|VOLKSWAGEN AG 12/06/2011 | BN & CO..vuvvvvvuriereriireiireessseesieesisessesssesssssssssesssssssssssssssssssesssssssssnnees | oosesennes 148.000 4,497
084423 10 2|W R Berkley Corp 11710/2011 | BRI & CO....vvovevierceiiceiiceiiceeiresisesisesi s essssesssenees | oerevines 240.000 8,294
93317Q 10 5|Walter Energy Inc .| 11/10/2011 | Baird & Co.... ettt | Sheer et 60.000 4,237
948597 10 9| WEICHAI PWR CO LTD.....coouiiimiiinirireieiessieesisessises s sssesessssesseseses | covineseeinnnens 08/18/2011 [ BAIIT & CO......oovvvreriirriiceeieeiiseiieseie s | cevinnenes 252.000 4,663
959802 10 9|WESTERN UN CO [ 0812412011 | BAIFA & CO.....vovovveveieieiiseiiseiisesisesissesissssisssss s sssssssssnnens | areieinese s 4,075.000 82,793
976657 10 6| WISCONSIN ENERGY CORP 11710/2011 | BT & CO...vvvvvveriereeiireiieeiieesieesi s esssssssssnnnes | oeveiinees 610.000 19,279
98310W 10 8| Wyndham Worldwide Corp........... 11710/2011 | BRI & CO....vvvvveeeereeiceiiceiiceeisesisesisesi s essssssessenens | oerevienes 350.000 11,177
98419M 10 0| Xylem Inc 11/10/2011 | B & CO....cvvvevieieiicieiseiseisss s ssssssssssssssssssssssssennens | coneieines 380.000 10,854
988498 10 1|Yum Brands Inc 1171412011 | BRI & CO...ovvveveveerceiieiiceiiceeissesisesisssi s ssesssensienees | oereiiies 997.000 55,343
112585 10 4 |BROOKFIELD ASSET MGMT INC.......cooviriiiriiireiieseiisseiissssisesissesesssesssessenes 06/03/2011 [ BAIId & CO.......ocovvreiiineiiiceiiseiseiississsissssissss s | cesesnenes 350.000 11,408
136375 10 2|CANADIAN NATL RY CO 12/06/2011 | Baird & Co.... 3,027
13645T 10 0| CANADIAN PAC RY LTD 11/10/2011 | Baird & Co.... 4,265
683715 10 6|Open Text Corp 11/30/2011 | Baird & Co.... 4,903
775109 20 0|ROGERS COMMUNICATIONS INC.. 12/06/2011 | Baird & Co 2,567
HO023R 10 5|ACELTD ceee [ 09/22/2011 | BaIFA & CO....vvvvvvviieiieiiseississsssssssss s | eneieinns 850.000 52,058
00687A 10 7|ADIDAS AG... ] 10/04/2011 | BII & CO...oovvvvveeerieoreeoeeeseeesseessssees s snsssnes | coneseonns 187.000 6,671
018805 10 1|Allianz SE ADR 04/15/2011 | Baird & Co.... .1,505.000 22,085
046353 10 8| Astrazeneca PLC 05/25/2011 | Baird & Co.... 2,563
05523R 10 7 | BAE Systems PIC SPON Adr...........orvuuriiireiiiceiienesiecesiesesieseseesessesssssssesessesesseseens 1201312011 | BAIFA & CO....vvvovevvereeiceeiceeiceeissesisesisssessesssssssssssssssssssssssssss s | covesinies 546.000 9,431
059460 30 3|Banco Bradesco S A Sponsored Adr R | 09/22/2011 | BaITA & CO...vvvvvvivivcireiiiesisesisisises e sss s sssessssssssessssssnssnss | sessenenes 268.000 4,035
06426M 10 4 |BANK OF CHINA.........ccoooovmmrirariian, 09/01/2011 [ BAIIT & CO......oovvereiireeiceeiceeieseiiseiesesieesss s | cevienenes 141.000 1,424
055262 50 5|BASF AG Spons ADR ce | 09/01/2011 [ BAIM & CO....oooovveveiieeiceiieeiisesissississss s | eresenes s 67.000 5,702
05545E 20 9 |BHP Billiton Plc. o] 090172011 | B & CO.....ocvverereireiiieiiseiisseieesisssi s | coeneienns 200.000 14,170
055622 10 4|BPPLC 12/06/2011 | BAIMA & CO.....voveevereeieiiceeisceeisesisesissssessesssssssessssssssssssssssssesssssssssenees | oonesinenes 239.000 10,181
110448 10 7 |British American TOB SP ADR o] 02/25/2011 | B & CO....oocvvvvereireiiieiiseiissiieesi s | ceeeesinns 161.000 12,891
05577E 10 1|BT Group Plc Adr-Usd cev | 0411512011 [ BAII & CO....oooeeeereiereeiceiireeieesisesiseseesess s | cevieneies 334.000 10,535
M22465 10 4|CHECKPOINT SOFTWARE TECH LTD.......... coee | 1172912011 | BaIFA & CO...ovvvvveevieieiceisisssssssss s sssssssssssnnes | eneieinns 140.000 7,553
16941M 10 9| China Mobile Ltd Spons ADR...... o] 0972072011 | B & CO......cvvevereirriireiiceiiseeieesisesisesi s | coeneienns 182.000 9,422
16941R 10 8| China Petroleum & Chem Spon ADR 06/23/2011 [ BAII & CO......ooveevrieieiiiceiiseiiseiisssi s | eresesnese s 37.000 3,472
20441A 10 2| COMPANHIA DE SANEAMENTO BASICO cer | 0272512011 [ BAI & CO...vvvvvviererieraeiiseeiiseeiiesss s | eeess e 46.000 2,352
G24140 10 8|COOPER INDUSTRIES PLC 2] 03/1072011 | B & CO......coooeeieeeirceiiceeiseeicesissesisesiessessssssssesssssssssss e | coenesenns 740.000 45,782
279158 10 9|ECOPETROL S A 1112912011 [ BAIND & CO..uvvvvairiiicisieiesieessis s sssessans | eosensenes 146.000 6,018
29265W 20 7|ENEL SOCIETA PER AZIONI 06/02/2011 | Baird & Co.... e | e 1,672.000 11,591
Y2573F 10 2 [ FLEXTRONICS INTL LTD......oooiiiiriiimiiiineieseiieseiissiiesssissesessssssssisssssssssesssseses [ 03/10/2011 [ BAII & CO......oovveviiieiiiceiieeiiseiiseiisesissssssse s | sosinesessese s 9,250.000 68,995
368287 20 7|GAZPROMOAO. cer | 0372172011 [ BAI & CO...ovovviereriireiieiieiieesiessi s | eeiiennies 100.000 3,160
39945C 10 9|GROUPE CGI INC 2] 032172011 | B & CO.....ocvveveeveeiceeieseeieseeicesisesisssissssesssssessssssssssesss e | ceenesenns 345.000 6,935




AT E

Statement as of December 31, 2011 of the Vision Service Plan

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 9
cusip Date Number of Actual Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Interest and Dividends

433578 50 7|Hitachi Ltd-ADR-10 Com-New | 07/20/2011 | BAIIA & CO....ouvvvuvrvreirriseiseeseeisessessesssseessssss s ssesssssnssnns. | seseenns 371.000 20,656

404280 40 6|HSBC Holdings PLC Spons. v | 0972212011 | BAI & CO...vvvvirirceniieiiesiesisesseisiee et sssssssssiensesnsens | eevinenes 163.000 6,109

453142 10 1|IMPERIAL TOBACCO GROUP PLC veve | 0212512011 | BAII & CO..ouvvvurvreirnrieiseeieeessesie s ees ittt essssisssssssinns | onsiones 166.000 10,674

G491BT 10 8[INVESCOLTD.....cverrerrerierierirerercenns | 111072011 | BAIEA & CO..vvvvveeveerirrireisceseiesiesiesessess st enssnssssnes. | cesesesns 340.000 6,610

500458 40 1| KOMATSU LTD..coiiumiiriireiriisissisesisessss e sssssssss st ssssnas Reieiieiin 04/26/2011 [ BAIT & CO....cvvvevvniireircirieseisesiesisssissssss st ses s ssssssesssssssssssssssssens | ossines 244.000 8,239

G54050 10 2|Lazard Ltd CIA............... | 1110720171 | BAIEA & CO..vvvvvvecvieineiseiseeseeiesse s eessesss s ssessssisssnns. | sessesns 140.000 3,588

526250 10 5|LENOVO GROUP LTD......ovvvurmrriemrreimcreincrisseissnienees cer | 1200172011 [ BAIM & CO...vvvverivreriereiiceisesiessiessi s | cevenees 315.000 4,538

560877 30 0|MAKITA CORP veve | 06/30/2011 | BAII & CO..ouvvuvrvveirnriseisceseeiseisesieeisseesssssssss s sssssssse st essssissssssssnns | ossiones 126.000 5,828

589339 10 0|MERCKKGAA | 0972772011 | BAIIA & CO....ouvvvvvieeiirrirririiseissiiesiess s ssssnesssies | ceseneins 161.000 4,379

606827 20 2| MITSUI & CO LTD.....oiiiuiiiiiiiciiiniiciesis s Reeiiinin 06/30/2011 [ BaIFA & CO.....ouuviriiiiiiiiisiiicierss it | shiesiisss st 16.000 5,535

632525 40 8|NATIONAL AUSTRALIA BK LTD.......coooueremrrierirnireeserinerisensseneseenns | 1200172011 | BAIEA & CO...evvvveeveerirrireiseeseiesiesiesesseess i enssesssnsassnes. | cesesesns 280.000 6,939

636274 30 0|National Grid PLC ADR.......c.couvvvvrrriinnns 11/30/2011 | BT & CO..vuvvvvveriereriereiieesieesiessseess s sssssesssssssssnsnes | oesesenns 305.000 15,038

641069 40 6|Nestle S A Sponsored Adr... 111412011 [ BIIA & CO..vvvivnreeeriiseeieseeieeise s nenns | cesseenns 713.000 40,156

654624 10 5|Nippon Telephone & Telegraph Corp. 10/14/2011 [ BAIND & CO..ovvvuvveiriicicirsie i sssssssssessssssssesssssssnsenssns | svsenenes 378.000 9,518

677862 10 4|OIL CO LUKOIL......oscvrrerircrinnes Reieieiin 05/25/2011 [ BAIN & CO....cvvvvvriireirciriieeiieiiesiseisesssssss bbb sssssissssssnians | ossinens 162.000 11,049

G6852T 10 5|PARTNERRE LTD | 111072011 [ BAIEA & CO..vvvveeiveevireireeseisieesiese s | seesseessssssee sttt enes 70.000 4,638

74435K 20 4|PRUDENTIAL PLC 12/06/2011 [ BaIIA & C0....ouvvevivreiriireise ittt sninnins | ceseeenns 232.000 4,729

76026T 20 5|Repsol S A Sponsored Adr. 03/02/2011 [ BAITA & CO....cvuvvvrrirrireineieeiiesiesiseesssssssssessesssses s ssesssessesssssssssssssnns | ossines 335.000 11,270

767204 10 0| Ri0 Tinto PLC SPON ADR.......c.cvumiimmiiimiiiirienisistiiessiesiesse s sesssssssesesinens 1172972011 [ BAIIA & CO...vouvvuiieeiinrireiiesssiessiie et | eresees bbb 88.000 4,289

780259 10 7|ROYAL DUTCH SHELL PLC......couiiiuiirieieieiseeiseesessesisseissssssssse s essssssssssssssenes Reiiieins 03/25/2011 [ BAII & CO....cvvuuvvreireircineriseissesseeiseisesssesse s sssssiss s sssssssissssssssnns | ossiaes 980.000 71,357

780259 20 6|ROYAL DUTCH SHELL PLC 10/31/20171 [ BAIIA & CO..evuvvvuvrienvisrirceseesseiesriesiseses st ssenes | sbeesssesssesss s ssssesse st eeens 1,169.000 81,289

