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Annual Statement for the year 2011 of the CZECH CATHOLIC UNION
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. treasury SECUMHES. ......ceuivriiiicieiiiere ettt | oeeneneiens 60,134 |........... 04 | v 60,134 | oo | v 60,134 | ........... 04
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government 8genCIEs..........covuieuiieinininiierieien e
1.22 Issued by U.S. government sponsored agencies. .
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)...........
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations............ccccvvvveeeieennneieies | eeveeesiiseeens [ e, 0.0 [eoeirerreeeee Lo e (V1 0.0

1.42 Political subdivisions of states, territories & possessions & political
subdivisions general obligations....

1.43 Revenue and assessment obligations

1.44 Industrial development and similar obligations..............cccoeeurirnniiernnirceeeenes | e [ e, 0.0 | | e e (V1N I 0.0

1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA.............cooiiniiniirineseseeseeeees [ s 1,116,412 |........... 77 | 16,412 | [ 1,116,412

1.512 Issued or guaranteed by FNMA and FHLMC.... . . v 318,733 | ...318,733

1513 Al OtNET ..ot I [ 154,172 154,172

1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccoovinenvcins | wovivnns 481,872 |.........c. 33| 481,872 | [ e 481,872 |..coeee. 33

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.....

1,523 AlLOENEI. ...t

2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)......... [........ 6,610,807 B e 6,610,807 |..covervvriererins [ 6,610,807 |......... 45.6
2.2 Unaffiliated non-U.S. securities (including Canada).. .
2.3 Affiliated SECUMHIES......cvivieeieeeeeieiei et

3. Equity interests:
3.1 Investments in MUtUl fUNAS............ccveviviiiiiiicecc e | e | e 0.0 [ Lo e (V1 0.0
3.2 Preferred stocks:

321 AFfIIAEE. ...ttt | erreeene e | e 0.0 [ | [ (V1 I 0.0

3.22 UNAffiliAted......c.vueeiieicieicic et | erreiene e | e 0.0 [ | e (VN I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):

331 AFfEE. ... | erreeen e | e 0.0 [ | [ (VN IR 0.0

3.32 Unaffiliated......ccoeeireiieiieicee s | e 692,058 |........... 48 | . 692,058 |....covrererreririens | v 692,058 |........... 4.8
3.4 Other equity securities:

341 AFFIEE. ... | s | e 0.0 [ | [ (U IR 0.0

342 Unaffiliated......c.coevieiiciiciic s | s | e 0.0 [ | [ (O IR 0.0
3.5 Other equity interests including tangible personal property under lease:

351 AFfIIAEE. .. ...oveveeiecec s | ereiene s | e 0.0 [ | e Lo (V1 I 0.0

3.52 UNGFfiliAted........coueveirrieieieiciece ettt | erseeene s | e 0.0 [ | [ (V1 I 0.0

4. Mortgage loans:
4.1 Construction and land development...
4.2 AGCUIUIAL ...ttt bbbttt
4.3 Single family residential Properties..........coceueurrriricirieereee e
4.4 Multifamily residential properties
4.5 ComMErCIal I08NS.........ccoiuiiiiiiice s

4.6 Mezzanine real €State [0aNS..........ccccviiririiiceece s

5. Real estate investments:
5.1 Property occupied BY COMPANY.........ccrvererririiiicieininnieisierersesessiere s ssssesessssessseenes | erernnnens 21,128 | ... 0.1 | e 29128 | | v 21128 | . 0.1

5.2 Property held for production of income (including $...
acquired in satisfaction of debt).....

5.3 Property held for sale (including $

8. CONACE I0ANS.........voieiiecii e
T DEIIVALIVES. ...
8. ReCeivables fOr SECUMHES. ..........ceuiuiiiieiicic e
9. Securities lending (Line 10, Asset Page reinvested collateral).............coocoerrnniinnenncicicins [ v | v 0.0 | | e ) 0.9 CHNI P ). .9 GV IS XXX.
10. Cash, cash equivalents and short-term investments............ccccovoecrrrneinnsnnecrrncen | e 2,736,981 |......... 18.9 |....... 2,736,981 [ .o e 2,736,981 |......... 18.9
11, Other iNVESLET @SSELS.........evrivrircicici et |eeeniens 2,181,720 | ......... 15.0 |........ 2,181,720 [ .o [ 2,181,720 | ......... 15.0
12, TOtal INVESEE @SSES.........cvvevriviciiis e | e 14,504,430 | ....... 1000 |...... 14,504,430 | ..oooovvvvrirnnns 0f... 14,504,430 | ....... 100.0
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Annual Statement for the year 2011 of the CZECH CATHOLIC UNION
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PRIOT YBAI........c.iuiiieiieieerieie ettt es ettt e et s et e e e e s e e e e e e s e b et s s e s e st nennnes 21,128

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ccccoriiriiririiee s

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)........c.coviiiirriiniiec s 0

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, bbbt
3.2 Totals, Part 3, COMUMN 1. .. bbb bbbt 0

Total gain (Ioss) 0n disposals, Part 3, COIUMN 18...........o ittt bbbt

Deduct amounts received on disposals, Part 3, COIUMN 15.........cciiiiierriicce sttt et ns et s s s

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COUMN 15.........coouieiieciieecece ettt ettt bbb s sttt b et s s s e naee
6.2 Totals, Part 3, COIUMN 13........cuiiieiiiiiiccecce ettt bbbttt s et ettt et s e en s saee 0

Deduct current year's other than temporary impairment recognized:
T2 Totals, Part 1, COUMN M2....... ettt ettt e ettt e e e e et e et e s e st e st e st e eaeste st e seeseeereeenanas
7.2 Totals, Part 3, COIUMN 10........ciiiiiiic bbb 0

Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11..

8.2 Totals, Part 3, Column O......cocooviiiiiiiiiice e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)... 21,128
Deduct total nonadmitted amounts.............c.cccccveciiciniinnnee
Statement value at end of current period (LINE 9 MINUS LINE 10)........cueururriirireiririniiieeeiesiseeee ettt ettt bbbt e 21,128

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 0f PrOr YEAI.........c.oviuriiiiriniciriee b
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cceriirreeiiieeee e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccvuriiieiniieiniiiericrce e 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.........cuiiieiiiieietetctece ettt ettt b bbbt bbbt r s en s s e
3.2 Totals, Part 3, COIUMN 1. ..ottt ettt et et e st te st te et et e e et e e et ess et enestensstenestereseas 0
ACCTUAL OF BISCOUNL........ee bbb bbb bbbt
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouiiiiii s
52 Totals, Part 3, COIUMN 8. NNE .................... 0
Total gain (loss) on disposals, Part 3, Column 18..........cccccovvnncccvnnnc oo N R e s
Deduct amounts received on disposals, Part 3, COIUMN 15..........cuieeiiiiiisee ettt et b e e e bbbt e s e e et sebebenn
Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ciiiiiiciiii s
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13, ..ottt bbbt ae sttt b s a sttt b et et s e s e naee
9.2 Totals, Part 3, COIUMN 13.......cocveiieiieieiietetctcce ettt ettt et b sttt bbb s re e s sttt et neae s e naee 0
Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN ...ttt sttt st e et e et e e st e se st ebestesestebeseeresaate s erenes
10.2 Totals, Part 3, COIUMN M0........ociiiieiiiecieeeee ettt ettt sttt e et e et e e st e se st esesteseseebeseeresaate s arenes 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccerurrnriririiirccee e 0
TOtal VAIURLION GlIOWANCE..........o.iiiiiii bbb bbb
SUDLOLAI (LINE 11 PIUS LINE 12)...e.vtiieeieietirii ittt ettt s b1 1 8 h b b h e E b b £ E bbb £ bbb bbb bbbttt b bbb 0
Deduct total NONAAMITIEA BMOUNTS...........cuiiiii bbb bbbt bbb
Statement value at end of current period (LINE 13 MINUS LINE T4).........c.iuiuiiiiiieiiir ettt 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YBAI.........c.iuiiieiieeetririeicie ettt es ettt s bbb s bbbt bbb s bbb nn s 2,003,000

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cccriiiiirriee e 551,000
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)........c.coiiiiriiiniie s 551,000

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........oviiiieieieiie ettt ettt bbb e b benn
3.2 Totals, Part 3, COIUMN 12.......cuieiiiiceie ettt bbbt ettt en 0

ACCTUAIL OF GISCOUNL. ...tttk bbb et kbR Rt e ek b R Rt e e e bbb Rttt ettt e e s st s et s s e

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13.. ..ottt bbb e sttt es s se s s s s b besin

5.2 Totals, Part 3, COIUMN O.......coviviiiieeeeeee ettt b e et b s sttt et an e s e 0
Total gain (Ioss) on diSPOSalS, Part 3, COIUMN 19........c.iuiiiiiieietee ettt es ettt s e e e s s e e et e e e s e A e s e e e e s e e s e e ee e e e e s ee e b et s s e st eten e ne s

Deduct amounts received on disposals, Part 3, COIUMN 16...........c.iuiiiiriiieeee ettt b bbbt en 372,280
Deduct amortization of Premium aNd AEPFECIAtION. ..........c.euiiiiieieieiee ettt bbb b et b e b et s bbb et h bbbttt s e nr e

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17.....oiiiiiiii s

9.2 Totals, Part 3, COIUMN T4........cooiiiii e 0
Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, ColUMN 15.........cciiiiiiiic s

10.2 Totals, Part 3, COlUMN 1. ..o s 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccuiurriiriiiiniiiiisce s 2,181,720
Deduct total NONAAMITEEA BMOUNES............ciiiiii bbb bbb bbb
Statement value at end of current period (LIN@ 11 MINUS LINE 12)........c.iueuriririieiiieiiciriiie et 2,181,720

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YBAI.........cuiuiiiriieeeirriiiere ettt s s e bbbt eb s n e 8,765,572
Cost of bonds and stocks acquired, Part 3, COIUMN 7..........c.cuiiiirieeeceie ettt e s et e st s et en et es s s 1,509,892
AACCTUAN OF QISCOUNL. ... et e e e e e e et e e e e e e e e e e e e e e e e ee e e e e e e eeeeeeeee et e eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeme et et et et e e e e eeeeeeeeeeins 6,545
Unrealized valuation increase (decrease):

o O = T R 0101114 e OO 55

4.2 Part 2, SECHION 1, COIUMN 15 ... ittt ettt ettt ettt ettt et et et e et et et et et et et e st e seesaeseesneas

4.3 Part 2, SECtoN 2, COIUMN 3.ttt en e (7,441)

44 Part 4, COIMN 1Tt 21,250 13,864
Total gain (I0sS) on diSp0SalS, Part 4, COIUMN 19........c.ciuiiiiieieti ettt bbb b bbbttt 3,557
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7........coviiiiioieieiiii ettt betenn 850,392
Deduct @mMOrtiZation OF PrEMIUM......c.ciiiiiieiee ettt b bbbttt bbb Rt e bbb R e st e bbb bR et e e bbbt r R et e s e s s s e nes 14,851
Total foreign exchange change in book/adjusted carrying value:

LT =T A R O 1T W OO

LB o T4 7 =T o T TR O 4 T T

LT T o T4 7 =T o 7 O 4o I TR

8.4 Part 4, COIUMN 15, ...ttt ettt ettt ettt e et ettt et et et et et et et et et et ea et ete s et e s et e s ete s et eneetensetenesteneseens 0
Deduct current year's other than temporary impairment recognized:

0.1 PArt 1, COIUMN 4.ttt ettt ettt ettt et et et e et e e et et et e et et e st e st e st e seesaeseesenanas

9.2 Part 2, SECtion 1, COIUMN 17.......iiiiiii bbb

9.3 Part 2, Section 2, COIUMN T4........o.oiiii bbb

9.4 Part 4, COIUMN 3. 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ccuimiiiiiiiiiiciiir s 9,434,187
Deduct total NONAAMITIEA BMOUNES...........ciiiiiii bbb bbb bbb bbb bbb

Statement value at end of current period (LINE 10 MINUS LINE T1).......c.iuiiiiiiiiiiicieieiini et 9,434,187
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Annual Statement for the year 2011 of the CZECH CATHOLIC UNION

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.........ccocoveres | eovrereininnnnn. 2,131,323 [ 2,131,323 [ .o 2,280,387 |.ccvovreiiiriinnne 2,133,067
Governments (Including all obligations 2. 0ANAAA. ... [ e [ s [ [ e
guaranteed by governments) 3. Other CouNtries.........ocoovee | eeviieiiriniiciineiiieinin | e | et | e
4. Totals....oooooiiriiiiiiiinees [, 2,131,323 [ 2,131,323 [, 2,280,387 [, 2,133,067
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS..c.ceiiiiiiicccciiins [ e | [ |
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals......cccoovevvvnnvnncen L Lo L L
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. ..o e e | e 10,360 | .o 10,000
Industrial and Miscellaneous and Hybrid 8. United States..........ccoeeeevs | eeveiceinninennns 6,610,807 [...cooeevereirennnns 7,003,425 |..oovviieiciinns 6,883,714 | ..o 6,635,785
Securities (Unaffiliated) 9. €aANAUA.......cceeeerreeens | et | s | s | e
10. Other CoUuNtres. ........cooveins | ceviiiiiiiiiieiieiiens [ e |
11, Totals..oooeiiciiiiiinn | 6,610,807 [...cccoovvrnnnnn. 7,003,425 [..cooovoviinn. 6,883,714 [ ..o, 6,635,785
Parent, Subsidiaries and Affiliates 12, TotalS. oo | [ [ |
13. Total Bonds.......ooeveevinnnns | o 8,742,130 [ 9,134,748 [ .o, 9174461 | ..o, 8,778,852
PREFERRED STOCKS 14, United StAteS.....ceveveveieees [ e [ e [ e
Industrial and Miscellaneous (Unaffiliated) 15, €ANAMA. ... [ cerrrireerrreesnnnnes | e [ s
16. Other Countries. ........cocooees | eeveivrivninnnnninnncnies L Lo
17, TOtAIS .o | i (O TR (O RN 0
Parent, Subsidiaries and Affiliates 18, TOtalS....cveeeeeeeeeeeeeeieeees e | e | e,
19. Total Preferred Stocks..... | ......cccocoovivicncnnes (O PR (O RN 0
COMMON STOCKS 20. United States.........ccocoverees [eevrvernenenins 692,058 |.....ccovvrrirrrinnne 692,058 |....ovvirrrirrrirne 649,249
Industrial and Miscellaneous (Unaffiliated) 21, CaANAGA.....c.cveerericeieirirnins | | |
22. Other Countries..........cooeos [ v Lo |
23, Totals....ocooveiiiiiiiiiins [, 692,058 |....cccovvvirrnnns 692,058 |...covvrirrarnnn, 649,249
Parent, Subsidiaries and Affiliates 24, Totals.....coieiciciiciis [ L s
25. Total Common Stocks......[......cccccoovnnn. 692,058 [.....cccoovviinnnd 692,058 [.....covviiiiin 649,249
26. Total Stocks......cocovninenns [eoviiiiiiiinnnn, 692,058 |....ccoovvininnns 692,058 |....oovvvirnnnn, 649,249
27. Total Bonds and Stocks...|..................... 9,434,188 |..covevivveein 9,826,806 |......cccevrvnnee. 9,823,710
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Annual Statement for the year 2011 of the CZECH CATHOLIC UNION

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

1
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments
ClASS Tt
ClASS 2...vvveriiice e

ClaSS ...
Class 5.....

