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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in Annual Statement

1 2 3 4 5 6
Securities
Lending Reinvested [  Total Amount
Investment Categories Amount Percentage Amount Collateral Amount | (Col 3 + Col 4) Percentage
1. Bonds:
1.1 U.S. treasury securities. . ... 28,736,059 |.......... 0.39 |..... 28,736,059 | ... 28,736,059 |.......... 0.393
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. governmentagencies ........................cooi ] 19,435,345 |.......... 0.264 |..... 19,435,345 .................]..... 19,435,345 |.......... 0.266
1,22 Issued by U.S. government sponsored agencies. ............................|..... 28,989,807 [.......... 0.3% (... 28,989,807 |................ ] 28,989,807 [.......... 0.396
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities) .......|..... 917,518 |.......... 0.569 |..... M7578 97578 ... 0.573
1.4 Securities issued by states, territories, and possessions and political
subdivisions in the U.S .:
1.41 States, territories and possessions general obligations. .........................]..... 10,544,501 |.......... 0.143 ... 10,544,501 (... 10,544,501 |.......... 0.144
1.42 Political subdivisions of states, territories and possessions and
political subdidivison general obligations ............. ...
1.43  Revenue and assessment obligations. ... 73,379,593 [.......... 0.99 |..... 73,379,593 | ... 73,319,593 [.......... 1.003
1.44  Industrial development and similar obligations ................................ ... 100,000 |.......... 0.001]........ 100,000 [........ ] 100,000 |.......... 0.001
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 lIssued or guaranteed by GNMA. ... 49,054,975 [.......... 0.666 |..... 49,094,975 | ... 49,054,975 |.......... 0.671
1.512 Issued or guaranteed by FNMAand FHLMC ............................ CO243,143,149 . 3.302 COU3 M3 CO243,143,149 | 3.323
1513 Allother. ...
1,52 CMOs and REMICs:
1.521 lIssued or guaranteed by GNMA, FNMA, FHLMCorVA.................. AT AT 2.328 B VAV T4 T P AT AT | 2.343
1.522 Issued by non-U.S. Government issuers and collateralized by
mortgage-backed securities issued or guaranteed by agencies shown
inLinet.520 1,009,154 |.......... 0.014]...... 1,009,154 ... 1,009,154 |.......... 0.014
1,523 Allother. ... . 425445904 ... 5.717 . 425445904 ..o . 425445904 |.......... 5.815
2. Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid
securities) o1, 724,353,734 . 22.415 | 1724363734 | C1T24.353,734 23.570
2.2 Unaffiliated non-U.S. securities (including Canada).................................. . 538,269,413 |.......... 7.309 . 538,269,413 | ... . 538,269,413 |.......... 7.357
2.3 Affiliated securities .................. 6,114,152 |.......... 0.083]...... 6,114,152 ... 6,114,152 |.......... 0.084
3. Equity interests:
3.1 Investmentsin mutual funds. ... 84,992,352 |.......... 1.154 |..... 84,992,352 | ... | 84,992,352 |.......... 1.162
3.2 Preferred stocks:
3.20 Affiliated ...
3.22 Unaffiiated ... M 0.002 [........ MIATT MIATT | 0.002
3.3 Publically traded equity securities (excluding preferred stocks):
3.3 Affiliated ...
3.32 Unaffiiated . ... . 883,682,996 |......... 11.999 . 883,682,9% |.................. . 883,682,9% |......... 12.079
3.4 Other equity securities:
341 Affiliated ... . 1,755,636,108 |......... 23.840 |.. 1,755,448,824 | ... . 1,755,448,824 | .. 23.9%
3.42 Unaffiliated ...
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated ... e
3.52 Unaffiliated . ...
4. Mortgage loans:
4.1 Construction and land development ...
4.2 Agricultural ...
4.3 Single family residential properties ...
4.4 Multifamily residential properties......................... 5,471,037 |.......... 0.074 |...... 547,037 ... 5,471,037 |.......... 0.075
4.5 Commercialloans ... 32,159,651 |.......... 0.437 (... 32,159,651 | ... | 32,159,651 |.......... 0.440
4.6 Mezzaninerealestateloans. . ...
5. Real estate investments:
5.1 Property occupied by company ......... ... 28,027,360 [.......... 0.381 (... 28,027,360 | ... 28,027,360 [.......... 0.383
5.2 Property held for production of income (including$ ................ of property
acquired in satisfaction of debt) ... 3,320,099 |.......... 0.045 [...... 3,320,099 (... 3,320,09 |.......... 0.045
5.3 Property held for sale (including$ ................ property acquired in
satisfactionof debt) ... 428,820 |.......... 0.006 ........ 428,820 (... 428,820 |.......... 0.006
6. Confractloans .......... ... .. .. A2 2.359 R VRV A AT P R VI A A DO 2.315
7. Derivatives ...
8. Receivables for securities. ... 1,888,935 |.......... 0.026 |...... 1,620,353 | ... 1,520,353 |.......... 0.021
9. Securities Lending (Line 10, Asset page reinvested collateral) ..............................|..... 20,198,355 [.......... 0.274 ... 20,198,355 XXX XXX XXX
10. Cash, cash equivalents and short-term investments .......................................|.... 261,500,972 |.......... 3.551 . 261,500,972 |..... 20,198,355 . 281,699,327 |.......... 3.850
11. Otherinvested assets ... 751,275,693 |......... 10.202 . 703,419,083 ... . 703,419,083 |.......... 9.615
12. Totalinvested assets ..................... . 7,364,352,501 |........ 100.000 |.. 7,315,940,025 |..... 20,198,355 |.. 7,315,940,025 |........ 100.000
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

.. 32,658,507

.. 28,063,139

Book/adjusted carrying value, December 31 0f Prior YBar ... ... ... .. . . o
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column6) ... ... ... . . ... 25,429,680
2.2 Additional investment made after acquisition (Part 2, Column9) ... ... ... . . 2,633,459
Current year change in encumbrances:

3.1 Totals, Part 1, Column 13

3.2 Totals, Part 3, Column 11 o

Total gain (loss) ondisposals, Part 3, ColUMN 18 . .. ... .. o
Deduct amounts received on disposals, Part 3, Column 15 . .
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COlUMN 15 .

6.2 Totals, Part 3, COlUMN 18 .

.. 27,914,511

.. 55,450,000

Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, Column 12

7.2 Totals, Part 3, Column 10 ..

Deduct current year's depreciation:

8.1 Totals, Part 1, Column 11 .o 1,407,486

8.2 Totals, Part3, Column O ... . 2,393

..... 1,409,879

Book/adjusted carrying value at the end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 minus
Line 5plus Line 6 minus Line 7 minUS Line 8) ... .. o

Deduct total nonadmitted amOUNTS . ... ... .

. Statement value at end of current period (Line 9 minus Ling 10) ... ... . o

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 0f prioryear ... ... ..

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, ColUMNT) ... ... . . 913,781

2.2 Additional investment made after acquisition (Part 2, Column 8) ... ... ... ... ...

.. 31,776,278

.. 31,776,278

.. 38,567,204

Capitalized deferred interest and other:

3.1 Totals, Part 1, COlUMN 12

3.2 Totals, Part 3, ColUmMN 11 o

AcCrual Of QISCOUNT .. ...
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column O o

5.2 Totals, Part 3, Column 8 ...

Total gain (loss) ondisposals, Part 3, Column 18 .. .. . .
Deduct amounts received on disposals, Part 3, Column 15 .. ..
Deduct amortization of premium and mortgage interest points and commitment fees ......... ...
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13 .

9.2 Totals, Part 3, Column 13 .o

Deduct current year's other than temporary impairment recognized:

10,1 Totals, Part 1, ColUmMN 11 o

10.2 Totals, Part3, Column 10 ... o 56,658

. Book value/recorded investment excluding accrued interest at end of current period (Line 1 plus Line 2 plus

Line 3 plus Line 4 plus Line 5 plus Line 6 minus Line 7 minus Line 8 plus Line 9 minus Line 10) ... .. ..
Total ValUtion AIOWANCE ... .. .
Subtotal (Line 11 PIUS LiNe 12) ..
Deduct total nonadmitted @MOUNES ... ... .

Statement value of mortgages owned at end of current period (Line 13 minus Line 14) .. ... .. ..

S102
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1. Book/adjusted carrying value, December 31 0f Prior Year .. ... ... ... ... 117,665,932
2. Cost of acquired: -
2.1 Actual cost at time of acquisition (Part 2, Column8) ... .. ... .. ... 20,998,275
2.2 Addtional investment made after acauisition (Part2, Column®) 716718 98,525,053
3. Capitalized deferred interest and other
3.1 Totals, Part 1, ColUmn 16 . ...
3.2 Totals, Part 3, ColUmN 12 ..
4o ACOrUAl OF dISCOUNE . .
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, ColUmn 13 ... o ... 21,640,419
5.2 Totals, Part3, COUMN O ... ... o ... (2,099,913) .. 25,540,506
6. Total gain (loss) ondisposals, Part 3, ColUMN 19 .. . . . (2,178,000)
7. Deduct amounts received on disposals, Part 3, Column 16 . ... ... .. .. 88,272,421
+8. Deduct amortization of premium and depreCiation ........... ... .. 5,381
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, ColUmN 17 .
9.2 Totals, Part 3, Column 4 o
10.  Deduct current year's other than temporary impairment recognized:
10.1Totals, Part 1, ColUMN 18 ..
10.2Totals, Part 3, Column 11 .. s
11.  Book/adjusted carrying value at the end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 plus
Line 5 plus Line 6 minus Line 7 minus Line 8 plus Line 9 minus Line 10) . . ... ..o oo ... 151,275,689
12. Deduct total nonadmitted amOUNES . ... ... o m
13.  Statement value at end of current period (Line 11 minus Line 12) ... . o o ... 703,419,079
SCHEDULE D VEFELEJ&QQQDSI BETWEEN YEARS
1. Book/adjusted carrying value, December 31 0f Prior Year . ... ... ... . o . 6,263,992,603
2. Cost of bonds and stocks acquired, Part 3, ColUMN 7 ... .. . 1,109,039, 466
3. AcCrual OF GISCOUN . ... 3,665,180
4. Unrealized valuation increase (decrease):
4.0 Partd, CoUMN 12, . (758,971)
4.2 Part2, Section 1, COMMN ™5 ... oo o I
4.3 Part2, Section 2, Column 13 ... ... (88,674,956)
4.4 Partd, ColUMN 1T, e ... (91,552,004) .. (180,985,931)
5. Total gain (loss) ondisposals, Part4, COIUMN 19 .. . ... 103,836,197
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 ... .. . 1,169,047,188
7. Deduct amortization Of premiUm . . ... ... 5,057,905
8. Total foreign exchange change in book/adjusted carrying value: -
B0 Part d, COIUMN A8
8.2 Part2, Section 1, ColUMN 10 ... o
8.3 Part2, Section 2, COIUMN 16 .. ... oo e
B4 Partd, COIUMN A5 e
9. Deduct current year's other than temporary impairment recognized:
9.1 Partd, ColUMN 14 8,169,452
9.2 Part2, Section 1, COMMN 7 ..o oo oo e
9.3 Part2, Section 2, COMMN 1 ... oo o 0,220,583
9.4 Partd, ColUMN 13, . 481,847 ... 39,088,584
10.  Book/adjusted carrying value at end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 plus Line 5
minus Line 6 minus Line 7 plus Line 8 minUS LiNe Q) ... ... o o . 6,086,353,838
11, Deduct total nonadmitted amOUNES . .. .. ... 187,284
12, Statement value at end of current period (Line 10 minus Line 11) ... o

ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - VERIEICATION BETWEEN YEARS

Other Long-Term Invested Assets

SI03
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States ................[..... 126,216,185 |... .. 132,508,203 |..... 126,545,300 |... .. 122,514,868
Governments 2.Canada ... 44,917,578 |...... 45,375,415 (... 42,342,018 |...... 41,000,000
(Including all obligations guaranteed 3. Other Countries ..............|.....oooc
by governments)
4. Totals .....................|..... 168,133,763 |... .. 177,883,618 |..... 168,887,378 |... .. 163,514,868
U.S. States, Territories and Possessions
(Direct and guaranteed) 5.Totals ..o
U.S. Political Subdivisions of States,
Territories and Possessions (Direct and guaranteed) 6.Totals ...
U.S. Special revenue and special assessment
obligations and all non-guaranteed
obligations of agencies and authorities of
governments and their political subdivisions T.Totals ......................]..... 498,599,115 |..... 530,323,334 |..... 499,168,174 |..... 495,836,889
8. United States ................ ... 2,148,021,392 (... 2,381,001,073 |... 2,150,381,074 |... 2,149,197,678
9.Canada ....................|...... 93,567,767 |..... 110,397,882 |...... 93,733,669 |...... 92,440,000
Industrial and Miscellaneous and Hybrid 10. Other Countries ..............|..... 447,489,046 | ... .. 527,484,847 |... .. 445,279,282 |... .. 446,954,200
Securities (unaffiliated)
M. Totals ...................... .. 2,689,078,205 |... 3,018,883,802 |... 2,689,394,025 |... 2,688,591,878
Parent, Subsidiaries and Affiliates 12.Totals ... 6,114,152 ....... 6,114,152 |....... 6,114,152 |....... 6,114,152
13. TotalBonds .................. ... 3,361,925,235 |... 3,733,204,906 |... 3,363,563,729 |... 3,354,057,787
PREFERRED STOCKS 14. United States ................|......... AT | 120,007 |......... 7177
15.Canada ...
Industrial and Miscellaneous (unaffiliated) 16. Other Countries ..............|......cooc o
7.Totals ... ] MIATT | 120,007 |......... M7 1477
Parent, Subsidiaries and Affiliates 8.Totals ...
19. Total Preferred Stocks ........|......... M 120,007 |......... 7,117
COMMON STOCKS 20. United States ................|..... 808,327,603 |..... 808,327,603 |..... 563,897,208
29.Canada ... 32,207,679 |...... 32,207,679 |...... 42,275,269
Industrial and Miscellaneous (unaffiliated) 22. Other Countries ..............[..... 128,140,067 |..... 128,140,067 |..... 121,463,540
2. Totals ... 968,675,349 |..... 968,675,349 |..... 727,636,017
Parent, Subsidiaries and Affiliates 24. Totals ...................... .. 1,755,636,108 |... 1,755,635,556 |... 1,458,736,721
25. Total Common Stocks ....... .. 0 2,724,311,457 | ... 2,724,310,905 |... 2,186,372,738
26. Total Stocks ................. .. 2,724,428,634 | ... 2,724,430,912 |... 2,186,489,915
27. Total Bonds and Stocks ... .. 6,086,353,869 |... 6,457,635,818 |... 5,550,053,644
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

Quality Rating per the NAIC Designation

1

1 Year
or
Less

2

Over 1 Year
Through
5Years

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
asa % of
Line9.7

8

Total from
Column 6
Prior Year

9

% From

Column 7
Prior Year

10

Total Publicly
Traded

1

Total
Privately
Placed (a)

1

. U.S. Governments
Ll OB
1.2
13 CIaSS
1.4
1.5
1.6

1.7

.. 38,827,340

.. 31,944,274

.. 37,605,083 |....

