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Annual Statement for the year 2011 of the Grand LOdge of Ohio, Order Sons of Italy of America

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. Ar8ASUNY SECUMEIES.......cvuivieeieieieieietee ettt esnssnss | sssnsessns 27,128 | ..o VAT - 27128 | | e 27,128 | ..o 2.6
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENt AQENCIES.........cvviverreieieiieieieisirssieiessstesesssssssesessssssenses | erssesssenies 20,526 |............ 2.0 | v 20,526 | .oevereieiereiesies | e 20,526 |........... 2.0
1.22 Issued by U.S. government SPONSOred @gENCIES..........cvrerrerrermerneenmeeesnssssessisnesnnsns | esseessesssssssssessnnes | eeseseseenn 0.0 [ v [ e (0] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHES)........cooe. | covvrerererrinreiies [rvieirnnad 0.0 [ e [ [ e (0] I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations............cceeeiieierenesiieiiens | covsrenesssseens | ververinenns 0.0 [ oo [ | e (0] I 0.0
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general OblIGAtioNS...........cviereiriiinieeiisee et esssssssesees | conssesesessssesenens | sreseennenn 0.0 [ [ [ e (0] I 0.0
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA......
1.512 Issued or guaranteed by FNMA and FHLMC
1,513 Al OBNET ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovieierieierieis | ceereieiesisieiins | cvvevieinns 0.0 [ | eereeeeeeeeeeees | e (I I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521....... | .ocoovververveciieees [rovireinnnad 0.0 [ [ [ e (0] IO 0.0
1,523 Al OtNEI ..ottt stenssnssnnns | nessessssssnsessensnnes | sesessnsa 0.0 [ e | v (V1 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... | .cco....... 736,336 |.......... ¥ % O 736,336 | .ovcveveererieeeniees | e 736,336 |.......... 71.2
2.2 Unaffiliated non-U.S. securities (including Canada)............ccoueeierreeieiesiisseessieseniens | vevessesessssssssenies | evversesenns 0.0 [ e [ [ e (0] I 0.0
2.3 Affiliated SECUMLIES. ... rvererrereeereieeeeseiresseie sttt st ssessenssnssnns | ressessesssnsnssessnnes | sesessnsenn 0.0 [ [ [ e 0 [ 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS........crererrierse et sssessanssns | sessessesssssssssensanes | sesesssnesn 0.0 [ [ | e (0] 0.0
3.2 Preferred stocks:
321 AFfIAIEA. ...t ssestsneessessenssssesssnsnssenss | sssessnessessenssnnsenns | sreeseneess0:0 | rriernnnniinnnnnn | e | e (01 O 0.0
3.22 UNAffilidted........c.oveveireieieissisniesienissssnssssssssssssssssssssssssnssas | snsesessessnsnessenns | snesnennnsd0:00 i e | e (010 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIEEE. ..o sssssnsenns | snseseeseesennennns | sresnennnsi0:00 | e [ | e (V10 O 0.0
3.32 UNAffiliated.......cereerieeeeeeieeineseecseieeeseeeeseieseseessseseseseesessssseesssesssssssssensnsssesss | ssseesnesessessnnnsensns | neeseeness0:00 | orirnrnsnniisiinnnns [ e | e (O] I 0.0

© © N o

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

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

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

3.52 Unaffiliated

35

Mortgage loans:

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

46

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

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

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

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

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

...0.0

...0.0

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

........ 1,036,259

Sl01




Annual Statement for the year 2011 of the Grand LOdge of Ohio, Order Sons of Italy of America

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

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

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

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

1.
12.
13.