780641 20 5|ROYAL KPN NV. 1171572011 [ B & C0..vvviveieriiniireiscseeissise i | ceseeenas 548.000 7,141

78572M 10 5| SABMILLER PLC cee | 1201512011 | BAI & CO.vvvvverrerersrrieiseniseeeseessessesse st ensans | aeissssssssses st seessssssnsens 1,138.000 40,042

79588 10 2|SAMPO OYJ | 03/18/2011 | BAII & C0....ouvvvevvvveiiniireisciseeiseisesiesissses i sssssinnins | ceseenns 341.000 5,209

80105N 10 5| Sanofi-AVENtiS SPONS........ccvuuirumererrirciieeiseisseesssssessessseesessssins Reeiieiin 10/3172011 [ BAIIA & CO....ouvvnreesirniiseiseiseeiseise st ssinenns | ceseeenns 512.000 18,445

80585Y 30 8[SBERBANKRUSSIA.......cccooovvvirevirrirnne veve | 0712012011 | BaINA & CO....vvvvveniirrirriiiirisiiesiesessessesisssie st essssssssssesions | onsienes 740.000 10,936

806857 10 8| Schlumberger LTD | 1412011 | BAIE & CO..vvvveieeeiiiieiiseieise st | ceseenas 948.000 72,461

G7945E 10 5|SEADRILL LIMITED 09/22/2011 [ BaITA & CO....cvvvvvrrireireiiiiseriesiesisesseissesse e ssssssssessessesssenssssssssssensens | osssees 138.000 4,099

82481R 10 6|SHIRE PLC 1171412011 | BAITA & CO..vvvvvvveriereeiireiieeiieeeiessi s ssssssssnnnes | eesvinns 834.000 79,986

826197 50 1|Siemens A G Spon............... Reeeeein 09/01/2011 [ BRI & CO....vvvvvverrireireeieesesiesisesisesssessess s st ssesssne | sbsessssessessseses s ssssse st sssenas 52.000 6,544

870195 10 4|SWEDBANKAB | 06/30/2011 | BAIIA & CO....ouvvvevireiiriirsiscississ i sssssssnsns | sosesssns 327.000 5,490

88032Q 10 9|TENCENT HLDGS LTD. 111412011 [ BIEA & CO..vvuvvevieeeeiiistise st ees bbb | ebieetsess sttt 1,790.000 36,931

881624 20 9|Teva Pharmaceutical Inds. Ltd. ADR. coe | TAATI2011 | BAIM & CO.vvvrviriirieniieerierisesisses st | eebstesesssee st sses s nsens 1,070.000 51,537

904784 70 9| Unilever NV NY SHS .| 12/06/2011 | Baird & Co.... 59,059

904767 70 4| UNILEVER PLC.......ooitimiirriiierieinensesiesssees ittt ssens Reeeeein 09/14/2011 [ BaITA & CO....vvvvvvvrrireereineiseriesiesisessssssesse st ssessesssesssssssssssssns | osssees 297.000 9,198

92857W 20 9|VODAFONE GROUP PLC NEW 1172972011 [ BaIIA & CO....ouvvoeieiiieiiiiiiii bbbt sbeies | bbb s 3,113.000 88,938

928856 40 0|VOLVO AKTIEBOLAGET 02/18/2011 [ BAIFA & CO.....vvvvveevercercressiessies s s sssssesssassssas | consseees 291.000 4,937