126,216,185

... 126,216,185

.. 38,827,340

.. 126,216,185

... 126,216,185

oo s
=]
©
17
173
=~

2.
2.
2.
2.
2.
2.

2.7

.. 37,085,024

41,917,579

... 33,880,754

3

States, Territories and Possessions etc. , Guaranteed

.U.S.
3.1
3.2
3.3
3.4
3.5
3.6

3.7

4

.U
4.
4.
4.
4.
4.
4.

oo W W
=)
®
177}
7]
w

4.7 Totals

5

Special Revenue and Special Assessment Obligations etc. , Non-Guaranteed
Class 1

.U.S.
5.1
5.2
5.3
54
5.5
5.6

5.7

.. 194,992,626
.. 13,119,140

.. 36,567,369
7,500,000

... 31,246,289 | .. ..

....... 100,000

480,379,978
20,719,140

501,287,884
5,675,000

... 480,379,978
.... 20,619,140

.... 83,030,954 |...

208,111,766

... 128,533,740

.. 44,067,369

... 37,346,289 ...

501,099,118

... 500,999,118
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over Total Column 6 Total from % From Total
or Through Through Through 20 Current asa % of Column 6 Column 7 Total Publicly Privately
Quality Rating per the NAIC Designation Less 5 Years 10 Years 20 Years Years Year Line 10.7 Prior Year Prior Year Traded Placed (a)
6. Industrial and Miscellaneous (Unaffiliated)
B0 ClaSS T o ... 347,775,155 |... 402,089,789 |... 332,063,424 |... 411,106,5% |... 490,125,667 |.. 1,983,160,631 |.......... 55.0 |....2,020,266,543 |.......... 56.7 |. 1,684,593,290 |... 298,567,341
8.2 ClaSS 2 L 17,285,782 (... 113,482,004 (... 108,224,425 |... 173,252,142 |... 171,892,432 |.... 584,136,785 |.......... 6.2 ]...... 590,337,026 |.......... 16.6 |... 533,309,526 |.... 50,827,259
6.3 ClaSS 3 . 8,891,593 |.... 45,415,056 |.... 24,344,195 | ... 17,786,651 |..... 8,536,305 |.... 104,973,800 |........... 291...... 112,816,984 |........... 3.2]... 104,973,800 |................
8.4 ClaSS A . ... 14,155,390 |.... 52,857,271 |.... 40,929,953 |.... 23,352,540 |.... 13,954,444 | .. 145249598 |.... .. .. ... 4.0 (... 118,754,046 |........... 3.3 ... 138,220,4% |..... 7,029,102
6.5 ClaSS D ... 2,833,974 |..... 6,206,329 |..... M3 T2 . 1,959,902 |....... 405,5% |..... 14,519,521 |........... 04]........ 4,940,891 |........... 0.1 ... 14,519,521 |...............
6.6 Class B ... .. 324,35 .
6.7 TOtalS . ... 390,941,894 620,050,449 508,675,719 627,457,831 | ... 684,914,442 | .. 2,832,040,335 |.......... 785 (....2,847,439.845 . ....... .. 79.9 |. 2,475,616,633 356,423,702
7. Hybrid Securities
T ClaSS T 8,138,717 .. 30,146,025 |..... 38,284,742 |........... [ P 39,149,647 |........... 1.0].... 30,146,025 |..... 8,138,717
T2 ClaSS2 oo L 2AT2481 . 2,472,481 |........... 06 ]....... 28,154,408 |........... 0.8 ]....22,472,481 |...............
7.3 ... 28,758,029 |... .. 32,309,621 |........... 0.91]....... 44,219,200 |......... .. 1.2 (... 32,309,621 |................
T ClasSd .o 6,186,152 |...... 6,186,152 |........... 0.2 ] 6,186,152 |................
7.5 ClasS D .o
T8 ClasSB ...
7.7 87,562,687 |..... 99,252,996 |........... 28 ... 108,583,255 |........... A 94219 | 8,138,717
8. Parent, Subsidiaries and Affiliates
8.1 Class T ..o
8.2 ClasS2 ... o
8.3 Classd ...
8.4 ClasS4 ... e
8.5 ClaSS D ..o 6,194,152 ..o 6,114,152 |........... 0.2 ]........ 7,164,090 (........... 0.2 o 6,114,152
8.6 ClasSB ...
8.7 TOtalS . 6,194,152 ..o 6,114,152 |........... 0.2 ]........ 7,164,090 (........... 0.2 o 6,114,152
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11
1Year Over 1 Year Over5Years | Over 10 Years Over Total Column 6 Total from % From Total
or Through Through Through 20 Current asa % of Column 6 Column 7 Total Publicly Privately
Quality Rating per the NAIC Designation Less 5Years 10 Years 20 Years Years Year Line 10.7 Prior Year Prior Year Traded Placed (a)

9. Total Bonds Current Year
O PP (d) 448,918,770 |... 672,994,779 |... 492,541,438 |... 460,381,094 |... 595,123,034 |... 2,669,959,115 |.......... 74.0 XXX XXX . 2,355,216,232 |... 314,742,883
0.2 Cla85 2 . (d) 17,285,782 |... 126,601,144 |... 108,224,425 |... 180,752,142 |... 194,464,913 |..... 627,328,406 |.......... 17.4 XXX XXX ... 576,401,147 |.... 50,927,259
0.3 IaSS 3 (d) . 8,891,593 [.... 46,435,419 |.... 24,344,195 |.... 20,317,880 |.... 37,294,334 |..... 137,283,421 |........... 3.8 XXX XXX B KT R .Y I D
94 ClaSS 4 - (d) 14,155,390 |.... 52,857,271 |.... 40,929,953 |.... 23,352,540 |.... 20,140,59% |..... 151,435,750 |........... 4.2 XXX XXX .. 144,406,648 |..... 7,029,102
0.5 ClaSS D . (d) . 2,833,974 |.... 12,320,481 |..... 33,722 ... 1,959,902 |....... 405,594 {(c) .. 20,633,673 |........... 0.6 XXX XXX 14,519,521 ... 6,114,152
9.8 ClaSS 6 ... () (€ o XXX XXX [
0.7 OIS 492,085,509 911,209, 094 669,153,733 686,763,558 847,428, 471 (b) .3,606,640,365 |......... 100.0 XXX XXX 3,221,826, 969 378,813,396
9.8 Line9.7asa%of Column 6 ............... e BB B3 188 190 235 100.0 XXX XXX XXX [ 85

10. Total Bonds Prior Year
0.0 CaSS T . 321,989,551 |... 585,737,967 |... 596,028,218 |... 530,879,757 |... 616,766,028 XXX XXX ... 2,651,401,521 |.......... 74.5 |, 2,331,630,568 |... 319,770,953
10,2 CIaSS 2 .. ... 50,319,210 |.... 98,599,721 ... 144,447,357 ... 113,651,147 |... 217,148,999 XXX XXX | 624,166,434 |.......... 17.5 |... 582,331,479 |.... 41,834,955
10,3 QS8 3 10,221,486 |.... 43,718,156 |.... 27,416,849 |.... 34,128,859 |.... 38,610,834 XXX XXX | 154,096,184 |........... 4.3 |... 147,547,658 |..... 6,548,526
104 CIaSS 4 oo 8,789,361 |.... 36,842,205 |.... 41,596,613 |.... 18,523,121 . 13,002,746 XXX XXX | 118,754,046 |........... 3.3 (... 111,326,101 |..... 7,421,945
0.5 CIaSS 5 ..o 367,847 |..... 8,363,723 |....... 569,075 |....... 740,481 |..... 2,073,855 XXX XXX (c) .... 12,104,981 |........... 0.3 1..... 4,940,891 |..... 7,164,090
0.6 CIaSS B ... 183,408 |....... 0,947 | XXX XXX e ....... 324,365 | 324,355 |
107 TORAIS ..o .. 391,870,863 |... 773,402,719 |... 810,048,112 697,923,365 887,602,462 XXX XXX (b) . 3,560,847,521 |.......... 99.9 |. 3,178,101,052 |... 382,746,469
10.8  Line10.7asa%of Column8 ... ... ... i T AT PO 27 (196 XXX XXX | 100.0 XXX [ 893 ... 10.7

11. Total Publicly Traded Bonds
T CaSS T .. 428,191,639 |... 616,678,914 ... 423,933,035 |... 396,371,313 |... 490,041,331 |... 2,355,216,232 |.......... 65.3 .. 2,331,630,568 |.......... 65.5 |. 2,355,216,232 XXX
T2 CIaSS 2 11,216,245 ... 121,132,995 |.... 87,237,204 |... 180,752,142 |... 176,002,561 |..... 576,401,147 [.......... 6.0 ...... 582,331,479 [.......... 16.4 |... 576,401,147 XXX
T8 OIS 3 8,891,503 |.... 46,435,419 [.... 24,344,195 |.... 20,317,880 |.... 37,204,334 |..... 137,283,421 |........... K 147,547,658 |........... 4.1]... 137,283,421 XXX
T CaSS 4 .. 13,698,407 |.... 51,634,224 |.... 38,666,715 |.... 20,266,706 |.... 20,140,5% |..... 144,406,648 |........... 401 ... 11,326,101 |........... 3.1... 144,406,648 XXX
118 CIaSS 5 2,833,974 |..... 6,206,329 |..... 3372 ... 1,959,902 |....... 405,594 |..... 14,619,621 |........... 041 ........ 4,940,891 |........... 0.11.... 14,519,521 XXX
T8 Class B ... 324,365 | XXX
BT TOtaIS . 464,891,858 |... 842,087,881 577,294,871 |... 619,667,943 723,884,416 3,207,826,969 |.......... 89.5 ..3,178,101,052 |.......... 89.2 |. 3,227,826,969 XXX
1.8 Line11.7asa%of Column 6 ... WA [ B4 7.9 ... 9.2 ... n4 | 100.0 XXX XXX XXX [ 100.0 XXX
11.9  Line 11.7asa%of Line 10.7, Column6, Section 10..................o 29 ... B3| 6.0 ].......... m2f.......... 201 89.5 XXX XXX XXX [ 89.5 XXX

12. Total Privately Placed Bonds
2 CaSS T .. 20,727,131 |.... 56,315,865 |.... 68,608,403 64,009,781 | ... 105,081,703 L34 TA 883 [ 8.7 ... 319,770,953 |........... 9.0 XXX ... 314,742,883
12,20 ClaSS 2 ..o 6,009,537 |..... 5,468,150 |.... 20,987,221 |................ .. 18,462,351 | ... 50,927,259 |........... L 41,834,955 |........... 1.2 XXX .. 50,927,259
123 Class 3 .. e 6,548,526 |........... 0.2 XXX [
124 ClasS 4 .o 456,983 |..... 1,223,046 |..... 2,263,238 |..... 3,085,835 [ 7,020,102 |........... 0.2 ........ 7421945 (... 0.2 XXX ... 7,029,102
125 Class b ... 6,114,152 | 6,114,152 |........... 0.2 ........ 7,164,090 (........... 0.2 XXX ... 6,114,152
1260 ClassS B ... ..o e XXX |
12,7 TORAIS . . 69,121,213 ... 91,858,862 . 67,095,616 123,544,054 378,813,396 |.......... 105 ...... 382,746,469 |.......... 10.8 XXX 378,813,396
12.8 Line12.7asa%of Column 6 .......... ... T2 8.2 w2 | | 26| ... 100.0 XXX XXX XXX XXX | 100.0
12.9  Line 12.7asa%of Line 10.7, Column 6, Section 10. ... 08 19 25 | 1.9 340 .. 10.5 XXX XXX XXX XXX | 10.5
(a) Includes § ........ 372,427,511 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes § ....................... currentyear,$ ... prior year of bonds with Z designationsand $ ........................ .. current year, $ ... 568,821,909 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 is under regulatory review.
(c )Includes$ .......... 6,114,152 current year, § .......... 7,164,090 prior year of bonds with 5* designationsand §............................... ... currentyear,$ ....................... 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 madequate certification of principal and mterest pa ments.

(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ... 244,715,127 ;NAIC2$ ................; AIC3S................;NAIC4S . ...............; NAICSS ... (NAICBS .
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company
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 2 3 4 5 6 7 8 10 11
Over 1 Year Over 5 Years Over 10 Years Total Column 6 Total From % From Total Total
1Year Through Through Through Over 20 Current asa % of Column 6 Column 7 Publicl Privately
Distribution by Type or Less 5Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Trade: Placed

1. U.S. Governments

1.1 IssuerOinPations .................................................................................................. 8,805,006 |.... 35,653,075 |.... 29,504,086 |..... 3,199,043 ..............|..... 77,161,210 | ........... 2 53,743,217 | ........... 151210 .

1.2 Residential Mort?age-Backed Securities ... ... 1,159,938 |..... 3,174,265 |..... 2,440,188 |..... 4,675,531 |.... 37,605,083 |..... 49,054,975 |........... 1.41...... 5,024,679 ........... 0.1 (... 49,054,975 |................

1.3 Commercial Mortgage-Backed Securities ...

1.4 Other Loan-Backed and Structured Securities .........................

15 Totals L 9,964,944 (... 38,827,340 |.... 31,944,274 | .. .. 7,874,574 ... 37,605,053 . 126,216,185 |........... 35 ... 58,767,956 |........... 1.6]... 126,216,185 |................
2. All Other Governments

2.1 IssuerOinPations ............................................................................................................. 37,085,024 (... 4,832,555 || M7,5719 . 1.2..... 31,920,491 | ... 0.9 (... 33,880,754 |..... 8,036,825

2.2 Residential Mort?age-Backed Securities ... e

2.3 Commercial Mortgage-Backed Securities .....................

2.4 Other Loan-Backed and Structured Securities ....................... e

2.5 TOtalS 37,085,024 (... ... 4,832,555 || M7,5719 . 1.2..... 31,920,491 | ... 0.9 (... 33,880,754 |..... 8,036,825
3. U.S. States, Territories and Possessions, Guaranteed

3.1 Issuer OinPations ...............................................................................................................................................................................................................................................................................

3.2 Residential Mort([qage-Backed Securities ...

3.3 Commercial Mortgage-Backed Securities .........................

3.4 Other Loan-Backed and Structured Securities ..................... e

3.5 Totals Lo e
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed

4.1 Issuer OinPations ...............................................................................................................................................................................................................................................................................

4.2 Residential Mort([qage-Backed Secunties .. ... e

4.3 Commercial Mortgage-Backed Securities .........................

4.4 Other Loan-Backed and Structured Securities ..................... e

A5 Totals ..
5.U.S. SFeciaI Revenue and Special Assessment Obligations etc. , Non-Guaranteed

5.1 ssuerOinPations .................................................................................................. 3,500,361 [..... 7,544,140 {.... 10,050,000 |..... 7,910,000 |..... 4,657,960 |..... 33,662,461 |........... 0.9]..... 91,072,072 |........... 2.6 ... 33,562,461 |....... 100,000

5.2 Residential Mort?age-Backed Securities ... ... 78,235,325 |... 180,900,813 |.... 83,137,024 |.... 22,442,497 |..... ... 2,472 (... 364,737,131 | ..., 10.1].... 390,049,571 |.......... 1.0 (... 364,737,130 [................