Class 6.
TOMAIS ..o

All Other Governments

3.1
32

3.7

U.S. States, Territories and Possessions, etc., Guaranteed
ClASS 1.
ClASS 2.

TOAIS. ...t

41
4.2
43
44
45
4.6
4.7

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

ClASS 1.t
ClASS 2.

ClIAaSS 4.
ClASS 5.
Class 6.
Totals...

5.1
5.2
5.3
5.4
5.5
5.6

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

Class 1
Class 2
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a 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)
8.1 Class ... | e 40,000 [ ..o 292,053 [ ..o 646,557 | ...ocvvnene. 277,792 | oo 1,824,425 | ..o, 4,980,826 |....cocveviririines 57.0 | oo 4,768,474 ..o 56.0 | oo 4,980,826 |......coovvvrirriiiniiins
8.2 ClaSS 2...evuiviriieieieiceiee et e [ s 25324 | oo, 226,300 [ ..oovierrirnnn 388,076 [ ...cocvvvirnnn 415,823 [ .o 1,055,524 | ..o 1210 |, 701,318 [ 82 | 1,055,524 | ..o
8.3 Class 3....uiieeiieicieice e [ e [ s 76,005 | ..oovvviiiinnns 30,127 | oo 165,492 [ ..o | e 271,714 [ 31 [ 133,167 | 1.6 | 271,714 [,
B.4 ClasS 4.....c.ooeuimeeiriieieeeie e | e [ e 5,665 [..cvvveevririiriens 4,964 | ..o 213,954 [ ..o [ 224,583 |..coooeiiiiiine 26 [ 277,842 .o 33 | 224583 ..o
B.5 ClasS B.....vueveriiiiieieeiceie sttt [ e [ e | sereenerenneereereeiens | e 56,706 | ..evvverreerrreirninniens | v 56,706 |...coovvererireinnns 0.6 [ 81,780 | .o 1.0 | 56,706 | ..oevverrreirnieinieens

8.1

8.2

Parent,
Class 1
Class 2

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

1
1 Year
or Less

Quality Rating per the
NAIC Designation

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

1
Total
Privately Placed (a)

Total Bonds Current Year

ClASS Tt
Class 2...
Class 3... .
ClaSS ...
ClaSS 5.
Class 6...

2,357,233
...388,076
...165,492

............... 7,112,149

2711714
.................. 224,583

................ 56,706
21,454

1,065,524 |....

............... 7,112,149
....1,055,524
.211,714
.................. 224,583
56,706
21,454

Totals..... ol
Line 9.7asa % 0f COlL 6.........ccccovevvverereiiiiiiiisseeccces

4

Total Bonds Prior Year
Class 1
Class 2...
Class 3...
Class 4...
Class 5
Class 6

589,806
...110,301

............... 2,513,638
...367,613

............... 3,784,735

..167,992 |....

Totals.....cooovvvvvirererne.
Line 10.7 as a % of Col. 8..

Total Publicly Traded Bonds
Class 1
Class 2
Class 3...
Class 4...
Class 5...
Class 6

............... 2,357,233
.................. 388,076

............... 3,688,629
.................. 415,823

..165,492 |....

............... 7,112,149
............... 1,055,524

TOAIS ... s
Line 11.7as @ % of Col. B.....ccovvvvrerrrrrrnennns o
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........................

471,353

.04 ..

Total Privately Placed Bonds
Class 1
Class 2
Class 3...
Class 4...
Class 5...
Class 6

TOHAIS v
Line 12.7asa % of Col. 6.....cccoovvvrvrverernnnen o
Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........................

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, $.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes $.......... 0 current year, §$.......... 0 prior year of bonds with 5* designations and §..........

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;

NAIC3§.......... 0;

NAIC4S........ 0;

NAIC5S.......... 0;

0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

NAIC6S.......... 0.
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Annual Statement for the year 2011 of the CZECH CATHOLIC UNION

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 6 7 8

Distribution by Type

1 Year
or Less

2 3 4 5
Over 1 Year Over 5 Years Over 10 Years Over 20
Through 5 Years Through 10 Years | Through 20 Years Years

Total
Current Year

Column 6 as a
% of Line 9.5

Total from Column
6 Prior Year

9

% from Col. 7

Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

U.S. Governments

4.5

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

ISSUET OBlIGAtIONS. ........cvveeicicieieer s
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed SeCurities. .........cccovvevririrernninenns
Other Loan-Backed and Structured Securities.............cccoevvirveerunns
Totals

5.1
5.2
5.3

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed

ISSUET ODlIGALIONS. ........cvevieiicieiee s
Residential Mortgage-Backed Securities..............ocvvnerrnrrrinnes
Commercial Mortgage-Backed SeCUrities. .........coovvrvrirecreeerninnnns
Other Loan-Backed and Structured Securities..

Industrial and Miscellaneous (unaffiliated)
ISSUEE OBlGAtIONS. ......c..vveeiiiei s
Residential Mortgage-Backed Securities..............ccevvivieinnnnne
Commercial Mortgage-Backed Securities............cocveorrricecreinnn
Other Loan-Backed and Structured Securities..

Hybrid Securities
ISSUET OBlIGAtIONS.........cvcviiiiccr e
Residential Mortgage-Backed Securities.............cccevnivrninncnne.
Commercial Mortgage-Backed Securities............cooeeovrricecinninen
Other Loan-Backed and Structured Securities..

8.5

Parent, Subsidiaries and Affiliates
ISSUET OBlIGAtIONS.........cueviiiicieirrc s
Residential Mortgage-Backed Securities..............ccovvnirrennnicnee
Commercial Mortgage-Backed Securities..........c.coouerrricicninnen
Other Loan-Backed and Structured Securities.. .
TOtAIS. ...
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtioNS. .........eviveiiiiieiiieieecse e [ e 55,000 | .ooeerrriirinnns 444345 | e 911,991 [ .o 3,009,249 | ............. 2,250,355 | ..covvvnenn 6,670,940 |...cocvvrirrriinen 76.3 |ooerieinne D 0., SO IS ) .0, SO (PN 6,670,940 [ ..o 0
9.2 Residential Mortgage-Backed Securities...........ccooovenerrennenneens [ o, (U1 IO 27,008 |..ccvvererriieiriieins 535 [ o 179,442 | ... 1,864,204 | ......coocn. 2,071,189 | .o 23.7 | D ., SO ISR ) .. SO [P 2,071,189 [ oo 0
9.3 Commercial Mortgage-Backed Securities............c.ocoeverivninniens [ ovevniiieic, [V (O (V1 I [V [V (V1 I 0.0 [ ) .9, SO ISR XXX [ e [V 0
9.4 Other Loan-Backed and Structured Securities............cccoereeneenee [ correvriiiiiinn, [ [ [ I (U I [V I [ I [V IR 0.0 [ D, ST [T XXX | o, [ I 0
9.5 TOtAIS ... [ s 55,000 | .coverrriirinns 471,353 [ .o 912,526 | ..o 3,188,691 | ..cocevve 4,114,559 | .o 8,742,129 |..oovriiinn. 100.0 |.ovveveene D ., SO IS ) .. SO [P 8,742,129 | oo 0
9.6 Line 9.585@ % 0f COL B.....ccovvrviieririieiineseseeeeeeiee | et 0.6 | oo, 54 [, 104 [ 36.5 | .o A7 [ 100.0 |.............. )0, SO [ D, ST R P, ST 100.0 .o 0.0
10. Total Bonds Prior Year
10.1 ISSUEr OblIgAtioNS. .......c.cvuivveiiicieicieicisieiseeiseseseee et eies [ e 15,000 [.oooiiiiinnns 492,958 | ....ccovveinn 733,690 | ..ccooene. 3,100,274 | ............. 1,706,011 |.coovvenene. ) 0,9, SO IS ) .. SO IR 6,047,933 [ ..o I T 6,047,933 [ ..o
10.2 Residential Mortgage-Backed Securities...........ccoocvueernennennens [ [ 27,405 | .o, (S0 A 178,194 | ... 2,256,823 |..cocvvnene )., SO IR ) .. SO IR 2,463,029 |...ccoviiriiinne 289 | oo 2,463,029 ..o
10.3 Commercial Mortgage-Backed SECUMLIES...........ccoueeririeeninniies [errrniieiicceies [ [ [ e e | )0.% CNTVINY IRR XXX eeeevne | e 0 | 0.0 [ [ e
10.4 Other Loan-Backed and Structured Securities...........c.cooeernrereens feeennieiicinniiciciees [ [ [ L e .0 S XXX | i (V1 P 0.0 | | e
105 TOtAIS...voceeec et | et 15,000 [ .o 520,363 [ ...ccoovvrrrinnes 734,297 | ..o 3,278,468 | ............. 3,962,834 |...cccevneee ) .0, SO IR ) .. SO T 8,510,963 [ ...ccveverirnee 100.0 | coereeriene 8,510,963 | ..oviveieiriirens 0
10.6 Line 10.5a5 @ % 0f Col. 8.........coovviviiiiiiiiiiicceceeeeceeeeeis | e, 0.2 | oo, [ I 385 | 46.6 |.............. XXX e, XXX | e, 100.0 |...ccoeeee. XXX [ 100.0 .o 0.0
1. Total Publicly Traded Bonds
11.1 ISSUET OblIgations..........cvevveveiieicieiiieieieie st [ reeeieieieienas 55,000 | .coovierirrinnnns 444345 | .o 911,991 [ .o 3,009,249 | ............. 2,250,355 | ..o 6,670,940 |...cooovireieinnn 76.3 | oo, 6,047,933 [..ooivieiienns I I 6,670,940 |.............. XXX
11.2 Residential Mortgage-Backed Securities.............ccocoererrenrenneens feoriercnicncecens [ 27,008 |.cooeieerieiiiines 535 [ oo 179,442 | ............. 1,864,204 | ............... 2,071,189 | .o 287 | oo, 2,463,029 ..o 289 | oo 2,071,189 ..o XXX
11.3 Commercial Mortgage-Backed SECUMHIES. ..........ccvrurririrrernniies [ ererniieeerniceees [ [ e [ errensensssseinsenes [ errmeennnseisnnnens | s (01 0.0 | o [V PO 0.0 | o (1N I XXX
11.4 Other Loan-Backed and Structured SeCUrties...........cocovverrrerenens feorevririicicieniicieiees [ [ [ [ | i (O [ 0.0 | oo [ P 0.0 | oo [V XXX.........
115 TOtAIS..cvoeee et | et 55,000 | .coovverririrnns 471,353 [ .o 912,526 | ............. 3,188,691 | ............. 4,114,559 | oo, 8,742,129 | ..o, 100.0 | oo, 8,510,963 [...cccoevrernne. 100.0 | oo 8,742,129 |....cc........ XXX
11.6 Line 11.588 8 % 0f COL B....cooovverrevieieieieeieeeeeee e | e, [ 54 [, 104 [ 36.5 |, AT [, 100.0 | .o ) .9, SO DT ) 0.9, SO IS XXXeovvonn [ 100.0 .o XXX
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.............ccccoeevrrevveces | coverviiriiiiinnn, (UK LX) - 104 [ 36.5 |, A7 [ 100.0 |...co.c....... ) 0.0, SO [ )., ST [ XXKeovoeon e 100.0 |....o......... XXX.........
12. Total Privately Placed Bonds
12,1 1SSUET ODlIGALIONS. .. ...vevieiecicieieiiseee e | eeresssissesesesssssssesesess [ eesessssssesssssssssseesssnns | eresssssseesesssnssnsesesesnns | eressmsssessessssssesssessns | erseressesssssssrssnnnnne | srereessnsseesssesssnnnes [0 [ (U0 (U1 I 0.0 [ ) 0.0 GO 0
12.2 Residential Mortgage-Backed SECUMLIES..........ccovveieriieereeirniinns [erreriiieeeeiiiieeens [ ereeriiinesssnsnsennns | eonnnnnsssnnnnseeesnns [ eienmnseeessssessnns | onmreissnnsseissnnnne | o (0] [ 0.0 oo (U1 I 0.0 [ ) 0.0 N 0
12.3 Commercial Mortgage-Backed SeCUNties. ..........cooveuveerrieninniins [erniiniiiiiiiins [evercneiiiii e Lo [ | e, (V1 I 0.0 [ oo (U 0.0 [ XXX civivne | v 0
12.4 Other Loan-Backed and Structured SeCUrities............ccvuvrreenennee fevvieiniiniiiniiniiins Lo Lo Lo L | i) [V IR [UNV ) [ 0.0 [ XXX | v, 0
125 TOtAIS. ..o | e [0 (O (01 I (O S (O (V1 I 0.0 [ v (U S 0.0 [ XXX vivivne | v 0
12.6 Line 12.5a5 @ % 0f COL B....c.ovvireiicisiercnicececeeeeeees | e 0.0 | oo 0.0 [ e 0.0 [cviiiii 0.0 [roiiiin, 0.0 [ oo 0.0 [cooiinnn. )., SO DO ) 0.9, SO ISR )., SO (RS ) 0., O PR 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.............cccocoovrecvrees [ vovrriiriiinn, [OXV 0.0 [ oo 0.0 [ 0.0 i, 0.0 [ oo 0.0 [.oonnnen. )., SN [ D, ST [ XXX e, XXX | e 0.0
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Sch. DA-Verification
NONE

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

S0, SI11, SI12, SI13, SI14, SI15
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SCHEDULE A - PART 1

| Estate OWNED December 31 of Current Year

Showing all Rea
6

1 2 Location 5 7 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 Eamned 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 BJ/A.CV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) BJ/A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
5345 Dolloff Road .| Cleveland.... 01/01/1987 | 09/01/2001 16,128 16,128 120,300 0 3,105 16,856
5349 Dolloff Road . | Cleveland.... 01/01/1957 | 09/01/2001 20,840 5,000 24,700 0
0299999. Properties Occupied by the Reporting Entity - Administrative. 36,968 21,128 145,000 0 0 3,105 16,856
0399999. Total - Properties Occupied by the Reporting Entity 36,968 21,128 145,000 0 0 3,105 16,856
0699999. Totals 36,968 21,128 145,000 0 0 3,105 16,856




Annual Statement for the year 2011 of the CZECH CATHOLIC UNION

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, E05, E06
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Annual Statement for the year 2011 of the CZECH CATHOLIC UNION
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 11 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) IAccretion Recognized and Other BJAC.V. Income Investment | Ownership

Fixed or Variable Interest Rate In: 1ts That Have Underlying Characteristics of Bonds - Unaffiliated

543916 10 0| Lord Abbett Investment Trust. Cleveland. Ohio. | Wells Fargo. 1 111/30/2009 128,720 128,720 128,720 18,218

543916 10 0| Lord Abbett Investment Trust.............coccovvvvnivnins | cevinees Cleveland. ... | Ohio. | Wells Fargo ....1[04/15/2010 | .. 250,000 250,000 250,000 11,540

315807 59 4 |Fidelity Advisors Il High Income... Cleveland. .| Ohio. | Wells Fargo. ....1102/26/2010 | .. 501,000 501,000 501,000 15,503

315807 59 4| Ficelity Advisors Il High Incom: Cleveland. Ohio. | Wells Fargo. 1 104/15/2010 250,000 250,000 250,000 7,752