G96666 10 5| WILLIS GROUP HOLDINGS PUBLIC L. | 03/10/2011 [ BAIF & C0....vvuiiiiriiiisiiiiissie et snssnnss | fesssensssnessssssssss s ensssnssniens 1,240.000 47,014
9099999. Total - Common Stocks - INAUSHTIAl ANA MISCEIIANEOUS..............c..ocvivieiieieieeieieeciet ettt et s et eaeteresaeaee eeesstesssesesesssssesessesebesessseesssesesesassetasnsesesesassesennsesesesassesenneesesesassesanaseeen 5,352,866 0
9799997. TOtal - COMMON SEOCKS = P 3. .ottt SEE8 L E LR E L8t 5,352,866 0
9799998. Total - Common Stocks - Summary ltem from Part 5.........ccccoevienes 1,521,173
9799999, TOtal = COMMON SEOCKS..........cecvveieeieicectetee ettt ettt ettt sae s s s s et esnsesennseaenenanen 6,874,039 0
9899999, Total - Preferred and COMMON SHOCKS..............ccovueviiireieiiieiiieiieseicise ettt sttt essessessnseseenen 6,890,691 0
9999999. Total - Bonds, Preferred and Common Stocks 14,573,450 45,241
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CcusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJ/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
3133F4 J8 5|FEDERAL HOME LN MTG CORP... ... | 12/15/2011. | CALLED @ 100.0000000..........cceer | wormererererneerrrenennns | woeeens 1,000,000 | ........ 1,000,000 | ........ 1,000,000 1,000,000 (V1 [ IR 1,000,000 12/15/2015.
313371 RN 8|FEDERAL HOME LOAN BANKS. ... | 09/03/2011. | CALLED @ 100.0000000. .1,250,000 | ........1,250,000 | ........1,247,742 1,247,794 2,206 2,206 1,250,000 12/03/2013.
3136FM CJ 1|FEDERAL NATL MTG ASSN CALLABLE.... .| 03/10/2011. | CALLED @ 100.0000000.......cccvuvs [ corrremrrsmersemssnennns | coverenens 400,000 | ..oovoeen 400,000 | .......... 402,879 | ... ...400,546 (546) (546) 09/10/2014.
0599999. Total - BONAS - U.S. GOVEIMMENE. ...verieuiissiiessirssere s tes s eresstess | eseessssss st e es sttt | erssaes 2,650,000 | ........ 2,650,000 | ........ 2,650,621 | ........... 2,648,340 | .o 0] s 1,660 0 1,660 0 [ 2,650,000 | ..o (] [ 0 [ oo 0].....20,155 |..... XXX.oon
Bonds - U.S. States, Territories and P: ions
604129 XN 1|MINNESOTA ST GO... ... | 02/15/2011. | Wells Fargo Bank............ccccoeevvveees | woverrereneenseiiniins | v 1,157,373 | ........ 1,125,000 | ........ 1,177,594 1,166,229 | ..o | e (6,032) (G0 7T RS IO 1,160,196 , ,824) | ........ 16,719 | 11/01/2011.
604129 XT 8|MINNESOTA STGO.... v | [02/15/2011. | Wells Fargo Bank.........oo.cooeecvsrinnne | cevoniinnsinsiissiinnnns | cvienns 1,927,889 | ........ 1,875,000 | ........ 1,962,656 | ... 1,943,715 e (10,054) | vvoeveevianians [ (10,054) [ oo | s 1,933,661 o (5,772) | oovvenn (5,772) | ........ 27,865 | 11/01/2011.
1799999. Total - Bonds - U.S. States, Terrtories & POSSESSIONS. .. ... ciuuiiriiisiriiins  arrriessssesssssssssssesssessseessssssssss st ssssssssssnsssssssssnias | soseens 3,085,262 | ........ 3,000,000 | ........ 3,140,250 | ..ccovonee 3,109,944 | .o [V X)) — 0 | [N ) I— 0 [ 3,093,857 | ..ooviiniinnnd [V (8,596) | ...vvvv (8,596) ....... 44,584 |..... XXX.ooo
Bonds - U.S. Political Subdivisions of States
621060 JP 8|Mt Clemens Ml Cmnty Sch GO Prerefu................... ... | 02/15/2011. | Wells Fargo Bank..........cccccoeeveeees | corverrneiirncineinniinns | v 1,600,665 | ........ 1,550,000 | ........ 1,657,710 | ..ocevenee 1,573,953 (3,462) | ..o | e 1,570,491 | oo | e 30,173 | ..ot 30,173 | e 25,338 | 05/01/2013.
64983W 8N 9|NY St Dorm Auth Rev Bds Putable...........cccocvnirenes ... | 03/18/2011. | Wells Fargo Bank..........ccocverinies | v | v 1,773,576 | ........ 1,700,000 | ........ 1,804,618 1,733,778 (L) ] T [ 1,728,632 | .o | e 44,944 | 44,944 | 31,733 | 11/15/2023.
2499999, Total - Bonds - U.S. Political SUbAIVISIONS Of STALES...........ccccoiiiieiiiiiiiiiis ettt ssesssensens | sesseens 3,374,241 | ........ 3,250,000 | ........ 3,462,328 3,307,731 0 (8,608) (U P 3,299,123 | ..oocvee0 | 0 THNT | L THT | 57,071 |..... XXX......
Bonds - U.S. Special Revenue and Special A t
040688 HD 8|ARIZONA WTR INFRASTRUCTURE FIN WTR...... oo | 10/01/2011. | MATURITY ..o v | e 440,000 | ........... 440,000 | ........... 452,509 (3,337) 10/01/2011.
46613C FP 5| JEAFLA Elec Sys Rev Callable.........ccoovvierncinnninns ... | 04/01/2011. | CALLED @ 100.0000000........ccccuee | wonmrenmrrnmrirnsiinsiins | wonsrennes 445,000 | ....co..co. 445,000 | ........... 462,333 0 10/01/2011.
3199999. Total - Bonds - U.S. Special Revenue and Special A IS vttt ettt e 885,000 885,000 914,842 0 (3,337) | oovevrireienn0 | eee.885,000 |0 |0 |0 |00 26,908 XXX......
Bonds - Industrial and Miscellaneous
02580H AC 0|AMERICAN EXP BK FDIC TLGP........cccoeveveririrnnes v | 12/09/2011. | MATURITY...coovvirirrercensnineninenes | o | oo 1,500,000 | ........ 1,500,000 | ........ 1,561,160 (P25 ) [T IR (24,311) 12/09/2011.
02586T RH 9|AMERICAN EXPRESS BK CENTURION. o | 06/03/2011. [ MATURITY ...covvrivrirrierieniisieniinis [ cevrveeenssissisnnenns | evvveinns 148,000 | ........... 148,000 | ........... 148,000 0 06/03/2011.
02580V RF 4 |AMERICAN EXPRESS BK FSB UTAH.... veee [ or [ 0610372011, | MATURITY .ooovovirrinenenierienenees | eeerneessssisenssessenens | eevneenns 148,000 | ........... 148,000 | ..ocvvrnee 148,000 0 06/03/2011.
06051V KW 5 |BANK AMER NA CHARLOTTE NC.......coocovvvirrrnnes ... | 11/14/2011. | MATURITY. 250,000 250,000 250,000 . 0 11/14/2011.
06740K AD 9 |BARCLAYS BK DEL. ... | 07/29/2011. | MATURITY. 250,000 250,000 250,000 | ... ...250,000 0 07/29/2011.
084664 BG 5|BERKSHIRE HATHAWAY FIN CORP............cconu... ... | 03/24/2011. | Wells Fargo Bank............ccccoeevveees [ woververeneernvenniins | v 2,155,060 | ........ 2,000,000 | ........ 2,148,960 | ........... 2,095,015 | ovvocveerieciies | s (8,050) (8,050) 08/15/2013.
143876 C8 1|CAROLINA FIRST BK GRVILLE SC.... oo | 0173172011 | MATURITY ..o [ e | e 150,000 | ...covoee. 150,000 | .ocvvree 150,000 0 01/31/2011.
17312Q NR 6| CITIBANK NATIONAL ASSOCIATION. ... | 11/14/2011. | MATURITY. 250,000 250,000 250,000 0 11/14/12011.
198882 FL 1|COLUMBUSBK & TR CO GA. ... | 07/29/2011. | MATURITY. 250,000 250,000 250,000 0 07/29/2011.
20070P EY 9|COMMERCE ST BK WEST BEND WI. v | | 11/30/2011. | MATURITY. 250,000 250,000 250,000 0 11/30/2011.
20143P CB 4 |COMMERCIAL BK HARROGATE TENN................. ... | 12/05/2011. | MATURITY. 250,000 250,000 250,000 0 12/05/2011.
20449E V7 8|COMPASS BK BIRMINGHAM ALA.. ... | 02/07/2011. | MATURITY. 250,000 250,000 250,000 0 02/07/2011.
29266N MV 6| ENERBANK USA UT v | 1112512011, | MATURITY ..cooirierierinenrsninenes [ e | everieees 150,000 | ...cvoveee 150,000 | vovvvrnee 150,000 0 11/25/2011.
31982y BD 3|FIRST COML BK BIRMINGHAM AL.... ... | 04/20/2011. | MATURITY. 250,000 250,000 250,000 0 04/20/2011.
337629 6R 5|FIRSTBANK P R SANTURCE weee | [ 02/14/2011. | MATURITY. 250,000 250,000 250,000 0 02/14/2011.
36160X HN 0 [GE CAP FINLINC RETAIL.....ccovrvmrrierirrerreinniines ... | 07/25/2011. | MATURITY. 250,000 250,000 250,000 0 07/25/2011.
36159S FR 7|GE MONEY BK SALT LAKE CITY UTA... .. | 07/25/2011. | MATURITY. 250,000 250,000 250,000 0 07/25/2011.
36967H AL 1|GENL ELEC CAP CORP FDIC TLGP oo | 03/11/2011. | MATURITY ...ooririrrircnnnninenienes | o | eoveeens 1,000,000 | ........ 1,000,000 | ........ 1,014,555 | ...cc0eee 1,001,737 | oo | s (1,737) (1,737) 03/11/2011.
37475P BT 8|GIBRALTAR PRIVATE BK & TR FLA. ... | 07/28/2011. | MATURITY. 250,000 250,000 250,000 0 07/28/2011.
512108 EZ 6 |LAKESIDE BK CHICAGO ILL 51210SEZ6... weee | [ 11/30/2011. | MATURITY. 250,000 250,000 250,000 0 11/30/2011.
59740M 2Q 4| MIDFIRST BK OKLA CITY OK.....ccoovererrrrrerrirernns o | 0173172011, [ MATURITY ..o [ e | evvveinns 100,000 | ........... 100,000 | ..o 100,000 0 01/31/2011.
59740M 2S 0|MIDFIRST BK OKLA CITY OK. ... | 07/29/2011. | MATURITY. 50,000 | .oovernnens 50,000 ...50,000 0 07/29/2011.
617446 HR 3| MORGAN STANLEY. ... | 03/24/2011. | Wells Fargo Bank............ccccoceveres [ wovrrrvnernerrneniinns | v 422,860 | ........... 400,000 | .. A15737 | 812415 | i [ (1,276) (1,276) 03/01/2013.
7591EA AB 9 |REGIONS BK ALA MTN FDIC TLGP... . [ 12/09/2011. | MATURITY ...oovvvrririeeiniiseiinnes | oo | creeeens 1,000,000 | ........ 1,000,000 | ........ 1,040,280 | ...........1,016,665 | ...ccoovvrrrririris | crrrerens (16,665) | ..vvvvererervirns [ i (16,665) 12/09/2011.
853117 JF 7|STANDARD BK & TR CO IL .| 11/21/2011. | MATURITY. 250,000 250,000 250,000 0 11/21/2011.
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86601T AU 2|SUMMIT BK INC ARKADELPHIA ARK.................... ... | 12/14/12011. | MATURITY 200,000 200,000 200,000 0 12/14/12011.
92706T BF 6| VILLAGE BK ST FRANCIS MINN 1| 09/15/2011. | MATURITY ..coovvmrierirrerenrrninenes [ e | voveeinens 150,000 | ..ooevvveee 150,000 | vovvvvnee 150,000 0 09/15/2011.
92976G AB 7 |WACHOVIA BK NATL ASSN MTN SUB.. ... | 03/21/2011. | Wells Fargo Bank v 1,064,000 | ........1,000,000 | ........1,043,505 (1,953) 11/01/2014.
97179P AE 5| WILMINGTON SVGS BK OHIO. ... | 02/07/2011. | MATURITY 250,000 250,000 250,000 0 02/07/2011.
99000N AD 3| World Finl Ntwk Jumbo CD . 07/29/2011. | MATURITY. 200,000 200,000 200,000 . (V1 ORI ISR 200,000 | ..o e | 0 s 2,323 | 07/29/2011.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..........c..uuiiiiiiiieiiiiiiiii i eoomiisesiss s | e 12,187,920 | ...... 11,946,000 | ...... 12,270,197 | ... 12,132,192 | oo, [V [GXXLrA ) I— 0 | [RREC4) I— (V] 12,078,200 |.......oooc....0 | ....... 109,720 | ....... 109,720 | ...... 245,366 | ..... XXX
8399997. Tt = BONAS = PAM 4.t bt | e 22,182,423 | ...... 21,731,000 | ...... 22,438,238 | .........22,086,544 | ..., 0] s (80,363) [ ..overurrriiinnn 0 | (80,363) | ..vvvreerenad (U] I 22,006,180 | ...coccooenn0 | ... 176,241 | i 176,241 | ... 394,084 |..... XXX.ooo
8399998. Total - Bonds - SummMary EM from Part 5........c..iiiiiiiiiiisiisiiiiisis ottt sennnsnes | sessssseoad 450,000 | ........... 450,000 | ........... 449,99 | ... .. 1 L RO R 449,996 | ... O [ L I 4 1. 2,700 |..... XXX......
8399999. TOHAI = BOMAS. ettt E ke EE AR Rttt | sneea 22,632,423 | ...... 22,181,000 | ...... 22,888,234 | ......... 22,086,544 | ..o [V [CLOKI ) I— 0 | [CI0Ir ) I— (V] 22,456,176 | ...cccovnnnn: 0] 176,245 | ....... 176,245 | ...... 396,784 |..... XXX.ooo
Preferred Stocks - Industrial and Miscellaneous
91912E 20 4|VALESA IR | 10/25/2011. | Baird & Co 688.000 17,960 (2,212) | oo L 18,579 | i | oo (619) | oo (619) | e 489 | XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous 17,960 | ......... XXX oo (2,212) | oovevviieen0 | 18579 0 | e (619) | e (619) | el 489 XXX......
8999997. Total - Preferred Stocks - Part 4 17,960 |......... XXX (2,212) | o0 {18,579 |0 e (619) | e (619) | oo 489 | XXX......
8999998. Total - Preferred Stocks - Summary Item from Part 5.........cooovoiiiniiis o 12,953 |......... XXX 0 [ e 10,931 i | 02,022 | 02,022 [ [ XXX......
8999999. Total - PrEferred StOCKS. ... vvurruiierssiiersisssiess s ser st ssres | sressseansssssnsanesesssnsseses 30,913 | ... XXX.overane (2,212) | o0 | oiiii029,510 |0 | 1,403 | L1403 e 489 XXX......
Common Stocks - Industrial and Miscellaneous
88579Y 10 1|3M Company ... | 02/18/2011. | Baird & Co.......ccvvervrererrcriirincirenes | e 1,080.000 | ...ccovenee 100,021 | ......... XXX [ ovrereereen 02,647 | 93,204 | 10ii(B0,557) | v [ e | e (30,557) | vvvrvererrerinn | verrrerireeneenn 82,647 | v | 37,373 | 37,373 | | e XXX......
002824 10 0|Abbott Laboratories o ... | 06/30/2011. | Baird & Co 553.000 28,962 |........ XXX 0 [ o e 28,848 | i | 2114 | 2114 | 244 XXX......
007903 10 7|ADVANCED MICRO DEVICES INC........ccooevurrrnnee ... | 02/07/2011. | Baird & Co 2,035.000 16,489 | ......... XXX (TAT) | v e 15,899 | e | 590 | 590 | e | e XXX......
00817Y 10 8| AetnaInc New COM.......ccovvvrrerieiireiiereirirsienenns ... | 05/16/2011. | Baird & Co 145.000 6,431 |......... XXX 0 [ oo | eveieirinnenenn 5,336 | i | 1,095 | 1,095 | 22 XXX......
020002 10 1| Allstate COrp........ccerermrererrereereieesenesseesereesieees ... | 01/11/2011. | Baird & Co 965.000 30,378 | ... XXX 2,778 | oo e 33,543 | s | ieeennn(3,165) | e i(3,165) | 193 | XXX......
031100 10 O|AMETEK INC NEW. wee | .- | 02/09/2011. | Baird & Co 315.000 13,548 | ......... XXX (4,048) | ..o | 8,316 [ | 005,232 | 005,232 | e [ XXX......
035128 20 6|ANGLOGOLD ASHANTILTD.. ... |R [ 01/19/2011. | Baird & Co 160.000 7,130 | XXX (326) | cvveoeevererrcens | eerveeerrieenn 1,550 | oo | everereeennn(820) | e (B20) | e [ XXX......
00184X 10 5[AOLINC.....oivirrrrinrireeieeireesesisssisesseniseeseniens oo | 11/04/2011. | Baird & CO......ocvvvrvrrerrcrririneirenes | e 1,060.000 | ...oooeveneee 17,708 | ......... XXX 531 | s [ 25,664 | oo | e (7,996) | v s(7,956) [ oo [ e XXX......
038222 10 5|Applied Materials Inc Delaware ... | 09/26/2011. | Baird & Co 830.000 | .............8,541 | ......... XXX 0 [ oo e 12515 | i | e (3,974) | (3,974) | .. 133 ] XXX......
038336 10 3|APTARGROUP INC weer | - | 09/22/2011. | Baird & Co 170.000 | covvvrernn 7,842 | e, XXX (1,247) 6,840 | .oooerrierrveres | 1,001 | 1,001 |99 | XXX......
00206R 10 2|AT&T INC.cocvrrvvnene .. | 10/04/2011. [ Baird & CO.....ocvvuvvrerrieiiirnnieiinis | v 3,060.000 | .............86,401 |......... XXX (A131) | e | e85, 772 [ | v 029 | 629 | 001,969 XXX......
00208) 10 8 |ATP OIL & GAS CORP......ccosvrererrerierireeseirnrins oo | 11/04/12011. | Baird & CO.....oouvvvrvrerercriseiseineies | e 1,380.000 | ............16,247 | ......... XXX TT5 [ v | e 23,876 [ e | veeereed(7,629) | coeeeaen(7,629) | oo | o XXX......
05615F 10 2|BABCOCK & WILCOX CO NEW.......ccovvrvvrrrrerirs ... | 03/31/2011. | Baird & Co 902.314 | oo 27,337 | e, XXX (3,158) [ covverrerrrrernens v 19,932 [ | v 7,406 | i 7,408 | i | e XXX......
060505 10 4|Bank of America Corp.. ... | 11/04/2011. | Baird & CO......ovvvvrvrrereirrirseieeies | e 1,675.000 | ..oocoveneee 13,257 | .o XXX 1,334 JOOTR I (10,422)| .......(10,422) | ..............44 | ... XXX......
067774 10 9|Barnes & Noble Inc. ... | 11/04/2011. | Baird & Co 2,805.000 42,589 |........ XXX 0 1 - 2,898 | .ooiii2,898 | s [ e XXX......
097023 10 5|Boeing Co ... | 11/04/2011. | Baird & Co 905.000 64,180 |......... XXX eovvea | v 48,613 | 000 59,060 | oo (10,447) | o | e [ e (10,447) | covoveervenes [ vervrreenn88,613 | i | 0000 15,567 | .00 15,567 | ... 389 | XXX......
110122 10 8| Bristol Myers Squibb C: ... | 10/04/2011. | Baird & CO......ccvvvererererrerrriseinenes | verireens 3,995.000 | ..coovee 105,584 | ....... XXX 3,236 | oo e 109,023 | i | e (3,439) | oo (3,439) | 1,631 | XXX......
131347 30 4| CALPINE CORP........cooveirimrircriiritiierieniienienens ... | 09/22/2011. | Baird & Co 520.000 7,676 |......... XXX (832) | vvvvvevrireine | ervverirerneend8,105 | e | e LT | il BT | | e XXX......
149123 10 1| Caterpillar Inc.......... ... | 11/04/2011. | Baird & Co 470.000 44,920 |........ XXX 1(22,298) [ oo 21,722 [ | 0000 23,198 | 023,198 | el TT8 XXX......
166764 10 0| CheVION COMP........cvuurvrmerrrirereerssnerienssenesseesensens ... | 03/24/2011. | Baird & CO.......ccvvuervrererrerririserrenes | e 1,100.000 | ...ocovenee 108,474 | ......... XXX (23,843) [ oo e 76,732 [ | 31,742 | 31,742 | TA9 XXX......
172967 42 4| CHIGrOUP INC...vvvveeieririieeieeeies e ... | 11/04/2011. | Baird & Co 434.500 13,483 |......... XXX (A475) | oo | e 16,077 [ | ceeeereen(2,594) | coeienn(2,594) | oo 12 XXX......
191216 10 0| Coca Cola Co oo | 11/04/2011. | Baird & CO......oevvvrvrrerrcrieriseieies | cevireens 1,125.000 | ............ 75,975 | ......... XXX eovvveee [ errirnereeeD0,760 | e 73,991 | 1iiii(23,231) | s [ v | e (23,231) | covvverveineri | eevrrerirneeennD0,760 | i | 025,215 | 125,215 | i 1,516 XXX......
191241 10 8|COCA COLAFEMSASABDECV....covvvvrvvirnnnne R [02/25/2011. | Baird & Co 150.000 | .............10,953 | ........ XXX (403) [ v v 11,962 | s | oereeernn(1,009) | e (1,009) | v [ e XXX......
192108 50 4|COEUR D ALENE MINES CORP IDAHO.... veee | | 1170472011, | B@rd & CO...vovvveveernereieiieeiesins | ceveeenns 1,025.000 | .......c.... 27,793 | ... XXX [ e 16,405 | 028,003 | oies(11,598) | e [ v | e (11,598) | vvovveeirern | eevrrrrirneeenn 16,405 | i | e 11,387 | 11,387 | | e XXX......
20449X 20 3[COMPASS GROUP PLC v |R1102/25/2011. | Baird & CO.....oouvvvrirrerceienirirenes | e 1,178.000 | ............10,449 | ........ XXX (750) | vvvvverrerneins | evvrerrrerreen 3,966 | e | cevveieennnd83 | i 483 | 214 ] L XXX......
20825C 10 4 | Conocophillips ... | 03/24/2011. | Baird & CO.......ccvvervrerircrrsrrseieeies | e 1,250.000 | ............95,579 | ......... XXX (20,251) | cevvvvveeirecii | e 84,874 | i | 000000230,705 | ........30,705 | ...............89 | ..... XXX......
212015 10 1| Continental ReSOUTCES INC.........cvvvverrerrriririciins oo | 11/04/2011. | Baird & CO......ovvvvvervrrerrcriiriseisenes | e 1,245.000 | .............82,108 | ......... XXX oo | 1,793 | i 73,268 | i d(25,475) | s | v | e (25,475) | ovvoevevvenerns | e T,793 | i | 34,315 | 34315 | e | e XXX......
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21871D 10 3| CORELOGIC INC......vvvvuivrrirerieireiieiiesiienieens .| 08/23/2011. | Baird & Co 410.000 3,317 562 8,155