5.3 Commercial Mortgage-Backed Securities ................. ... (395,732)]..... 3,912,993 [.... 32,346,716 |..... 214,811 ... 7,759,045 | ... 49,837,893 |........... 1.41..... 25,841,240 | 0.7(....49,837,893 |................

5.4 Other Loan-Backed and Structured Securities ........................ ] 1,700,000 |.... 15,753,820 |..... 3,000,000 |..... 7,500,000 {.... 24,907,813 |..... 52,861,633 |........... 15 .. 52,861,633 (...

5.5 TOtalS ... 83,039,954 (... 208,111,766 |... 128,533,740 |.... 44,067,368 |.... 37,346,290 |.... 501,099,118 |.......... 13.9 |.... 506,962,884 |.......... 14.3 (... 500,999,118 [....... 100,000
6. Industrial and Miscellaneous

6.1 IssuerOinPations ............................................................................................. 317,125,503 |... 391,767,892 |... 411,129,008 |... 571,826,404 |... 628,852,479 |.. 2,320,701,286 |.......... 64.3 .. 2,278,618,083 |.......... 64.0 |. 1,998,026,485 322,674,801

6.2 Residential Mort?age-Backed Securities ... ... 39,621,814 |... 125,702,997 |.... 59,200,642 |.... 42,494,246 |.... 29,911,964 |.... 297,131,663 |........... 8.2 |.... 333,506,116 |........... 9.4 (... 297,131,663 |................

6.3 Commercial Mortgage-Backed Securities .............. ... . .. 31,045,089 |.... 88,092,426 |.... 10,185,883 |......... ... .|............... .0 129,323,398 | 3.6 ... 173,249,546 |........... 4.9 ... 113,366,736 |.... 15,956,662

6.4  Other Loan-Backed and Structured Securities ................ ... 2,949,490 (.... 14,487,135 |.... 28,160,185 |.... 13,137,181 |.... 26,150,000 |..... 84,883,991 |........... 240, 62,066,099 |........... 1.7 ].... 67,091,753 |.... 17,792,238

6.5 TOtalS ... ] 390,941,896 |... 620,050,450 (... 508,675,718 |... 627,457,831 |... 684,914,443 |.. 2,832,040,338 |.......... 78.5 (.. 2,847,439,844 | .. ... ... 80.0 |. 2,475,616,637 |... 356,423,701
7. Hybrid Securities

7.1 lIssuer OinPations .................. .. 45,847,256 45,847,256 |. 108,583,255 3.0 45,847,256

7.2 Residential Mort([qage-Backed Securities .

7.3 Commercial Mortgage-Backed Securities ......................... [N PR FOEUNN EUUR R

7.4 Other Loan-Backed and Structured Securities ........................... ] 88T L 020,363 (... |0 2,531,229 [, 41,715,431 |. .. .. S50 ... 45,267,023 |..... 138,717

18 TOalS | 8138 T 1,020,363 |................|..... 2,531,229 |.... 87,562,687 |..... 99,252,996 |........... 2.8 |....108,583,255 |........... 3.0 (... 914219 | 8,138,717
8. Parent, Subsidiaries and Affiliates

8.1 Issuer OinPations .............................................................................................

8.2 Residential Mort([qage-Backed SECUNHES ..o

8.3 Commercial Mortgage-Backed Securities . ........... .. .. ...

8.4  Other Loan-Backed and Structured Securities

8.0 TOtalS .
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SCHEDULE D - PART 1A - SECTION 2 (continued)

ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

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

1 2 3 4 5 7 8 9 10 11
Over 1 Year Over 5 Years Over 10 Years Total Column 6 Total From % From Total Total
1 Year Through Through Through Over 20 Current as a % of Column 6 Column 7 Publicly Privately
Distribution by Type or Less 5Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Traded Placed
9. Total Bonds Current Year
9.1 Issuer OBgAtions . .. ... ... .. 329,430,870 |... 478,164,283 |... 450,683,094 |... 587,768,002 ... 679,357,695 |... 2,525,403,944 | ......... 70.0 XXX XXX . 2,188,478,166 |... 336,925,778
9.2 Residential Mortgage-Backed Securities .. ............. ..o 119,217,077 ... 309,778,075 | ... 144,777,854 |.... 69,612,274 |.... 67,538,489 |..... 710,923,769 |.......... 19.7 XXX XXX .. 710,923,769 |
9.3 Commercial Mortgage-Backed Securities .............. ... oo ... 30,649,357 |.... 92,005,419 |.... 42,532,599 |..... 6214 811 |..... 7,759,045 |..... 179,161,201 |........... 5.0 XXX XXX ... 163,204,629 |.... 15,956,662
9.4 Other Loan-Backed and Structured Securities ...................... 12,788,207 |.... 31,261,318 |.... 31,160,185 |.... 23,168,410 |.... 92,773,244 | .. .. 191,151,364 |........... 5.3 XXX XXX .. 165,220,409 |.... 25,930,955
0.5 TOtalS ... ... 492,085,511 [... 911,209,095 ... 669,153,732 |... 686,763,557 |... 847,428,473 |... 3,606,640,368 |......... 100.0 XXX XXX . 3,227,826,973 | ... 378,813,395
9.6 Line9.5asa%of Columnb ... ... ... .. KX B3| 186 ... . 9.0 .. B5 (.0 100.0 XXX XXX XXX | 8.5 (. 5
10. Total Bonds Prior Year
10,1 Issuer OblIGAtioNS ... .. ... . o .. 254,735,300 |... 442,923,276 |... 525,734,183 |... 516,830,991 |... 830,886,518 XXX XXX o 2.571,110,268 | ... 72.2 |. 2,200,381,619 |... 370,728,648
10.2 Residential Mortgage-Backed Securities ...................... ] 57,858,385 |... 233,558,834 |... 242,888,790 ... 166,764,220 |.... 27,510,137 XXX XXX | 728,580,366 |.......... 20.5 |... 727,431,040 |..... 1,149,326
10.3 Commercial Mortgage-Backed SeCUrties ............. ..o ... 18,335,862 |.... 89,468,917 |.... 19,265,191 |..... 8965 005 |..... 3055 812 XXX XXX | 199,090,787 |........... 5.6 ... 188,222,292 |.... 10,868,495
10.4 Other Loan-Backed and Structured Securities ...................oi 941,315 |... .. 7,451,687 [.... 22,159,948 |..... 5,363,149 |.... 26,150,000 XXX XXX | 62,066,099 |........... 1.7 (... 62,086,099 |................
0.5 TOtaIS ... 391,870,862 |... 773,402,714 |... 810,048,112 |... 697,923,365 |... 887,602,467 XXX XXX .. 3,560,847,520 |......... 100.0 {. 3,178,101,050 382,746,469
10.6 Line10.5asa% of Column8 ... ... . o i 0| NA 7 O 19.6 ... %9 XXX XXX 100.0 XXX | 83| ...
11. Total Publicly Traded Bonds
111 Issuer OblIGAtioNs ... .. ... o .. 312,213,616 |... 419,522,882 |... 374,239,806 |... 526,628,221 |... 555,813,641 |... 2,188,478,166 |.......... 60.7 |... 2,200,381,619 |.......... 61.8 |. 2,188,478,166 XXX
11.2 Residential Mortgage-Backed Securities ..................... 19,217,077 ... 309,778,075 | ... 144,777,854 |.... 69,612,274 |.... 67,538,489 |... .. 710,923,769 |.......... 19.7 ... 727,431,040 |.......... 20.4 |... 710,923,769 XXX
11.3 Commercial Mortgage-Backed Securities ............ ... ... 30,220,598 |.... 83,748,652 |.... 35,261,463 |..... 6,214,871 |... .. 7,759,045 |... .. 163,204,629 |........... L 188,222,292 |........... 5.3 |... 163,204,629 XXX
11.4  Other Loan-Backed and Structured Securities ... 3,180,570 |.... 29,038,272 |.... 23,015,747 |.... 17,212,576 |.... 92,773,244 |... .. 165,220,409 |........... 46 (... 62,066,099 |........... 1.7 |... 165,220,409 XXX
TS TotalS ... 464,891,861 |... 842,087,881 |... 577,294,870 |... 619,667,942 |... 723,884,419 |... 3,227,826,973 |.......... 89.5 |... 3,178,101,050 |.......... 89.2 |. 3,227,826,973 XXX
11.6 Line 11.5@5@% 0f ColumN 6 ... o ..100.0 XXX XXX XXX | 100.0 XXX
11.7 Line 11.5asa % of Line 9.5, Column 6, Section 9 89.5 XXX XXX XXX | 89.5 XXX
12. Total Privately Placed Bonds
12,1 Issuer OBlIGAtONS ... ... ... 17,157,254 58,641,401 76,443,288 61,139,781 123,544,054 |... .. 336,925,778 |........... 93 1. 370,728,648 |.......... 10.4 XXX .. 336,925,778
12.2 Residential Mortgage-Backed Securities ........................c e 1149326 |................ XXX |
12.3 Commercial Mortgage-Backed Securities ... 428,759 |..... 8,256,766 |..... T8 | 15,956,662 |........... 04 (... 10,868,495 |........... 0.3 XXX ... 15,956,662
12.4  Other Loan-Backed and Structured Securities ... 9,607,637 |..... 2,223,046 |..... 8,144,438 | ... .. 5,955,834 |...............|..... 25,930,955 |........... 0.7 [ XXX .. 25,930,955
2.5 TOtalS ... 27,193,650 . 69,121,213 . 91,858,863 . 67,095, 615 123,544,054 |. .. .. 378,813,395 |.......... 105 |..... 382,746,469 |.......... 10.7 XXX .. 378,813,395
12.6 Line12.5asa%of Column6 ....... .. ... . . 72 182 . w2 | T - 26| 100.0 XXX XXX XXX XXX | 100.0
12.7 Line12.5asa%of Line 9.5, Column6, Section 9 ........ ... .. ... 0.8 |.......... 19 25 1 9 ........... 34| 10.5 XXX XXX XXX XXX | 10.5
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Total

Bonds

Mortgage
Loans

4

Other Short-term
Investment Assets
(a)

5
Investments
in Parent,
Subsidiaries
and Affiliates

. Book/adjusted carrying value, December 31 Of PriOr YBar . ... ..

. Cost of Short-term INVeStMENtS ACQUINET . ... ... .o

O ACCTUAL Of QIS COUNE . .

. Unrealized valuation INCrease (QBCIEASE) ... ... ..o e

oo Total gain (10SS) ONAISPOSAIS . . . . ... . .

. Deduct consideration received 0N diSPOSalS . . ... ... .

. Deduct amortization Of PremiUM . ..

Total foreign exchange change in book/adjusted Carrying ValUe ... ... ... o

Deduct current year's other than temporary Impairment reCOGNIZEd . ... . ... .o

. Book/adjusted carrying value at the end of current period (Lines 1 plus 2 plus 3 plus 4 plus 5 minus 6 minus 7 plus 8 minUS 9) ... ... .

. Deduct total nonadmitted AMOUNES ... ..

. Statement value of end of current period (Line 10 MINUS Line 11) ..o o

....... 129,601,709

..... 1,504,441,543

....... 129,601,709

..... 1,504,441,543

(a) Indicate the category of such assets, for example, joint VENtUrES, ranSPOMtatiON EQUIDMEN: . .. ..




ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted carrying value, December 31, prior year (LI 9, Prior Year) ... .. . o
2. Cost paid/ (consideration received) on additions:
2.1 Current year paid / (consideration received) at time of acquisition, still open, Section 1, Column 12 ........................................... ... (563,477)
2.2 Current year paid / (consideration received) at time of acquisition, terminated, Section2, Column 14 ......................................... ... (824,430) ... (1,387,907)
3. Unrealized valuation increase/ (decrease):
3.1 Section 1, COIUMN A7 (130,013)
3.2 Section 2, COIUMN 10 (130,013)
4. Total gain (loss) on termination recognized, Section 2, COlUMN 22 . .. ... . o 462,411
5. Considerations received/ (paid) on terminations, Section 2, ColUmMN 15 ... . (362,018)
6. Amortization:
6.1 Section 1, COIUMN 10 .
6.2 SCtion 2, COIUMN 21 .
7. Adjustment to the book/adjusted carrying value of hedged item:
T4 Section 1, ColUMN 20 .
7.2 Section 2, COlUMN 23 .
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Section 1, ColUMN 18 .
8.2 Section 2, COUMN 20 . ..o
9. Book/Adjusted carrying value at end of current period
(Line 1+ Line2+Line3+Lined-Line5+Line 6+ Line 7+ LiNe 8) ... o (693,491)
10, Deduct nOnadMItiEd @SSELS . . ... ... .
11, Statement value at end of current period (Line 9 mINUS LiNe 10) ... .. o (693,491)
Futures Contracts
1. Book/Adjusted carrying value, DecembEr 31 0f PHiOr Yoar ... ... . .
2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOOINOte) .. ... .. ... . o
31 Change in variation margin on open contracts:
3.11 Section 1, Column 15, current year MiNUS . ........ ... .. o
312 Section 1, Column 15, PHOF VBRI .. ... .o
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year todate minus ...................... ...
2 Section 1, Column 17, Prior Year .. ... ...

Change in amount recognized:
3.23 Section 1, Column 16, current year to date minus ...

4.1 Variation margin on terminated contracts during the year

3.24 Section1, Coumn 16, prioryear .................. |1 B S~ R J ==l 4
3.3 Subtotal (Line3.1minusLine3.2) ...................... R QU B B B B R B Bamemm
(Section2, Column16) ...

4.2 Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) .......................... ...

4,22 Amount recognized (Section 2, Column 16) . ... ... . .
4.3 Subtotal (Line 4. 1 MINUS LINE 4.2) .. .
5. Dispositions gains (losses) on contracts terminated in prior year:

Dl RECOGNIZEd ...

5.2 Used to adjust basis 0f hedged tems .. ... .o o
6.  Book/Adjusted carrying value at end of current period

(Lines 1+ Line2+Line 3.3-Line 4.3-Line 5.1-LiNe 5. 2) . . o o
7. Deduct total nonadmitted @mMOUNES . ... ... .o
8.  Statement value at end of current period (Line B mINUS LiNe 7) ... . o o

Si11
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Page SI12
Schedule DB, Part C, Section 1
NONE

Page SI13
Schedule DB, Part C, Section 2
NONE

Pages SI12 and SI13



ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value
1. PartA, Section 1, Column 4 ... .. ... . (693,490)
2. PartB, Section 1, Column 14 ... .o
3. Total (Line 1pIUSLING2) .. . o (693,490)
4. PartD, Columnd ... o
5. PartD, Column® ... ... (693,490

6. Total (Line3minus Line 4 minus Line 5) .. ... ...

Fair Value Check
7. PartA, Section1, Column16.......... .. ... (693,490
8. PartB, Section 1, Column 13 ... ...
9. Total (Line 7plusLiNg8) .. .. . o (693,490)
10. PartD, Column8 ... o
1. PartD, Column ..o (693,490)

12, Total (Line 9 minus Line 10minuS Line 11) . ..o oo

13, PartA, Section 1, Column 21 ... ... ...
14, PartB, Section 1, Column 19 .. ... .. .. .. .
15, PartD, Column 11 .