693390 44 5| Pimco Funds Pac Investments Cleveland. ... | Ohio. | Wells Fago. .1 [11/05/2010 | .. 501,000 501,000 501,000

74972K 71 6| RS INVT TR Investment Quality BD FD.......cccoc. | coverecee Cleveland. .. | Ohio. | Wells Fargo ....1109/02/2011 501,000 501,000 501,000 125

74972K 64 1|RSINVT TR Low Duration BD FD CL C....ccoocceee | covvcnnes Cleveland. ... | Ohio. | Wells Fargo. w1 [ 09/16/2011 50,000 50,000 50,000 12
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated 2,181,720 2,181,720 2,181,720 0 0 0 0 0 53,149 0 |.XXX.....
3999999. Subtotal - Unaffiliated 2,181,720 2,181,720 2,181,720 0 0 0 0 0 53,149 0 [.XXX.....
4199999. Totals 2,181,720 2,181,720 2,181,720 0 0 0 0 0 53,149 0 {..XXX.....
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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
Fixed or Variable Interest Rate In: 1ts That Have Underlying Characteristics of Bonds - Unaffiliated
74972K 71 6|RS INVT TR Investment Quality BD FD. Cleveland Ohio......... | Wells Fargo 09/02/2011 501,000
74972K 64 1|RSINVT TR Low Duration BD FD CL C Cleveland Ohio......... | Wells Fargo. 09/16/2011 50,000
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated 551,000 S XXX
3999999. Subtotal - Unaffiliated 551,000 XXX
4199999. Totals 551,000 XXX
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SCHEDULE BA - PART 3