L
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10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

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

ACCIUAL OF QISCOUNL. ..ottt st s b1 s s R R bbb bbb n bt

Unrealized valuation increase (decrease):

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

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19........viiiiciieeie ettt st st bt bbb sttt bbb a ettt n st aees
Deduct amounts received on disposals, Part 3, COIUMN 16............ccccueieiiiieieicreeesee et isss st s bbb s sttt s s e bt sse st es et senes

Deduct amortization of premium and AEPIECIAtON. ...........ccviveeveereeeee ettt a et a st a s bbb ae ettt s st nen

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

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

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

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

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........ccccevirrierrrerireres ettt
Deduct total NONAAMILEEA GMOUNES..........cccveiieieceicecteee ettt sttt s e b e s s bbb a bt s e sae s b sttt bn s sae e s s nee

Statement value at end of current period (Line 11 MINUS LINE 12)......voveririneirrieissneississessis s sssssssssessssssssssssesssssssssassssssessassnsssssessenens

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PRIOT YT ...ttt ettt bbbt een
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........cocuiuiieiceece ettt bbb bbbt ann

ACCTUAL OF QISCOUNL........ouvetieictcite ettt s st s bbb s s e b b s bbb s st b s bbb ettt s b b aen

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

861,919

77,745

1,100

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

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

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

(243)

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiiieie ettt bbbt s bbb bbbttt baes
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cuiiriiieiecese ettt ses

Deduct amMOrtization Of PIEMIUM...........c.cieieiiicieieese ettt bbb bbb s st s s bbbt b b a bbb s bbbt e st

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

(6,995)

149,411

.................... 127

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

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

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

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

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

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

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ccovrieerrriieieiriteee ettt benes
Deduct total NONAAMILEEA BMOUNES.........cveieiiieieieese s s s8Rttt

Statement value at end of current period (Line 10 MINUS LINE 11)......ccviiiiiieiececteee ettt ss st b sttt sttt baes

Si03

783,988

783,988
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 47,654 ..79,044 87,740 46,200
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtAIS.coovverrrrce i | serersssnersssnesseees 47,654 | .o, 79,044 [ i, 87,740 | oo 46,200
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS. . oveereiieeiesrissieissinsinnes | rreisisiessessssnessessssnssnesssnens | eonesensssssssssssssessnssnssssssssans | sressenssessessanssessensansenssessensns | coessinssensenssnssensansssssessanesnesa
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals....coocneiniiniiisiisiieies [ | e, L | e
Industrial and Miscellaneous and Hybrid 8. United States........cccoeuvervvvees | v 736,336 | oo 752,089 | oo YO /2 I 735,000
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds......ceesssievsssseee | oo, 783,990 | .o, 831,113 | s 824912 | oo 781,200
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS....ooooveriisiicine,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....

S104
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
Total
Current Year

7
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

............................ 6.1
............................ 0.0
............................ 0.0

............................ 5.9
............................ 0.0
............................ 0.0

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

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

3.1

32
33
34
35
36
3.7

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

41

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 ClASS T.ereeecrcreeeseeee et s st sssssssessssssssessssssssssssssns | svsessessnsssssensns 13,000 | .ovevererererenes 295,318 | coovvverererne 272,018 | coooeeeeeveeereeeeeesesisesees | ceveevsesessessessssssssesssssens | eeveseesssesensens 580,336 | ..ovrrrerrerrereienns LNV 651,463 | ..o 784 | e 580,336 | ..oveerereerrrereeeeerieies
8.2 ClASS 2....oeoeecvereeeeeeece ettt saessss s sasssessssnsassans | eviesressesaessenia 21,000 | cooverrerrnnne 135,000 [ oo e eeeeteesiens | ceeriesiee e seesee s | eeveeresieniee s 156,000 | ..ooevrrrerrrerrrnee 19.9 [, 129,900 [ .ovoereeieerererine. 156 | oo 156,000 [.oveveeeeeeeieieereeees

Class 3

Totals...

71
7.2

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

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClASS .ottt anaas (<) P 13,000 | .ooeoereiernne 304,160 | cooveeeeeerenn299,146 | oo 11,684 | (01 I 627,990 | coveveererieeeenn80.1 | e XXX e [ e XXX e [ 627,990
0.2 ClASS 2...ocveeveereeieeeveesee s (<) O 21,000 | .coororrrerinns 135,000 [ cooovveereereeieeiieeeeen0 [ o0 | (V1N [ 156,000 | .ovovveereerieneenn19.9 | XXX i e e XXX [ e, 156,000