16. Total (Lines 13 plusLine 14 minus Line 15) ... ... oo i

Si14



ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

Total Bonds (a)

. Book/adjusted carrying value, December 31 of prioryear ........................[...... 38,678,459 |.... .. 38,678,459 |..................

)

. Cost of cash equivalents acquired .. ... L T,672,072,411 | T,672,02, 410 |

w

L Accrual of discount ...

~

. Unrealized valuation increase (decrease) ....................cooooooio oo

(3]

. Total gain (loss) ondisposals ....................cccoooioiiii

o

. Deduct consideration received on disposals ... L0 TAL T | T TI0 T TOT

. Deduct amortization of premium ... 9,074 |........... 9,074 | ...

o

. Total foreign exchange change in book/adjusted carryingvalue ................... |

©

. Deduct current year's other than temporary impairment recognized ................[.........

1=

. Book/adjusted carrying value at end of current period (Line 1+ Line 2 +
Line3+Line4 +Line5-Line6-Line7+Line8-Line9) .................. ]

1

. Deduct total nonadmitted amounts ...

12. Statement value at end of current period (Line 10minus Line 11) .................. oo

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment

SI15
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's Gross Income
Book/Adjusted Other Than Total Total Foreign Earned Less
Date Carrying Value Fair Value Temporary Current Year's Change in Exchange Interest Taxes, Repairs
Date of Last Amount of Less Less Current Year's Impairment Change in B./A.C.V. Change in Incurred on and Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V. Encumbrances Incurred
Properties occupied by the reporting entity - Administrative
CRE 0000105 WSOCCUPY ............. ...... CINCINNATL. ... OH..................... 01/01/1901 ............ ... 39,021,938 .. 15,297,514 23,660,650 ....... 739,508 (739,508) ................. ... 8,599,386 ..... 4,892,855
CRE 0001105 WSOCCUPY ............. ...... CINCINNATL. ... OH..................... 01/01/1950 ............ ... 5,086,953 ... ... 1,880,471 ... 4,578,788 ....... 136,786 .. (136,786) ................. ... 1,635,190 ... 912,052
CRE 01468 05 WS OCCUPY ............. ...... CINCINNATL. ... OH..................... 01/01/1969 ............ ....... 541,304 223,738 ... 867,000 ......... TR44 (T,844) ... 187,854 ... ... 55,526
CRE 01560 05 WS OCCUPY ............. ...... CINCINNATL. ... OH..................... 06/05/1990 ............ ... 3,513,666 ... ... 2,626,145 ... 2,818,000 ........ 62,047 (62,047) ... 438,048 ... 201,624
CRE 0156105 WSOCCUPY ............. ...... CINCINNATL. ... OH.......oooi 06/05/1990 ............ ... 940,107 ... 517,174 ... 700,000 ........ 20,579 (20,579) ... 143,019 ... 100,309
CRE 0156305 WS OCCUPY ............. ...... CINCINNATL. ... OH......ooo 07711990 ... 2,239 187,641 ... 371,000 ......... 6,666 ... (6,666) ... 13,075
CRE 0157005 WS OCCUPY ............. ...... CINCINNATL. ... OH.......oooi 1031992 ... 10,884,908 ... 5,465,599 ..... 6,633,000 ....... 226,93 (226,953) ... 1,143,563 ... 557,951
CRE 0157905 WS OCCUPY ............. ...... CINCINNATL. ... OH......ooo 10/26/1995 ............ ... 1,084,985 ... 79,377 ... 2,124 .. 87T (1877) oo 67,885 ........ 78,660
CRE 0158305 WS OCCUPY ............. ...... CINCINNATL. ... OH......ooo 0171411997 ... ... 750,566 ... 627,116 ....... 470,000 ......... 9,572 (9,572) ..o 26,000 ........ 41,093
CRE 0159205 WS OCCUPY ............. ...... CINCINNATL. ... OH......oooo 01/31/2002 ............ ....... 448,885 ... 342,584 ... 425,000 ........ 10,780 oo (10,786) ..o 47,774
0299999 - Properties occupied by the reporting entity - Administrative ........... ... . 62,600,641 ................. ... 28,027,360 41,495,562 ... 1,238,917 (1,238,917) ................. ... 12,240,944 .. .. 6,900,919
0399999 - TOTAL Properties occupied by the reporting entity. . ... 62,600,641 ... ... 28,027,360 41,495,562 ... .. 1,288,917 (1,28,917) ... 12,240,944 .. 6,900,919
Properties held for the production of income
CRE01270100FFICE .................. ...... CINCINNATL. ... OH..................... 06/18/1960 12/30/2011 ... 2,141,206 ... 660,447 ... .. 1,400,000 ........ 70,600 ..o (70,600) .................o ... 478,53 ... 312,981
CRE 0147145 APARTMENT ............. ... .. CINCINNATL. ... OH..................... 08/30/1967 12/30/2011 ... 7,621,684 ... 1,559,340 ... 6,500,000 ........ 76,755 (76,755) ... 832,93 ....... 926,550
CRE01572100FFICE .................. ...... FLORENCE ....................... KY o 04/15/1993 12/30/2011 ... .. 404540 376,478 ... 550,000 ......... 1,500 o (1,500) .o 8,689
CRE 0158545 APARTMENT ............. ...... CINCINNATL. ... OH......ooo 08/27/1997 12/30/12011 ... 502,053 ... 361,334 ... 400,000 ........ 1,983 (11,983) ... 29,636 ........ 40,236
GR 00040 75GRDRNT .............ooov e CINCINNATL. ... OH.......ooo 02/19/1948 12/30/12011 ... .. 515,000 ... 257,500 ....... 20T 000 e e 20,600 ...
GR 0004175GRDRNT ............oooon e CINCINNATL. ... OH.......ooo 02/19/1948 12/30/12011 ... .. 210,000 ... 105,000 ....... 105,000 o 8,400 ...
0499999 - Properties held for the production of INCOME . ... .. ... o 11,394,543 3,320,099 ... 9,212,500 ....... 160,838 . (160,838) ...l 1,370,134 ... 1,288,456
Properties held for sale
CRE 0146505 WS OCCUPY ............. ...... CINCINNATL. ... OH......oooo 01/01/1968 ............ ....... 72,790 ... 428,820 ... 475,000 ......... T30 (T731) 67,407 ........ 51,660
0599999 - Properties held for Sale . ... ... 72,90 ... 428,820 ... .. 475,000 ......... T3 (T731) 67,407 ........ 51,660
0899990 - TOTALS . . TANMT915 31,776,218 ... 51,183,062 ..... 1407486 .. (1,407,486) ................. ... 13,678,485 .. .. 8,241,035
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year

1 Location 4 5 6 7 8 9
2 3
Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time of Amount of Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by purchase
CRE 0000105 WSOCCUPY ............................ CINCINNATI .. OH 0170111901 VARIOUS . .. . 15,297,514 ... 543,780
CRE 01570 05 WSOCCUPY ............................ CINCINNATI ... OH .o 11/03/1992  CITY OF CINCINNATL .o e 5,465,598 ........... 8,019
CRE 0001105 WSOCCUPY ............................ CINCINNATI .. OH . 0170111950 VARIOUS ... o 1,880,471 ... 64,201
CRE 01560 05 WS OCCUPY ............................ CINCINNATI ... OH 06/05/1990  INTERNAL TRANSFER ... .. . . i 2,626,145 ... .. 5,187
CRE 0156105 WSOCCUPY ............................ CINCINNATI ... OH . 06/05/1990  NATIONAL UNDERWRITER ... . . o e 517,414 ... 1,661
CREQ1476 100FFICE ................................. CINCINNATI .. OH . 07711970 F. G LAMPINE 6,851
CRE 0158305 WSOCCUPY ... CINGINNATI .o OH o 0171411997 ARCH STREET ASSOCIATES ... ... e e e 627,115 ... 226
CRE 0159205 WSOCCUPY ... CINGINNATI .o OH o 0173112002 CITY OF CINCINNATL e e e 342,854 ... 2,125
CRE 0147145 APARTMENT ... CINGINNATL .o OH o 08/30/1967  VARIOUS .. ..o 1,559,340 ... ..., 63,098
0199999 - ACQUIrB DY PUICNASE . . ... o 28,376,211 ... 695,749
Acquired by internal transfer
CRE 01594 45 APARTMENT ... LOUISVILLE ... oo KY 08/29/2011  MALLARD SHERBURNAPTSLLC ... 25,429,680 ... 1,937,710
0299999 - AcqUired by IMtErmal T AN S oy . 25,429,680 ... 1,937,710
0309900 - TOT A S . 25,429,680 ... 28,376,211 ... 2,633,459
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED during the Year, including Payments during the Final Year on "Sales under Contract"

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1" 12 13
Additions, | Book/Adjusted Current Year's Book/Adjusted Foreign Gross Income
Permanent | Carrying Value Other Than Total Foreign |Carrying Value Exchange Earned Less Taxes,
Name Improvments Less Current Temporary | Current Year's | Total Change | Exchange Less Amounts Gain Realized Total Gain Interest Repairs and
Disposal of and Changesin | Encumbrances Year's Impairment Changein |inB./A.C.V. [ Changein |Encumbrances| Received (Loss) on | Gain (Loss) (Loss) Incurred Expenses
Description of Property City State Date Purchaser Actual Cost |Encumbrances | Prior Year | Depreciation | Recognized | Encumbrances | (11-9-10) B./A.C.V. | onDisposal | During Year Disposal on Disposal | on Disposal |onEncumbrances| Incurred
Property disposed
CRE 01476 10OFFICE ... .............. CINCINNATI ............ OH ....... 04/14/2011 FIFTHTHIRDBANK ........... ...... 505,608 ....... 6,851 ... 163,641 ... 2,393 (2,393) ... 168,098 .. 2,200,000 ............... .. 2,031,901 .. 2,031,901 ... 63,219 ... 25,17
CRE 01594 45 APARTMENT ........... LOUISVILLE KY 08/30/2011 MALLARD CROSSINGASSOC. .. .. 27,367,389 .. 1,937,710 ... .. . i e e . 21,367,389 . 53,250,000 ............... 25,882,610 . 25,882,610 ...... W3 193,583
0199999 - Property diSPOSEd ... oo 21,872,997 .. 1,944,561 ... 163,641 ... .. 2,393 (2,393) .............. . 21,535,487 . 55,450,000 ............... S 21,914,511 27,914,511 210,932 ... 219,300
0399990 - TOTALS e 21,872,997 .. 1,944,561 ... 163,641 ... 2,393 (2,393) .............. . 27,535,487 . 55,450,000 ............... L 21,914.511 L 27,914.511 210,932 ... 219,300
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 5 6 7 8 Change in Book Value/ Recorded Investement 14 15
Location
9 10 11 12 13
3 4 Book Current Year's
Value/Recorded Unrealized Other than Capitalized Total Foreign
Investment Valuation Current Year's Temporary Deferred Exchange Value of Land Date of Last
Rate of Excluding Increase (Amortization) / Impairment Interest and Change in and Appraisal
Loan Number Code City State Loan Type Date Acquired Interest Accrued Interest (Decrease) Accretion Recognized Other Book Value Buildings or Valuation
Mortgages in good standing - Commercial mortgages - all other
0044579 ... Lexington ... KY 10/02/1987 ... ........ 6.750 ... KR 7,617,185 07/17/1987........
0044660 ................. ... Spartanburg ... SC 09/17/1998.... ........ 7.500 ... 4,380,000 10,665,000 09/03/1998........
0044666.................. ... Miami. ... Bl 07/30/1999.... ........ 7300 ... 3,808,843 12,000,000 05/28/1999........
0044667 ................. ... Lakeland ... Bl 08/05/1999.... ........ B8.150 . B3, 310 20,000,000 12/15/2004........
0044674 ... ... Cincinnati ............................... OH .. o 05/14/2001.... ........ 7250 ... 03,08 872,267 (07/12/2000........
0044679................ RoundRock ..................... T 08/15/2003.... ........ 8000 ... 13,312,730 e 38,000,000 04/25/2000........
0044682.................. . Cincinnati ... OH .o 20012011, ... 5750 ........ 30,007 e 41,064 01/30/2009...... ..
0044683.................. ... Cincinnati ... OH .o 20012011, ... 6.280 ........ B9 B0 e 87,773 10/12/2009........
0044684.................. ... Cincinnati ... OH .o 20012011, ... 520 ......... 080 18,665 01/12/2009........
0044685.................. ... Cincinnati ... OH .o 20012011, ... 6.20 ........ B 33,570 04/07/2010........
0044686.................. ... Cincinnati ... OH .o 20012011, ... 2480 ... 27 PR 46,168 03/01/2006...... ..
0044687 ................o Cincinnati ... OH .o 20012011, ... 5750 ........ 13080 18,665 02/27/2009........
20012011, ... 5440 ... 30,805 40,878 05/07/2008...... ..
20012011, ... 4625 ... 380,384 638,725 05/29/2009........
20012011, ... 7.000 ... 100,550 136,460 01/30/2007........
........................................................................................................ 31,300,478 0218420
0899999 - TOTAL Mortgages in good StaNAING . ... ... ... o 37,300,478 90,216,420 ...
Restructured Mortgages - Commercial mortgages - all other
0044671 ... Cincinnati ... OH .o 12/15/1999.... ........ 4250 ... T AT 712,420 04/01/1998........
0044672 ................ Cincinnati ... OH .o 12/15/1999.... ........ 4250 ... 11230 249,345 04/01/1998........
1399999 - Restructured Mortgages - Commercial mortgages - all Other ... ... ... .. 8,710 961,765 ...
1699999 - TOTAL ReStructured MOMGAgES ... ... ... e 2 961,765 ...
Mortgages in the process of foreclosure - Commercial mortgages - all other
0044691, ................. ... Cincinnati .............................. OH ..o 20012011, ... 6.000 ......... 6,000 15,868 01/17/2011...... ..
0044692.................. ... Cincinnati ............................... OH ..o 20012011, ... 6.790 ........ 08,04 478,910 09/01/2006........
0044693.................. ... Cincinnati ............................... OH ..o 20012011, ... 6.750 ... 3 T8 340,000 10/26/1998........
2999999 - Mortgages in the process of foreclosure - Commercial mortgages - all Other ... ... .. o AT B2 834,778 ...
3299999 - TOTAL Mortgages in the process 0f fOreClOSUre . . . .. ... .o o e AT B2 834,778 ...
3309000 - TOT AL S . 37,830,800 . 92,012,963 ..................

General Interrogatory:

1. Mortgages in good standing $ .................. unpaid taxes $ .................. interest due and unpaid.

2. Restructured mortgages $ .................. unpaid taxes$ .................. interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure § .................. unpaid
taxes$ .................. interest due and unpaid.