ts DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested Asse
5 6

1 2 Location 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)| BJACV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
543916 10 0 | LORD ABBOT INVESTMENT ‘ CLEVELAND............... | OHIO| WELLS FARGO.......covsrirvenseriessseseen 04/15/2010 | 09/30/2011 | .......... 372,280 {0 [OOSR [VOOTTOOROPTOROTIOR [UOPPPP 372,280 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated .372,280 0 0 0 0 0 0 0 ..372,280 0 0 0 0
3999999. Subtotal - Unaffiliated .372,280 0 0 0 0 0 0 0 ..372,280 0 0 0 0
4199999. Totals .372,280 0 0 0 0 0 0 0 ..372,280 0 0 0 0
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 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 BJ/A.C.V. of of Paid Accrued Year Acquired | Maturity
U.S. Government - Issuer Obligations
912810 DE 5| UNITED STATES TREASURY BONDS........ccouervermrrmemmenmensmennsisnns | covvene | oo | worreernens | cvvees L 15,000 | ..... AV... 15,000 15,000 15,000 01/01/2001 | 08/01/2003
912828 BH 2| UNITED STATES TREASURY NOTES.......ccoooruimmmmrrmnmsssmnissssnnssnsnss | cossene | oo | eovonsennens | covees I 45627 |..... AV...... 45,134 45,000 45,134 (71) 10/16/2003 | 08/15/2013
0199999. U.S. Government - Issuer Obligation 60,627 | ...XXX........ 60,134 60,000 60,134 (71) 0 [0 [ XXX [ XXX [ XXX | crviiineininnned838 | i 1,913 | i XXX [ eoree XXX......
U.S. Government - Residential Mortgage-Backed Securities
31359F QL 5| FANNIE MAE REMIC TRUST ......oovvrrivrereisicsresssessesssesssssneenees | ceveees 4,942 4,942 4,942 01/01/1998 | 12/01/2023
031360 2V 1| FEDERAL HOME LOAN MORTGAGE........ccccooimmemrinrierieeiesieeienins | aveee 208 208 208 01/01/1990 | 07/01/2019
3133T4 GB 6| FEDERAL HOME LOAN MORTGAGE............commmreermerreisesressssssnnins | ceveres 3,590 3,590 3,590 01/01/1998 | 03/01/2024
31394M  TJ 9 |FEDERAL HOME LOAN MORTGAGE........cocvvverreereneiisssssisssnens | coveeee 7,083 7,083 7,083 12/30/2003 | 12/15/2033
31393N TM 1| FEDERAL HOME LOAN MORTGAGE.........ccovveererreermnrreessnsseisnnnnns | cvveeee 7473 7473 7473 12/20/2004 | 03/15/2032
31395U X4 8| FEDERAL HOME LOAN MORTGAGE........ccoovveumrreermmerreismssssssnnnnns | cvveeee 25,000 25,000 25,000 06/24/2005 | 07/15/2035
31395V VU 0 |FEDERAL HOME LOAN MORTGAGE...........cccoommmmnnrrrmvvviammmnneennenns | oveens 16,000 16,000 16,000 07/29/2005 | 07/15/2035
31395V YL 7 |FEDERAL HOME LOAN MORTGAGE.........ccooovvvcmerrrermnnreesnseesininns | v 31,000 31,000 31,000 07/29/2005 | 07/15/2035
31396C HQ 6| FEDERAL HOME LOAN MORTGAGE.........cooovcommmmveiinrriiisssniiiinnins | cvveeee 25,000 25,000 25,000 10/28/2005 | 10/15/2015
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE 25,000 25,000 25,000 10/28/2005 | 05/15/2033
31392X WV 6 | FEDERAL HOME LOAN MORTGAGE...........cccommmmmmnrrrrreveeasmmmeneeenenns | ceveens 25,000 25,000 25,000 03/21/2006 | 11/15/2022
31395L 4D 0 |FEDERAL HOME LOAN MORTGAGE..........ccccmmmmmnrerrererenmsnmsseesnnnns | oveees 13,000 13,000 13,000 01/21/2009 | 01/15/2035
31358Q BR 5| FEDERAL NATIONAL MORTGAGE ASSN.........ccoommrveemmmrreimenreeiirens | coveene 493 493 493 01/01/1995 | 09/01/2022
31358U MV 5| FEDERAL NATIONAL MORTGAGE ASSN.......cooceummerreremermeiesnenenians | coveeee 3,924 3,924 3,924 01/01/1996 | 04/01/2023
31358R BM 4| FEDERAL NATIONAL MORTGAGE ASSN... . 1,206 1,206 1,206 01/01/1992 | 10/01/2022
31358U MV 5| FEDERAL NATIONAL MORTGAGE ASSN... ..2,405 2,008 2,008 2,008 01/01/1997 | 04/01/2013
313921 Y8 5|FEDERAL NATIONAL MORTGAGE ASSN.......cocvvveumerreimmeermnesrernenns | conveee | oo [ werereernens | covees L I 14,344 10,010 10,010 10,010 01/01/2001 | 11/01/2031
31394C K6 8|FEDERAL NATIONAL MORTGAGE ASSN... 25,000 25,000 25,000 03/30/2005 | 12/25/2034
31395N ME 4| FEDERAL NATIONAL MORTGAGE ASSN... 22,795 22,795 22,795 05/31/2006 | 03/25/2036
31393X RL 3 |FEDERAL NATIONAL MORTGAGE ASSN... 25,000 25,000 25,000 02/01/2007 | 04/25/2034
31394E X3 7 |FEDERAL NATIONAL MORTGAGE ASSN... 25,000 25,000 25,000 02/11/2009 | 08/25/2035
3133F4 KK 6|FREDDIE MAC NOTES 20,000 20,000 20,000 11/127/2009 | 11/15/2024
36203H Z3 8| GNMA PASS THRU POOL 1,145 1,145 1,145 01/01/1993 | 03/15/2023
36204E 4J 3| GNMA PASS THRU POOL 1,530 1,530 1,530 01/01/1993 | 12/01/2023
36204G RS 3| GNMA PASS THRU POOL 545 545 545 01/01/1994 | 12/01/2024
36205 ZD 0|GNMA PASS THRU POOL 808 808 808 01/01/1994 | 06/01/2024
36206C SB 6| GNMA PASS THRU POOL 785 785 785 01/01/1995 | 06/01/2025
36218T BU 1| GNMA PASS THRU POOL 327 327 327 01/01/1990 | 02/01/2020
36224Y QE 2| GNMA PASS THRU POOL 698 698 698 01/01/1994 | 03/01/2023
36225B PP 7| GNMA PASS THRU POOL 2,668 2,668 2,668 02/20/2003 | 09/15/2031
36202X DA 2| GNMA PASS THRU POOL 11,260 11,260 11,260 10/22/2003 | 05/15/2033
36202D 3G 4| GNMA PASS THRU POOL.........omuerreererrisnessissessissssessessssssssssnens | sveeees o 7,753 7,753 7,753 01/28/2004 | 01/20/2034
362020 CC 3| GNMA PASS THRU POOL.........ccoommerreiveensissnssssssssssssssssssssssssssss | anneees o 8,319 8,319 8,319 09/28/2004 | 08/20/2029
36202E BU 2| GNMA PASS THRU POOL.........ovvveverrmnneenireesssisssensssssessssssssssnenss | oveens A 8,274 8,274 8,274 01/31/2005 | 12/20/2034
36202V EN 7| GNMA PASS THRU POOL | 2,828 2,828 2,828 05/29/2005 | 09/15/2033
36202E EH 8| GNMA PASS THRU POOL.......ooommrrirnenresssesssssessessssesssssssssssssns | s o 16,094 16,094 16,094 I 07/29/2005 | 07/20/2035
36290R 5P 4| GNMA PASS THRU POOL........omevrverrnrreernersesssssessssssssssssssssssenss | svvvens | oo | svvervesn | v 1 11,771 11,771 TITTE | isrnriinnnnes | cevvessssssesssssssns | sssssssssssssssnneess | cossssssssssssssssss | sosssesnns 5.000 | ... 5.000 | MTHY. 648 | 09/30/2005 | 10/15/2033
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38374K LR 2| GOVERNMENT NATIONAL MORTGAGE ASSN.. 25,000 25,000 25,000 . .5.000 01/28/2005 | 10/20/2034
38374K NP 4| GOVERNMENT NATIONAL MORTGAGE ASSN.. 19,308 19,308 19,308 5.000........5.000 05/27/2005 | 07/20/2034
38374L ZY 0|GOVERNMENT NATIONAL MORTGAGE ASSN.. 1,885 1,885 1,885 5.000 5.000 10/03/2005 | 06/20/2031
38374L HA 2| GOVERNMENT NATIONAL MORTGAGE ASSN.. . 35,000 35,000 35,000 5.000] ......... 5.130 10/03/2005 | 06/20/2035
38375 HQ 1| GOVERNMENT NATIONAL MORTGAGE ASSN........ccoccvmmmrrrirmmnennns 25,000 25,000 25,000 5.500 5.500 04/20/2007 | 02/20/2037
38375Q EY 1| GOVERNMENT NATIONAL MORTGAGE ASSN.. 50,000 50,000 50,000 5.500 5.550 04/29/2008 | 04/20/2038
38374X SX 4| GOVERNMENT NATIONAL MORTGAGE ASSN.. . 50,000 50,000 50,000 | coovvvvvvevrrirsnnnnnenns | rvvsssseenenneesssinns | eeveesisssnnnnnensssiins | seeeeessssesssssneenens | seeeeensidh000 | i . 04/30/2009 | 04/20/2039
38374V AW 9| GOVERNMENT NATIONAL MORTGAGE ASSN.........covcvvvermrerrirrnnes 100,000 100,000 100,000 06/30/2009 | 06/20/2039
38375D Q8 4| GOVERNMENT NATIONAL MORTGAGE ASSN.. 49,402 49,402 49,402 07/30/2009 | 05/16/2038
38374U H6 1| GOVERNMENT NATIONAL MORTGAGE ASSN.. . 26,877 27,482 26,877 . - 09/22/2009 | 06/20/2039
38376C RA 9| GOVERNMENT NATIONAL MORTGAGE ASSN.........coocrmmmmrrrerrninnes 49,318 50,031 49,318 | oo | cevenrennnessinnnnneens | v | s | s @500 | . 09/30/2009 | 09/20/2039
38376) A9 5| GOVERNMENT NATIONAL MORTGAGE ASSN.. 10,725 10,725 10,725 11/30/2009 | 11/20/2039
38376J ZM 9| GOVERNMENT NATIONAL MORTGAGE ASSN.. 1,609 1,609 1,609 11/30/2009 | 11/20/2039
38376P LZ 1|GOVERNMENT NATIONAL MORTGAGE ASSN.. 50,000 50,000 50,000 12/30/2009 | 06/20/2039
38376P LY 4 |GOVERNMENT NATIONAL MORTGAGE ASSN.. 49,935 49,935 49,935 12/30/2009 | 01/20/2039
38376T EA 6| GOVERNMENT NATIONAL MORTGAGE ASSN.. 100,000 100,000 100,000 01/29/2010 | 01/20/2040
38376T HX 3| GOVERNMENT NATIONAL MORTGAGE ASSN.. 99,692 99,692 99,692 01/29/2010 | 01/20/2040
38376X QA 4| GOVERNMENT NATIONAL MORTGAGE ASSN.. . 99,423 99,423 99,423 03/30/2010 | 06/20/2039
38376Y E2 3| GOVERNMENT NATIONAL MORTGAGE ASSN........coocvveeemrrrriirans 99,986 99,986 99,986 04/30/2010 | 01/20/2040
38376Y E3 1|GOVERNMENT NATIONAL MORTGAGE ASSN.. 49,541 49,541 49,541 04/30/2010 | 03/20/2040
38378A JJ 1| GOVERNMENT NATIONAL MORTGAGE ASSN.. 48,905 48,962 48,905 11/30/2011 | 01/16/2041
38373T PA 7| MULTICLASS CMO. 11,895 11,895 11,895 09/16/2002 | 11/20/2028
38374B DJ 9 |MULTICLASS CMO 49,715 49,715 49,715 09/09/2003 | 07/20/2033
38374B 6B 4 |MULTICLASS CMO 40,000 40,000 40,000 10/30/2003 | 09/20/2033
38374F CU 6|MULTICLASS CMO. 3,383 3,383 3,383 01/27/2004 | 02/16/2034
38374G V4 1| MULTICLASS CMO. 19,497 20,000 19,497 08/04/2004 | 06/20/2034
38374K TX 1 |MULTICLASS CMO 20,000 20,000 20,000 02/28/2005 | 02/20/2035
38374K B8 5|MULTICLASS CMO 35,000 35,000 35,000 03/29/2005 | 02/20/2032
38374K WP 4 | MULTICLASS CMO 15,000 15,000 15,000 03/29/2005 | 11/20/2033
38374K WN 9| MULTICLASS CMO 38,383 38,383 38,383 05/04/2005 | 11/20/2033
38374L WD 9| MULTICLASS CMO. 50,000 50,000 50,000 07/24/2005 | 07/20/2035
38374K UG 6 |MULTICLASS CMO 20,000 20,000 20,000 08/30/2005 | 02/20/2033
38374L J4 4 |MULTICLASS CMO 35,000 35,000 35,000 08/30/2005 | 11/02/2032
31396A NT 7 |MULTICLASS CMO 14,000 14,000 14,000 08/30/2005 | 09/15/2035
38374L 5Q 0 |MULTICLASS CMO 40,000 40,000 40,000 09/30/2005 | 09/16/2035
38374L 5Q 0 |MULTICLASS CMO . 40,000 40,000 40,000 10/02/2005 | 09/16/2035
38374M HS 1| MULTICLASS CMO......commrrrierrrrissessisssssssssessessesssssssssesssssssesnes | svseees . | 25,000 25,000 25,000 10/28/2005 | 11/20/2035
38374M WZ 8 | MULTICLASS CMO.......cmmrrriernerisssessisssssssssessesssssssssssssssssssssnnes | ssseeee . | 25,000 25,000 25,000 03/20/2006 | 08/20/2035
880591 30 O|TENNESSEE VALLEY POWER AUTHORITY... | 80,000 80,000 80,000 01/01/1998 | 06/01/2028
880591 DV 1| TENNESSEE VALLEY POWER AUTHORIT o 48,240 48,240 48,240 09/14/2009 | 07/15/2033
880591 DZ 2| TENNESSEE VALLEY POWER AUTHORITY... . LA 25,932 25,932 25,932 v 12/03/2009 | 04/01/2056
0299999. U.S. Government - Residential Mortgage-Backed Securities. 2,219,760 | ... XXX........ 2,071,189 2,073,067 2,071,189 0 0 0 0 |..XXX........ XXX 1. 0.0 G I 0......104892 | ... XXX...... | ..... XXX......
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0599999. Total - U.S. Government | 2,280,387 | .. XXX........ 2,131,323 2,133,067 2,131,323 ‘ 0 ‘ (71) | 0 0 XXX... ...106,805
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligati
| KINGSPORT LI TENN. SULLIVAN CO.....c.ocosssssssss | s | | s | e 10,360 10,000 [ o | | s | s | o 4500] .......4.500 | MS..... 01/01/1955 03/01/1995
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 10,360 |...XXX........ 0 10,000 0 0 0 0 0 |.. XXX XXX XXX... 0 0 ... DO XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 10,360 |...XXX........ 0 10,000 0 0 0 0 0 .. XXX XXX XXX... 0 0 ... XXX..ooo. | . XXX......
Industrial & Miscell (Unaffiliated) - Issuer Obligations
007634 AA 6| AEGON NV BONDS.........coomuiviirineiiisrinesssnessssssssessssessssessssssssnens | coveee O [PPORPOPOR IO L [ 48,351 | ...... 103.860 51,930 50,000 48,480 129 04/30/2008 | 12/15/2020
008175 AC 5|AETNA SVCS, INC/LION CONNECTICUT......cccvvvvrrrrerrerrrsssssennins | e | e [ 53,200 AV..... 53,959 56,000 53,959 758 01/01/2000 | 07/01/2013
008117 AG 8| AETNA, INC....ooririiriririeiesiiseissiesssssssssesssssssssesssssssssesssesenses. | coveene | e [T i 34,215 | L 122.078 37,844 31,000 34,042 (173) 05/22/2003 | 08/15/2023
010392 EX 2| ALABAMA POWER CO......ooirviirirrvirereserenessssesessesssesssssesssesssnns | cevenne | e [ i 40,733 | 101.575 40,630 40,000 40,722 1 07/20/2009 | 10/15/2037
010392 EC 8| ALABAMA POWER CO.....oovirvimerirrrieriissinessisessssssssesssssesssesssnns | coveen | e [ 25,011 | L 124.497 31,124 25,000 25,000 (11) 04/14/2004 | 02/15/2033
020002 AQ 4 [ ALLSTATE CORP......coorvrrvvrvieminreersssesssssssssesssssssssssssssssssssssssssssssnns | eoeens | e | e 38,627 | 107.656 43,062 40,000 38,662 35 11/28/2003 | 06/01/2033
023139 AB 4| AMBAGC, INC......coooervrrririieerirnesieerisssissssssesssssesssssssssssssssssssssesssens | ceveene o | e [ [ 10,802 ] 72.291 7,229 10,000 7,229 06/08/2004 | 05/01/2023
0258M0 CZ 0 | AMERICAN EXPRESS CREDIT CO.....ooovvvevrrvveeemmmmmmeerrseessssssnnsneeens | eveens e e 29,709 | L 107.481 31,169 29,000 29,542 (168) 09/08/2009 | 08/25/2014
035229 CR 2 |ANHEUSER-BUSCH COS, INC o[ | e [ i02.30,000 | 109.183 32,755 30,000 30,000 12/27/2004 | 02/01/2015
03938L AP 9| ARCELORMITTAL......covvvvvvrrrmmennssecesssssssnnssssssssssssssssssssssssssssssssssnnnes | eosens . 92.596 23,149 25,000 24,726 7 09/20/2011 | 10/15/2039
039483 AM 4 | ARCHER DANIELS.........ccoommmnrrrrreemmmmmmssesssssesssssssssssesssssssesssssnses | eeeees o e | e 26,306 | e 136.737 34,184 25,000 26,262 (44) 01/01/2001 | 03/01/2027
039483 AT 9| ARCHER DANIELS........oooooieeeseeeeeeeceeessssssesessessesssssssssessssssssssessssnens | e . cererrrrennnnnnnn39,000 | i 123.788 43,326 35,000 35,000 12/02/2003 | 10/01/2032
001957 AW 9| AT & T CORP GLOBAL NOTES.......ccoovveuummmmmnnrrrseeessmmmmsesesssssssssssans | eveens R [FSOOORROOOOO O ISP 25,000 | ... 120.739 30,185 25,000 25,000 01/01/1999 | 03/15/2029
00206R  AJ T AT & T, INC..ooorrrrrrieeimirreesssssessissssessssssessssssessssssssssssssssssesssssssss | snveees . 74,616 | ... 115.889 86,917 75,000 74,659 43 04/22/2008 | 02/01/2018
054303 AR 3| AVON PRODUCTS, INC........oovvvvvrrissssnnnsssssssssssssssssssssssssssssssssssesssses | oo . 34173 | ... 100.539 35,189 35,000 34,266 93 06/08/2005 | 07/15/2018
059165 DX 5 |BALTIMORE GAS & ELECTRIC.........crsssmrrererrreeemmmmsssesssesesesssssssssssss | eveens o | e | e Y28 37,791 | ... 109.917 43,967 40,000 38,820 28 03/14/2005 | 06/15/2033
05949Q BD 6| BANC AMERICA.......covvvvvemmmmsneererieeississsssesssssesssssssssssssssssssssssssssssssss | soveees R [FSSOORRPOOOO O NPT 25,000 | ... AV...... 25,000 25,000 25,000 03/21/2006 | 03/25/2036
060505 BM 5| BANK OF AMERICA..........cooverrvvvvemmmmmsssensssssesssssssssesssssssssssssssssssssssssss | sennens . 42,680 99.295 39,718 40,000 41,923 (758) 07/20/2010 | 06/15/2014
059438 AH 4 |BANC ONE CORP.......oovvvvrrmmmerrrrreessmmssssssssssssssssssssssssssssesssssssssssssss | sesnens R [FSOOORRPOOOO O [ SSRR 22,878 | ... 117.343 23,469 20,000 22,627 (251) 04/29/2003 | 10/15/2026
06050X KC 6 |BANK OF AMERICA . 30,000 83.325 24,998 30,000 30,000 02/13/2003 | 02/15/2028
06050X PW 7 | BANK OF AMERICA..........ovverrvvveenmminsssessssseesssssssssssssssssssssssssssssssssssses | soseeas . J 2 25,000 19,398 25,000 25,000 03/25/2004 | 03/15/2029
06050X VF 7 |BANK OF AMERICA.........oommiirvvienriinnerrissessssssssessssssessssssnssesssssnees | oo . 2. 19,850 15,997 20,000 19,924 69 11/29/2010 | 08/15/2025
06738) 6J 8|BARCLAY'S BANK . | 24,591 25,000 25,000 05/13/2011 | 01/13/2026
07387E AH 0| BEAR STEARNS.......coovvmrrriirrniisessessssessssssssssssssesssssssessssseesses | onnee . e | i40,000 | . 100.014 40,006 40,000 40,000 07/17/2003 | 07/15/2023
07387E AL 1| BEAR STEARNS.......cccovvtmirriieriiinsessesissesssssssssssssssssessessssssssesesees | onnes . e 30,000 | e 100.010 30,003 30,000 30,000 07/24/2003 | 07/15/2023
07786D AA 4 |BELL ATLANTIC PENNSYLVANIA.......cccovvimerreemmereesnsensessnsessesinnees | coeeees . e 21117 | 106.883 26,721 25,000 27,044 (74) 06/16/2003 | 12/01/2028
07786D AA 4 |BELL ATLANTIC PENNSYLVANIA.......ccoovvemerrenmnnereennsessessssessesonees | coveees | e [ 235,000 | 106.883 37,409 35,000 35,000 10/30/2003 | 12/01/2028
07786D AA 4 |BELL ATLANTIC PENNSYLVANIA.......cccovvimerrermmnernisnsensessssessesonees | cveenes e e | 12,238 | 106.883 12,826 12,000 12,230 (8) 12/27/2004 | 12/01/2028
079660 AD 4 |BELLSOUTH CORP........cocimmrrrirrrenriresrisissessissssessssssessessesssssssssess | vnnee | | e [ 24,953 | AV.... 24,965 25,000 24,965 1 04/29/2009 | 10/15/2031
079867 AW 7 | BELLSOUTH TELECOMM........rimmirrrrrvvveemmimmmnenessseessssssssensssseessssssans | oeens e | T i 46,159 | 118.063 59,032 50,000 46,275 116 06/04/2009 | 06/01/2028
120280 RR  5|BULLITT COUNTY KY SCHOOL DISTRICT......cooomevvemrrrerrirenriresias | ceveees . e 40,369 | 110.890 44,356 40,000 40,335 (33) 09/24/2009 | 09/01/2027
124845 AF 5| CBS INC....coooivieriicririieriessissessssssissesssesesssessssessssssssessssesssenses | oeeees . i [ 33,589 | i 115.837 34,751 30,000 33,397 (192) 05/07/2003 | 11/01/2023
165069 AS 4| CHEASAPEAKE & POTOMAC TELEPHONE..........cccoomimmrvmrirniireciies | eriene . e 29,275 | 106.416 29,796 28,000 28,750 (527) 06/25/2003 | 05/01/2023
167486 HN 2|CHICAGO ILLINOIS SERVICE DEPT . | .105.459 15,819 15,000 13,945 6 04/19/2011 | 07/01/2040
17248R AJ 5| CINGULAR WIRELESS.........cociviiniiniriniiniissinssissssssssssssssssssssssnns | seonnes . e 52,629 | 130.022 65,011 50,000 52,567 (62) 02/11/2003 | 12/15/2031
1255TW RP 8| CITIGROUP.........cooirvicrieriiecrissrissssisrissesssssesssssssssssssssssssssssenses. | soseees | e [ | 25,000 ] AV.... 25,000 25,000 25,000 05/17/2007 | 05/15/2022
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17307X BP 5| CITIGROUP GLOBAL 24,658 25,000 25,000 5.250 5.250 01/30/2004 | 01/15/2024
1730T3 AC 7| CITIGROUP, INC.....covvererriirsenriiseseissssessisssssssssssessessessesssssssesssssans. | soeeees 33,997 35,000 35,000 5.250 5.250 06/24/2005 | 06/15/2025
125581 FU 7| C Tuieeeeiseeseiseessissssssssssssissssssssssessssssssssssssssssssnsessens | svssne | oo | sesvessennee | coneeidh | covvvnneenninnneen 2,127 | s 102.000 1,341 1,315 1,315 01/01/2010 | 05/01/2014
125581 FV 5| C 1 Tureereeieeseiieesssseesssiseesssss st esssssssssssssssssssesensess | soseees 99.875 803 804 804 01/01/2010 | 05/01/2015
125581 FW 3| C Turecieeriissesssssssssisssssssssssssissssssssssssssssssssssssssssssnsessens | svssne | oo | sevvesnnnee | voneeidh | covvevnneennnnnnnnnn 3,048 | oiines 100.000 3,545 3,545 3545 | s | i | o | s | o 01/01/2010 | 05/01/2016
125581 FX 1| Cl Tuiecireeriieeeseiessssisssssssssssssisssssssssessssssssssssssssssssnsesssns | svssne | oo | sesvesnennee | voneeidh | covvevnneernnnnnenn, 964 | e, 100.000 4,964 4,964 A964 | ..o | e | e | e | s 01/01/2010 | 05/01/2017
126117 AH 3| CNA FINANCIAL......oooorerrevieereisssenrissesssssssssisssssssssesssssssesssssns | svssne | oo | sevveesnnee | seneee2 | eeveernneerenensns 30,009 | vovres 108.138 32,441 30,000 30,024 (45) 01/01/1999 | 01/01/2018
191219 BB 9| COCA COLA ENTERPRISE........ccovimmmrrermmmnreirmsenressssessssssssssissennes. | svvsnn | oo | sevvesninnee | voneeed | eerviiineennnnnn 11,000 | s 124.650 13,712 11,000 11,000 | oo [ v | s | s | 1128 | 01/01/2001 | 08/01/2017
191219 BE 3| COCA-COLA ENTERPRISE..........ccocovvvvurrmmrreermsmnresnsmennessssssssssnsnssens | svssne | oo | sevveeninee | voneeed | cerviriinnennnnnnnid6,892 | e, 136.763 54,705 40,000 46,631 (261) | covvvvveeevrrmssenneennnnes | coeereeeeessssisssnsnes | s 07/01/2003 | 09/15/2028
20825C AF 1 [ CONOCOPHILLIPS.........cooovvvvernrrermnenrisssssrssssssssssssssssssssssssssssssnsens | svevees | oo | ossennenn | woveeed [ ovverrriiinennnnn 23,767 | s 124.612 29,907 24,000 23,783 16 04/30/2009 | 10/15/2032
209111 EH 2| CONSOLIDATED EDISON......coovcmmmmrrermmrresrsmnressssessessssssssssssessssssns | snveree | oo | vsseeneenns | woneeeT [ rvverreiiinnnnnnn 30,729 | s 116.596 34,979 30,000 30,710 (19) | cooveerrrrreeirnirrrnnenenns | ovvreesseeeesssiiiiines | e 5.300 | i 07/29/2005 | 03/01/2035
214381 JG 1| COOK COUNTY IL SCHOOL DISTRICT.......cvvvvererverrsmnreerismrrensansens [ venee [ o [ wevvvsernns | e [ i 40,240 | e 107.985 43,194 40,000 40,162 (79) 09/29/2009 | 12/01/2025
227705 GE 4 |CROSWELL & LEXINGTON MI COMMUNITY SCH OOL........ccovmmemreee | cvrvree | oo [ vvrerreins [T [ 25,250 | oo 107.034 26,759 25,000 25,204 (46) 09/22/2009 | 05/01/2022
234667 JK 0| DALLAS COUNTY HOSPITAL DISTRICT.......ocvvmmrvevmmmnrrermmnnnirisnnnens [ venee [ [ wevrvvnernns | cov] [ 25,779 | i 120.107 30,027 25,000 25,745 (33) 09/17/2009 | 08/15/2029
24702R AM 3| DELL, INC 113102 67,861 60,000 63,900 12/06/2011 | 09/10/2040
250847 DZ 0|DETROIT EDISON SENIOR NOTES.........coooovmmmmvermmmrreisenrenissennenies | vvnnee | e [ wevivsniens | corT [ 29,086 | oo 119.622 35,887 30,000 29,104 18 03/30/2010 | 02/15/2035
257867 AG 6| DONNELLEY RR & SONS CO.......coovvemmmrreermerreieseseesssseesssssssssssees | e 22,203 30,000 30,000 03/27/2002 | 04/15/2029
257867 AG 6| DONNELLEY RR & SONS CO.......coovvuurreererreremessesssssessssessssanees | e 14,802 20,000 20,000 | ovveorenriiierrinnen [ e | e | e | 0,628 | i 04/15/2003 | 04/15/2029
260543 BC 6| DOW CHEMICAL........comrreeenrreeriessneessensssssssssssssesssssssssssssssssssssns | mmnee | o | wesssmneens | svve [ wornssmeneennnnnnn 11,831 | i 130.170 13,017 10,000 11,707 (124) | covverrrvevenrirrreneeeenes | cevvveseeeesennsenninnns | oreeenee:8.850 | o 07/16/2003 | 09/15/2021
264399 DK 9| DUKE ENERGY CORP.......cccovvrimmrrrrinnerrisrnnersesssssssssssesssssssessssssnnes | vvnnee | oo | wevvisneeens | ceven T [ i 14,623 | i 123.364 18,505 15,000 14,635 12 03/19/2003 | 12/01/2028
264399 DK 9| DUKE ENERGY CORP.......cococvrvrmmrrrreimncrresrnsensesssessssssnsensssssssessssssees | vvnnee | oo | wevesneenns | eeveeT [ eiirreeririinnnnnn 26,659 | i 123.364 30,841 25,000 26,603 (B57) | covrerrvevevvvrrssssseneeees | covsssenneeeesssssnisssss | iierersns8.000 | o 06/19/2003 | 12/01/2028
263534 BG 3| E. L. DUPONT...ccoovirrererrrrinecnsisssessissssssssssessssssesssssssesssssssensess | sveenee | oo | onseenenens | woveee T [ coreeririinennnnn 86,640 | s 129.736 98,599 76,000 86,004 | ....oooorrrvirncnriinn [ e | seeesessnsenssssneensnins | conneensnsneessseenenns | e 0.900 | roviiinns 05/28/2010 | 01/15/2028