Line 9.7 as a % of Col. 6

10. Total Bonds Prior Year
101 ClaSS .ot sssesans | envieesiensieesiesen 25,000 | .cooverrrerinne 363,757 | ceooereereerinnen 298,803 | ..ovvverrerrerinne 9,195 | oo 4,069 |...coouec.... 0.0 SN IS D.0.0 I I 700,824 | oo 844 | oo 700,824
...129,900 |.... XXX.... XXX.... ...129,900 | .... 156 |.... 129,900

104 ClaSS 4.ttt nan
10.5 ClaSS B....ouvvreeicieisieseseses sttt seen
108 ClaSS 6.ttt
10.7 Totals.....coovveervererernee

10.8 Line 10.7.@a5@ % 0f COL 8.....couovuiiiiiiieieieee e

L0IS

11. Total Publicly Traded Bonds
11.1 Class 1
11.2 Class 2
11.3 Class 3
11.4 Class 4
11.5 Class 5
11.6 Class 6
11.7 Totals.....ocevvervirereinns
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9

304,160 | oo 299,146 | ..ooovvverirnns 11,684 | oo | e, 627,990 | ..oovvvrerinnirnns 80.1 [ s 700,824 | oo, 844 [ 627,990 |..coovvvnnc ) 9,9, G
135,000 | ..o [ e | . 156,000 [ .ovovvieriiiciis 199 | s 129,900 | oo 156 | oo 156,000 |.............. ) 9,9, SR

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

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

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

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

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




80IS

Annual Statement for the year 2011 of e Grand Lodge of Ohio, Order Sons of Italy of America

SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

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

1.1
1.2
1.3
14
1.5

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

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

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

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

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

5.1
52
53
54
5.5

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

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

61

6.2
6.3
6.4
6.5

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

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.

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

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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Annual Statement for the year 2011 of e Grand Lodge of Ohio, Order Sons of Italy of America

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

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

.................... 439,160

.................... 299,146

.................... 783,990

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

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

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

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

12.1
12.2
12.3
12.4
125
12.6
12.7

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

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI10, SI11, SI12, SI13, Sl14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09
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Annual Statement for the year 2011 of e Grand Lodge of Ohio, Order Sons of Italy of America