219350 10 5 ... | 11/30/2011. | Baird & Co 115.000 1,514 0 2,463

228227 10 4|CROWN CASTLE INTL CORP. ... | 07/28/2011. | Baird & Co 805.000 34,136 (1,037)

126650 10 0 ... | 12/14/2011. | Baird & Co 265.000 9,930 0

244199 10 5 .| 11/04/2011. | Baird & Co 550.000 42,708 [ oo XXX | 0000 29,297 | 85,678 | i (16,380) | covoeirrircieies | cevveerienieniens [ e (16,380)

25030W 10 0|DESARROLLADORA HOMEX S ADE CV... 03/01/2011. | Baird & Co 621.000 15,997 (2,349)

25179M 10 3| Devon Energy Corp New. ... | 11/04/2011. | Baird & Co 255.000 17,405 (1,913)

25470F 10 4|DISCOVERY COMMUNICATNS NEW. ... | 11/28/2011. | Baird & Co 680.000 28,246 0

256603 10 1|DOLE FOOD CO INC NEW......ccovverirrrrirerinrinnns .. | 11/04/2011. | Baird & Co 2,260.000 24,039 124

25746U 10 9| DOMINION RES INC VA NEW ... | 03/24/2011. | Baird & Co.......ccocovvvrrvrneces 1,350.000 | ...ococvevee 59,712 (1,737)

26138E 10 9|DR PEPPER SNAPPLE GROUP INC.. ... | 05/17/2011. | Baird & Co 875.000 33,253 793

263534 10 9|DU PONT E | DE NEMOURS & CO. ... | 02/18/2011. | Baird & Co.. 1,500.000 | ..oceereeer83,776 | vt XXX e | i 50,955 | i 74,820 | itr(23,865) [ oo | v | e (23,865)

278642 10 3 ... [ 10/18/2011. | VARIOUS... 1,095.000 (4,487)

291011 10 4| Emerson EIBCtrC CO......vvvverrererierrieercrieiseninn .. | 11/04/2011. | Baird & Co 425.000 (8,856)

30231G 10 2 ... | 11/04/2011. | Baird & Co.......ccccoevvrrvrnnes 1,140.000 | ....cocvvunee 88,484 | ... XXXervvvv | verrerree 10,608 | 83,357 | e (12,749) | oo | e [ e (12,749)

343412 10 2|FLUOR CORP NEW ... | 10/19/2011. | Baird & Co 345.000 19,128 (3,556)

30249U 10 1|FMC Technologies INC.........c..uwevrvemvveerirerirerereenns .. | 12/08/2011. | Baird & Co 260.000 13,236 (3,634)

369604 10 3 ... 1 02/18/2011. | Baird & CO.......ccovererrirnncns 3,400.000 | ..ocvvvnees 72,623 (7,183)

372460 10 5| Genuing Parts CO........cooevvrerercerrrenernerierireereeens .| 07/27/2011. | Baird & Co.......cvvvervrcernnens 1,560.000 | ...oocvenee 84,855 [ ....... XXXorooovren | verrerreee D110 | 080,090 | 1t ii(20,981) | oo | e [ e (20,981)

372470 10 6|GENWORTH FINL INC.... ... | 06/29/2011. | Baird & Co 450.000 4,559 5913 0 5913

423074 10 3 ... | 10/04/2011. | Baird & Co 2,250.000 | ........... 108,159

40414L 10 9| HCP INC COM....ouevuveurrrrrrirrircereeinerierieneeeeseeens ..102/18/2011. | Baird & Co.. 1,670.000 61,718

42217K 10 6| Health Care Reit Inc. ... | 03/24/2011. | Baird & Co.. 1,570.000 ...78,330

42809H 10 7| HESS CORP.....ccovvrerrrerieririeerserisereriesieeeseenas .. | 11/04/2011. | Baird & Co 682.000 45,737

438516 10 6|HONEYWELL INTL INC .| 11/29/2011. | Baird & Co 260.000 13,444

456788 10 8| Infosys Technologie Sp ADR 04/25/2011. | Baird & Co 116.000 7,543 (1,298) 7,527

458140 10 0 ... | 11/04/2011. | Baird & CO.....cvvvvvrrrrrcrnnns 3,350.000 | ..covvvnnne 74,166 (2,260)

459200 10 1 |International Business Machines ... | 11/04/2011. | Baird & Co 363.000 63,852 | .o XXX oivis | e 35,274 | 53,274 | i (18,000) | oo | e | e (18,000)

46269C 10 2|IRIDIUM COMMUNICATIONS INC ... | 11/04/2011. | Baird & Co.......ccoovrvrrrrnecns 1,480.000 | ...oocveneee. 9,492 3,702

46428Q 10 9|ISHARES SILVER TRUST... ... | 11/04/2011. | Baird & CO.......ccoovvvrrirnncns 1,920.000 | ............. 67,103 [ oo XXX | 023,390 | v 57,946 | 1iiii(34,556) | covoeiiiciiein | e [ s (34,556)

450911 10 2 ... | 11/04/2011. | COST ADJ 10,765 0

478160 10 4 |Johnson & JONNSON........c.ccvviivereiniiiirieieieiins .| 11/04/12011. | Baird & CO.....ovvvvvrrrrircrnnes 1,235.000 | .ooovvvennen 76,698 (910)

494368 10 3|Kimberly Clark Corp. ... | 10/04/2011. | Baird & Co 2,090.000 | ...oovees 138,428 | oo XXX s | e 149,421 | i 131,754 | i ATB67 [ s | e | e 17,667

50075N 10 4|Kraft Foods Inc CI A. ... | 03/24/2011. | Baird & Co 2,350.000 72,283 1,375

517834 10 7|Las Vegas Sands Corp ... | 11/04/2011. | Baird & CO.......ccvvervrrirnncns 1,265.000 | ...cccvenee 58,334 (27,062)

52602E 10 2 |LENDER PROCESSING SVCSINC.... .| 06/08/2011. | Baird & Co 280.000 6,920 0

50186V 10 2 [LG DISPLAY COLTD.....iiuriimrireireirseiseiseiieees 03/21/2011. | Baird & Co 547.000 8,519 (771) 8,938

532457 10 8 ... | 02/18/2011. | Baird & CO.......ccvvvervrcernnens 1,400.000 | ....covvnee 48,495 938

573284 10 6|MARTIN MARIETTA MATLS INC ... | 07/27/2011. | Baird & Co 110.000 8,555 (1,128)

580135 10 1 ... | 11/04/2011. | Baird & Co 725.000 67,031 (9,489)

582411 10 4|MCMORAN EXPLORATION CO ... | 11/04/2011. | Baird & Co.......ccovvrvrirrnecns 1,745.000 | ...ococvenee 22,760 (4,275)

58933Y 10 5[MERCK & COINC NEW.......coccomiimmivnerierierirnenns .. | 11/04/2011. | Baird & Co 815.000 28,104 (1,019)