532457 AM 0| ELILILLY covvoorriviecreeeerenienerisssessisssesssssssessssssessssssssssssssssesssssens | vvnnee | o | eevseneenns | ceree T [ evrrecririinnennn 34,049 | 138.486 41,546 30,000 33,859 (190) 08/08/2003 | 06/01/2025
532457 AM 0| ELILILLY covvoorcreriecrieieeeerieneenissesnssssesssssssssssssssessssssssesssssssesssssens | vnnee | o | eevsmneeens | sereeT [ eovrreeririinnnnn 56,345 | 1 138.486 69,243 50,000 56,045 (299) 09/10/2003 | 06/01/2025
29736R AA 8| ESTEE LAUDER NOTES.......ccoouvvvuimrrrermerressnsernsssneessssssensessssennens | sveveee | oo [ consernennnn | wovens T [ coreerriinnennnnn25,0000 | s 124.033 31,008 25,000 25,000 | crvvveerereeeeseeereees | ereseeseeeesessesieseeese | seereeessesseseeseesssenees | ooeeeessesesessessesesnes | ooneesees 04/16/2004 | 10/15/2033
31331V HD 1|FEDERAL FARM CREDIT BANK 51,023 50,000 51,023 (46) 06/03/2009 | 08/25/2026
31331Y K9 0| FEDERAL FARM CREDIT BANK........ccouerrvurmerreirmcrressmeneessnessssienes | s 50,218 50,000 50,218 8) 07/24/2009 | 05/01/2029
338915 AM 3| FLEET FINANCIAL.......niervveeerrrieerriiesessissesssssssessssssesssssssessessnns | soenee 35,375 40,000 42,508 (83) [ covererreeererrrrineennns | crvvnreereriseenininnne | eerneennni8700 | 08/05/2003 | 07/15/2028
341081 EQ 6 |FLORIDA POWER & LIGHT. 43,179 35,000 36,555 (37) 03/14/2005 | 04/01/2034
341081 ET 0| FLORIDA POWER & LIGHT........ccovvuerveercereeiensesnmsesssssneesesssnennens | o 29,112 25,000 23,052 40 03/30/2010 | 06/01/2035
34440T BS 1| FOLSON CORDOVA CA........covmmerrrirmmerreinmsesressnsessssssesssissessssssseesens | svesnes | oo | sevvessennee | coneee ] | cerviiineennnnnnn 28,328 | e, 112.851 28,213 25,000 25,256 (72) 11/03/2009 | 10/01/2029
345370 BP 4| FORD MOTOR COMPANY........ooevvvvererreerenessmeesesssnsessessssesssssseesens | vvnnee | oo | vevvmneenes | cerend [ wevvneererennens 8,985 | iy 107.705 64,623 60,000 59,019 34 06/03/2003 | 08/01/2026
345370 BN 9 |FORD MOTOR COMPANY........ccoommurrrivviiemmimnsecnssssesmmssasssscsnssssssssnsns | vvvees | oo [ covinniinns | evned | coneerrerninnnnnni29,925 | i 105.600 31,680 30,000 29,939 14 [ e | s | e 1125 11/30/2010 | 11/15/2025
36966R CZ 7| GENERAL ELECTRIC CAP CORP.......coovvrvevrmmerreirmmerrissssennssssssensinns | sveveee | oo [ enveenenns | oo [ 15,000 | e 100.046 15,007 15,000 15,000 | .ooocvverrcrrriinnennes | cevrsrinnensessnsensesi | sonnensessnsessssseennnes. | cennesssssnnessinns | e 125 | i 03/20/2003 | 03/15/2020
36966R EX 0| GENERAL ELECTRIC CAP CORP.......ccooumvreumerreirnmernisssmesnssssssnsinns | svevees | oo [ onverrenns | oo [ oveeriiiiinennnns50,000 | oo 100.012 50,006 50,000 50,000 05/15/2003 | 05/15/2028
36966R BF 2| GENERAL ELECTRIC CAP CORP.......cocovvveermmerrerrnserreisseenssssssnnnsinns | sveveee | oo [ envernenns [T [ overriininennnn 30,000 | oo 100.672 30,202 30,000 30,000 | coovvvvvveenriiennnenenes | e | ceveesinssnnnnennsssiins | seeeeesssssssnnnenens | seneeensD 790 | i 05/22/2003 | 09/15/2020
36966R GE 0| GENERAL ELECTRIC CAP CORP......ccoovvvrevrmmerrerrnmerresssesnsssssssnsinns | svevees | oo [ onserrenn | oo [ 30,000 | oo 100.003 30,001 30,000 30,000 06/26/2003 | 06/15/2028
36966R GL 4| GENERAL ELECTRIC CAP CORP.......ccoovmvrerrmmerreerssenrisssssssssssssnsinns | sveveee | oo [ esserneenn [T [ overriiininnnnnn 20,000 | oo 100.009 20,002 20,000 20,000 07/03/2003 | 07/15/2028
36966R NR 3| GENERAL ELECTRIC CAP CORP.......cooomvreemmmrrirrsmerrisrssensessssssnsinns | sveveee | oo [ onvernens [T [ overriiiiinennnnn 25,000 | oo 100.007 25,002 25,000 25,000 | coovvvvvveerriensnenenes | e | ceveesissennnnenssisins | seeeeessssessnneenens | o125 | s 03/25/2004 | 03/15/2029
36966R SU 1| GENERAL ELECTRIC CAP CORP .100.029 30,009 30,000 30,000 62 05/04/2005 | 09/15/2023
36966R E4 4| GENERAL ELECTRIC CAP CORP........ccoovmvreermmerreerssenrissssnssssssnnnsinns | svevees | oo [ vosserneinn [T [ ooverriiininnnnnn 25,000 | oo 100.127 25,032 25,000 25,000 11/30/2005 | 12/15/2024
36962G H2 3| GENERAL ELECTRIC CAP CORP.......ccoovvrmmmmrrerrsmmrrerrsenneesssmnnsssnsnes | svenes | o | servervsnes | vonened | cvvvrirennnnnnnndT,707 | s 100.952 50,476 50,000 48,277 550 08/14/2007 | 03/30/2024
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36966R T3 0|GENERAL ELECTRIC CAP CORP .100.130 25,033 25,000 25,000 6.250 6.249 | FA 521 08/23/2007 | 08/15/2027
36962G 3P 7| GENERAL ELECTRIC CAP CORP.......cccovvmmmrreimrmerrennnsennsssnsesssinnes | svevnes | o | wevverennee | coneeed | v 28,219 | e, 106.817 32,045 30,000 28,245 25 5.875 6.334 | J........ 881 03/14/2008 | 01/14/2038
36962G XZ 2| GENERAL ELECTRIC CORP........ccocuvvverrmerrernsenreinnsensessssessessssesesss | sveees | oo | servevinnes | coneeed | ceriiiireennnnnnni 29,880 | e, 119.587 35,876 30,000 29,887 7 6.800 03/27/2002 | 03/15/2032
36962G ZY 3| GENERAL ELECTRIC CORP.......ccoouvvverrmrerrirnmneereennsennssssessessnsesessens | svennes | o | sevvennennee | coneeed | cevviinrecnennnnn 54,688 | e, 104.868 52,434 50,000 52,661 2,027 5450 ......... 1.289 09/29/2010 | 01/15/2013
36962G 3A 0| GENERAL ELECTRIC CORP.......ccoouvrrerrmserrerrsmnressssessessssssessnsessssnn | svennes | oo | sevverninnee | voneeed | corviirneennnnnnn 51,625 | e, 110.556 55,278 50,000 51,625 | ovvvvviiiiiisnnnneninis | s | e | s | s 6.150 5.902 12/06/2011 | 08/07/2037
373334 JG 7| GEORGIA POWER CO.......coovevrevrmrenrimnserrisrssessisnssssssssensessnsessesssnses | vvnsee | oo | wevvmneeens | cerenT [ evrreeriiinnnennn 40,508 | i 107.867 43,147 40,000 40,214 (298) 6.000 5.218 07/20/2009 | 09/01/2040
38141G CU 6| GOLDMAN SACHS GROUP INC.........ccimmmrrrermnereenmenreernsennessssennssnns | wveees | oo | eeveevinens | cveened | cvviiireeinnnnnn40,093 | i 98.941 39,576 40,000 40,056 (37) [ oo | cevvesessssinesssi | e 6125 ......... 6.069 10/16/2003 | 02/15/2033
38141G CU 6| GOLDMAN SACHS GROUP INC.........cimmmerrernmerrenmenreesseenesssssnssnns | wvvees | on | eereivnnees | cvvened | v 28,570 | 98.941 24,735 25,000 25,524 (AB) | v | s | s 6.125 5.889 04/14/2004 | 02/15/2033
38141G ES 9| GOLDMAN SACHS GROUP INC.........crmmmrrrernmnreenmerreessseensssssssssinnns | svvees | or | eeveenvineee | cvvened | v 48,333 | i 94,356 47,178 50,000 48,455 121 5950 ........6.402 07/11/2007 | 01/15/2027
38143V AA 7| GOLDMAN SACHS GROUP INC........cooevrreermmerrerrmmreerseeneesssnnsessssnes [ vsseee | oo [ eevssneneen | cvveeT v 48,849 | oo, AV.... 48,871 50,000 48,871 22 6.345] .........6.538 11/29/2010 | 02/15/2034
38145X 11 1| GOLDMAN SACHS GROUP INC........coovvvrerrmerrerrsmmreenssenseessensessssnes [ vsseee | oo [ eeveneenees | cvnnT [ evirneriiirnnnnnnni 23,940 | o 24.770 6,193 25,000 23,988 A8 | oo | e | s 6125 ......... 6.490 01/13/2011 | 11/01/2060
38141E  Z6 9| GOLDMAN SACHS GROUP INC.........vvvvveeereesssnneeseeeesenssssennensessssens | cvveeee | oo | vssssseens [ | eerrrvviriiersnnnnn25,000 | s 95.968 23,992 25,000 25,000 | covvvvrrenrerrinnnnririnn | errnennsrnsnssssnnnnns | s | s | s 47501 ........4.750 05/12/12011 | 05/15/2022
362320 BA 0| GTE CORP.....cooeevrverrrrressnnrisssensisssssssssssssssssssssssssssssssssssssssssssssess | vvsnee | oo | weensssernee | sevee ] [ evnnrerrriinnnnnnn 39,411 | o 126.946 50,778 40,000 39,428 17 6.940]........7.085 01/01/2001 | 04/01/2028
407837 CT 8 |HAMILTON OH WASTE WATER SYSTEM.......cccoovvuvmmmrviiimmnniiirinnnns | cvvvree | oo [ vvrerreins [T [ 25,661 | 111.110 27,778 25,000 25,497 (64) 6.230 09/14/2009 | 10/01/2039
416515 AV 6 |HARTFORD FINANCIAL GROUP .102.854 51,427 50,000 49,606 138 6.340 07/22/2008 | 01/15/2019
432848 AS 8 |HILTON HOTEL CORP.......ccoovvveriveesnenreirsssssssisessessansessssssssssssinsens | svvveee | oo [ cevnevveni | crened | corerverirnnnnnenn 30,147 | i AV.... 30,127 30,000 30,127 (20) .7.399 01/01/1999 | 12/01/2017
40428H PB 2| HSBC USA INC......cooorrrrieeriensrisssesesssesssssssessssssesssssssesssssanens | coseees 95.523 47,762 50,000 49,993 5 5.003 04/11/2011 | 09/27/2027
459200 AM 3 [ IBM CORP......cosirveeecreiiirreerisssesisnessssssssssesssssssssssssssssssssssessess | ceseees JO00 [ PP 25,604 | ... 136.061 34,015 25,000 25,575 (28) . 6.735 01/01/2001 | 10/01/2025
459200 BB 6| IBM CORP.......oooveveereeierrerieesrsinessissssssssssssssssssssssssesssssssssssses | sevvess | oo | covevvesenns | veee L I— 40,000 | ... 127.308 50,923 40,000 40,000 5.875 5.892 07/30/2003 | 11/29/2012
45138L AN 3| IDAHO POWER CORP..........cooeutrriirmrrrismesiessssressssessessssesssssssessssens | coseees 50,000 | ...... 116.219 58,110 50,000 50,000 5.500 01/22/2004 | 04/01/2033
45138L AN 3 [IDAHO POWER CORP..........coouurrrirrerrenrnerresssenrsssssennsssssessssssssssssnns | sveeeee | oo | esseenenenn | woveee T [ coreeririirnennnn 30,094 | s 116.219 34,866 30,000 30,058 (36) 5.500 | ..ovonne 5431 01/27/2004 | 04/01/2033
45138L AN 3 |IDAHO POWER CORP..........coomuvrreirrreersereisssensessesensessesesssssssessssnns | sveeeee | oo | onseerennnn | woveee T [ coreeririrneennn 41,704 | 116.219 46,488 40,000 41,661 (43) 5500 ......... 5174 07/29/2005 | 04/01/2033
45138L AY 9 [IDAHO POWER CORP........coomvvrriirrrreirnrrrisisensessssensesssessssssssssssnns | seeeeee | oo | onseeneneen | woveee T [ coveeriiiiinennns 54,0000 | s 108.490 54,245 50,000 54,000 12/06/2011 | 08/15/2040
454614 AK 4| INDIANA BELL TELEPHONE INC.......oooosverveeesnereeresnereeessnesesssssnneeses | evneree | oo | cvvmeereies | woveeed [ eomnrreieinnnnnn 2,793 | s 121.836 24,367 20,000 22,682 (111) . o 05/07/2003 | 08/15/2026
460146 AP 8| INTERNATIONAL PAPER CO........oovoeoeeceeeeeeneeeeeeeecesssesessessssseesssssssnns | evveeee | o | covveeeneens | ceeeni | eoveeerrcrrrnnnnnn 46,793 | s 112.254 50,514 45,000 46,710 (83) 6.875 ......... 6.436 01/01/1998 | 11/01/2023
70816F AD 5|JCPENNEY INC ......107.545 80,659 75,000 76,095 (309) 6.875 6.350 01/01/1998 | 10/01/2015
466278 BX 8| J.P. MORGAN CHASE.........c.commmmrriimmnmsrissnssssssssssssssssssssssssssssssssnnssss | svesses | oo | sossesnssnns | woveeed [ covnrrriiisnnnnnnn 10,000 | s 100.047 10,005 10,000 10,000 5.250 5.249 09/07/2005 | 09/15/2018
46625H HU 7| J P MORGAN CHASE...........commmrrrvirernrriissssssiissssssssssssssssssssssssssssssssss | svsses | oo | eevsssnsens | soeened | cevvvissnnnnsnrnnn 29,382 | oo 101.425 30,428 30,000 29,455 73 01/10/2011 | 10/15/2020
46625H HS 2|JP MORGAN CHASE ......100.387 35,135 35,000 34,652 16 . . 04/26/2011 | 07/22/2020
24424C BN 0 [JOHN DEERE CORP.........coomvvrrirmerrriinscrrisnnsesessssessssssssenssssnsesssssnnees | sveveee | oo | venseenennnn | oo [ coreerriiinnesnnnn20,000 | s 103.808 20,762 20,000 20,000 2.250 2.250 07/21/2010 | 07/15/2014
478160 AL 8|JOHNSON & JOHNSON DEBENTURES........ccoooummmermeermenmrinnnrnninnees | svveree | eo [ omveereins [ [ 24,048 | 120.425 30,106 25,000 24,071 23 12/31/2004 | 05/15/2033
478160 AL 8|JOHNSON & JOHNSON DEBENTURES........ccoocummmerremrmenmrinmerniiinees | cveeree | oo [ omveerenns [ e [ 24,813 | 120.425 30,106 25,000 24,818 5 . I 01/31/2005 | 05/15/2033
478160 AL 8|JOHNSON & JOHNSON DEBENTURES........ccoocummerveermmennrinsreninnees | sveeree | oo [ vvverrennns [T [ 19,885 | 120.425 24,085 20,000 19,887 B [ oo | eeeevvssi s | eevesiiend 4950 ........ 4.992 02/25/2005 | 05/15/2033
487836 BD 9| KELLOGG COMPANY.......oocvvvvererrerrrenrissensesssssssssssssssssnsesssssnsesssns | sveenee | oo | onveenenins | e | coneererssrneennnsnni20,0000 | i 106.388 21,278 20,000 20,000 | covvvvvveeenirminnenneees | rvssnneeseeseessmmnnnens | seessmssnnennsessiinn | e | eessssenns 4.000 01/18/2011 | 12/15/2020
491089 qd 3 |KENTON COUNTY KY SCHOOL DISTRICT ....ccrvevvurrrerrerneisennennns | svevree | oo [ omveerein [T [ 30,624 | oo 110.613 33,184 30,000 30,568 (56) 5.800 5.501 09/29/2009 | 09/01/2027
499040 AL 7 [KNIGHT RIDDER.......ccoovimmrrirerrirnsnrisssessesssssssssssessessssesssssssessens | svenees | oo | soveensennn | orened | cvverrririneennnns 19,750 | v, 50.787 10,157 20,000 19,758 8 6.875| ......... 7.000 01/01/2001 | 03/01/2029
499040 AL 7 [ KNIGHT-RIDDER.........cmmirrrermmeresrmesressiessssseessesssesssssssesssssssssssssns | soseees B | 37,030 | e 50.787 17,775 35,000 36,949 (82) 6.875 6.281 09/10/2003 | 03/15/2029
500255 AN 4| KOHLS CORP.......cccvorrrrirmnnrisssssssissssssssssssssssssssssssssssssssssssssssnsens | nnnee 2 | 40,000 | 110.499 44,200 40,000 40,000 | covoveirreriserririnens | e | s | s | 6.000 | ........ 6.008 04/26/2004 | 01/15/2033
514084 JA  1|LANCASTER COUNTY SC SER B......ccovuvmerrermerrenrienrenseeseessaesnees | e 35,000 | 109.581 38,353 35,000 35,000 5.250 5.249 03/20/2010 | 03/01/2025
51803X CQ 0 |LASALLE FUNDING LLC N . 24,441 25,000 25,000 . 02/20/2003 | 03/15/2018
52519F AV 3| LEHMAN BROS, INC......coovvvermrrirrsesrisissssississssesssessessssssssssssesssssans | svsenes .6 19,897 20.214 4,043 20,000 A.043 | oo | | e | s | o 5400 ......... 08/04/2004 | 03/20/2020
52517P  6J 5 |LEHMAN BROS, INC........ormmrvrverrerrersnerismsssssessssesssssssesssssssesssssssssses | sosvene | oo | sroseeneees | sveend 6 50,000 20.214 10,107 50,000 10,107 | ooooervvvvcemnninnns | crvveeesminnneeensseeees | covveeersssssssssssnnnenees | osssseessssssesssnns | o 7.000 | ..o 7.000 10/02/2007 | 09/28/2037
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572852 C8 2|MARSHFIELD WI CORP 1 30,000 | ...... 113.161 33,948 30,000 30,000 . 5.699 03/25/2010 | 03/01/2028
55262C AF 7 [ MBIA INC.......ooovvveeeereriieceriseeessisssssssssesssssssessssssssssssssesssssessesssssans | soeeees . 4 37,982 69.597 27,839 40,000 38,040 58 6.625] ....... 7.126 01/01/2001 | 10/01/2028
55262C AF 7 [ MBIA INC.......cooviueeerreriieeeriseessisssss s ssssssssssssssesssssessesssssens | seeeses . 4 24,261 69.597 17,399 25,000 24,282 22 6.625 6.915 04/24/2002 | 10/01/2028
55262C AF 7 [ MBIA INC.......covvvererrerieeerissseessisssssssssesssssssessssssssssssssesssssessesssssans | seeeees . 4 196,889 69.597 12,527 18,000 19,632 (57) 6.625 | ....... 5.773 06/18/2003 | 10/01/2028
55262C AH 3 MBIA INC.......ooovvverrreriieesrisssessisssss s ssssssssessssssssssssssessssssssessessons | svseses . X 25,521 35,000 35,000 | covvvvvveeireeesseeeeeeee | ceeeeeeeeseeeeeeressesens | eeereessssseseeeseeeeensees | eeeeeesesssssessseesessees | eevsseennd 6.400 | ......... 3.166 06/25/2003 | 08/15/2022
55262C AH 3 MBIA INC.......ccorvveurreriieesrissseessissssssss s ssssssssssssssesssssssesssssans | seeeses . . . 8,750 12,000 12,000 4.071 05/12/2004 | 08/15/2022
55262C AH 3 MBIA INC.......oovvvererrrriireerrisseessissssssssssssssssssssssssssssssssssesssssssessessans | svseses . . : 7,292 10,000 10,000 | <....5.908 06/08/2004 | 08/15/2022
55262C AH 3 MBIA INC.......ocovvverrreriiesrisssessissssssssssssssssssssssssssssssssessssssssesssssans | svseses . ; 36,458 50,000 50,000 | ovvvvvveeeiiinnnnnnnins | venneeessssesssisins | e | s | s 6.400 | ........ 6.425 08/04/2006 | 08/15/2022
577081 AT 9| MATTEL INC....oovvrrervirercesmnsessessssesssssssssessssssssssssessssssssesssssssssssssses | senee . 26,367 25,000 25,000 LT [OOSR ISP 4350 | ......... 4,359 08/13/2011 | 10/01/2020
589331 AE 7 [MERCK & CO....ooooourrrnerieesnisnnnesssssissssssssesssssessssssssssssssssssssssssnnns | ooeees . 25,316 20,000 18,812 37 5.950 6.540 01/01/2001 | 12/01/2028
589331 AC 1| MERCK & CO..ouurvvrrrrrirmrrisssessissssssssssssssssssssssssssssssssssssssssssssens | e . 19,904 15,000 17,083 (9B) [ ovvverrerrnrerreirennnns | cevvssmsessssssesssi | svverennns 6.300 | ......... 4,946 07/01/2003 | 01/01/2026
589331 AE 7|MERCK & CO. 18,987 15,000 16,592 (59) 5.950 5.010 06/28/2005 | 12/01/2028
590188 JF 6 |MERRILL LYNCH & CO 48,819 50,000 49,654 38 [ cooerrrreereneeeeniii | e | s 6.500 | ......... 6.625|JJ........ 1,625 3,250 | 01/01/1998 | 07/01/2018
590188 JF 6 |MERRILL LYNCH & CO 34,173 35,000 35,163 (20) 1,138 2,275 | 01/01/1999 | 07/01/2018
590188 JF 6 |MERRILL LYNCH & CO 34,173 35,000 35,167 (21) 1,138 2,275 | 01/01/1999 | 09/01/2018
59022C CS 0|MERRILLLYNCH & CO 22,735 25,000 25,000 119 713 | 09/12/2011 | 05/02/2017
594918 AD 6| MICROSOFT CORP........cooovvvriermrrrrirsenreersensessasessssssessssssssessssssnenens | vvsnee | oo | wevsvneeens | sevee T [ eeirreerirnnnennn 49,080 | oeice 126.206 63,103 50,000 49,102 42 2,600 | 07/20/2009 | 06/01/2039
594918 AD 6| MICROSOFT CORP........cooovvvriimrnrrernsrreesmnesssssnsssssssasesssssssessssssnnness | vsnee | o | wevseneeens | sevee ] [ eevvreeriiinnennn 71760 | i 126.206 75,724 60,000 71,760 . 12/06/2011 | 06/01/2039
604059 AE 5| MINNESOTAMINING.........ccoomrvveeeerrereiennnrseiennessesssessessssssssssssesssssssness | vvneee | oo | soversnnnens | ceveed [ eoerrnrrrriinnnnni 28,038 | i 135.120 33,780 25,000 27,910 (128) 6.375 04/29/2003 | 02/15/2028
638612 AG 6| NATIONWIDE FINANCIAL SERVICES........cooocimmmmvveinerrerrsnernisssennens | vvvnee | o [ eevvvreenns | cer [ e 25,411 | 106.513 26,628 25,000 25,324 (87) 5.625 03/26/2003 | 02/13/2015
655844 AX 6| NORFOLK SOUTHERN CORP........ccouuvvrerrmmmrrermmnrnssmsennesssnennssssneeens | vnnee | o | wevvnneeens | cere [ weverreerernnnennnd5,400 | 120.749 72,449 60,000 55,537 137 5.640 06/09/2009 | 05/17/2029
665228 BV 3| NORTHERN ILLINOIS GAS CO.......coomuvvveermmerreirmerresisesrenssessessssensens | vvnnee | o | wevvmneeens | eereeT [ eivrreeririnnenn 10,985 | 112.828 11,283 10,000 10,813 173 | e | oveeeerieeensinnennes | s 7.200 03/24/2004 | 05/15/2016
665228 CB 6| NORTHERN ILLINOIS GAS CO.......coouvvrveemmerreirmmernesseenensssesssssssennens | vvnnee | o | wevvvneenns | ceveeT [ v 49,432 | i 112.638 56,319 50,000 49,468 36 5.900] .... 03/05/2009 | 12/01/2032
665772 BQ 1| NORTHERN STATES POWER.......coocoommerreimmermrimecnnremssrssisseesssinnes | wvvnnee | oo | wevimneeens | cereeT [ 28,931 | 132.030 39,609 30,000 28,984 53 6.500 .... 05/03/2002 | 03/01/2028
665772 CA 5| NORTHERN STATES POWER - MINN........couvvveemmermrerecrmrirmenennirnees [ ovnnee [ [ wevvrneeens | cereT [ 48,174 | 121.985 60,993 50,000 48,209 35 5.250 01/30/2009 | 07/15/2035
64966H YJ 3|NY SER G 1BUILD AMERICA BONDS. .....120.287 42,100 35,000 35,137 (21) 5.598 03/30/2010 | 03/01/2026
677415 CJ 8| OHIO POWER CO.....ucvvvererrierrrrriiersesssesssssssssssssessessssesssssseesess | vvnnee | oo | vevsmneenns | cere [ wevemeereneennen 102,835 | s 104.940 104,940 100,000 102,804 (31) 6.375 04/29/2011 | 07/15/2033
68389X AG 0| ORACLE CORP.......ccomuvvrverrrriisenrrissesressnsessessnsessssssssssssesssssssessess | vonnee | oo | sevsenneenen | cenenT [ evrreeririnnnennn 20,273 | s 117.985 23,597 20,000 20,228 (45) 07/20/2009 | 07/08/2019
694032 AT 0|PACIFIC BELL ......123.681 12,368 10,000 11,809 (84) 07/01/2003 | 03/15/2026
694032 AX 1| PACIFIC BELL.....rvveeerrveeeseeveessesserssesssssessesssssssssssssessesssssessessssssnes | vennee | oo | soesessneens | sevee] [ eoerseerviiennnnnn 1,097 | 104.009 52,005 50,000 50,959 (138) | 09/10/2003 | 10/15/2034
718507 BK 1| PHILLIPS PETE DEB..........ccosvevvivrirriinscreesinsessissessssssessessssessesnnees | vvnnee | oo | wevveneenns | cereT [ e 7,079 | 128.739 57,933 45,000 47,016 (B3) [ covererrerrererreineeenns | cevvesreesssisseesssi | eereeinns 7.000 02/09/2009 | 03/30/2029
69349 AA B | PNC BANK.....covvvecrrriiecrriseennnisnsennisssessssssesssssssesssssssssssssssesssssens | vvnnee | oo | sevvmneenns | cerenT [ rvrneeririnnnennnd5,000 | i 108.095 48,643 45,000 45,000 5.250 | oo 5122 | W........ 1,181 2,363 | 03/16/2005 | 01/15/2017
693506 AZ 0 [PPGINDUSTRIES, INC.........cocoooiiiimmmcnrnviceimimiisnsenssssssssssssssssnnennssns | ovvees | oo [ covsiniiinns | e | coreeerrrninnnnnsnn 30,768 | i 125.098 37,529 30,000 30,698 (571 [PPSO USROS ISR 7400 ......... 7.002 |FA....... 925 2,220 | 01/01/2001 | 08/01/2019
742718 BH 1|PROCTOR & GAMBLE...........coomoevecessenreecseereeeessnsesesssssesessessssssnnnsss | vvnnee | oo | sovesnnrene | eevee] [ eoevrenriiiirnnnn 24,405 | oo 134.430 33,608 25,000 24,428 23 806 1,613 | 01/01/2001 | 01/01/2026
742718 BH 1|PROCTOR & GAMBLE............ccoommrrvirsennrricssnsessssessessssesssssssssssssssnnenss | vvseee | o | soviseenens | eevei] [ i 28,231 | 134.430 33,608 25,000 28,095 (136) . 5.236 . 806 1,613 | 04/29/2003 | 01/15/2026
74432A DL 1| PRUDENTIAL FINANCIAL INC......ovvvvrrerrerrenreersennesnssenesssssenessssees [ vvnnee | oo [ weresseenee | ceneeT [ evirerriiinnnnnnn 35,000 | oo 100.232 35,081 35,000 35,000 5.500 | ... 5499 [MS...... | coovvveevvrnernnt 481 | oo 1,925 | 09/30/2004 | 09/15/2019
74432A  JS 0| PRUDENTIAL FINANCIAL INC......cvvvvrrreirserririsseseinssessessssesnesssens [ vnseee | oo [ eevereennns | e [ vireeirinnnnnnnnd0,000 | oo 96.342 38,537 40,000 40,000 5.550 5.549 733 2,220 | 08/04/2005 | 08/15/2030
74432A WV 8 | PRUDENTIAL FINANCIAL INC......ovvvvrerrermsnreensesseessssssesssssssssssees [ vvnnee | o [ vervsneenee | eerei [ eevsnerrninnnnnnnn30,000 | 100.896 50,448 50,000 50,000 | ovvvvrrerrerriserrernns | errnsennermnnseinnnenns | seeresssessessssssis | s | e 6.000 | ......... 5.999 1,500 3,000 | 01/25/2008 | 01/17/2023
74432A  G6 1| PRUDENTIAL FINANCIAL INC......cvvvvrrerrirnenreerssennennssenssssssensssssees [ vvnnee | oo [ vervsseenee | ceneeT [ v 50,000 | oo 101.596 50,798 50,000 50,000 07/17/2008 | 07/15/2016
74432Q AH 8|PRUDENTIALFINANCIAL INC NOTES 47,375 93.992 46,996 50,000 47478 103 10/12/2011 | 06/13/2035
74432Q AQ 8|PRUDENTIAL FINANCIAL INC NOTES.... . 48,313 99.851 49,926 50,000 48,377 65 12/06/2011 | 12/14/2036
26248R 80 0| PRUDENTIAL(DRYDEN)......cvvvermmrrreereerismsessessssssessssessesssssessessnens | ssseees I ST B LI I 200,000 | ...... AV..... 200,000 200,000 200,000 02/01/2010 | 03/01/2026
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Annual Statement for the year 2011 of the CZECH CATHOLIC UNION