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligation:
31283H LH 6| FHLMC GO-1228........ccomviverirerirrirniineiiesiesissessssissssssssessssssssssnnss | oenee | oo | vovesensenn AFE | i 436 | 115.804 76 257 | 05/13/2002 | 01/01/2031
31283H N4 3| FHLMC GO-1311 ..ot essseesssssssssessesssnenss | oevenns JGAFE | i 4813 | 115.804 813 | ..... 2,311 12/18/2001 | 01/01/2031
31283H RA 5| FHLMC GO-1381......oviiiiriiisiieisseieniisseenie e nsssesesines | sevees GAFE | i 1,253 | 115.804 213 596 06/13/2002 | 01/01/2032
31292G  Z6 6| FHLMC CO-0765.........ccoouceererrrierierireiserisssisensseneseessesssssnensenines | onene | oo | vevesneeenn VAFE ] i 436 | 116.560 77 490 |...oooe.. 05/17/1999 | 01/01/2029
31292H NX = 8| FHLMC CO-1306.........cueuermeireerereneeesenisesisseesesssssssessesssssesssssssssnss | sevenns JAFE | i 1,885 | 114.801 370 759 01/14/2002 | 01/01/2032
31292U JD 8| FHLMC C1-0260.........cooevirrieniierieirienirenissesessesssiessesssesesssssssenes | coveene AGAFE ] 1,068 | 116.319 312 | ... 1,138 05/13/1998 | 01/01/2028
31293T AT 4| FHLMC C2-9018.......corumeerierierienireesersssssensenssssesssssssssensensnns | veeens | oo | voverneeens VAFE ] e 1,136 116.560 346 528 | .o 07/14/1999 | 01/01/2029
31293X RB 6 | FHLMC C3-2282..........ccvviiieiiniiernsineiesisseisssiesssssssessssssssensssnenes | sonenee JAFE | i 189 [ 116.560 46 303 10/14/1999 | 01/01/2029
313710 AV 3 FNMA P253836........cooreeeeeereeeeeecessessseesiessesssessssssssssssssssssssssseens | eovee GAFE | i 1,937 | 111472 318 350 05/14/2001 | 01/01/2031
B1371K KK 6 [ FNMA P254198.........oeiiiieerieiieeiseieneesssessssisessssssssssssenssnes | sevsnne | oo | eevessennnns VAFE ] 2,821 | 111472 540 452 | ..o 01/14/2002 | 01/01/2032
31371K P70 [FNMA P254346..........oooreieiciiesiesieessissssssiesissssss s ssssssssssssnss | svssens JAFE | 2170 | 113.566 412 668 06/13/2002 | 01/01/2032
31371K R2 Q[ FNMA P254405...........cooieoeevecviesieseeeeseiesses e ssssssssssannss | svveees GAFE ] 3,138 | 111472 584 686 07/15/2002 | 01/01/2032
31378Q HP 9 [FNMA PA05338.........cvieieirrieriseiesiesseisssesiesissessssssssssssssssssessns | svenees | o0 | covsvensenns AFE | i 3,769 | 114.316 866 692 [ ..o 12/11/1997 | 12/01/2027
31382G  ZJ 9| FNMA PAB23AB...........ooovvvrieeeeeissies e | oaninas GAFE | e 1,241 | 114.316 382 733 02/18/1999 | 01/01/2029
31382H 5Y 7| FNMA PAB33B3........couviuriiiieineiseiiesiesiss s sssssssesssssans | oeeenas GAFE ] i 9,760 | M1AT2 | 8,014 | 1,570 [ oo 1,497 02/11/1999 | 01/01/2029
31384V B6X 5[ FNMA P53558E...........ccoirerrireiceieireeiesiessieniesesssssessssnsessenennee | sevenne | oo | covesnnnens VAFE ] 2,023 | 107.906 | ..oooovvvcrieenn 1,364 | oo 2,020 | oo 812 [ 01/28/2002 | 01/01/2015
31384W EM 8| FNMA P535740............oovemreerieeiseisesesssesssessesssssssssasssssssssssaesnas | soneees GAFE ] i 9,697 | 107.602 [ oo T, 112 | e 1,013 [ oo 3,785 06/18/2001 | 01/01/2015
31384W A8 3| FNMA P535631......couivuirireirerieiesisieisssssesssssessessssesesssssssssessessnnss | evenes JAFE | i 3,042 | 107.906 305 | ..... 1,107 06/19/2002 | 01/01/2015
31385H VT 6| FNMA PB45226...........cceoeercenriserieeiesiseissesisesnessesssssssssssssssnsnins | oneee | oo | vovesseeen VAFE ] i 1,864 | 107.906 207 630 [ .o 02/19/2002 | 01/01/2016
313850 HA 9 FNMA PSA5T25. ...t sssssnns | oevenas JAFE | 2,060 | 109.161 217 670 05/23/2002 | 01/01/2017