4. Mortgages in process of foreclosure § ........ .. 13,247 unpaid taxes§ ......... .. 8,695 interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED During the Current Year

1 Location 4 5 6 7 8 9

2 3 Actual Cost at Additional Value of

Loan Loan Time of Investment Made Land and

Number City State Type Date Acquired Rate of Interest Acquisition After Acquisition Buildings

Mortgages in good standing - Commercial mortgages - all other

0044682..................... Cincinnati ... OH o 20012011 5750 ... 3,030 o 41,064
Cincinnati ... OH 200002011 6.280 ... 9723 87,773
Cincinnati ... OH 200002011 520 ... 9,509 18,665
Cincinnati ... OH 200002011 6220 ... 20000 33,570
Cincinnati ... OH 200002011 2480 ... 49 46,168
Cincinnati ... OH 200002011 5750 ... 13,188 18,665
Cincinnati ... OH 200002011 5440 ... 30,762 40,878
Cincinnati ... OH 200002011, 4625 ... 381,393 638,725
Covington .. ... KY 20012011 7.000 .. 100,738 o 136,460
0599999 - Mortgages in good standing - Commercial MO GageS - All 0N . .. .. ... .o 666,279 ... 1,061,968
0899999 - TOTAL Mortgages in good standing (SUM 0f 0199990 - 0799000 ) . ..o o i e 666,279 ... 1,061,968

Mortgages in the process of foreclosure - Commercial mortgages - all other

0044691 Gincinnati .. ... OH e 1210112011 6.000 ... 6,000 L. 15,868
0044692 Gincinnati ... OH . 210112011 6.790 ... 98,224 478,910
0044693 Cincinnati ... OH . 210112011 6.750 ... W3218 340,000
2999999 - Mortgages in the process of foreclosure - Commercial MO gages - Al OHNET ... .. o UT.502 834,778
3299999 - TOTAL Mortgages in the process of foreclosure (SUM 0f 2599990 - 3100000) o e UT.502 834,778
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 4 5 6 7 Change in Book/Recorded Investment 14 15 16 17 18
Location Book
8 9 10 1 12 13 Value/Recorded
2 3 Current Year's Investment
Book Value/Recorded |  Unrealized Other Than Excluding Foreign
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change | Total Foreign Accrued Exchange Gain | Realized Gain Total Gain
Loan| Date | Disposal | Accrued Interest Increase (Amortization)/ | Impairment | Deferred Interest | in Book Value [Exhange Change in Interest (Loss) on (Loss) on (Loss) on
Loan Number City State Type | Acquired | Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration Disposal Disposal Disposal
Mortgages closed by repayment
0044655 ... Cincinnati ............................ OH ... 09/10/1997 05/13/2011 ............ 162,383 34,867 (34,867) ... 121,516 ... 127,516
09/10/1997 05/13/2011 ............ 132,859 209 (21,791) 111,068 ... "1,
12/15/1999 12/14/2011 .............. T 7,618 ...
121011979 09/27/2011 ................. T 0

Mortgages with partial repayments
0044579 ....... Lexington ...
0044660 ... Spartanburg
0044666 ... Miami............
0044667 ... Lakeland .........
0044670 ... Cincinnati ........
0044674 . ... ... Cincinnati ........
0044679 ... Round Rock
0044682 ....... Cincinnati ........
0044683 ... Cincinnati ........
0044684 ... Cincinnati ........
0044685 ....... Cincinnati ........
0044686 ....... Cincinnati ........
0044687 ... Cincinnati ........
0044688 ... Cincinnati ........
0044689 ... Cincinnati ........
0044690 ... Covington............................
0299999 - Mortgages with partial repayments 38,189,181

0599999 - TOTALS . ..o 38,492,203



ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 6 7 8 9 10 1" 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted | Unrealized | (Depreciation) [ Other than | Capitalized Foreign Commitment
Date Type Carrying Value | Valuation or Temporary Deferred Exchange for Percentage
CUSIP NAIC | Originally | and Actual Fair Less Increase | (Amortization)/ | Impairment | Interestand | Changein Investment Additional of
dentification Name or Description Code City State Name of Vendor or General Partner | Designation | Acquired | Strategy Cost Value Encumbrances | (Decrease) Accretion Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Fixed Income Instruments - Affiliated
34920#-10-2 ... FORT WASHINGTON HIGH YIELD INVTLLC ... ..... CINCINNATI ........... OH .................... FORT WASHINGTON HIGH YIELD INVTLLC 4 ......... 04/17/2000 ......... .. 3,307,686 .. 3,307,686 .. 3,307,686 ..... 118,10 10.140
34918@-10-8 .. FORT WASHINGTON ACTIVEFIXEDFUND....... ..... CINCINNATI ........... OH ................... FORT WASHINGTON ACTIVE FIXEDFUND . 1 ......... 092112007 ... 157,033,889 211,830,686 211,830,686 . 15,204,351 . 78.200
1499999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Fixed Income Instruments - Affiliated ...................................... 160,341,575 215,138,372 215,138,372 . 15,308,130 .
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Unaffiliated
............... ABRY BROADCAST PARTNERSIIILP ............ ..... BOSTON............... MA ..................... ABRY BROADCAST PARTNERSIIILP .. ........... 03/19/1997 3 ....... ..... 567,986 ..... 567,986 ..... 567,986 ......52,858 ............... .ol i i o 4575 296,486 ....... 0.520
............... ABRY SENIOREQUITYNILP ..................... .....BOSTON............... MA ..................... ABRYSENIOREQUITYIILP ........... ...........07/27/2006 3 ....... .. 2,013,398 .. 2,013,398 .. 2,013,398 .. 1,045,793 897,231 ..... 663,724 ....... 0.830
............... ABRY BROADCAST PARTNERS VILP ............ ..... BOSTON............... MA ..................... ABRY BROADCAST PARTNERSVILP .. ........... 03/26/2008 3 ....... ...... 89,482 .. 2,260,692 .. 2,260,692 ...... 68,356 349,485 ..... 310,382 ....... 0.090
............... ABRY ADVANCED SECURITIESFUNDLP ........ ..... Caymenlslands ........ Cl ...................... ABRY ADVANCED SECURITIESFUNDLP .. ........... 08/01/2008 2 ....... ..... 100,824 .. 1,473,999 .. 1,473,999 .. ... (63,148) 42,908 ... 849,892 .......0.190
............... ABRY ADVANCED SECURITIESFUNDIILP ...... ..... Caymenlslands ........ Cl ...................... ABRY ADVANCED SECURITIESFUNDIILP. ........... 05/04/2011 2 ....... ..... 240,377 .. 2,965,792 .. 2,965,792 ... (646,783) 100,501 .. 8,387,425 ....... 0.930
............... ALINDA FUND | INFRASTRUCTURE FUND LP ... ..... WILMINGTON..........DE...................... ALINDAFUND|INFRASTRUCTUREFUNDLP ........... 09/08/2006 1 ....... .. 1,744,048 .. 1,744,048 . 1,744,048 . ... 17,044 12,222 ... 207,222 ....... 0.460
............... AUDAXIIILP............ooooooooooe o WILMINGTON . ... DE o AUDAXIITLP o 402007 400,500 .. 4,434,663 .. 4,434,663 .. 1,072,307 451,540 ... 74,619 ... 7.830
............... C/RENERGY JADELP ...............................GOLIAD ...............TX......................CIRENERGYJADELP .. .........................03/12/20001 3 ....... ... 504,416 .. 9,871,418 .. 9,871,418 ... (999,388) 1,889 3330
............... GTCR CAPITALPARTNERSLP................... .....CHICAGO..............IL....................... GTCRCAPITALPARTNERS LP ......... ...........07/28/1999 3 ... ... ... ... (60 1,301,324 0,020
............... KKR ASSOCIATESLP............................ .....NEWYORK ............NY..................... KKRASSOCIATESLP.............................10/05/2006 3 ....... . 10,847,069 . 10,847,069 . 10,847,069 ..... 689,375 588,762 ..... 674,800 ....... 0.080
............... LANDMARK EQUITY PARTNERSIIILP ........... ..... SIMSBURY ............CT...................... LANDMARK EQUITY PARTNERS Il LP . ........... 03/31/1993 ......... ...... 63,591 ...... 63,591 ...... 63,591 ...... 10,197 . 10600
............... LANDMARK EQUITY PARTNERS IVLP ........... ..... SIMSBURY ............CT...................... LANDMARK EQUITY PARTNERS IVLP . ........... 12/14/1994 ........ ... 45438 .. ... 45438 ... 45438 ... 22,332 e MB4T0 1,940
............... LANDMARK PE FUNDVIIILP..................... .....SIMSBURY ............CT..................... LANDMARKPEFUNDVIILP ... ........ ...........12/09/1998 ......... ... 428,281 ... 428,281 ... 428,281 ... 206,219 99,713 ... 18,266 ....... 1.300
............... MERITAGE PRIVATE EQUITY FUNDLP .......... .... . WILMINGTON..........DE...................... MERITAGE PRIVATEEQUITYFUND LP ...........09/21/1999 1 ....... ... 23,428 ... . 23,428 ... . . 23,428 . .. 398,393 ..o 1,086,416 ... ... 0.250
............... EUROPEAN STRATEGIC PARTNERS | LP ....... .....LONDON .............. UK...................... EUROPEAN STRATEGIC PARTNERS| LP ... ........... 05/04/2000 3 ....... .. 2,312,207 .. 2,312,207 .. 2,312,207 ..... (32,337) .. 294,607 ... 2.050
............... OAK INVESTMENT PARTNERS XILP............. ..... WILMINGTON .......... DE...................... OAKINVESTMENT PARTNERS XILP ... ........... 09/23/2004 1 ....... .. 2,996,946 2,996,946 2,996,946 ... (135,117) 174,614 ... 239,667 ....... 0.320
............... MORGAN STANLEY LEVEQUITYFDIILP ........ .....NEWYORK ............NY...................... MORGAN STANLEY LEVEQUITYFDIILP .. ........... 02/28/1988 3 ....... ..... 263,720 ..... 263,720 ..... 263,720 ...... 69,768 e 02200
............... SOFTBANK TECHNOLOGY VENTURESVLP ..... ..... WILMINGTON .......... DE...................... SOFTBANK TECHNOLOGY VENTURESVLP. ........... 08/09/1999 1 ....... ..... 385,395 ..... 385,395 ..... 35,395 ..... (20,525) e 0,830
............... LEXINGTON CAPITAL PARTNERSIILP .......... ..... WILMINGTON.......... DE...................... LEXINGTON CAPITAL PARTNERS IILP ........... 04/08/1998 ......... ..... 424,495 .. 424495 . 424495 . .. 112,183 112,183 ...... 80,850 ....... 0.630
............... COMPASS PARTNERS EUROEQFUNDLP ...... ..... HAMILTON............. BERMUDA .............. COMPASS PARTNERSEUROEQFUNDLP . ........... 07/24/1998 3 ....... ...... 48,956 ...... 48,956 ...... 48,956 ..... 153,544 L 240,671 1220
............... PROVIDENCE EQUITY PARTNERSIIILP ......... ..... PROVIDENCE ......... Rl ...................... PROVIDENCE EQUITY PARTNERSIIILP ... ...........01/22/1999 3 ....... ... 141,378 ... 141,378 ... 141,378 ...... 34,501 159,341 ... 646,921 ....... 0.530
............... PROVIDENCE EQUITY PARTNERSVLP ......... ..... PROVIDENCE ......... Rl ...................... PROVIDENCE EQUITY PARTNERSVLP ... ...........04/05/2005 1 ....... .. 3,386,158 3,386,158 3,386,158 ..... 533,640 048,907 ..... 442,096 ....... 0.140
............... PROVIDENCE EQUITY PARTNERSVILP ......... ..... PROVIDENCE ......... Rl ...................... PROVIDENCE EQUITY PARTNERSVILP ... ...........03/16/2007 3 ....... ..... 185,962 . 11,209,860 . 11,209,860 1,429,379 415,954 . 2,486,199 ....... 0.160
............... VS&A COMMUNICATIONS PARTNERS III, LP ... ..... WILMINGTON..........DE...................... VS&A COMMUNICATIONS PARTNERSIIl, LP ........... 01/14/1999 3 ....... . ... 480,462 ..... 480,462 ..... 480,462 ..... 109,918 101,029 ... 2,744 .. 0.490
............... BEEKEN PETTY O'KEEFE FUNDII LP............ ..... CHICAGO..............IL....................... BEEKENPETTY OKEEFE FUNDIl LP .. ...........10/31/2005 ......... .. 1,411,906 .. 1,411,906 1,411,906 ... 517,292 22,951 .. 217,176 ... 5.210
............... CARLYLE MEZZANINE PARTNERSLP ........... ..... WASHINGTON .........DC ..................... CARLYLE MEZZANINE PARTNERSLP . ........... 03/14/2006 2 ....... ..... 810,466 ..... 810,466 ..... 810,466 ..... 107,863 e 44 TA 0,600
............... CARLYLE RIVERSTONE FUNDILP .............. ..... WASHINGTON .........DC ..................... CARLYLERIVERSTONE FUNDILP .... ........... 05/05/2006 3 ....... ..... 109,968 ..... 650,220 ..... 650,220 ... (594,736) e B1757 0,980
............... CARLYLE RIVERSTONEMNILP.................... .....WASHINGTON .........DC ..................... CARLYLERIVERSTONEMILP .......... ...........04/03/2006 3 ....... ..... 123,840 .. 2,611,592 .. 2,611,592 ..... 309,614 689,677 ..... 155,883 ....... 0.080
............... CARLYLE RIVERSTONE FRONTIERLP........... ..... Caymenlslands ........ Cl ...................... CARLYLE RIVERSTONE FRONTIERLP. ........... 12/22/2006 3 ....... ..... 682,077 ..... 138,518 ..... 138,518 ...... (1,928) e 00160
............... SILVER LAKE PARTNERSLP .................... ..... WILMINGTON ..........DE...................... SILVER LAKEPARTNERSLP .......... ........... 06/30/1999 3 ....... ....... 8,683 ....... 8,683 ....... 8,683 ... 8, 52,661 ..... 561,476 ....... 0.480
............... SILVER LAKE PARTNERS Il LP ................. ..... WILMINGTON ..........DE...................... SILVER LAKEPARTNERS Il LP ....... ........... 08/30/2007 3 ....... ...... 11,292 .. 1,294,044 1,204,044 ... 519,393 177,154 ..., 986,689 ....... 0.030
............... APAXEUROPEVIILP ...................cooooooo ... LONDON ... UKL APAXEUROPEVVIILP .o 0B/2502007 .o ... 220,625 .. 2,182,337 .. 2,182,337 ..... 225,756 119,345 ... 381,701 ....... 0.030
............... HILLCRESTFUND ............................... ... Caymen|slands ........ Cl ...................... HILLCRESTFUND ..................... ...........01/06/2009 ......... ..... 716,380 .. 6,030,735 .. 6,030,735 ... (630,322) e 2,756,921 0,030
............... DRAPER FISHER JURVETSON FUND IX PARTNERS L.P..... ..... Caymenlslands ........ Cl ...................... DRAPERFISHERJURVETSON FUND XPARTNERS ........... 04/12/2007 1 ....... .. 4,650,699 .. 4,650,699 .. 4,650,699 .. 1,028,723 oo eeveeieoooo.. 1,000,000 ..., 0.830
............... DRAPER FISHER JURVETSON GROWTH FUND 2006 LP. ..... Caymen lslands ........ Cl ...................... DRAPERFISHER JURVETSON GROWTHFUND2006 ........... 07/12/2007 ......... ..... 534,000 .. 2,454,218 .. 2,454,218 ..... 473,096 166,733 ..... 437,935 ....... 1.130
............... OCM EUROPEAN OPPORTUNTIES FUNDIILP ... ..... Caymenlslands ........ Cl ...................... OCMEUROPEAN OPPORTUNTIESFUNDIILP ... ........... 10/09/2008 3 ....... .. 3,425,054 . 13,351,860 . 13,351,860 ... (429,681) .. 1,500,000 .......0.920
............... CORSAIR (National City) LP ..................... .....NEWYORK ............NY...................... CORSAIR (National City) LP ........... ...........05/22/2008 ......... .. 5,500,000 ....... 1,676 ....... 1,676 ........ (303) e 1,090
............... CORSAIRLP.......................coccooo... ... NEWYORK ............NY......................CORSARLP....................................06/2/200 .. ... 180450 . 6,372,140 .. 6,372,140 ... (178,235) 3497181 0,930
............... CORSAIRIVLP .................................. ... NEWYORK ............NY......................CORSARIVLP ..................................06020/201 ... . 40945351 . 2723451 . 2,723,451 ... (705,317) ... 6,667,530 ... 1.860
............... HIG BAYSIDE DEBT &LBONILP.................. ... MIAMI .............. . FL..................... HIGBAYSIDEDEBT &LBOIILP........ ...........06/17/2008 3 ....... ..... 291,667 .. 8,620,788 .. 8,620,788 ..... 340,412 437,922 . 15,375,000 ....... 1.250
............... SNOWPHIPPSIILP ... ... NEWYORK ........... NY......................SNOWPHIPPSIILP ... .........................08/1/2010 ......... ... 136,242 ... 914,250 ... 914,250 . ... (11,838) e 4244925 0.810
............... ABRY SENIOREQUITYIILP..................... ... BOSTON...............MA ..................... ABRYSENIOREQUITYIILP ........... ........... 08/09/2010 ......... ..... 188,632 .. 3,428,498 .. 3,428,498 ..... 106,487 18,548 .. 1,641,101 ....... 0.710