552953 10 1 .| 1170472011, | Baird & CO....oovvvverererreireirerienenn | cerrennas 3,505.000 | ...ocvvvnees 43,695 | ..o XXX | e 34,623 | 052,049 | i (17,426) | oo | e | e (17,426)
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594918 4 | MIcroSoft COMp........cuuuierrrieeieiciriseiseiieesiesieens ... | 02/18/2011. | Baird & CO......ouvvveerrieieiierins 47 477 (15,890) | oo | errrrrrireeenn 32,953 | i | e 14,524 | 14,524 | | XXX......
61945C 3|MOSAIC CO. ... | 11/04/2011. | Baird & Co 38,544 (7,088) | ..ooerrrrreerens | veerrerirnenne 37,965 [ oo | 580 | 580 | 90 e XXX......
62985Q 1| NALCO HOLDING COMPANY ... | 02/22/2011. | Baird & Co 20,780 (1,344) | oo | v 28,208 [ e | cverreen(3,428) | o (3,428) | 28 XXX......
637071 1 | National Oilwell Inc ... | 07/26/2011. | Baird & Co 17,351 0 [ o [ erereninereen 15,658 | i | v 1,693 | 1,693 | 23 | XXX......
651639 6 | Newmont Mining Corp. . oo | 11/04/12011. | Baird & CO......oovvvverrrirircrieriins 75,967 (17,844) | oo | e 84,029 | i | 000 21,938 | 00.21,938 | ... 652 XXX......
65339F 1| NEXTERA ENERGY INC....ccoovvirrrineiirireiieeieenns ... | 02/18/2011. | Baird & Co 36,441 (2,853) | oo | e 31,980 | v | 8461 | 48T | | e XXX......
654106 3 NIKE INC CIB...cooeeiriieeeceeiseeriereeseeens ... | 12/21/2011. | Baird & Co 10,211 0 [ o e 10,129 | e | cvrveiieenn82 |82 | | e XXX......
655044 5| Noble Energy Inc. ... | 11/04/2011. | Baird & Co 35,534 (3,790) | covvvvveererireen | ververinerennn30,211 i | c000005,323 | 15,323 | 266 XXX......
655844 8 [ Norfolk SOUthern Corp..........ccuuevvererneerneieriseinens ... | 10/28/2011. | Baird & Co 36,233 0 [ o [ ererrernnereen 32,178 | e | 4,065 | i 4,085 | .......280 e XXX......
670008 1| NOVELLUS SYS INC......oevvrriririnriiniinerierienes ... | 01/24/2011. | Baird & Co 32,028 (3,728) | oo | 21137 [ | evreeenh,890 | 4,890 | i | e XXX......
714290 3|PERRIGO CO. ... | 08/11/2011. | Baird & Co 5,227 (BAT) | cevevreverreinns | v 2,953 [ o | e, 274 | 02,274 | 8 | XXX......
71654V 8 | Petrobras. ... | 09/22/2011. | Baird & Co 4,767 (959) | vvvvvvvrerrere | errrerrernenn 5,814 | e | e (1LOAT) | e (1,047) | e 145 | XXX......
723787 7 | PIONEER NAT RES CO.. weer | o | 11/02/2011. | Baird & Co 10,565 (4,525) [ coooverrrevrrrnnns | v 5,893 [ | 672 | 4,672 | 10 XXX......
742718 9 | Procter & Gamble Co.........c..cwvvrvererereereenerineriens ... | 09/22/2011. | Baird & Co 15,556 (664) | ..o | eerrerireenee 15,740 | e | e (184) | i (184) | ... 380 | e XXX......
743263 5 | Progress Energy Inc ... | 02/25/2011. | Baird & CO.......ccvvvrvririirireriierins 141,296 (13,206) | ..vvovvvviencrine | v 121,582 | oo | e 19,714 | 19,714 101,922 XXX......
75281A 9| RANGE RES CORP........otrvmrrrerierirncirenissineriens ... | 07/27/2011. | Baird & Co 10,912 1,090 8,736 | oo | creeereen 2176 | 2176 [ 14| XXX......
765658 7 |RICOH LTD 04/28/2011. | Baird & Co. 3,637 39 4,961 | o e (1,323) | i (1,323) | 62 | XXX......
74975E 3|RWE AG 07/21/2011. | Baird & Co 3,965 (37) 4,995 | ..o | ereeeeeen(1,030) | cieeenn(1,030) | o280 | e XXX......
78390X 1|SAICINC.......... .| 11/04/2011. | Baird & CO......vvuvvrrerrercrireireiinns 15,070 2,780 | v e 21,812 | s | e (B,742) | s (8,742) [ s [ o XXX......
800212 1 03/18/2011. | Baird & Co 11,692 (2,434) | oo | verrernninennn 10,086 [ e | e 1,806 | i 1,606 | i | e XXX......
820280 5 .| 07/06/2011. | Baird & Co 5,697 98 | oo | evverrieeneenen8,984 | i | e (1,287) | oo (1,28T) | e [ XXX......
784375 4 09/22/2011. | Baird & Co 3,838 (627) | vvoveverirrere | eerrerrenerenn 5,085 | i | vereend(1,208) | ecenn(1,206) | e 110 ] XXX......
78463V 7| SPDR GOLD TRUST GOLD SHARES. ... | 11/04/2011. | Baird & Co 41,462 (13,230) | ovvvvvveircinn | eerrrnrireeennn 20,756 | i | 000000020,706 | 110000.20,708 | oo | e XXX......
855244 9 | Starbucks Corp ... | 12/14/2011. | Baird & Co 8,585 0 [ o | errrerrnenenene8,790 | i | verrrernenn(208) [ oieinnn(205) | e 34 | XXX......
85771P 2 | STATOILHYDRO ASA.......cooiiiiierineirnneissineriens 06/23/2011. | Baird & Co 8,080 (1,108) [ oo | vvrvreeiinnneenn8,997 [ | 01,083 | 1,083 | 294 XXX......
867652 9 [ SUNPOWER CORP oo | 11/04/12011. | Baird & CO....covveverrricierieriins 19,740 603 [ .eoveeeeeeeene | eereenernnenn23,056 [ oo | ceererend(3,316) | e enn(3,316) | e | o XXX......
867914 3 | Suntrust Banks Inc .| 08/11/2011. | Baird & Co 8,284 (1,205) [ oo oo 12,369 [ | e (4,085) | v (4,085) | o9 e XXX......
870887 5| Swiss Reinsurance Spon ADR. 04/15/2011. | Baird & Co 21,539 (2,065) | cevvevrerinrnns [ rrrrnnreeeen 18,010 | i | 00000 3,529 | 103,529 | | e XXX......
87612E 6| Target COMP......vumrerrererieinerierierieesesieriseriens ... | 12/02/2011. | Baird & Co 21,711 0 [ o e 21,045 | i | 666 | 666 | ... 226 | XXX......
876570 7|TATE & LYLE PLC... 04/26/2011. | Baird & Co 5,925 22 | oo | e 8,889 | i | 1,037 | 1,037 [ 60 | XXX......
88076W 3| TERADATA CORP DEL......ccovvrriirierirereeeineeens ... | 07/27/2011. | Baird & Co 2,755 (559) | vvvrevrreernerie | errrrerrrerinnenn 1800 | e | e 1,255 | 1,255 | | e XXX......
889478 3| Toll Bros Inc ... | 02/09/2011. | Baird & Co 5,005 B07 [ oeveerernrinnns | enrrrerreeeeen 97T [ [ e8| 28 | e [ XXX......
89417E 9| Travelers Cos Inc Com weee | .. | 03/24/2011. | Baird & Co 17,533 (4,875) | oo o 11,838 [ | 005,895 | 105,695 | i | o XXX......
900111 4 | TURKCELL ILETISIM HIZMETLERL........c.ccevvmrrineee 06/23/2011. | Baird & CO.......ccouvvvrrecrierirciirens 19,656 (352) | vvvvererrirneri [ eerrerireeeeen 3,715 | e | e (4,089) | e (4,059) | oo | e XXX......
907818 8 | Union Pacific Corp.... ... | 10/28/2011. | Baird & Co 20,077 (2,861) | coovveeveerreenns | eerrreeeen 14,838 [ e | 100005,239 | 05,239 | i 218 XXX......
910047 9| UNITED CONTINENTAL HLCP INC......cocoverierirs ... | 11/04/2011. | Baird & Co 13,106 24 | e e 17,031 | | eeeeeenn(3,925) | ee(3,925) [ v | e XXX......
92343V 4| Verizon Communications . 1 03/24/2011. | Baird & Co.......ocevrverrerrerriieaes 67,504 (3,252) | oo | vverierenrnn02,941 | e | e 4563 | 4,563 | 902 XXX......
928662 3| VOLKSWAGEN AG 08/30/2011. | Baird & Co 24,355 (837) | ovvrreerreirerns | e 22,102 | e | 2,253 | 02,253 | 327 | XXX......
92927K 2| WABCO HLDGS INC ... | 12/06/2011. | Baird & Co 12,803 (8,048) | ..ovvvveeernne | ervrrerinneend 185 i | 05,618 | 5,618 [ | e XXX......
931142 3 | Wal-Mart Stores Inc oo | 11/04/12011. | Baird & CO....ccovvvvercrieierieris 58,416 (39B) | cvveveererrreenns | errrerireerssen56,230 | i | e 2,186 | 2,186 | 1,281 | XXX......
93317Q 5| Walter Energy Inc .| 05/17/2011. | Baird & Co 4,747 (1,648) | cooevvvvrreeerine | ervvrirerrenenenn 3465 [ | 1,282 | 10000 1,282 |5 | XXX......
95709T 0 | Westar Energy InC COM........ccccovvrerinriniieiniiniinens ... | 06/08/2011. | Baird & Co 16,809 (2,11) | e | e 13,740 | i | 100000.3,068 | ........3,088 | .............544 | ... XXX......
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959802 10 9|WESTERN UN CO....cccovvvmiirrinrirnriinrirnns [ 1211972011, | Baird & €O | e 1,426.000 | ............. 29,026 |......... ) 0.0 G R 27,257 | oo 14,299 (1,012) [ oo e 27,257 | oo
983134 10 7|WYNN RESORTS LTD.... .| 11/04/2011. | Baird & Co 145.000 18,906 (8,910) 6,147
988498 10 1|Yum Brands Inc... ... | 12/20/2011. | Baird & Co 351.000 20,185 0
008916 10 8|AGRIUM INC A.|07/20/2011. | Baird & Co 132.000 11,981 (3,091)
112585 10 4|BROOKFIELD ASSET MGMT INC.. .. | A.| 11/29/2011. | Baird & Co 199.000 5,236 (810)
136385 10 1| CANADIAN NAT RES LTD | A 11/04/2011. | Baird & CO......ocvvvrerrircirreiseienies | e 1,620.000 | ............. 61,192 |......... XXX (29,557) | ovvvcevvrineins [ e 82,403 |
29250N 10 5|ENBRIDGE INC .. | A.| 11/29/2011. | Baird & Co 184.000 6,339 |......... XXX (196)
380956 40 9|Goldcorp Inc New.... .. | A.| 11/04/2011. | Baird & Co 840.000 39,930 | ......... XXX (7,674) | oo v 30,949 | i
66987E 20 6|NOVAGOLD RES INC A. [ 11/04/2011. | Baird & CO.....coouvvrvrereerincirreninee | v 3,530.000 | ..oocrevnees 33,676 |......... XXX (24,864) | ....oovvvvvreins | 25,509 | oo
775109 20 0|ROGERS COMMUNICATIONS INC ... |A.|09/01/2011. | Baird & Co 93.000 | .o 3,629 | ..o XXX 136
828336 10 7|SILVER WHEATON CORP | A 11/04/2011. | Baird & CO....oocvvveerneieireiierierins | cevreinns 1,470.000 | ............59,515 | ........ XXX oo [ 9,261 | 057,389 | i (48,128) | e [ e | e (48,128)
867224 10 7|SUNCOR ENERGY INC NEW o [ A [ 11/04/2011. | Baird & CO....ocevvveeeriereceienies | e 1,205.000 | ............41,345 | ......... XXX oo [ e 28,485 | 6,139 | it (17,655) | e [ v | i (17,655)
884768 10 2|THOMPSON CREEK METALS CO INC... oo | A] 04/15/2011. | Baird & CO....oovvveereveireiieiienins | ceveneinne 1,702.000 | .............20,263 | ......... XXX (3,408)
HO023R 10 5| ACE LTD...otveurereririreereeiserieriesieeeseessssseninens F.|08/23/2011. | Baird & Co 289.000 | .............18,304 |......... XXX (576)
02364W 10 5|AMERICA MOVIL SA DE CV MEXICO MXN 06/23/2011. | Baird & Co 142.000 | coovveernl 7,194 |, XXX (155)
03485P 20 1[ANGLO AMERN PLC 07/21/2011. | Baird & Co 219.000 | ..o 5,247 | XXX (705)
03938L 10 4|ARCELORMITTAL SA LUXEMBOURG. .1 07/20/2011. | Baird & Co 152.000 | ..o 5,078 | XXX (783)
043393 20 6|ASAHI GLASS 12/01/2011. | Baird & Co 333.000 | .o 2,816 | .o XXX (350)
046353 10 8| Astrazeneca PLC.........c.cooumeereeririnerieerneeienicens 02/18/2011. | Baird & CO.....ouvvvverrrererrcrieriineenns | e 1,500.000 | ............73,574 | ......... XXX 1497 | e | v 70,482 | s
049255 70 6|ATLAS COPCO AB . |R [12/01/2011. | Baird & Co 241.000 | .coooeerren5,159 | oo XXX (1,068)
059460 30 3 |Banco Bradesco S A Sponsored Adr R. .| F. | 04/15/2011. | Baird & Co 532.000 | .............10,757 |......... XXX (285) [ ..vvreerrrrrenns [ errrrrrrirnneenn 10,510 | i
05964H 10 5|BANCO SANTANDER SA... R | 11/29/2011. | Baird & Co 663.000 | ... 4,744 | XXX 451 | e | e 112 i | e (2,768) | (2,768) | e 494 | XXX
067901 10 8|Barrick Gold Corp CAD L[ 11/04/2011. | Baird & CO....oucvvvrerireiseirciierinns | cereveenns 1,150.000 | ...ocevenee 58,280 | ......... XXX [ v 1,649 | 81,157 | i (19,508) | s [ e | e (19,508) | ..o | eevrverreerenn 1,649 | e | i 16,630 352 | ... XXX......
072743 20 6|BAYERISCHE MOTOREN WERKE A G. 07/21/2011. | Baird & Co 234.000 7,957 | oo XXX (404) 5,733 | oo | s 2224 | ..e0n2,224 | 96 |.... XXX......