31387C RL 7 | FNMA PB8B0TIT.....cuiiuiiiriicririrtiieiiessiesiesissessssssseessenssesessssans | oeveene WAFE ] i 8,596 | 108.153 703 | ... 1,838 11/21/2001 | 01/01/2016
31389L 2K 4| FNMA PB29078.........ccooereurireeireinerissinsssessssissessssssssssessssessessnses | eeseee | o [ weeesneeens AFE ] e 1,449 | 111472 210 224 | .. 06/13/2002 | 01/01/2032
912803 AQ 6[U.S. TREASURY STRIP - ZERO% ..34,600 27,128 1,100 04/16/2010 | 02/15/2019
0199999. U.S. Government - Issuer Obligation: . .46,200 | ... 47,654 1,100 0 0 | XXX [ XX [ XXX | e84 | i 724 | XXX oo [ XXX......
0599999. Total - U.S. GOVEIMMENL........coirieeiiiiiisiisiissiessiessssissssssssssessssssssssssssssssesssssnsssssssnssssssessssesssssssssssnnes | sesnnnsesnssenesss@ 0 TA0 [ oo XX eiiiinne | connrenniienenen 79,044 | it 46,200 | .o 47,654 | oo, 0 1,100 0 0 o XXX [ X [ XXX |84 | i 724 | XXXeveooe [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
02081Q BH 2 [ CD ALPINE BANK 2.6%.......ccvumreriererennirnenieeiseessensssessessesssssessssnns | sevinee | oo [ cerneesenens [ onees L I 70,122 | 101412 70,989 | v 70,000 | oo 70,072 | oo [ s (24) 2.600]......... 2570 [FA oo | coeiieinne 548 | oo 1,820 | 02/18/2010 | 02/12/2015
06050X LM 3 |Bank America Corp 25,000 25,000 06/05/2003 | 06/15/2013
17284A FK 9| CD CIT Bank Salt Lake City .50,000 .50,000 06/10/2009 | 06/10/2019
172967 BP 5| Citigroup..... 21,578 | ...... 102.198 .21,000 03/20/2003 | 08/27/2012
17312Q TG 4|CD CITIBANK NA LAS VEGAS, NV. 60,000 | ..... 101.772 .60,000 03/17/2010 | 03/17/2015
26054L DN 0|Dow Chemical Co.... .20,000 | ...... 105.003 | . .20,000 04/03/2003 | 04/15/2013
36159D HG 2| CD GE Money Bank Draper, UT 50,000 | ...... 108.008 .50,000 01/16/2009 | 01/16/2019
36160U NS 8|CD GE CAP FINANCIAL INC. SALT LAKE CITY.....ovvververmerrrererneenenes | verene | oo | veverevernes | eevne 1 90,000 | ...... 100.713 .90,000 03/12/2010 | 03/12/2020
51803U T6 2|CD Bank of America, FmrLasalle.........ccouvveviineriviniiernnincerneiesenns | vevees 90,000 | ...... 100.012 .90,000 01/14/2005 | 01/14/2015
634518 HA 5| CD SYNOVUS BANK.......cccosirurimirierirrimeesseinssienienessesssesssssesies | evneen | oo | eeerevenens | vevens LI [T 30,000 | ...... 100.675 | v.vvvvverrernn30,202 | v 30,000 | oo 30,000 |..covvnnee 03/24/2010 | 03/24/2014
795450 LC 7| CD Sallie M3 BANK...........cvuurerrirrineiieiieeireeiesiseissssessssessssninees | eovneen | e | oneeseenens | vevens T 13,038 | o 100.976 .13,000 11/18/2009 | 05/29/2012
381426 XT 7 |CD Goldman Sachs 4.4%.........ccccouvervinerernrreeinninsinnnsnssisnseensssssens | onnee o [ corernninnns | vevee T 2,024 | 108.872 11/02/2009 | 12/31/2018
381426 KW 4| CD GOlIMAN SACNS 5.1%.......cuuuerurirerreerenineiserssssnessenssssesesssssnns | wonneen | oo | woeerseenens | vevens 1| 50,000 | ..o 108.882 ...cocovevennn 54,441 | .............50,000 | ...................50,000 |........... 06/25/2008 | 06/25/2018
381426 GV 1|CD Goldman Sachs Bk New YOrkd.5...........c.cocuvvieiineivernnninnicnnins v oo [ eevviveiins | e 1| i 15,410 | L 107.425 | oo 16,114 | 15,000 | e 15,246 | e | e (82) 11/16/2009 | 03/12/2015
381426 KH 7| CD Goldman SaChS-4.9%.........cccovevrrerereerermrermnerierireeesseessssssensseseens | wvseen | oo | overevenens | vevens 1| 30,000 | oo 108.898 .30,000 06/11/2008 | 06/11/2018
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Annual Statement for the year 2011 of e Grand Lodge of Ohio, Order Sons of Italy of America