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 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 BJ/A.C.V. of of Paid Accrued Year Acquired | Maturity
78010X AE 1|ROYAL BANK OF SCOTLAND PLC 96.218 48,109 50,000 49,743 22 5.624 5.701 937 2,813 | 01/01/2011 | 08/24/2020
824348 AL 0| SHERWIN-WILLIAMS CO......cvvvvrmirrirmerrisinsesressssessssssessessssesssssnees | vnnee 67,101 50,000 50,406 (A0) [ oo | cevvieesssieesssi | e 7375 ... T.2T2 | FA....... 1,212 3,688 | 05/15/2009 | 02/01/2027
828807 BT 3| SIMON PROPERTY GROUP.........cooouvrvemerremmernsimesessssessssissessnsens | i 3,568 3,156 3,156 5.135 08/08/2009 | 05/01/2016
T8490F EA 3| SLM CORP.......cvvvecrrviteesrissessissessissss s ssssssssssssssssssssens | soseees 19,329 30,000 30,000 . 4.700 06/26/2003 | 12/15/2028
78490F EN 5| SLM CORP.......cvvvvrrrrirrnrriisessissessisssssssssesssssssssssssssssssssssssssssens | svseees 20,990 30,000 30,000 5.300 5.299 07/17/2003 | 12/15/2028
TBA42F  AZ 1| SLM CORP.......covveicrrvireeenriseessss s sess st ssssssesssssens | ceseees 30,223 40,000 40,000 5.625 5.838 07/30/2003 | 08/01/2033
T8490F  SL 4| SLM CORP.......covvvrrrrvirrerriirsessisssessisssssssssssessesssssssssssssssssssesssssens | svseens 17,637 25,000 25,000 5500 ....... 5.500 02/10/2005 | 03/15/2030
837004 BX 7 |SOUTH CAROLINA ELECTRIC & GAS.........covmmmrreermerreirenssssssseniens | e 56,378 50,000 46,187 93 5.300 5.949 08/27/2003 | 05/15/2033
837004 BW 9| SOUTH CAROLINA ELECTRIC & GAS.........cormmmmreerimerreersnrresssseniens | e 47,787 40,000 39,003 LY OOOORPSPTOOUO IVPPPPPTOOORPPPPTOON EPVPPPPOOOR 5.800].........6.049 05/24/2004 | 01/15/2033
842400 FC 2| SOUTHERN CALIFORNIA EDISON........ovcorrrecrmnreermseseessssessesssses | e 30,910 25,000 25,691 (14) 56251 .......5.418 07/20/2009 | 02/01/2036
866930 AG 5| SUNAMERICA, INC.......ovvvrvirrrrriirsssrisissessesssssesssssssesssssessesssssssssses | vonee 20,104 25,000 24,365 55 | covveeeeeeeesissneessiiens | coeneessisensssisnnesnns | s 5.600 | ......... 5.784 01/31/2005 | 01/31/2097
871089 FQ 6| SWITZERLAND OH SCHOOL DISTRICT........covmmrvverrmmrrerssniessseniens | e 27,483 25,000 25,579 (B09) [ oo [ e | e 6.800|........6.163 11/23/2009 | 12/01/2037
87612E AK 2| TARGET CORP.......ossvrrverinrrrerinesessissesessssessssssssssssssssssssssssssssssssensess | enes 31,505 25,000 23,605 30 6.350 | .........6.861 04/29/2009 | 11/01/2032
91324P  BJ 0| UNITED HEALTH GROUP........covimmrrrirnnrierisssriesissssissasssssssssessesans | e 59,551 50,000 48,356 207 6.654 06/04/2009 | 02/15/2018
92344W AB 7 |VERIZON MARYLAND INC 25,995 25,000 25,000 .5.000 06/19/2003 | 06/15/2033
92344W AB 7 | VERIZON MARYLAND, INC......ovvoemrreimnrecsiesneeseeseessssesnsssasnessssans | coveees 31,194 30,000 29,041 193 03/24/2004 | 06/15/2033
650094 CA 1| VERIZON NEW YORK, INC.......coormmmrrrinerrinrnsressessesssessssssssseseans | oo 37,138 35,000 35,000 02/08/2002 | 11/01/2023
925524 AV 2| VIACOM, INC......oovoorrrrrirnenriisnserissessssnessssssssssssssesssssessssssssssessess | soenee 25,878 25,000 24,253 53 04/16/2004 | 05/15/2033
92976G  AJ 0| WACHOVIA BANK NOTES.........cimmmmrvermmreernmmsessssmssesssssssssssssnsssssns | sernne | oo | svsesssenes | seeeee L I 75,000 | ...... 113.992 85,494 75,000 75,000 12/11/2007 | 01/15/2038
929903 AM 4| WACHOVIA CORP SENIOR NOTES.........coovveemmmmrreiemmereessneenesisrnnens | e 75,000 | ........ 97.608 73,206 75,000 75,000 10/27/2011 | 08/01/2035
931142 CB 7| WAL-MART STORES........ooccimmrmrreimnnmsseissmssssissssssssnssssssssssesssssssessssnns | cvoonne 24118 | ... 119.436 29,859 25,000 24,158 40 04/29/2009 | 09/01/2035
931142 CB 7| WAL MART STORES.....coosivvviisrerveimnenseeessessesissssssssssssssssssssssssssesssses | connees | oo | soreseeeesee | sovees L — 43998 | ...... 119.436 53,746 45,000 44,039 41 03/30/2010 | 09/01/2035
93933W AC 0| WASHINGTON MUTUAL BK FA........ocrriinrreernensesmeeressssesssisennes | ceveees 30,000 0.250 75 30,000 75 55 12/27/2004 | 01/15/2015
94974B EV 8| WELLS FARGO & CO.....coorerrevrerrerineeressssensessssesssssseessssssessssssses | vvnnee | oo [ wevsenneenes | eereeT [ evrreeririnnnennn80,000 | i 109.828 54,914 50,000 50,000 04/11/2011 | 04/01/2021
959802 AH 2| WESTERN UNION CO......cooormmrreirmmerrernnenresssnennssssennsssnessssssseesssens | vvnnee | oo | wevssneeens | eereeT [ evrreerinnnnn 103,950 | i 106.806 106,806 100,000 103,915 (34) 05/26/2011 | 11/17/2036
969133 AK 3 |WILLAMETTE INDS, INC .....105.284 26,321 25,000 26,534 (82) 01/01/1998 | 07/01/2026
976656 BW 7 | WISCONSIN ELECTRIC POWER CO........ooooeeerveeerenneeeeieneeeesneeesessens | vvenne | oo | evvesnneens | eevee] [ eeerreeriiennnnn 48,133 | 122.787 61,394 50,000 48,180 47 09/10/2003 | 05/15/2033
976656 BW 7 | WISCONSIN ELECTRIC POWER CO........ccommerreremmermreenreessnsennisnnees | vvnnee | o [ wevvmneeens | cereT [ 26,735 | 122.787 30,697 25,000 26,692 (43) 02/03/2005 | 05/15/2033
97705L WR 4| WISCONSIN STATE TAXABLE SERVICE 28,049 25,000 25,000 (143) 09/14/2009 | 05/01/2029
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 6,883,714 | ... XXX.ioooeo | covvnnerieees 7,003,425 6,635,785 6,610,807 55 (364) 0 XXX | 87,192 |..........349,721 | ... XXX [ v XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 6,883,714 | ... XXX.ioooeo | covvrsnirieees 7,003,425 6,635,785 6,610,807 55 (364) 0 XXX XXX | corrrennannnn 87,192 ..349,721 | ..... XXX [ eoree XXX......
Totals
7799999. Total - Issuer Obligation: 6,954,700 | ... XXX | covvrnnirieees 7,063,559 6,705,785 6,670,941 55 (435) 0 XXX XXX ) .S 87,830 ....351,633
7899999. Total - Residential Mortgage-Backed Securities. 2,219,760 | ... XXX........ 2,071,189 2,073,067 2,071,189 0 0 0 XXX XXX XXX.. ...104,892
8399999. Grand Total - Bonds. 9,174,461 | ... XXX........ 9,134,748 8,778,851 8,742,129 55 (435) 0 XXX XXX XXX..