05565A 20 2|BNP Paribas Spons ADR R | 12/01/2011. | Baird & Co 782.000 15,770 |......... XXX 1,656 | .o | e 26,630 | ..ocorrririinns (10,860)| ........(10,860) | ............. 364 |..... XXX......
110448 10 7 |British American TOB SP ADR. .1 09/01/2011. | Baird & Co 24.000 2,153 | .o XXX 0 1,922 | oo [ o232 | 232 | 84| XXX......
153435 10 2|CENTRAL EUROPEAN DIST CORP . 103/25/2011. | Baird & Co 451.000 5129 |........ XXX 266 | .ooveeeiieen oo 10,594 || e (5,465) | e i(5,465) [ e | e XXX......
15639K 30 0|CENTRICAPLC 05/13/2011. | Baird & Co 469.000 9,715 | oo XXX 346 | v | eerernrnneeenn 10,088 [ e [ v BT | e (B371) | 311 | XXX......
16941R 10 8| China Petroleum & Chem Spon ADR 07/20/2011. | Baird & Co 34.000 3,315 | .o XXX (85) [ vevnvererrrrinens | e 3,198 [ | e 117 | et 17 s [ e XXX......
126132 10 9|CNOOC LTD 11/29/2011. | Baird & Co 97.000 15,792 | ......... XXX (3,710) [ oo e 19,412 | | ceeene(3,620) | ... (3,620) | oo 561 XXX......
20441A 10 2|COMPANHIA DE SANEAMENTO BASICO 09/01/2011. | Baird & Co. 46.000 2,622 |..... XXX (288) 2,145 | oo | vvereeenceetBTT | et 87T | 97 | XXX......
225401 10 8| Credit Suisse Grp Spon ADR 04/28/2011. | Baird & Co 122.000 5447 | ... XXX 70 5,000 [ .oorieeeiiiien | e 448 | 448 | | e XXX......
D18190 89 8|DEUTSCHE BANK AG NAMEN... .1 09/22/2011. | Baird & Co 139.000 4,167 |........ XXX 291 7,525 | oo | cvrneennn(3,358) | v i(3,358) | o109 | XXX......
25243Q 20 5|Diageo PLC SPON 05/25/2011. | Baird & CO.....ocvvvnevrririecrierinrens | e 1,319.000 | ..covvenee 102,812 | ......... XXX 2,136 | oo | i 100,178 | coeovvvervvrree | cererernn2,635 | 102,635 | 90 | XXX......
256135 20 3|DR REDDYS LABS LTD 11/29/2011. | Baird & Co 129.000 3,920 |......... XXX 237 5,005 [ .vevvrenrirnnns | cerernne(1,084) | i (1,084) | v 113 ] XXX......
29265W 20 7|ENEL SOCIETA PER AZIONI.. 11/29/2011. | Baird & Co 926.000 3,660 |........ XXX......... 401 5,047 | coveeeierveees | eeeneenn(1,387) | e (1,387) | 225 | XXX......
26874R 10 8| Eni Spa Sponsored ADR 11/29/2011. | Baird & Co 115.000 4,615 | ... XXX (48) 4,982 | oo | irriereeend(367) | i (367) | 236 | e XXX......
34415V 10 9|Focus Media Holding ADR... 11/23/2011. | Baird & Co 573.000 12,969 | ......... XXX (R IVA L) RS PO 11,348 | i | e 1,620 | 1,620 | s | e XXX......
344419 10 6 |Fomento Economico Mexicano S.AB..........ccccc....... .102/16/2011. | Baird & Co 102.000 5578 |......... XXX (991) 4712 | i | cieiiree866 | 866 | e [ e XXX......
35958N 10 7| Fuiifilm Hidgs Corp - JPY. 09/22/2011. | Baird & Co 573.000 15,250 | ......... XXX (1,444) | oo | v 19,299 [ | e (4,049) | e (4,049) | 28 e XXX......
37733W 10 5| Glaxosmithkline Pic Sp Adr.. 03/25/2011. | Baird & Co. 407.000 15,438 | ......... XXX (A71) | e e 15,492 | i | e (85) | ivieiieenn(85) | 356 | XXX......
39945C 10 9| GROUPE CGI INC .1 09/01/2011. | Baird & Co 47.000 918 | . XXX 0 [ o | s 945 | i | e (26) [ eeennn(26) | | e XXX......
404280 40 6|HSBC Holdings PLC SPONS.........c.cocevuevrmeeerrererinns 02/18/2011. | Baird & CO.....ouvvvmvrrrererrerierineenn | cerveinns 1,100.000 | ....ocenec 64,459 | ....... XXX (6,321) | oo | v 9,823 | o | 14,636 | ... 14,636 | ... 440 ... XXX......
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453142 10 1|IMPERIAL TOBACCO GROUP PLC.........cocovmrrrnecs F.|09/01/2011. | Baird & Co 21.000 1,407 |......... XXX oo [ e 1,350 [ e | e | e | onensnnnninnnns | e | | s 133500 | [ BT | 57 |19 [ XXX......
45662N 10 3| Infineon Technologies ADR . |R [ 11/22/2011. | Baird & CO......ovevvmrvrererreriieiserneies | cevireens 1,148.000 | .ooovvvereees 9,890 | ...ooue XXX [ evrirneree 10,730 | e 10,793 | i (B2) | s e | eerrreiininennn(62) | e [ 10,730 | s | v (841) | v (841) [ i 142 | XXX......
465562 10 6 | Itau Unibanco Banco Multiplo S.A. R [09/22/2011. | Baird & Co 628.000 | ..ooooreer 11,354 | it XXX | e 14,959 | 15,078 [ e (T19) [ e | e | e (119) | s [ 14,959 | | ceenn(3,609) | ... (3,609) | ... 269 | .o XXX......
492051 30 5|KEPPELLTD .| R | 05/24/2011. | Baird & Co 600.000 | ...oc0veerr 10,648 | v e XXX e | ceriieneeen 8,754 | 0,641 | i i(2,887) [ e | e | eereeneenn(2887) | e | e 8,754 | e | 003,895 | 3,895 | . 464 ] XXX......
501173 20 7|KUBOTA CORP. R | 04/26/2011. | Baird & Co 161.000 406 | e XXX [ e 1456 | e 7,865 | eini(209) | e [ | everrninene(209) | i | e TA56 | | e (80) | e (50) [ e 681 [ XXX......
654624 10 5| Nippon Telephone & Telegraph Corp..........cccvvuvenne R [09/01/2011. | Baird & Co 51.000 1,181 |......... XXX v | e 13152 | et 70 | it (18) [ | e | e (18) | e | v 1152 i | 29 | 29 |18 | XXX......
654744 40 8| Nissan Mtr Ltd Spon ADR. ..|R | 03/18/2011. | Baird & Co 536.000 10,317 | .o XXX [ e 10,012 | 10,217 | i(205) [ s e | s 208) | o [ 10,012 | s | 305 | 305 [ s [ XXX......
71646E 10 0 |Petrochina Co Ltd ADR.... . |R [ 02/18/2011. | Baird & Co 650.000 88,400 |......... XXX oo [ v 74,945 | 85,469 | i (10,524) | oo v [ evireeeen(10,524) | o [ TA945 | s | 13,464 | 13,464 | s [ e XXX......
693483 10 9|Posco Spon ADR .|R | 11/29/2011. | Baird & Co 72.000 6,292 |......... XXX oo [ e 7,204 | el 7,754 | iicd(550) | e e | evrnerinneenne(550) | o | e 1,204 | s | v (911) | e (O11) | 101 | XXX......
76026T 20 5|Repsol S A Sponsored Adr............ccurvierirerernnens R | 12/06/2011. | Baird & Co 307.000 9,386 | ......... XXX [ 8,009 | i 8,578 | iiecd(589) | e s | evvverieneene(569) | o | evvviireieennn,009 | s | v 1,378 | 1,378 360 XXX......
771195 10 4|Roche Hidg LTD ADR R | 01/14/2011. | Baird & Co 334.000 11,910 | .....e. XXX [ 12,909 | 12,273 | 836 | s v [ erireineennB36 | i [ 12,909 | i | e (999) | v een(999) [ o [ e XXX......
780259 20 6|ROYAL DUTCH SHELL PLC .. |R | 10/17/2011. | Baird & Co 215.000 14,694 | ......... XXX oo [ e 14,446 | 5,276 | ecd(294) | e v | evrverieeeene(294) | e [ 14446 | s | 248 | 248 | 210 XXX......
82929R 30 4|SINGAPORE TELECOMMUNICATNS LTD .|R | 01/19/2011. | Baird & Co 86.000 2,050 |......... XXX e [ 2,064 | 2,088 | 16 | e v | e 18 | | i 2,004 | i | e (14) | e L) [ | XXX......
83364L 10 9|Societe Generale Adr. R | 09/13/2011. | Baird & CO......cvvmvrmrereircrierireenins | cerveinns 1,727.000 | .cooovvvrneeens 7,634 | ... XXX oo [ e 19,742 | 18,837 | i 1106 | s v [ v 1,106 | s [ 19,742 | | eenn(12,109) | e (12,109) | .............664 |..... XXX......
870794 30 2|SWIRE PAC LTD R | 12/06/2011. | Baird & Co 652.000 7,736 | ..o XXX e [ e 10,204 | 10,719 | iiiecd(515) | i v | veverieneene(518) | e [ 10,204 | s | e (2,468) | e (2,468) | .............519 | ... XXX......
879382 20 8| Telefonica S.A........ccooveevieriieeriineineieseeeeeas R | 01/10/2011. | Baird & Co 211.000 13,665 |......... XXX [ v 15,384 | i 14437 | 908 | e [ [ e 908 | s [ 15,384 | | e (1,679) | e (1,679) [ .oovercererinees [ o XXX......
881624 20 9|Teva Pharmaceutical Inds. Ltd. ADR... .. |R [ 09/22/2011. | Baird & Co 199.000 7,038 | ... XXX [ e 10,038 [ 10,374 | iid(336) | e [ | vevvnrinneene(336) | o [ 10,038 | v | eieeenne(3,000) | e (3,000) | ..oovvren 122 | XXX......
H89231 33 8|UBSAG (NEW) .. | F.| 11/14/2011. | Baird & Co 558.000 6,623 | ......... XXX [ 0,288 | 9,190 | 97 | e [ 97 | | 9,288 | s | eeeeenn(2,664) | e (2,664) [ o [ e XXX......
904784 70 9|Unilever NV NY SHS. .| F.| 09/01/2011. | Baird & Co 2,670.000 81,738 |......... XXX oo [ oo 77123 | e 70,650 | e ccn(6,319) | s v [ eerrnenenen(6,319) | e [ 77123 | e | 4,615 | 4,615 | 654 | XXX......
904767 70 4|UNILEVER PLC R [02/01/2011. | Baird & Co 732.000 21,594 | ......... XXX eovvvoeie | eieeeeeen21,602 | 022,604 | o i(1,002) | o | e [ (1,002) | e e 21,602 [ e | e (8) [ oo (8) o | XXX......
92857W 20 9|VODAFONE GROUP PLC NEW.........cccoomivrnrircnnne R | 08/23/2011. | Baird & CO......cvvmvrmrrreirerrerirneenns | cernrenns 3,670.000 | ...cooonee 107,645 | ......... XXX eovvveer [ 86,830 | 87,252 | s (11,055) | o v [ eerrenee(11,055) | oo [ ereieennnnn86,830 | i | 00000.20,815 | .........20,815 | ..........1,829 | ... XXX......
928856 40 0|VOLVO AKTIEBOLAGET ... |R'| 11/10/2011. | Baird & Co. 740.000 8,435 | ... XXX [ 9,873 | 13,044 | BT | e [ o371 | | v 9873 | s | eeeennn(1,438) | v (1,438) | 215 | XXX......
93114W 10 7|WAL MART DE MEXICO SABDE CV. .... |R [ 07/21/2011. | Baird & Co 324.000 9,081 | ......... XXX [ 8,800 | i 9,270 | s (A70) | e e | e (870) | i | 8,800 | i | 281 | 281 | 154 | XXX......
G96666 10 5| WILLIS GROUP HOLDINGS PUBLIC L......coovvevuve. F. | 08/23/2011. | Baird & Co 153.000 5,560 |......... XXX.eee 0 5,801 (241)] .. (241) 80 |..... XXX.oon
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS.............ciiiiiiiiins o enssssssnsissises | oniians 5,170,492 |......... D S P 4,477,056 4,921,834 | ..... (733,488) | ovovvvvenenn0 [0 [ (733,488) | ..o [ s 4,477,056 | ..o [ i 693433 | ... 693,433 | ........ 41,324 |..... XXX......
9799997. Total - COMMON SEOCKS = P 4......coeuiieeiieieseis sttt ees sttt | eriiees 5,170,492 |........ O I 4,477,056 | .........4,921,834 | ..... (733,488) | oovovvvvnninen0 [ | (733,488) | oo | 4,477,056 | .o | o 693433 | ....... 693,433 | ........ 41,324 |..... XXX.oone
9799998 Total - Common Stocks - Summary em from Part 5.........ccoiiiiiiiiiies oo ssssssssssenssssssssssssssssssssensans | senseees 1,367,722 | ......... XXXovvovs | v 1,521,173 | oo (V] [SROTRTRTRON [FTORRI 1,521,173 | oo | e (153,451) | ...... (153,451) | c.oveve 5228 | ... XXX......
9799999. TOtAl = COMMON SEOCKS. ... veverreseeseeessersse s eees s ses s ehseEs bbbt nntes | nnnsan 6,538,214 | ........ ) O S 5,998,229 | ... 4,921,834 | ..... (733,488) | covovvvrcrinens [0 (V] (733,488) 0 5,998,229 0] .o 539,982 | ....... 539,982 | ........ 46,552 |..... XXX.oooe
9899999. Total - Preferred and COMMON StOCKS..........uuiuirieriiiiiiieiississsss s eoensenesssessssssssnsseneenes 6,569,127 | ......... D S 6,027,739 | ..o 4,942,625 | ... (735,700) | oovovvierirens (0 (V) (735,700) 0 6,027,739 0] . 541,385 | ... 541,385 | ........ 47,041 |..... XXX.ooo
9999999, Total - Bonds, Preferred and COMMON STOCKS...............cuueriiiiiiiiiiiiiiins v | oo 29,201,550 |......... XXX | e 28,915,973 | ......... 27,029,169 | ...... (735,700) | ........ (80,362) 0 (816,062) ()] 28,483,915 | ....ccoouune 0] e 717,630 | ....... 717,630 | ...... 443825 | ... XXX......
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Statement as of December 31, 2011 of the Vision Service Plan