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
85339R P9 8| CD BOA, Formerly LaSalle Bk-Midwest.. . .| AFE] .. 30,000 ..30,000 | ... .30,000 02/17/2005 | 02/17/2015
94768N HT 4| CD WEBSTER BANK NATL AS......coiiiiiiiiinnisiisnssinsrsnsssessnssesssanees | svvenes 90,000 .90,000 03/31/2010 | 03/31/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............ererreirirnniecee s 737,172 (127) 0 0 | XXX [ XXX [ XXX | e 8,748 | i 26,170 | XXX [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 737,172 (127) 0 0 ] XXX [ XXX s | XXX | i n6,748 | i 26,170 | XXX...... | ... XXX......
Totals
7799999. Total - Issuer Obligations...........c.ourwirresrereenns 824,912 | ... XXXt . 973 0 0 .. XXXt XXX XXX | cerirnnnnn6,832 | . 26,894 | XXX v [ o XXX......
8399999, Grand Total = BONGS............cccrvuuiiieirirerireriiieiieiseiesie et essisenins | eoveresesesnssens 824,912 | ... XXX........ . 973 0 0 |..XXX....... XXX XXX | 6,832 | oo 26,894 | )99 S P XXX......
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Sch. D-Pt. 2-Sn. 1
NONE

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

E11, E12
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1 2 3 4 5 6 7 9
CusIP Date Number of Actual Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Interest and Dividends
9799998. Total - Common Stocks - Summary Item from Part 5 77,745 | ...
9799999. TOtAl = COMMON SHOCKS. 111ttt 77,745 | ...
9899999. Total - Preferred and COMMON SEOCKS. ... rurviuiiieeie it 77,745 | ...
9999999, Total - Bonds, Preferred and COMMON SOCKS...........ovevrvreriereeeseseeeieseesessesse st seessssessssssseseesssesssssssesesssassssssenens 77,745
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