(continues)
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
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Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Unaffiliated (continued)

............... ENERGYFUNDXV.............................. ... LA CA.................. . ENERGYFUNDXV.. .. ............................12/10/2010 2 ... ... 975000 .. 5315243 .. 5315243 ... 0.8%

............... GARRISON OPPORTUNITIESFUNDII............ .....NEWYORK ............NY...................... GARRISON OPPORTUNITIES FUNDIl .. ........... 03/08/2011 ......... ..... 854,927 .. 1,804,090 .. 1,804,090 ... 1.800

............... GARRISON OPPORTUNITIESFUNDII............ .....NEWYORK ............NY...................... GARRISON OPPORTUNITIES FUNDIl .. ........... 04/19/2011 ......... ..... 675,000 .. 3,050,836 .. 3,050,836 L. 1810

............... REGIMENT CAPITAL ADVISORSLP .............. .....BOSTON...............MA ..................... REGIMENT CAPITAL ADVISORSLP .... ........... 07/15/ 1,266,150 .. 1,266,150 ~...... 1.000

............... ROYALTY OPPORTUNITIES ..................... .....LUXEMBOURG ........LU...................... ROYALTY OPPORTUNITIES ........... ...........08/30/ 2,743,926 .. 2,743,926 ... 6.880

............... ENERGY RECAP & RESTRUCTFUND ............ ..... HOUSTON ............. TX...................... ENERGY RECAP & RESTRUCTFUND .. ........... 10121/ 1,613,998 .. 1,613,998 s 4920

............... HITECVISION VI, LP ...................oooooooo ... GUERNSEY ............Cl ..o HITEGVISION VI LR o 12116) s 90,533 090,533 ... 0.650

............... GOLDEN TREE CLO DEBT INVESTMENT......... .....DUBLIN................ IRELAND ............... GOLDEN TREE CLO DEBT INVESTMENT ... ........... 12/29/ 4,017,836 .. 4,017,836 ... 5.460

1599999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Unaffiliated ............................................ . 54,889,836 135,918,074 135,918,074 .. 5,632,490 ... ... . 1,430,372 136,277,454

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Affiliated

............... FORT WASHINGTON PE INVESTIIILP ........... ..... CINCINNATI OH ..................... FORT WASHINGTON PE INVEST IIlLP . ........... 12/08/2000 ......... . 33,119,052 . 33,119,052 . 33,119,052 .. e 9,930,199 L 60.310

............... FORT WASHINGTON PE INVESTVILP ........... ..... CINCINNATI oeeiiiiiio........ FORT WASHINGTON PE INVESTVILP . ........... 10/25/2007 ......... .. 1,492,537 . 25,066,915 . 25,066,915 .. 2,056, 1,229,828 . 21,314,926 ...... 29.940

............... TRI-STATE GROWTH CAPITALFUNDLP ......... ..... CINCINNATI eeviiiioo....... TRI-STATE GROWTH CAPITALFUNDLP ... ........... 11/30/2001 1 ....... .. 3,883,263 .. 3,883,263 .. 3,883,263 , 196,005 ... 12.580

............... TRI-STATE FUND Il GROWTHLP................. ..... CINCINNATI ovveiiiiiiio.... TRI-STATEFUND Il GROWTHLP....... ........... 12/18/2006 1 ....... .. 4,194,420 .. 4,194,420 .. 4,194,420 , ... 386,704 2,450,000 ...... 29.990

............... FORT WASHINGTON OPPORTUNITIES FUNDIILP ... ..... CINCINNATI Ceeii...............FORTWASHINGTON OPPORTUNITIESFUNDIL .. ........... 12/12/2008 ......... .. 4,830,000 .. 3,399,430 .. 3,399,430 1,418,338 .. 7,295,150 ...... 15.250
Mo, FORT WASHINGTON PE INVESTIILP............ ..... CINCINNATI .......... . OH .................... FORT WASHINGTON PE INVESTIILP .. ........... 1212311999 ... 23,214,691 . 23,214,691 . 23,214,691 . 3,843,391 . 17,200,281 ... 59.710
N FORT WASHINGTON PE INVESTIVLP ........... ..... CINCINNATI .......... . OH .................... FORT WASHINGTON PE INVESTIVLP . ........... 112912004 ... ... 851,786 . 25,844,415 . 25844415 3,070,709 .. 2,063,900 ..... 38.510
= FORT WASHINGTON PE INVESTVLP ........... ..... CINCINNATI ... OH ... FORT WASHINGTON PE INVESTVLP . ........... 05/15/2006 ......... ... 600,000 . 39,780,505 . 39,780,505 .. 1,769,845 .. 9,951,907 ... 36.140

............... FORT WASHINGTON PE INVESTVIILP .......... ..... CINCINNATI ... FORT WASHINGTON PE INVESTVIILP ........... 07/23/2010 ......... .. 1,125,000 .. 3,640,198 .. 3,640,198 ... e 19,125,000 .. 32,420

............... WSLPARTNERSLP .....................oooo. ... CINCINNATI veiiiiii. WSLPARTNERSLP ..o o 11412003 ..o . 26,564,979 . 26,564,979 . 26,564,979 .. 5,175,343 .. 7,113,808 ...... 68.070

1699999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Affiliated .............................................. . 99,875,728 188,707,868 188,707,868 . 31,373,102 ... ... ... . 16,894,158 . 96,641,176 ...............

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate - Unaffiliated

000000-00-0 ... WS WRIGHT HOTELGP, LLC ............cooeeent oo FAIRBORN............. OH ... WRIGHT EXECUTIVE HOTELLTD PARTNERS ... ........... 03/13/1990 ......... ... 26,303

............... BT MEMBERSHIP INTERE ST . .ot e e e e e e e e e

............... LIMITED L ABILITY COMPANY . o e e

000000-00-0 ... CINCINNATIEQUITY FUND, LLC................. ... CINCINNATI ........... OH .................... CINCINNATIEQUITY FUNDLTD........ ........... 0412411997 ... 1,250,000 ..

............... T BN BER S H P INTERE ST . . i e

............... LIMITED LB TY COMPANY . e e e

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate - Affiliated
000000-00-0 ... WSLOOKOUT WV, LLC ..o FT WRIGHT KY LOOKOUT CORPORATE CENTER ... ........... 2071981 . 1,751,211
............... 50.00% MEMBERSHIP INTEREST

25.00% MEMBERSHIP INTEREST
LIMITED LIABILITY COMPANY
000000-00-0 ... DUBLINHOTELLLC ....................oooo
............... 25.00% MEMBERSHIP INTEREST
............... LIMITED LIABILITY COMPANY
000000-00-0 ... VULCANHOTELLLC ...
............... 25.00% MEMBERSHIP INTEREST
............... LIMITED LIABILITY COMPANY
000000-00-0 ... SKYPORTHOTELLLC .................oooooi
(continues)




ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 6 7 8 9 10 1" 12 Change in Book/Adjusted Carrying Value 18 19 20

4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted | Unrealized | (Depreciation) [ Other than | Capitalized Foreign Commitment
Date Type Carrying Value | Valuation or Temporary Deferred Exchange for Percentage
CUSIP NAIC | Originally | and Actual Fair Less Increase | (Amortization)/ | Impairment | Interestand | Changein Investment Additional of
dentification Name or Description Code City State Name of Vendor or General Partner | Designation | Acquired | Strategy Cost Value Encumbrances | (Decrease) Accretion Recognized Other B./A.C.V. Income Investment | Ownership

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate - Affiliated (continued)

............... 200 MEMBER S P INTERE ST . .o e ottt e e e e e e e e e e e e e
............... LIMITED LIABILITY COMPANY et e et e e e e e e e e e e e e e e e e
000000-00-0 ... UNION CENTRE HOTELLLC ..................... ..... CINCINNATI ........... OH ..................... UNION CENTREHOTELLLC ........... ........... 00/0171999 ..o .0 2,183,154 . 5,865,970 .o i o et e e e 346,299 25.000
............... 2500 MEMBERSH P INTERE ST . .o e ottt e e e e e e e e e
............... LIMITED LIABILITY COMPANY .. e e e e e e e e e e e e
000000-00-0 ... WINDSORHOTELLLC .........oooeeiviiiiiin e ... TWO DAY HILL RD ASSOCIATES ...... ........... 10/03/2000 ......... .. 1,120,922 .. 2,951,132 ......... 378 ... (B24,621) . ..o it e e
............... 25.00% MEMBERSHIPINTEREST. ... ..o s e e
............... LIMITED LIABILITY COMPANY . ... e e e e
000000-00-0 ... WSACOMMONSLLC .........cooveiiiiiiiin e e COMMONS R-BLLC .. e T 200 e et e e e e e e e e e e e 50.000
D000 MEMBER S HIP INTERE T . . e e oot e e e e e e e e e e e
LIMITED LIABILITY COMPANY . et o e e e e e e e e e e e e e e e e e e e e
000000-00-0 ... QUEEN CITY SQUARE, LLC ...........coooeeiiin e . 58,431,000 . (2,707,693) . (7,643,127) .......
............... 100,000 MEMBERSHIP INTEREST . . .o et ettt et e e e e e e e e e
............... LIMITED LIABILITY COMPANY . e oo et e e e e e e e e e e e e e e e e e
000000-00-0 ... CINCINNATINEW MARKETS FUND, LLC......... ..... .. 7,555,705 .. 7,585,705 ..... 180,840 e e 14.660
............... 14880 MEMBERSHIP INTEREST . . . et et ettt e e e e e e e e e e e e e
............... LIMITED LIABILITY COMPANY . ..o e et e et e e
000000-00-0 ... W&S REAL ESTATE HOLDINGS, LLC ............ ..... 198,331,916 154,529,969  (21,971,605) .......
100.00% MEMBERSHIP INTEREST .. ... . e et e e
LIMITED LIABILITY COMPANY .. .o e e e

000000-00-0 ... WSLRHOLDINGSLLC .........oeiiiiiiiin e LWSLIC . 2120070 300,0000 . 15,358,361 ... 110,765 ... (189,235) ... e e AT 240000 24.490
............... 24.49% MEMBERSHIP INTEREST . ... s e e
............... LIMITED LIABILITY COMPANY . ... e e e
000000-00-0 ... LEROY GLEN INVESTMENT, LLC ................ ..... 100.000
............... 100.00% MEMBERSHIP INTEREST . ... e e e
............... LIMITED LIABILITY COMPANY ... e e e e
000000-00-0 ... SUNDANCE LAFRONTERA HOLDINGS,LLC ...... ..... 72.520
............... T MEMBER S P INTERE ST . . e e ottt e e e e e e e e e e
............... LIMITED LIABILITY COMPANY . et e e et oo e e e e e e e e e e e e e e e e e e e e e e
000000-00-0 ... WRIGHT EXEC HOTEL LTD PARTNERS .......... ..... . 60.490
............... 80,4008 PARTNERSHIP INTEREST ..ot e ettt ettt e e e e e e e e e e
............... LIMITED PARTNERSHIP ... et e e e e e e e e e e e e e e e e e
000000-00-0 ... IR MALL ASSOCIATES,LTD. ..................... ..... VEROBEACH.......... FL...................... INDIANRIVER MALLASSOC LTD ...... ........... 040171996 ......... ............... .. 3,100,720 ... 49.500
............... 49.50% PARTNERSHIP INTEREST ... ..ot s e e,

................................................ . 33,003,637 . 23,494,955 ... 100.000

000000-00-0 ... PCEL.P. ... ATLANTA . 10,973,738 .. 6,572,109 ..
............... 41.90% PARTNERSHIP INTEREST ... ..ot s e e
............... LIMITED PARATNERSHIP ... i e oo e e e e e e e e e e e e e e e i i
000000-00-0 ... RANDLOPH TOWER AFFORDABLE INV. FUNDLLC ... ..... CHICAGO.............. Il VILLAGE GREEN o OBIZBI20MT L e s e e 100.000
............... 100.00% MEMBERSHIP INTEREST ... o e e e e e e e e e e e e e e e e e e
............... LIMITED LIABILITY COMPANY

1899999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate - Affiliated 334,562,508 170,632,528 (31,135,975) ... ... . 35,184,975 . 55,103,842 ..............
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Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Other - Affiliated
............... W&S OPERATING HOLDINGS, LLC .............. ..... CINCINNATI ...........OH ..................... W&S OPERATING HOLDINGS, LLC .... ........... 12/01/2006 ......... . 13,778,188 . 30,793,691 . 30,793,601 . 7,243, 481 i e e
............... INSURANCE PROFILLMENT SOLUTIONS, LLC ... ..... CINCINNATI ........... OH ..................... INSURANCE PROFILLMENT SOLUTIONS, LLC... ........... 07/07/2005 ......... ..... 751,000 . (3,351,964) . (3,351,964) ... (833,963)

2099999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Other - Affiliated ........................................................ . 14,529,188 . 27,441,721 . 21,441,721 .. 6,409,518

Surplus Debentures, etc. - Unaffiliated
B78091-BC-0 .. TIAA e e e
............... 6.85% 12/16/2039 ... ..
2199999 - Subtotal - Surplus Debentures, etc. - Unaffiliated

........... 7,956,380 .. 9,658,883 .. 7,946,791

.............................................................................................................................................. 7,956,380 .. 9,658,883 .. 7,946,791

Non-guaranteed Federal Low Income Housing Tax Credit - Affiliated
000000-00-0 ... OTR HOUSING ASSOCIATESL.P. ............... ... CINCINNATI
............... 98.00% PARTNERSHIP INTEREST

........... 8,104,288 .. 5,096,000 .. 3,697,806 ... (187,335) ...l s e . 98,000

3299999 - Subtotal - Non-guaranteed Federal Low Income Housing Tax Credit - Affiliated ............ ... o e . 18,127,078 .. 6,815,000 .. 4,237,064 ... (B9, 184) o

3999999 - Subtotal - Unaffiliated ... ... . 64,122,519 146,848,003 145,118,132 .. 5,654,828 ...... (5,381) o 7,439,120 136,277,454 ..............