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 11 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
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized | (12+13-14) B/A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
31398A 5M 0| FEDERAL NATL MTG ASSN callable.. 449,996 1 1
0599999. Total - Bonds - U.S. Government... 449,996 0 1 0 1 0 0
8399998. Total - Bonds 449,996 0 1 0 1 0 0
Preferred Stocks - Industrial and Miscellaneous
928555 20 0|VIVO PARTICIPACOES S A....coiiiiiiiiiniisiiiiniis | R ‘ 01/10/2011 [ Baird & C0....ccovvevvivniieiieries 04/01/2011 [ Baird & CO....cveovvvvriseiasiinnins 315.000 0 [ Lo | s 2,022 2,022
8499999. Total - Preferred Stocks - INAUSHIIAl @NA IMISCEIANEOUS. .......viiueiiiiiiiis ittt et 0 0 0 0 0 0 2,022 2,022 0 0
8999998. Total - Preferred StOCKS.........viiiiiiiiiiisii e s 0 0 0 0 0 [V 2,022 2,022 0 0
Common Stocks - Industrial and Miscellaneous
00971T 10 1| Akamai Technologies Inc ... | 05/24/2011 | Baird & Co... 11/04/2011 | Baird & Co. 655.000 0
02553E 10 6|AMERICAN EAGLE OUTFITTERS NEW. ...| 09/27/2011 | Baird & Co... 11/04/2011 | Baird & CO.....covvvvrvnreeriirceiens | e 1,045.000 0
00184X 10 5{AOLINC.....cvvrririrerierieeieeieesesiessesesiesiseeens .. | 02/22/2011 | Baird & Co... 11/04/2011 | Baird & Co 0
039483 10 2|ARCHER DANIELS MIDLAND CO......cc.ccoorrrrernns ...| 02/07/2011 | Baird & Co... 11/04/2011 | Baird & Co 0
00208J 10 8 |ATP OIL & GAS CORP......ccovvemrerrrrerierererireenns ... | 05/06/2011 | Baird & Co 11/04/2011 | Baird & CO.....uvvuvrvrrrrerircirerinns 910.000 0
097023 10 5|Boeing Co .| 06/01/2011 | Baird & Co... 11/04/2011| Baird & CO......ooovvvvrirriinni | v 425.000 . 27,806 | ... 31,373 0
151020 10 4|CELGENE CORP.... ...| 10/19/2011 | Baird & Co... 11/04/2011 | Baird & Co 305.000 | .o 19,976 | oo 19,432 | oo 19,176 0
165167 10 7|Chesapeake Energy Corp Oklahoma... ... | 08/03/2011 | Baird & Co... 11/04/2011 [ Baird & CO.....oovvverrrrvrvrirerireiene | cvrireinns 710.000 | ..ooooeren 24,216 | oo 19,567 24,216 0
125581 80 1|CIT GROUP INC .| 01/04/2011 | Baird & Co... 11/04/2011 | Baird & Co 580.000 22,237 26,967 0
172967 42 4|Citigroup Inc ...| 10/19/2011 | Baird & Co 11/04/2011 | Baird & CO.....ovvuvrvrrrrrerircirerinns 970.000 . 29,220 27,498 0
192108 50 4|COEUR D ALENE MINES CORP IDAHO. ... | 03/23/2011 | Baird & Co... 11/04/2011 [ Baird & CO.....ovvuvererrvrveirieieienes | cvrieins 445.000 | ..c.oo00ee.e 15,136 | e 12,008 | .cocvcvirrnee 15,136 0
20030N 10 1|Comcast Corp New Cl A. ... | 06/22/2011 | Baird & Co... 11/04/2011 | Baird & CO.....cevvverreerrrerirerinee | cevviens 1,010.000 0
205363 10 4|COMPUTER SCIENCES CORP.. .| 03/10/2011 | Baird & Co... 05/04/2011 | Baird & Co 980.000 0
219350 10 5|Comning Inc ...| 10/07/2011 | Baird & Co... 11/04/2011 | Baird & Co 935.000 0
25490A 10 1|DIRECTV. ... | 02/24/2011 | Baird & Co 11/04/2011 | Baird & CO.....uvvuvvvrvrrerircirerinas 670.000 0
256603 10 1|DOLE FOOD CO INC NEW.....coocoocvumreriirrriiiinns ...| 07/22/2011 | Baird & Co... 11/04/2011 | Baird & Co 375.000 0
278642 10 3|Ebay Inc .| 02/22/2011 | Baird & Co... 11/04/2011 | Baird & CO....ovevvvvnrverrreeircrines | v 1,245.000 0
30162A 10 8| Exelis Inc. ... | 11/04/2011 | Baird & Co... 12/06/2011 | Baird & Co. 250.000 0
35671D 85 7|Freeport McMoran Copper & Gol ... | 05/18/2011 | Baird & Co... 11/04/12011 | Baird & CO....covvvvvvreirieriereirernes | v 1,160.000 0
364760 10 8|Gap Inc . | 04/01/2011 | Baird & Co, 11/04/2011 | Baird & CO......cvvvvrvrvrrrirrirerinns 905.000 0
444903 10 8|HUMAN GENOME SCIENCES INC.... ...| 10/18/2011 | Baird & Co... 11/04/2011 | Baird & CO.....oovuveerriereiiecriin | cvviins 1,445.000 0
G47791 10 1|INGERSOLL-RAND PLC ...| 07/27/2011 | Baird & Co... 11/02/2011 | Baird & CO.....ucvvuvrvrrrcriririrneeres | wrveerenens 160.000 | ..ovvveereen8,087 | 5,119 | 6,087 0
458140 10 0| Intel Corp .| 05/18/2011 | Baird & Co... 11/04/2011 | Baird & Co 0
459200 10 1 |International Business Machines.............cccocovuuuee ... | 04/14/2011 | Baird & Co... 11/04/2011 | Baird & Co. 0
46428Q 10 9 [ISHARES SILVER TRUST......cccovvummvnrirerirerinnns ...| 08/10/2011 | Baird & Co 11/04/2011 | Baird & CO......cvvvvrvvrrirrirririiinns 250.000 0
517834 10 7|Las Vegas Sands COmp.......ccccmeerrvnerrerernrernnenns ...| 11/03/2011 | Baird & Co... 11/04/2011 | Baird & CO......cvvuvvrrircrieiscirns | v 115.000 0
526057 10 4|LENNAR CORP. ... | 04/26/2011 | Baird & Co... 11/04/2011 | Baird & CO......covvvvnrverrrerircriies | e 1,355.000 0
580135 10 1| McDonald's Corp ... | 05/19/2011 | Baird & Co... 11/04/2011 | Baird & Co ....5.000 0
585055 10 6| Medtronic Inc ...| 01/04/2011 | Baird & Co... 11/04/2011 | Baird & Co .670.000 . 23,624 | ... 24,871 0
58933Y 10 5|MERCK & COINC NEW.....ccocvvrrviirirrrirrirerinis ... | 08/15/2011 | Baird & Co 11/04/2011 | Baird & CO....oevvvvevvrceieries 210.000 | .coooeeeeeenn6,739 | i 719 | i 6,739 0
608753 10 9|MOLYCORP INC DEL ...| 10/24/2011 | Baird & Co... 11/04/2011 | Baird & Co 990.000 37,976 33,347 0
61945C 10 3|MOSAIC CO ...| 01/04/2011 | Baird & Co... 11/04/2011 | Baird & Co 0
620097 10 5|MOTOROLA MOBILITY HLDGS INC.......c..crvvevnvc. ...| 03/10/2011 | Baird & Co... 09/07/2011 | Baird & Co 0
655044 10 5|Noble Energy Inc. .| 05/31/2011 | Baird & Co... 11/04/2011 | Baird & Co 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 11 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
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized | (12+13-14) B/A.C.V. | Disposal Disposal Disposal Year Dividends
670008 10 1|NOVELLUS SYSINC.....cocomtrumirmrrierirneirasiinniin ... | 06/29/2011 | Baird & CO......evvvvvvrrvrciierirncns 11/04/2011 | Baird & CO.....ovvvvrvrrirrrirrirerinns 610.000 | ....ccoovvnee 21,283 | .. 21,530 | ... 21,283 0
67066G 10 4 |Nvidia Corp 10/11/2011 | Baird & Co... 11/04/2011 | Baird & Co 1,170.000 | ...ccccc. 17,196 | oo 17,070 | s 17,196 0
68375N 10 3| OPKO HEALTH INC ...| 10/14/2011 | Baird & Co 11/04/2011 | Baird & Co. ..8,275.000 0
690768 40 3|OWENSILL INC ...| 03/10/2011 | Baird & Co... 08/11/2011 | Baird & Co. 1,520.000 0
751028 10 1|Ralcorp Hidgs Inc New. .| 03/10/2011 | Baird & Co... 05/23/2011 [ Baird & CO.....coovvvrvercercrinrinens [ v 720.000 0
832248 10 8|SMITHFIELD FOODS INC.. 10/18/2011 | Baird & Co... 11/04/2011 | Baird & Co 590.000 0
835699 30 7|Sony Corp Spon ADR.. 03/25/2011 | Baird & Co... 10/14/2011 | Baird & CO.....ucvvvrvrrrcrerrirscennes | wrveernens 680.000 0 ..(8,846) | ...
852061 10 0| Sprint Nextel Corp .. | ...| 08/10/2011 | Baird & Co... 10/10/2011 | Baird & CO....cuvvuvvvrircririrriiins | vvenas 23,765.000 106,141 0 ceen(41,244)
867652 10 9| SUNPOWER CORP.........ccoovvvrrimrireernrirnerierinns ...| 10/18/2011 | Baird & Co 11/04/2011 | Baird & CO.....covvvvnreerireeirceiane | ceviens 1,830.000 | ..............29,864 | ... 16,219 | .... 29,864 (V1 ORI VORI ISP (13,645)
879080 10 9|TEJON RANCH CO. ...| 07/11/2011 | Baird & Co... 11/04/2011 | Baird & Co 900.000 . 22413 | ... 31,812 0 .(9,399)
912909 10 8|UNITED STATES STL CORP NEW. w.r | ... | 03/10/2011 | Baird & Co... 03/25/2011 | Baird & CO......ocvvvrvrerreeineineies | cerneens 1,310.000 | ..............69,847 | c.coovvrneeen. 72,867 | oo 69,847 0
92927K 10 2|WABCO HLDGS INC ...| 11/10/2011 | Baird & Co... .| 12/06/2011 | Baird & CO.......cvvurverrerrrircrierins | crveriinens 100.000 | ..ovvverrerern 4,842 | i 4,682 | oo 4,842 0
060505 14 6| WTS Bank of America Corp..........cc.rrernrrrnrereenns ... | 03/10/2011 | Baird & Co... 07/25/2011 | Baird & CO.....couvvvrrerrriirecriirans | v 4,340.000 | ... ...19,968 | .... 34,761 0
983134 10 7| WYNN RESORTS LTD....cooovrvrrrrrerircerreinerierinns ...| 11/03/2011 | Baird & Co 11/04/2011 | Baird & CO....ouvvvvnrvrrrrrrircerenins | cererireenns 60.000 | ..ooovrcrrrnes 791 | 7,904 | oo 7,191 0
008916 10 8|AGRIUMINC A.| 01/19/2011 | Baird & Co... 04/25/2011 | Baird & CO.......cvververieriiriinin | cevvreriienns 83.000 | .cooiverren 7,555 | i, 7,545 0
496902 40 4|KINROSS GOLD CORP.......cooevemrererireireriniinnes .. | 04/12/2011 | Baird & Co... 11/04/2011 | Baird & Co 970.000 ...13,825 0
65334H 10 2|NEXENINC .| 04/28/2011 | Baird & Co... 06/21/2011 [ Baird & CO.......vvvvrvrerirrerneinenes | cevreens 1,910.000 | ............48,738 | ............. 40,498 0
66987E 20 6|NOVAGOLD RES INC. .. | A.| 03/14/2011 | Baird & Co... 11/04/2011 | Baird & CO.....oouuvvvrreirriieriiis | ceviera 2,290.000 21,846 | ... 30,509 0
828336 10 7|SILVER WHEATON CORP........cccoovirmmerirmrrrerirrens A.| 08/10/2011 | Baird & Co, 11/04/2011 | Baird & CO.....vcvvurvrrrcrirrirncenes | erveeinens 490.000 | ...coovrrrr. 18,631 | o 17,498 | e 18,631 0
03485P 20 1|ANGLO AMERN PLC R | 05/26/2011 | Baird & Co... 07/21/2011 | Baird & Co 120.000 | .coovveveeeen2,904 | 2,875 | e 2,904 0
03524A 10 8|ANHEUSER BUSCH INBEV SA/NV.... R | 04/25/2011 | Baird & Co... 06/23/2011 | Baird & Co. 104.000 | covvrrerren8,412 | 5,837 [ 6,412 0
03754H 10 4| Aperam NY Registry SJ M... . | F. | 02/01/2011 | Baird & Co... 06/23/2011 | Baird & Co. .....1.600 0
049255 70 6|ATLAS COPCO AB . 03/18/2011 | Baird & Co... ... | 12/01/2011 | Baird & Co .168.000 0
072730 30 2|BAYERAG R | 05/24/2011 | Baird & CO.......cevrvvericrierirens 09/14/2011 [ Baird & CO.....coomvvrrercercrieiinens | v 139.000 0
05565A 20 2|BNP Paribas Spons ADR R | 09/01/2011 | Baird & Co... 12/01/2011 | Baird & Co 205.000 0
29759W 10 1|ETABLISSEMENTS DELHAIZE FRERES... F.| 04/28/2011 | Baird & Co... 09/22/2011 [ Baird & CO.....couvvvrvrerirerireirenns | cevvreeienns 63.000 0
G9456A 10 0| GOLAR LNG LTD BERMUDA F.| 08/30/2011 | Baird & Co... 11/04/2011 [ Baird & CO.....oovvuvervrrrvciriereinne | cvrieinns 445.000 0
45662N 10 3| Infineon Technologies ADR R | 02/03/2011 | Baird & Co... 11/22/2011 | Baird & Co . 932.000 0
456837 10 3|ING Groep NV Spons ADR.........ccoevererereeririininns R | 09/01/2011 | Baird & Co 11/29/2011 | Baird & CO.....ucvvuvrvrrrrrerirrirnceies | e 787.000 0
466992 53 4|JSC MMC NORILSK. ...|F.| 07/21/2011 | Baird & Co... 11/08/2011 | Baird & Co 328.000 0
G5876H 10 5| Marvell Technology Group... .| F.| 09/12/2011 | Baird & Co... 11/04/2011 | Baird & CO......ooovvvrvvnricriiecians | e 2,255.000 31,988 0
693483 10 9| P0sco SPON ADR........couervermrrirrrriinns R | 05/25/2011 | Baird & Co... 11/29/2011| Baird & CO....vvvvvverrrrernrrireeris | cevrrirreernn28.000 | v 2,620 | oo 2,088 0
74022D 30 8|PRECISION DRILLING CORP........ccccnirererrrrinnas F.| 04/12/2011 | Baird & Co... ... | 10/31/2011 | Baird & Co 0
870794 30 2|SWIRE PAC LTD ..|R | 09/01/2011 | Baird & Co.......cccvvvvrrrierirerirnes 12/06/2011 | Baird & Co 0
876568 50 2| TATAMTRS LTD....ccocooviiniiiisiiseiianiis F.| 01/19/2011 | Baird & C0...cccovverivvvniiiciienins 11/29/2011 | Baird & Co 0
9099999. Total - Common Stocks - Industrial and Miscellangous...........ccccovviiies cvvvinrinas 0 0 0 0 0 0
Common Stocks - Mutual Funds
73936B 40 8| powershares DB Multi Sector Comm T.......c.ccoceuues | ‘ 03/17/2011 | Baird & C0....c.vvevvresiireriieriens 11/04/2011 | Baird & CO....ovvvvvvvnnrnenisrinennans | oneerinens 735.000 | ..o 24439 | .. 22,535 | ... 24,439 {0 OO TN [PSTRN (1,904) [ ovvvees (1,904)
9299999. Total - Common Stocks - Mutual Funds O OO OO OO OO OO OO OO OO OO PO OO O OO OO OO PO PP OP O OPOPTOPYOTORPOURPSUPPPUOPORl IPVUPPPTOPPOINS 24439 | .. 22,535 | ... 24,439 0 0 0 0 0 0] e (1,904) [ .ovevev (1,904)
9799998. TOtal = COMMON SEOCKS. ...vertereteserseaessers st emb e et ettt snissnssnssnnsenssnssssnssnssnnsenssssssnsssnssssnsnsnns | oenenns D21, 174 | e 1,367,722 | viivisni 1,521,174 0 0 0 0 0 0 [ . (153,452) | ...... (153,452)
9899999. Total - Preferred and Common Stocks . e v 1,380,675 | o 1,532,105 0 0 0 0 0 0. (151,430) | ...... (151,430)
9999999, Total - Bonds, Preferred and Common Stocks ettt esebeeaietetes eeieseseesessessesesesses e st e s s s bR e Ao b SR LSS A bR R bR E bR R bbbt s s bbbt st s sntntes | ernsnes 1,982,101 | ......... 1,830,675 | .c.oee. 1,982,101 0 1 0 1 0 0 ... (151,426) | ...... (151,426)
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CusIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Stat 1t Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