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

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
31283H LH 6|FHLMC GO-1228 ... | 12/15/2011. | Principal Payment....... 22 22 0 ...| 01/01/2013.
31283H N4 3|FHLMC GO-1311 .| ... | 12/15/2011. | Principal Payment....... 175 175 0 .101/01/2013.
31283H RA 5| FHLMC GO-1381......ccocirririerierirecereeisniieniens ... | 12/15/2011. | Principal Payment....... 53 53 0 01/01/2032.
31292G 26 6|FHLMC CO-0765 ... | 12/15/2011. | Principal Payment....... 19 19 0 ...|01/01/2029.
31292H NX 8|FHLMC CO-1306 ... | 12/15/2011. | Principal Payment....... 77 77 0 .1 01/01/2032.
312920 JD 8|FHLMC C1-0260 . | ... | 12/115/2011. | Principal Payment....... 10 10 0 01/01/2028.
31293T AT 4|FHLMC C2-9018 . | ... | 12/15/2011. | Principal Payment....... 1" 1 0 ... | 01/01/2029.
31293X RB 6 |FHLMC C3-2282 . | ... | 12/115/2011. | Principal Payment....... 1 1 0 .1 01/01/2029.
31294D AJ 0|FHLM C3-6309.. ... | 12/15/2011. | Principal Payment....... 1 0 01/01/2030.
31368H KP 7 |FNMA P190302.... ... | 12/15/2011. | Principal Payment....... 706 0 01/01/2029.
31371H TA 6|FNMA P252645.... ... | 12/15/2011. | Principal Payment....... 208 0 01/01/2029.
31371 4V 3| FNMA P253836 ..| 12115/2011. | Principal Payment....... 129 129 0 01/01/2015.
313710 PP 3|FNMA P253430.... .. | 12/15/2011. | Principal Payment....... 149 14 0 01/01/2029.
31371K KK 6 |FNMA P254198.... ... | 12/15/2011. | Principal Payment....... 182 182 0 01/01/2031.
31371K P7 0|FNMA P254346 ... | 12/15/2011. | Principal Payment....... 97 97 0 01/01/2032.
31371K R2 9 |FNMA P254405.... ... | 12/15/2011. | Principal Payment....... 164 164 0 01/01/2032.
31373U K2 2| FNMAP303713, ... | 12/15/2011. | Principal Payment....... 92 0 12/01/2026.
31374T SC 4 |FNMA P323715.... .. | 12/15/2011. | Principal Payment....... 169 0 01/01/2029.
31374T W3 9| FNMA P323866 ... | 12/15/2011. | Principal Paymen . 340 0 01/01/2029.
31375V S5 3 |FNMA P346240.... ... | 12/15/2011. | Principal Payment....... 46 0 07/22/2027.
31378Q HP 9 |FNMA P405338.... ... | 12/15/2011. | Principal Payment....... 421 421 0 . | 12/01/2027.
31382G ZJ 9 |FNMA P482345 ... | 12/15/2011. | Principal Paymen . 13 13 0 01/01/2024.
31382H 5Y 7 |FNMA P483363.... ... | 12/15/2011. | Principal Payment....... 98 98 0 .1 01/01/2029.
31382U 4U 7|FNMA P493235.... ... | 12/15/2011. | Principal Payment....... 286 0 01/01/2029.
31384V 6X 5|FNMA P535586 ... | 12/15/2011. | Principal Payment....... 99 99 0 01/01/2015.
31384W A8 3|FNMA P535631.... ... | 12/15/2011. | Principal Payment....... 145 145 0 ...| 01/01/2015.
31384W EM 8| FNMA P535740 .. ... | 12/15/2011. | Principal Payment....... 470 470 0 .1 01/01/2015.
31385H VT 6|FNMA P545226.... .. | 12/15/2011. | Principal Payment....... 93 93 0 01/01/2016.
31385 HA 9 |FNMA P545725.... ... | 12/15/2011. | Principal Payment....... 84 84 0 .1 01/01/2017.
31386M CT 5|FNMAP567182 ... | 12/15/2011. | Principal Payment....... 48 0 01/01/2031.
31387C RL 7 |FNMA P580191.... ... | 12/15/2011. | Principal Payment....... 323 323 0 .101/01/2016.
31389L 2K 4| FNMA PB29078........covvieririririiiinissiisenisenissseissniens ... | 12/15/2011. | Principal Payment....... 1M1 111 0 01/01/2032.
0599999. Total - Bonds - U.S. GOVEIMMENL...........ccoevveiveriiieieiieiereeceeieeeereieet evetersieveveseaenenans 4,842 281 | e 2,811 | 2,811 | 0 0 0 0 0 .28 |0 12,031 | 2,031 .l 556 XXX......
Bonds - Industrial and Miscellaneous
14911Q NK 3| CATERPILLAR FNCL......cccovrrreriririreersriserierienes ... | 06/15/2011. | Matured.......... 25,000 | .ovveerneenn 25,000 0 06/15/2011.
254670 JW 3 |DN DISCOVER BANK CALLABLE CD.... .| 03/09/2011. | Merrill Lynch........... 20,000 ..20,000 0 09/09/2016.
3899999. Total - Bonds - Industrial and Miscellaneous. 45,000 | ... .45,000 | ..........44,880 | ... 44,900 | ..o 0 0 0 0 0 | 44,900 |0 | o100 | 100 el 760 XXX......
8399997. Total - BONAS = PAM 4. s senssnns st 49,842 | oo 47,811 | e 7,691 | 771 | s 0 0 0 0 0 {8771 [0 [ 2131 | 2131 1,316 XXX..oone
8399999, TOtAl = BONGS. ...ttt eiebebee et enniebenas 49,842 | ... 47811 | o 47,691 | AT T 0 0 0 0 0 [ 7,711 |0 | 2131 2131 | 1,316 ] XXX......
Common Stocks - Industrial and Miscell
922042 77 5|Vanguard FTSE All WOrld..........ccccoevvmrineirnniinniis ‘...‘12/31/2011. Merril Lynch 50.000 2,000 |......... )00 G 2,244 | oo 2,244 | o (143) (143) 2,244 | ..o . (245) (245) 52 ... XXX....o
922908 63 7 |Vanguard Large Cap..........cocwemrenereiernersenerneenns | oee 12/31/2011. | Merril Lynch 500.000 28,179 | ... ). 9.0 T R 28,705 | .ovvvvcrirnnn 28,705 | ..ovverneen (100) (L0[0) ) [OORRON PR 28,705 | ..coovrrriernnn . (526) (526) 513 |..... XXX......
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SCHEDULE D - PART 4