1E
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21

3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC

CUsIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment BJ/A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) BJ/A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2011 of the CZECH CATHOLIC UNION

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 BJ/A.CV. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) BJ/A.C.V. (a) Acquired
C on Stocks - Industrial and Miscell us (Unaffiliated)
97381W 10 4 | WINDSTREAM.......oiirvveimerrisrsessiiessessssessssssesssssssssssssssssssssssessssssssssssssnns. | sesesses 570.000 6,692 6,692 570 0 L 07/17/2006
852061 10 0| SPRINT NEXTEL....oooooivieeiesseeeeeesseceesesseeessesessssessessssssssesssssssssssssssssssessses | aevveees 200.000 468 468 4,430 0 L 11/24/1992
125581 80 1| ClToorieeeeeceiiiseeeieseeessiseessiss ettt sssssesssssans | sneenes 122.000 4,254 4,254 3,368 0 L 01/01/2010
156700 10 6| CENTURY TEL (EMBARQ).......cvvvvvvummmmmeesssseessimsssesssssssssssssssssessssssssssssnns. | sssssees 13.000 484 484 232 38 0 L 05/18/2006
664397 10 6| NORTHEAST UTILITIES COMPANY.......covvvmmrrimmerrmmsresssseesssssssessisnss | aeveeens 400.000 14,428 14,428 7,876 440 0 L 12/02/1992
98389B 10 0 |EXCEL ENERGY.....ccooviiiiirviinriiiinnsiisssssissssssisssssssssssssssssassssssssssssssasnes | sevseees B I 1,030.000 28,469 28,469 19,014 1,056 0 L 05/28/1993
976391 30 0| WINTHROP REALTY....ccvvurmerrisminnisnesesssssssssssessesssesssssssssssssssesssssssessssses | sevseses . 100.000 1,017 1,017 2,840 65 0 L 11/18/1992
524695 10 3 |LEGG MASON CLEAR BRIDGE........coovvvvvvvcemmimmmmnnnnssecessssmsssnssssssssssssssssnss | sosseees I 4347488 | oo 52,213 52,213 49,719 719 0 1 08/18/1993
008492 10 0| AGREE REALTY CORP.....ccoovverrrrermmmrresssssessssessessssssssssssssssssssssssssssessssss | ssseesns 250.000 6,095 6,095 7,225 428 0 | 03/22/1996
219240 10 2| CORNERSTONE (CZECH REPUBLIC).......ccooommmrreermrreesmessessssssessssssssssnns | onsenee 73.000 436 436 2,174 98 0 L 09/23/1994
656866 10 0| FIRST NORTH AMERICAN GOVT. FUND........ccccovvviimmrmiinnrniiiissisiisssssiiines | sevveees 5,444 575 42,958 42,958 40,725 1,125 0 | 07/06/1993
42217K 10 6 | HEALTH CARE REIT, INC.....vvvererrisinereermsessesssssssssssssssssssssssesssssssssssssnes | sernnn 200.000 10,906 10,906 1,336 567 0 L 03/22/1996
23337K 10 1|DWS STRATEGIC INCOME FUND........ccoovvienrririerniiisssiisssesssessissinnns | sevveees i 4,169.396 | ..ooooveevrriiinnes 19,888 19,888 19,044 1,043 0 L 06/16/1993
493267 10 8|KEY CORP 708.000 5,445 5,445 23,314 i 0 | 01/01/1962
636330 20 3| NATIONAL HEALTH INVESTORS, INC.......ccoovverrmrreeinerrerisermeisnssssiensines | wevie 800.000 35,112 35,112 23,727 1,960 0 | 02/16/1994
95709T 10 0| WESTAR ENERGY......cosiiriiirrreernserreissersesssessesssessssssessssssesssssssssssssseees | cosseres 800.000 23,024 23,024 17,200 1,016 0 L 03/29/1996
00769N 66 2| ADVISORS ASSET MANAGEMENT ........coommmreermmnreemmerrenisesssssssssssesnssnnes | wevie JOV 4,857.000 48,327 48,327 49,996 1,541 0 | 06/09/2011
00770B 38 4| ADVISORS ASSET MANAGEMENT ........ccovcemmmreemmrreesssereesssessssssssssesnnee | eevvenes J 7,519.000 | .oovvverrerrirennns 79,325 79,325 74,997 1,211 0 L 09/26/2011
30278R 10 2| FIRST TRUST UNIT #3205.........ccemmerrrreeveeeeressssneesssssessissssssssssssssssssssssesssssses | aoveeeee 10,520.000 101,202 101,202 99,994 0 | 12/19/2011
30278U 50 1 |FIRST TRUST UNIT #3245.........covvvveerrrirsnessissnssssssssssssssssssssssssssssssssssssssss. | sessse 10,260.000 101,369 101,369 99,996 0 | 12/19/2011
36242H 10 4| GABELLI DIVIDEND & INCOME TRUST.........ccmmerrvurmmmrreesmermenisennssssnseesianes | weveeee 2,900.000 49,996 49,996 48,161 1,595 0 | 05/26/2011
37045V 10 0| GENERAL MOTORS...........ooimimmninenessssssssisasssessssssssssssssssssssssssssssssssssssssssssssssns | sosnnnns 98.000 1,986 1,986 3,145 26 0 1 08/31/2011
37045V 11 8| GENERAL MOTORS.........covviererrismerresssessessmessssssessssssesssssssesssssssessssssnns | sevseses 89.000 1,044 1,044 2,062 14 0 L 08/31/2011
37045V 12 6| GENERAL MOTORS.........ccvvuirrrrismerressmsessessmesssssssssssssesssssssesssssssessssssnns | sesseses 89.000 696 696 1,584 10 0 L 08/31/2011
435763 10 7 |HOLLY ENERGY PARTNERS LP 300.000 16,134 16,134 16,050 0 L 12/06/2011
530158 10 4 |LIBERTY ALL-STAR EQUITY FUND.......ccoouvvveummerreirmerneessersssssessssesssssssenns | eevveees 9,500.000 40,090 40,090 48,907 760 0 L 05/25/2011
530158 10 4| BOOK VALUE ADJUSTMENT........ccomsirieermerreesmssseesssesssssssssnsssssessssssssessssnss | sevseees (17,867) (7,441) (7,441) L 12/31/2011
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 692,058 |....... XXX....... 692,058 649,249 14,352 (7,441) 0 (7,441) XXX XXX
9799999. Total - Common Stock 692,058 | ....... XXX 692,058 649,249 14,352 (7,441) 0 (7,441) XXX XXX
9899999. Total - Preferred and Common Stock 692,058 |....... XXX 692,058 649,249 14,352 (7,441) 0 (7,441) XXX XXX