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

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
CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
097101 20 8 |BofA Treasury Reserves - Advisor M.........ccocvvriniieninns | ......... ‘ . | 12/31/2011. | Bank Of AMErica............cccoevvvvvererrnrererns | e XXXeoooo | v 10,682,728 | ..vovoviveveiiccen | evveviiiceinieieiens | veeeeiieieiniiiieiens | eeeeieniieiesnineens | conieesnneeeseenens | e 10,682,728 | ..covovvveeeieeviens | veeeeiiieeiniinins [ evrieieiniinies Lo | oo | e 535 [
8999999. Total - Class One MONEY Market MULUAI FUNGS. ... vuuiuueieeieiseis sttt | snbssenas 10,682,728 0 0 0 0.0, S I 10,682,728 [ ...oovvovrvniiranens [ I XXX XXX XXX s 535 | v 0
9199999. Total - ShOM-TEMM INVESIMENES. .........coouvieeieieeirerirciiceeeisiee ettt eenieninne | ceieseeins 10,682,728 0 0 0 )9, SO [P 10,682,728 | .....c.covvivvrrnncn. (V) R L XXX...... XXX...... XXX s 535 | v 0
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24
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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 *

SCHEDULE E - PART 1 - CASH

Open Depositories

Bank of America - Checking

Folsom, CA

...... Sacramento, CA

BAIRD - Money Market............cccouvvvininniane

Well Fargo Advisors - Money Market....

Folsom, CA

0199999. Total - Open Depositorie:

(841,501) | XXX

289,096 | XXX

12,524 | XXX

(539,881) | XXX..

0399999. Total Cash on Deposit..............

(539,881) | XXX..

0599999. Total Cash........

(539,881) | XXX..

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

1. January 97,251 |4. April (257,552) | 7. July. (492,203) | 10. October 3,371,320
2. February 5,241,198 |5. May. 2,722,949 | 8. August 2,306,581 | 11. November. 2,873,132
3. March. 1,198,867 | 6. June. 4,121,199 | 9. September. 2,836,274 | 12. December. (539,881)

E25
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Statement as of December 31, 2011 of the Vision Service Plan

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
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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, Ftc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama. AL | e | bbb ene | eeeis
2. F N F2 TSy Ty | G KOV B SSSUSURSSRSRRSSRSURTN TR
30 ANIZONA e dAZ | it [ b | i
4. Arkansas.
5. CalifOrNIa......evvcvrirrierrrreren s OA it | et | dreniaes
6. €0l0rado......eeveevriererirrireeeeelCO | i [ s | ererenes
7. Connecticut cCT [ e | et | senii
8. DelaWare. ..o DE | i e | cresi s nnines | et enns | e | crieernes
9. District of Columbia................... DIC [ ittt | rerieieie et | crenins
10.  Florida. FL | ottt [ eoermesseni e | crienes
11 GBOTGIA..veuveererrereererierieenrsdOA | ittt [ ikt | seis sttt | eeisee e esb sttt | ceienis ettt | eerteees
12, HAWAT v dHL | i i | et
130 1dAN0. D s | s | eereees
T4 THINOIS ..o L | i st | stesnei et | ettt | ceiens et | eertenes
15, INIANA....ocececrcrees N s | s | eeines
16, JOWAL.couieecicrerererneennnen A | i e | crienes
17, KANSAS..oeeeiicrierieeeneeeenen S | i [ bbbttt | seis sttt | enessess sttt | ettt | eertenes
18, Kentucky.......oovevveeviieerniirirennes KY | et ettt | ebanes
19.  Louisiana LA s [ ettt | ntnes
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