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

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

9099999. Total - Common Stocks - Industrial and MiSCEIlaNEOUS..........ccovririniiiii i 30,179 [ XXX e [ e 30,949 (243)] ... 0 0 (243) (U 30,949 | .0 | (77 | e (T71) | 565 ] XXX......
9799997. Total - Common Stocks - Part 4 30,179 ...30,949 (243)] ... 0 0 (243) 0 30,949 |0 (M7 | (77 [ 565 e XXX.oone
9799998 Total - Common Stocks - Summary Item from Part 5 69,390 . .. 17,745 . 0 LT85 [ | 0 (8,356) | e (8,356) [ e 131 | XXX......
9799999. Total - COMMON SHOCKS. .....euvvirercrsrisisserssnri st ebenesssss s enes 99,569 | ..o XXXeiviovine [ v 108,694 | ..o 30,949 (243)] ... 0 0 (243) {1 I 108,694 |...ccoooie0 | iininnn(9,126) | ..o .(9,126) | ....c.....B96 | ... XXX..oooo
9899999. Total - Preferred and Common Stocks. 99,569 (243) ] ... 0 0 (243) 0 108,694 |0 | (9,126 | ........(9,126) | .............B96 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON STOCKS...............ccuriiiviiririiiiiiiins oo esessssinns | oevesesseos 149,411 (243)] ... 0 0 (243) 0 156,405 | ... | ceerern(6,999) | .........(6,995) | .........2,012 | ..... XXX......
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SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B/A.C.V. | Disposal Disposal Disposal Year Dividends
C on Stocks - Industrial and Miscell
921909 76 8| Vanguard Total INTL Stock ... | 04/19/2011 | Merrill Lynch 12/31/2011 | Merrill Lynch.... .194.000 0
921910 81 6 Vanguard Mega Cap 300 Growth ceer | e | 01/19/2011 | Merrill Lynch 12/31/2011 | Merrill Lynch.... .100.000 0
921910 81 6 |Vanguard Mega Cap 300 Growth...........cccoveerrenee ... | 04/19/2011 [ Merrill Lynch........cocvveviririnnns 12/31/2011 | Merrill Lynch 200.000 .0
921910 84 0| Vanguard Mega Cap 300 Holding. ...| 01/19/2011 | Merrill Lynch 12/31/2011 | Merrill Lynch.... .100.000 0
921910 84 0|Vanguard Mega Cap 300 Holding.... w.v | ... | 04/19/2011 | Merrill Lynch ... | 12/31/2011 | Merrill Lynch.... .100.000 0
922042 67 6| Vanguard GLBL EX-US Real........c.ccocervrenerinnrinnes .| 04/19/2011 | Merrill Lynch........oevevcererenrrnns 1213172011 [ Merrill Lynch........ccevcvverereeenenns | v 195.000 0
922042 74 2|Vanguard Total World Stock I.. ... | 01/19/2011 | Merrill Lynch 12/31/2011 | Merrill Lynch 500.000 0
922042 86 6| Vanguard MSCI Pacific. . | 04/19/2011 | Merrill Lynch .. | 12/31/2011 | Merrill Lynch 0
922908 63 7 [Vanguard Large Cap........oummnreerssisnrisennninees ... | 01/19/2011 | Merrill Lynch.......cvveriviviniireninnes 12/31/2011 | Merrill Lynch 0
9099999. Total - Common Stocks - Industrial and Miscellangous.........cc.ccccviiiirs v 0 0 0 0 0
9799998. Total - COMMON SHOCKS. .. .euvereieriiresersiisrienesne e eeseres 0 0 0 0 0
9899999. Total - Preferred and CommOn StOCKS........uoviiiiiiiiiniiinisiiisisiiinies o 0 0 0 0 0
9999999. Total - Bonds, Preferred and Common StOcKS...........ccovvvevvvvieveriviiniirs v 0 0 0 0 0
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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

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
Key Bank - Checking .. Cleveland, OH.... XXX
Merrill Lynch........... . Cleveland, OH.... XXX
Key Bank - Fraternal Checking...........cccoreuveuneeniniinisereiscennns Cleveland, OH.... XXX
0199999. Total - Open Depositories. XXX..
0399999. Total Cash on Deposit XXX..
0499999. Cash in COMPANY'S OffICE. .....uuruuiuureririiritiser ittt XXX.. XXX..
0599999. Total Cash XXX | i )90 SO (1575 TN | ) IO 250,798 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 398,162 | 4. April 371,027 | 7. July. 360,010 | 10. October. 364,394
2. February 395,398 | 5. May. 376,910 | 8. August 367,867 | 11. November. 361,582
3. March 419,207 |6. June 393,218 | 9. September. 365,820 | 12. December. 250,598

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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