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

....0, the total $ value (included in Column 8) of all such issues $..
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUsSIP 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

38378A JJ 1| Government National Mortgage Assn. ‘ 11/30/2011 | Janney Montgomery Scott 49,938 50,000 121

0599999. Total - Bonds - U.S. Government 49,938 50,000 121
Bonds - Industrial and Miscellaneous

46625H HU 7|J P Morgan Chase & Co 01/10/2011 | Janney Montgomery Scott 29,382 30,000 279

38145X 11 1| Goldman Sachs. 01/13/2011 | Janney Montgomery Scott 23,940 25,000

577081 AT 9|Mattel, Inc 01/13/2011 | Janney Montgomery Scott 24,981 25,000 317

487836 BD 9 |Kellogg Co 01/18/2011 | Janney Montgomery Scott 20,000 20,000 78

78010X AE 1| Royal Bank of Scotland 01/25/2011 | Janney Montgomery Scott. 49,721 50,000 1,112

40428H PB 2|HSBC USA, Inc 04/11/2011 | Janney Montgomery Scott 49,988 50,000 97

94974B EV 8| Wells Fargo & Co. 04/11/2011 | Janney Montgomery Scott 50,000 50,000 77

167486 HN 2| Chicago, IL Service Dept 04/14/2011 | Janney Montgomery Scott. 13,939 15,000 282

46625H HS 2|J P Morgan Chase & Co. 04/26/2011 | Janney Montgomery Scott. 34,636 35,000 402

677415 CJ 8| Ohio Power Co 04/29/2011 | Wells Fargo. 102,835 100,000

06738J 6J 8|Barclay's Bank 05/09/2011 | Janney Montgomery Scott. 25,000 25,000 413

38141E Z6 9| Goldman Sachs 05/12/2011 | Janney Montgomery Scott. 25,000 25,000

959802 AH 2 |Western Union Co. 05/26/2011 | Wells Fargo. 103,950 100,000 241

59022C CS 0 | Merrill Lynch & Co. 09/12/2011 | Janney Montgomery Scott 25,000 25,000 515

03938L AP 9| Arcelormittal 09/20/2011 | Janney Montgomery Scott 24,720 25,000 753

74432Q AH 8| Prudential Financial Inc Notes 10/12/2011 | Wells Fargo. 47,375 50,000 893

929903 AM 4 | Wachovia Corp 10/27/2011 | Wells Fargo. 75,000 75,000 985

74432Q AQ 8| Prudential Financial Inc Notes 12/06/2011 | Wells Fargp. 48,313 50,000

594918 AD 6 | Microsoft Corp 12/06/2011 | Wells Fargo. 71,760 60,000 35

36962G 3A 0| General Electric Cap Corp. 12/06/2011 | Wells Fargo. 51,625 50,000 1,008

45138L AY 9| Idaho Power Corp 12/06/2011 | Wells Fargo 54,000 50,000 741

24702R _AM 3| Dell, Inc 12/06/2011 | Wells Fargo. 63,900 60,000 765
3899999. Total - Bonds - Industrial and Miscellaneous 1,015,064 995,000 8,992
8399997. Total - Bonds - Part 3 1,065,001 9,112
8399999. Total - Bond: 1,065,001 9,112

Common Stocks - Industrial and Miscellaneou

00769N 66 2 | Advisors Asset Management 06/09/2011 | Wells Fargp. 4,857.000 49,996 XXX

00770B 38 4| Advisors Asset Management 09/26/2011 | Wells Fargp. 7,519.000 74,997 XXX

30278R 10 2 |First Trust Unit #3205 12/19/2011 | Janney Montgomery Scott. 10,520.000 99,994 XXX

30278U 50 1 |First Trust Unit #3245 12/19/2011 | Janney Montgomery Scott 10,260.000 99,996 XXX

36242H 10 4| Gabelli Dividend & Income Trust 05/26/2011 | Wells Fargo. 2,900.000 48,161 XXX

37045V 10 0| General Motors 08/31/2011 | Wells Fargo. 98.000 3,145 XXX

37045V 11 8| General Motors 08/31/2011 | Wells Fargo. 98.000 2,062 XXX

37045V 12 6| General Motors 08/31/2011 | Wells Fargo. 89.000 1,584 XXX

435763 10 7 |Holly Energy Partners LP 12/06/2011 | Wells Fargo. 300.000 16,050 XXX

530158 10 4] Liberty All-Star Equity Fund 05/25/2011 | Wells Fargo. 9,500.000 48,907 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. 444,891 XXX 0
9799997. Total - Common Stocks - Part 3. 444,891 XXX 0
9799999. Total - Common Stocks 444,891 XXX 0
9899999. Total - Preferred and Common Stocks 444,891 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 1,509,892 XXX 9,112
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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 1 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

CUsIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment 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) BJ/A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
38374B C6 8| Government National Mortgage ASSN.............cc..cu.... ... | 01/24/2011. | Called 878 880 880 2) (2) 880 0 4 |08/20/2033.
31396H MN 6 | Multiclass CMO .1 02/28/2011. | Called 40,000 40,000 40,000 0 40,000 0 303 | 01/15/2035.
31394G FB 4| Federal Home Loan Mortgage..........ccc..coueevvvvrenennens | .. | 02/28/2011. | Called 1,041 1,041 1,041 0 1,041 0 4 | 07/15/2033.
31394N U7 1 |Federal Home Loan Mortgage ... | 02/28/2011. | Called 3,434 3,434 3,434 0 3,434 0 16 | 01/15/2034.
31394C MQ 2 | Federal National Mortgage Anns. .1 03/16/2011. | Called 3,423 3,423 3,423 0 3,423 0 17 | 03/25/2035.
31398P NY 1| Federal National Mortgage Assn..........cccccoecveeneennne | o | 03/31/2011. | Called 50,000 50,000 50,000 0 50,000 0 287 | 05/25/2040.
31395K 4D 2 |Federal Home Loan Mortgage. ... | 03/31/2011. | Called 12,152 12,152 12,152 0 12,152 0 62 | 12/15/2034.
31396H B3 2| Federal Home Loan Mortgage. .| 04/12/2011. | Called 19,000 19,000 19,000 0 19,000 0 149 | 02/15/2036.
31395H Z9 4 |Federal Home Loan Mortghage............ccccvuvnrreernnnne ... | 05/26/2011. | Called 12,109 12,109 12,109 0 12,109 0 94 | 11/15/2034.
31395U VR 9 |Federal Home Loan Mortgage...........coeeveeevsevvverinnnnns | o | 11/07/2011. | Called 50,000 50,000 50,000 0 50,000 (V1N 1,587 | 12/15/2034.
31393D VW 8 | Multiclass CMO. ... | 11/10/2011. | Called 20,000 20,000 20,000 0 20,000 0 392 | 08/25/2033.
31395H 2D 1 |Federal Home Loan Mortgage.... ... | 11/30/2011. | Called 17,860 17,860 17,860 0 17,860 0 378 | 10/15/2034.
3139%6E FU 5 |Federal Home Loan Mortgage. .. [ 11/30/2011. | Called 27,000 27,000 27,000 0 27,000 0 719 | 11/15/2035.
31395H 2D 1 | Federal Home Loan Mortgage. .| 11/30/2011. | Called 9,287 9,287 9,287 0 9,287 0 197 | 10/15/2034.
38376C AQ 2 | Government National Mortgage Assn............ccc....... ... | 12/28/2011. | Called 26,990 27,020 27,020 (30) (30) 27,020 0 0 | 01/20/2039.
36217J NK 3| GNMA Pass Thru Poll .| 12/30/2011. | Called (Partial) 14,544 14,544 14,544 0 14,544 0
31396E EM 4 | Federal Home Loan Mortgage............cccoeuvvvvrmennnnenns | oo | 12/30/2011. | Called (Partial) 50,469 50,469 50,469 0 50,469 0
31397E S48 | Multiclass CMO. .| 12/30/2011. | Called (Partial) 24,629 24,629 24,629 0 24,629 0
38375X BU 7| Government National Mortgage ASSN..............ccoeee... ... | 12/30/2011. | Called (Partial) 60,466 60,466 60,466 (3,434) (3,434) 60,466 0
125581 FU 7|CIT ... | 12/30/2011. | Called (Partial) 812 812 812 0 812 0
125581 FV_5|CIT .| 12/30/2011. | Called (Partial) 1,323 1,323 1,323 0 1,323 0
0599999. Total - BONds - U.S. GOVEMIMENL........ouuuuuurreeessieriesssersesssssesssssessssssesse ssessessssesssssssssssssssssssesssssssssssssessssssssssssssssssssssessssssessansens | sessesssnses 445418 | .......... 445449 | ... 445,449 0 0 (3,466) 0 (3,466) 0 445,449 0 0 0 [ 4211 ... XXX......
Bonds - Industrial and Miscellaneous
44181E YY 8 |Household Finance Corp. .. | 01/24/2011. | Called 40,000 40,000 40,000 0 40,000 0 11/15/2023.
44181E UU 0 | Household Finance Corp. ... | 02/28/2011. | Called 25,000 25,000 25,000 0 25,000 06/15/2023.
74367C AL 9| Protective Life ... | 03/28/2011. | Called 40,000 40,000 40,000 0 40,000 03/15/2024.
74367C AL 9| Protective Life. ... | 03/28/2011. | Called 25,000 25,000 25,000 0 25,000 03/15/2029.
020039 DC 4| Alitel Corp ... | 05/16/2011. | Sold 32,906 25,000 27,016 (2,016) (2,016) 27,016 7,906 07/01/2032.
020039 DC 4| Alitel Corp ... | 05/16/2011. | Sold 39,488 30,000 32,419 (2,419) (2,419) 32,419 9,488 07/01/2032.
125581 FT 0O|CIT ... | 05/26/2011. | Called 1,418 1,418 1,418 0 1,418 05/01/2013.
06406J EG 6 |Bank of New York ... | 07/25/2011. | Called 30,000 30,000 30,000 0 30,000 01/16/2029.
370442 AV 7| General Motors .1 08/01/2011. | Called 6,826 25,000 25,000 | coovveveeenninenneeenninens | e 21,250 21,250 25,000 | coooervrrveennnis | v (18,174) 06/15/2024.
804787 DJ 5| Savannah Electric & Power CO.........ccoccevvermecrrvernnes ... | 09/30/2011. | Called 30,000 30,000 30,000 0 30,000 0 12/15/2028.
035229 CT 8| Anheuser Busch ... | 10/01/2011. | Called 35,000 35,000 35,000 0 35,000 (V1N [ 1,618 | 05/15/2023.
0640P1 RG 0| Bank of New York Mellon.............cccceencvveernnceeennnes ... | 10/25/2011. | Called 25,000 25,000 25,000 0 25,000 (V1N [ 1,388 | 04/17/2023.
066365 BX 4 |Bankers Trust ... | 12/13/2011. | Sold 47,788 45,000 44,721 44721 2,788 11/15/2015.
066365 BX 4| Bankers Trust .1 12/13/2011. | Sold 26,549 25,000 25,248 25,248 | .oovcoererriiens | s, 1,549 11/15/2015.
3899999. Total - Bonds - Industrial and Miscellaneous. 404,975 401,418 405,823 .21,250 0 405,823 0 3,557
8399997. Total - Bonds - Part 4 846,867 851,272 .21,250 0 851,272 0 3,557
8399999. TRl = BONDS.....oovvceeeeeesssiiisseesissssssse e ssssssssss s b d s | srssssneeeed 850,392 846,867 851,272 21,250 0 851,272 0 3,557
9999999. Total - Bonds, Preferred and Common Stocks 850,392 851,272 21,250 0 851,272 0 3,557
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Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

Sch. DA-Pt. 1
NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories

Barclay's Bank Del 1.350 206 XXX
CFG Community Bank Maryland 2.750 1,716 61,000 | XXX
HSBC Bank 100,000 | XXX
Huntington Bank Ohio 2.500 86 XXX
Lakeside Bank Illinois. 1.050 630 60,000 | XXX
Lehman Bros Del 5.500 1,367 XXX
Midfirst Bank Oklahoma 2.350 17 196 50,000 | XXX
Ohio Credit Union (St. Monica) ORI0....oeiirierieies s | saneraneras 0.500 104 13 10,005 | XXX
Ohio Savings Money Market Ohio. 1.750 27 11,822 | XXX
PNC Bank (National City) Ohio 0.050 1,875 75,000 | XXX
PNC Money Market L0 OSSP STTOPSPTORRPPOORN OPPPPTOO 0.090 6,008 1,556,372 | XXX
PNC Commercial Acct. Ohio 712,757 | XXX
Southwest Bank Missouri 5.000 1,253 XXX
Wells Fargo. North Carolina XXX
Wells Fargo. North Carolina 100,000 | XXX
0199999. Total - Open Depositorie: XXX [ XXX.vveenee 13,391 208 2,736,956 | XXX.
Suspended Depositories

ClOSEA ACCOUNES. ... vvovvesisseieseeessesse s eees s sss s ess s eesfeees e e E bbb st | etesssees (R 4O SRR [OOSR IO
0299999. Total - Suspended Depositorie: XXX | XXX 13,770 0 0 | XXX.
0399999. Total Cash on Deposit. XXX.. |- 27,161 208 2,736,956 | XXX.
0499999. Cash in Company's Office. XXX e XXX | e XXX XXX 25 | XXX.
0599999. Total Cash XXX ] XXX 27,161 208 2,736,981 | XXX.

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

1. January 2,464,922 | 4. April 2,620,356 | 7. July. 2,597,237 | 10. October. 2,806,005
2. February. 2,699,131 |5. May 2,486,565 | 8. August 2,642,046 | 11. November. 2,772,733
3. March 2,798,690 |6. June 2,961,407 | 9. September. 2,440,714 | 12. December. 2,736,956

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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