4009999 - Subtotal - AFFIAIEA . ... ... 563,728,077 772,665,475 606,157,569 . 21,985,591 ... ... . 52,079,133 151,745,018

A100000 - TOT AL e 617,850,506 919,513,478 751,275,690 . 27,640,419 ...... (5,381) oo . 59,518,264 288,022,472
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

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 11
3 4
Actual Additional
CUsIP Name of Vendor Date Originally Type and Cost at Time Investment Amount of Percentage of
Identification Name or Description City State or General Partner Acquired Strategy of Acquisition Made After Encumbrances Ownership
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Unaffiliated
............... ABRY BROADCAST PARTNERSIIILP..............................BOSTON ..............................MA ................................. ABRYBROADCASTPARTNERSIILP ... 03/19/1997 ... ...... 3 . . . ... ... i ABIS .. 0.520
............... ABRY SENIOREQUITYIILP ......................................BOSTON ..............................MA ... ABRYSENIOREQUITYIILP .. ... ... 07/27/2006 ......... 8 ... ... ... ... o 10894 ... 0.830
............... ABRY BROADCAST PARTNERSVILP .............................BOSTON ..............................MA ................................ ABRYBROADCASTPARTNERSVILP ... 03/26/2008 ......... 3 ... ... ... ..o ......33344 ... ............0.090
............... ABRY ADVANCED SECURITIESFUNDLP .......................... Caymenlslands ........................Cl ................................... ABRYADVANCED SECURITIESFUNDLP . 08/01/2008 ......... 2 .. ... ....oooioie o . 289,868 . 0190
............... ABRY ADVANCED SECURITIESFUNDIILP ........................ Caymenlslands ........................Cl ................................... ABRYADVANCEDSECURITIESFUNDIILP ... 05/04/2011 .........2 .................. ........... 240317 .. ... ... 3,567,088 .................................0.093
............... ALINDA FUND | INFRASTRUCTUREFUNDLP .....................  WILMINGTON ..........................DE................................... ALINDAFUND|INFRASTRUCTUREFUNDLP . 09/08/2006 ......... 1 ... ... ... i 3879 .. 0.460
............... AUDAXIIILP ... o WILMINGTON o DE L AUDAXIILP L TTAI2007 186,519 1830
............... KKR ASSOCIATESLP ... NEWYORK L NY . KKRASSOCIATESLP .o 1070572006 .o 3 . 2,832,481 0,080
............... COMPASS PARTNERS EUROEQFUNDLP ........................ HAMILTON ............................ BERMUDA............................ COMPASS PARTNERS EUROEQFUNDLP 07/24/1998 ......... 3 ... i e 122 120
............... PROVIDENCE EQUITY PARTNERSVLLP ........................... PROVIDENCE .......................... Rl ................................... PROVIDENCE EQUITY PARTNERSVLP .. 04/05/2005 ......... 1 ..o e BT 00140
............... PROVIDENCE EQUITY PARTNERSVILP ........................... PROVIDENCE .......................... Rl ................................... PROVIDENCE EQUITY PARTNERS VILP .. 03/16/2007 ......... 3 .. ..o e ... 2,608,869 .o 0,160
............... BEEKEN PETTY O'KEEFEFUNDII LP ............................. CHICAGO ............................. L. BEEKENPETTY OKEEFE FUND Il LP ... 10/31/2005 ......... ..o e e 2009 . 5.200
............... CARLYLE MEZZANINE PARTNERSLP ............................. WASHINGTON .........................DC.....ooo oo ... CARLYLE MEZZANINE PARTNERSLP ... 03/14/2006 ......... 2 ..o e 2 . 0,600
............... CARLYLE RIVERSTONEFUNDILP ... WASHINGTON ..o DG CARLYLE RIVERSTONE FUNDILP ... 05/05/2006 ......... 3 oo e BA93T . 0,980
............... CARLYLERIVERSTONENILP ....................................WASHINGTON .........................DC................................... CARLYLERIVERSTONENlLP ... ........ 04/03/2006 .........3 ... ... ... i R8T .. 0.080
............... SILVER LAKE PARTNERSII LP ................................. . WILMINGTON ..........................DE................................... SILVERLAKE PARTNERSIIl LP ......... 08/30/2007 .........3 ... ... ... .o ...081000000 o . 0,030
............... APAXEUROPEVIILP ............................................LONDON .............................. UK...................................APAXEUROPEVIILP ..................00B/25/2007 . ... .. ... . i i MB35 0,030
............... HILLCRESTFUND ............................................... Caymenlslands ........................Cl.................................. HILLCRESTFUND ...................... 0106/2009 ......... ... ... i 02,999950 0,030
............... DRAPER FISHER JURVETSON FUND IX PARTNERS L.P ............ Caymenlslands ........................Cl ................................... DRAPERFISHERJURVETSONFUNDIXPARTNER .. 04/12/2007 ......... 1 ... ... ... ... 462500 ... .............08%0
............... DRAPER FISHER JURVETSON GROWTH FUND 2006 LP ............. Caymenlslands ........................Cl ................................... DRAPERFISHERJURVETSONGROWTHFUND200 .. 07/12/2007 ......... ... . ... oo i .. 648,065 1130
............... OCM EUROPEAN OPPORTUNTIES FUNDIILP ..................... Caymenlslands ........................Cl ................................... OCMEUROPEAN OPPORTUNTIESFUNDIILP. 10/09/2008 ......... 3 ... ... .. ... i 02,250,000 0 0,920
............... CORSAIR (National City) LP ....................cooooooo o o NEWYORK oo NY ... CORSAIR (National City) LP ............. 05/22/2008 ......... ... e BT0 . 1,090
............... CORSAIRLP ... NEWYORK L NY o CORSAIRLP 0812902007 L T 00930
............... CORSAIRIVLLP ... NEWYORK L NY o CORSAIRIVILP 081200201 4004351 138327 . 1,860
............... SNOWPHIPPSIILP ... ..o NEWYORK L NY e SNOWPHIPPS LR o 0BII2010 L B06,122 . 0810
............... ABRY SENIOREQUITYIILP ... . BOSTON oo MA . ABRYSENIOREQUITY IIELP oo 0870972010 oo s e e 2,508,368 o 0710
............... ENERGY FUNDXV ... LA CA L ENERGYFUNDXY 201002010 2 e 4125000 0,890
............... GARRISON OPPORTUNITIES FUND Il ... o NEWYORK .o NY ... GARRISON OPPORTUNITIES FUNDII ... 03/08/2011 ......... ... . 854927 83517 o 1,800
............... GARRISON OPPORTUNITIESFUNDII .............................NEWYORK ........................... NY__................................ GARRISON OPPORTUNITIESFUNDIl .... 04/19/2011 .. ....... .................... ........... 6715000 ..........2283,0d56 . ... ............. ... 180
............... REGIMENT CAPITALADVISORSLP ...............................BOSTON ..............................MA _.................................REGIMENTCAPITALADVISORSLP ...... 07/15/2011 .........2 ........................... 1,084,081 . . ... 846257 . ............................... 0600
............... ROYALTY OPPORTUNITIES ...................................... LUXEMBOURG ......................... W ................................... ROYALTYOPPORTUNITIES ............. 08/30/2011 .........2 ............................3715000 ..........2/385,000 ................................. 6.8080
............... ENERGY RECAP & RESTRUCTFUND ............................. HOUSTON .............................TX................................... ENERGYRECAP & RESTRUCTFUND ... 10/21/2011 ......... ... ... 1613998 . . . ... ... ... 4%
............... HITECVISION VI, LP ... ... GUERNSEY............................Cl ... HTECVISIONVI,LP .. ... 1216/2011 ... ... ............09053 ... 0650
............... GOLDEN TREE CLO DEBT INVESTMENT ..........................DUBLIN ............................... IRELAND ............................. GOLDEN TREE CLO DEBT INVESTMENT . 12/29/2011 ......... ... ... 4017.83% ... ... ... ... ... ... 5460
1599999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Unaffiliated ... ... ... o 13,046,104 ... ... 2,219,874
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Affiliated
............... FORT WASHINGTON PE INVESTVILP ............................ CINCINNATI ..........................OH ........oo................. FORTWASHINGTON PE INVESTVILP ... 10/25/2007 ......... ... e .. 6,809,395 . 99,500
............... TRI-STATE FUNDIIGROWTHLP ......................o.ooo... . CINCINNATI .o OF o TRISSTATE FUND ITGROWTHILP ... 12/18/2006 ......... 1 ..o o 10,050,000 0 . 37,450
............... FORT WASHINGTON PEINVESTVLP ............................. CINCINNATI ... o OH .oooooooooo........ FORTWASHINGTON PE INVESTVLP .... 05/15/2006 ......... .....ooiiiiiiiis e 05,700,593 o . 99,500
............... FORT WASHINGTON PE INVESTVIILP ... CINCGINNATI ... OH ... FORT WASHINGTON PE INVESTVIILP ... 07/23/2010 ... o e 2,250,000 . 67,840
1699999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Affiliated .. ... ... . e 15,809,988 .. ...
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate - Affiliated
000000-00-0 .... WSLOOKOUTJV, LLC ... ... FTWRIGHT ............................ KY LOOKOUT CORPORATE CENTER ... T8 9,924 50.000
............... 50,000 MEMBERSHIP INTERE ST .
............... M ED LI ABILITY COMPANY L
000000-00-0 .... QUEENCITY SQUARE, LLC ... CINCINNATI ... OH ... INTERNAL TRANSFER .................. 0B/08/2004 .. .. . 9,308,402 ... 100.000
............... 100,000 MEMBERSHIP INTERE ST . e e
............... LIMITED LIABILITY COMPANY

(continues)
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

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 11
3 4
Actual Additional
CUsIP Name of Vendor Date Originally Type and Cost at Time Investment Amount of Percentage of
Identification Name or Description City State or General Partner Acquired Strategy of Acquisition Made After Encumbrances Ownership

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate - Affiliated (continued)

000000-00-0 ... W8S REAL ESTATE HOLDINGS, LLC ............................. CINCINNATI ... OH oo UWSLIC o A2I02006 oo o 18,669,834 . 100,000
............... 100,000 MEMBERSHIP INTERE ST .
............... LMD LI ABIL Y COMPANY o
000000-00-0 ... WINDSORHOTEL, LLC ... WINDSOR .........................CT.......................... TWODAYHILLROADASSOCIATES ... 10/03/2000 ....._... ... .o oo 625000 o 5,000
............... 25,000 MEMBERSHIP INTERE ST o
............... LIMITED LI ABILITY COMPANY e e
000000-00-0 ... SUNDANCE LAFRONTERAHOLDINGS,LLC ... ROUNDROCK ... ... TX...................._. SUNDANCEHOTEL,LLC . . . . . 08/25/2008 . ... . ... ... 1828 ... . 1250
............... 72,82 MEMBERSHIP INTERE ST ... e o
............... LIMITED LI ABILITY GO PANY e e
000000-00-0 . ... LEROY GLEN INVESTMENT, LLC ... GINCINNATI ... OH ... UWSLIC ... 0AI0BI2010 o 3BATY 100000
............... 100,000 MEMBERSHIP INTERE ST o
............... LMD LI ABIL Y COMPANY o
000000-00-0 ... WSLRHOLDINGS LLC ..o CINCINNATL L OH oD WSLIC o OAIDTI00T . B00000 L A%
............... A MEMBER SHIP INTERE ST .
............... LMD LI ABIL Y COMPANY o

Surplus Debentures, etc. - Unaffiliated
878001 BC0 .. Tl L TRANSFER FROM SCHEDULE D PART 1. 01/01/2011 ......... ... 1,952,172

3099999 - SUbtotal - Unaffiliated . .. ... 20,998,215 ......... 19814
4009990 - SUDtOtal - Afflia . .. ... 45,306,904 ..
A100000 - TOT AL . 20,998,215 ......... TI626,778 oo



ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

SCHEDULE BA - PART 3

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's Total Book/Adjusted
Carrying Value Unrealized Current Year's |  Other Than Capitalized Total Foreign Carrying Vlaue
Date Less Valuation [ (Depreciation) or| ~ Temporary Deferred Change in Exchange Less Foreign Exchange Realized Total
cusip Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ | Impairment Interest and B./A.C.V. Change in Encumbrances Gain (Loss) Gain (Loss) Gain (Loss) Investment
Identification Name or Description City State Nature of Disposal Acquired | Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration | on Disposal on Disposal on Disposal Income
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Fixed Income Instruments - Unaffiliated
............... BROADWING MEZZANINE FINANCING Cincinnati ........... ......... BROADWING MEZZANINE FINANCING . 04/01/2003 04/14/2011 ....... 621,000 ... 1,809,000 ................. ... ... .... 1,809,000 .................... 243,000 ...25,000 ................. (2,/178,000) ... (2,178,000) .................
1399999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of
Fixed Income Instruments - Unaffiliated ............. ... .. 621,000 ... 1,809,000 ... 1,809,000 ... ... 2,430,000 ... 252,000 ... (2,178,000) ... (2,178,000) .................
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Unaffiliated
............... ABRY BROADCAST PARTNERS Il LP BOSTON ABRY BROADCAST PARTNERS III LP 03/19/1997 0013012011 A T e BBTE BT
............... ABRY SENIOR EQUITYIILP ..... BOSTON... ABRY SENIOR EQUITY IILP ... 07/27/2006 110412011 ... 3,384,848 .. .. . o i it et e L 3,384,648 3,384,648
............... ABRY BROADCAST PARTNERS VI LP . BOSTON ABRY BROADCAST PARTNERS VILP .. 03/26/2008 12012101 B TE0 L e ... B14T66 ... 614,766
............... ABRY ADVANCED SECURITIES FUNDLP  Caymen Islands ..... Gl .......... ABRY ADVANCED SECURITIESFUNDLP 08/01/2008 11/10/2011 ....... 476,836 ... ............ .. ..o i L 416,836 ... 476,836
............... ABRY ADVANCED SECURITIES FUND IIL. Caymen Islands ..... CI .......... ABRYADVANCED SECURITIESFUNDII 05/04/2011 10/31/2011 ....... 194,890 ... .. ... ... . i i e 194890 L 194,890
............... ALINDA FUND | INFRASTRUCTURE FUND WILMINGTON ....... DE.......... ALINDAFUNDIINFRASTRUCTURE FUN 09/08/2006 12/28/2011 ....... 174,722 ... ... ... i i e AT 174722
............... AUDAXIIILP ... WILMINGTON ... DE.......... AUDAXIIILP ... 12007 10172011 L 1,400,000 o e e s e 1,491,019 1,491,019
............... GTCR CAPITAL PARTNERSLP... CHICAGO........... GTCR CAPITAL PARTNERS LP. 07/28/1999 06/16/2011 ........ 44,050 ... ... . i e e e BA050 44,050
............... KKR ASSOCIATESLP............ NEW YORK KKR ASSOCIATESLP.......... 10/05/2006 1212812011 ... 1,795,723 i e e 1T95,T28 1,795,723
............... LANDMARK EQUITY PARTNERS Il LP SIMSBURY LANDMARK EQUITY PARTNERS ILP . 03/31/1993 11/08/2011 ... 184,788 . e ... 184,768 ... 184,768
............... LANDMARK EQUITY PARTNERS IVLP SIMSBURY LANDMARK EQUITY PARTNERS IVLP  12/1411994 1211312011 ... 3 4T e T T
............... LANDMARK PE FUND VIIILP...... SIMSBURY LANDMARK PE FUND VIILP ... 12/09/1998 1211312011 ... 185,481 i e e 185,481 185,481
............... MERITAGE PRIVATE EQUITY FUNDLP ... WILMINGTON ....... DE.......... MERITAGEPRIVATEEQUITY FUNDLP . 09/21/1999 08/18/2011 ... .. T34, 248 . e e i s T34,246 . T34, 246
............... EUROPEAN STRATEGIC PARTNERS | LP .. LONDON ........... UK.......... EUROPEAN STRATEGIC PARTNERS| L 05/04/2000 0012010 T AT e TS ABT T3 45T
............... OAK INVESTMENT PARTNERS XILP  WILMINGTON ........ DE.......... OAKINVESTMENT PARTNERS XILP. . 09/23/2004 12/27/2011 ....... 2B, 85T e e . 282,651 282,651
............... MORGAN STANLEY LEVEQUITY FDIILP. NEW YORK ......... NY.......... MORGAN STANLEYLEVEQUITYFDIl . 02/28/1988 02/01/2011 ....... 104,907 .. ... ... .. . i i . 04,907 L 104,907
............... AG CAPITAL FUNDING PARTNERS, LP... WILMINGTON ....... DE.......... AGCAPITALFUNDING PARTNERS, LP. 03/05/1998 03/31/2011 ................. ....... (26,661) ................. ................. ... e (2B,BBY) L 38,249
............... LEXINGTON CAPITAL PARTNERSIILP -~ WILMINGTON ....... DE.......... LEXINGTON CAPITALPARTNERSIILP . 04/08/1998 12/22/2011 ....... 314,627 .. ... ... .. ... i i . L A6 L 314,627 112,183
............... COMPASS PARTNERS EURO EQ FUNDLP  HAMILTON ...,....BERMUDA..COMPASSPARTNERSEUROEQFUNDLP L 0712411998 09/09/2011 ... 844,081 ... e e L 844081 844,081
............... PROVIDENCE EQUITY PARTNERS IlILP.. PROVIDENCE ...... Rl .......... PROVIDENCE EQUITY PARTNERSIIIL . 01/22/1999 12/29/2011 ...... 184,014 . . ... ... ... . i . e 184014 184,014 159,341
............... PROVIDENCE EQUITY PARTNERSVLP .. PROVIDENCE ...... RI .......... PROVIDENCE EQUITY PARTNERSVLP 04/05/2005 12/20/2011 ... 1,888,557 ... ... ... ... i i ... 1,888,557 1,888,557 948,907
............... PROVIDENCE EQUITY PARTNERS VILP  PROVIDENCE ...... RI ~......... PROVIDENCE EQUITY PARTNERSVILP . 03/16/2007 11/29/2011 ... 1,283,205 ... . . . o i i e 1,283,205 1,283,205 415,954
............... VS&A COMMUNICATIONS PARTNERS IIl,. WILMINGTON ....... DE.......... VS8ACOMMUNICATIONS PARTNERS IIl. 01/14/1999 11/28/2011 ... 1,004,344 i e e . 1,024,344 1,024,344 101,029
............... BEEKEN PETTY OKEEFE FUND Il LP CHICAGO...........IL........... BEEKENPETTYOKEEFEFUNDII LP .. 10/31/2005 10/20/2011 ... .. 602,353 . ... .. . . i i e . 602,353 ... 602,353 222,951
............... CARLYLE MEZZANINE PARTNERSLP. WASHINGTON ...... DC ......... CARLYLEMEZZANINE PARTNERSLP .. 03/14/12006 11/20/2011 ... .. 454 AT1 e e s BT A T i
............... CARLYLE RIVERSTONE FUNDILP .. WASHINGTON ...... DC ......... CARLYLE RIVERSTONE FUND [LP 05/05/2006 05/09/2011 ....... 189,960 ... ... .. . o it i s . 189,960 .. 189,960
............... CARLYLE RIVERSTONE Il LP ... WASHINGTON ...... DC ......... CARLYLE RIVERSTONE Il LP .. 04/03/2006 12/14/2011 ... 1,219,288 . ... . .. . i i o s 1,219,288 1,219,288 689,677
............... SILVER LAKE PARTNERSLP .... WILMINGTON....... DE.......... SILVER LAKE PARTNERSLP . 06/30/1999 0212202010 . 04 ATS e 04 4TS 104,475 52,661
............... SILVER LAKE PARTNERS Il LP ... WILMINGTON ....... DE.......... SIVER LAKE PARTNERS IIl LP ... 08/30/2007 12/22/2011 .. 123,800 e e 1,123,859 1,123,859 177,154
............... APAXEUROPEVIILP ............ LONDON ........... UK.......... APAXEUROPEVIILP .......... 06/25/2007 08/26/2011 ....... 100,408 o e e . 160,428 160,428 119,345
............... DRAPER FISHER JURVETSON GROWTHFUN .. Caymen Islands ..... Cl .......... DRAPERFISHERJURVETSONGROWTHF .. 07/12/2007 12/27/2011 ....... 181,339 . ... .. ... .. . i . e 1810339 181,339 166,733
............... CORSAIRIVLP .................. NEW YORK CORSARIVLP ................ 0612012011 09/20/2011 ....... 803,010 oo e . 803,910 803,910
............... HIG BAYSIDE DEBT &LBOIILP.. MIAMI .............. HIG BAYSIDE DEBT & LBO Il LP 06/17/2008 09/30/2011 ....... 857,877 .. i i i oo et et s e L. BT 8TT . 657,877 437,922
............... SNOWPHIPPSIILP ............. NEWYORK SNOWPHIPPSIILP ........... 08/11/2010 0910172011 ... 331,58 e . 331,583 331,583
............... ABRY SENIOR EQUITY Il LP ... BOSTON ABRY SENIOR EQUITY Il LP ... 08/09/2010 11/18/2011 ... 321,000 ... i i oot e e e e 321,009 321,009
............... REGIMENT CAPITAL ADVISORSLP . BOSTON............ REGIMENT CAPITAL ADVISORS LP 07/15/ 121812011 . 838,524 836,524 836,524
1599999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of
Common Stocks - Unaffiliated ... ... 22,503,790 ... (26,861) ... (26,661) ................. ... 22,503,790 . 22,503,790 3,642,106
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Affiliated
............... FORT WASHINGTONPE INVESTIIILP~ CINCINNATI ........ OH ......... FORTWASHINGTONPEINVESTIIILP . 12/08/2000 10/26/2011 ... 12,301,524 . . i o 12,301,524 12,301,524
............... FORT WASHINGTON PE INVEST VILP CINCINNATI ........ OH ......... FORTWASHINGTONPE INVESTVILP . 10/25/2007 05/25/2011 ... 610,005 o o s L B 915 611,915
............... TRI-STATE FUND Il GROWTH LP. CINCINNATI ........ OH ......... TRI-STATE FUND IIGROWTHLP .. 12/18/2006 09/26/2011 ....... TA2,284 o . i et et e e e 42,088 742,284
............... FORT WASHINGTON OPPORTUNITIESFUN ... CINCINNATI ........ OH ......... FORTWASHINGTON OPPORTUNITIESF ... 12/12/2008 09/23/2011 .... 2,560,893 ... .............. i s e e . 2,560,893 .. 2,560,893
............... FORT WASHINGTON PE INVESTIILP CINCINNATI ........ OH ......... FORTWASHINGTONPEINVESTIILP .. 12/23/1999 10/18/2011 ... 16,474,120 . .. . . i e e e . 16,474,120 16 AT 10

(continues)




} 603

ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's Total Book/Adjusted
Carrying Value Unrealized Current Year's |  Other Than Capitalized Total Foreign Carrying Vlaue
Date Less Valuation [ (Depreciation) or| ~ Temporary Deferred Change in Exchange Less Foreign Exchange Realized Total
cusip Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ | Impairment Interest and B./A.C.V. Change in Encumbrances Gain (Loss) Gain (Loss) Gain (Loss) Investment
Identification Name or Description City State Nature of Disposal Acquired | Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration | on Disposal on Disposal on Disposal Income

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stocks - Affiliated (continued)

............... FORT WASHINGTON PE INVEST IV LP CINCINNATI ........ OH ......... FORTWASHINGTONPEINVESTIVLP . 11/29/2004 12/06/2011 ... 3,103,865 ... ... ... . i s s e . 3,108,865 .. 3,103,865
............... FORT WASHINGTON PE INVESTVLP  CINCINNATI ........ OH ......... FORTWASHINGTONPEINVESTVLP  05/15/2006 05/23/2011 ... 2,809,723 . .. . . . . i s s e . 2,809,723 2,809,723
............... WSLPARTNERSLP ............. CINCINNATI ........ OH ......... WSLPARTNERSLP ........... 11/14/2003 05/09/2011 ... 6,772,853 ... . o i iiis ittt oo s e e e ... 6,772,853 6,772,853
1699999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of

Common Stocks - Affiliated ... ... B Tl AT A 3TT AT A5 3T ATl

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate - Unaffiliated
o St ot Verte Parr 's'h'ib'dr' 'L'im'iiéd'Li'a'biii'ty'éblnﬁb'a'riy R 'e'r'llyi'rig B
Real Estate - UNaffiliated ... ... o e e e
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate - Affiliated

000000-00-0 ... W&S REAL ESTATE HOLDINGS, LLC CINCINNATI ........ OH ... PARTIAL CAPITAL REPAYMENT .. 12/01/2008 1211512011 .. 481,353,440 .. ... e e . 23,521,706
............... 100,000 MEMBERSHIP INTERE ST . i e e

............... LIMITED LIABILITY COMPANY .. o e e

000000-00-0 ... MALLARD SHERBURN APARTMENTSLLC LOUISVILLE ........ KY . ... WSLIC TRANSFER............. 09/01/2009 08/29/2011 ...
............... 100.00% MEMBERSHIP INTEREST . .. o o e
............... LM ED LA BILITY O P ANY . e e
1899999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of

Real Estate - Affiliated ...

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Other - Affiliated

............... W8S OPERATING HOLDINGS, LLC .. CINCINNATI ........ OH ......... W&S OPERATING HOLDINGS, LLC 12/01/2008 .......... ... 2,500,000 ... oo ot et e et e e e e e e e e
2099999 - Subtotal - Joint Venture,, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of

Other - AfIAtEU . ... 2,000,000 o e e e e e
All Other Low Income Housing Tax Credit - Affiliated

............... W8S OPERATING HOLDINGS, LLC .. CINCINNATI ........ OH ......... W&S OPERATING HOLDINGS, LLC 12/01/2006 12/21/2011 ....... 500,000 ... ... ... o it i e 500,000 .00 500,0000 o s e
3699999 - Subtotal - All Other Low Income Housing Tax Credit - Affiliated ... 500,000 o 500,000 ..... 500,000 .
3999999 - Subtotal - Unaffiliated ........... .. . 124790 . T82,339 1,782,339 24,933,790 . 2,755,790 ... .. (2,178,000) ... (2,178,000) .... 3,642,106
4099999 - Subtotal - Affiliated . ... o 229,730,623 ... (3,882,252) ... (3,882,252) ......oooiiiiiin 45,877,177 65,516,631 ... 1,500,000

4109999 - TOTALS ... e 252,855,413 ... (2,099,913) L. (2,099,913) ...l 70,810,967 . 88,212,421 ................. .. (2,178,000) ... (2,178,000) .... 5,142,106
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

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 2 Al 22
Current Year's
Book/ Unrealized Current Other Than Total Foreign Admitted Amount
Rate Used Adjusted Valuation Year's Temporary Exchange Amount Received
CUsIP Foreign | Bond NAIC Actual To Obtain Par Carrying Increase/ (Amortization) / Impairment Change in Effective | When Due and During
Identification Description Code CHAR | Designation Cost Fair Value Fair Value Value Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rateof | Paid Accrued Year Acquired | Maturity

U.S. Governments - Issuer Obligations

313375-Y27. . ... FHLB o e 1,000,000 .. 100.000 ...... 1,000,000 ...... 1,000,000 ...... 1,000,000 S 0400 MNLL [ 10/04/2011  11/01/2012
JMIMU-DV-4 . FHDN .o 10,138,550 .. 121.913 ..... 12,191,330 ... 10,000,000 ..... 10,068,741 ... 5.23% 68,681 ....... 537,500 07/31/2003  11/15/2017
313586-UV-9 ... FNMA............ 5,380,800 .. 129.167 ...... 6,458,335 ...... 5,000,000 ...... 5,123,017 . 7.500 126,47 ... 410,000 02/11/1993  03/10/2016
3137EA-CR-B. ... FHLMC........... 4,990,145 . 101.617 ... 5,080,860 ...... 5,000,000 ...... 4,993,043 1.441 24,063 ... 43,733 02/03/2011  02/25/2014
31398A-UU-4. .. FNMA ... ... 7,809,960 .. 100.082 ...... 7,807,482 ... 7,805,000 ...... 7,805,006 Lo19m 74,581 102,200 03/25/2009  01/09/2012
690353-RM-1.... OPICVRDN........................ 4,435,345 . 100.000 ...... 4435345 .. 4,435,345 .. 4,435,345 ... 0.081 o199 2,211 05/10/2011  03/15/2017
690353-RV-1 . ... OPIC US AGENCY Floating Rate MTN. . . . 10,000,000 .. 100.000 ..... 10,000,000 ..... 10,000,000 ..... 10,000,000 ... 0.09 U . 12129/2011  12/15/2019
690353-SU-2 . ... OPICAgencyVAR ................... 5,000,000 .. 100.000 ...... 5,000,000 ...... 5,000,000 ...... 5,000,000 ... 0.09% o192 2,418 07/13/2011  06/15/2017
912810-FM-5 . ... USTREASURY .. .. 3,251,250 .. 154.656 ...... 4,639,686 ...... 3,000,000 ...... 3,199,043 ... 5.664 6210 ... 187,500 08/24/2000  05/15/2030
912828-EN-6 ... USTREASURY ... ... S 536,777 .. 114969 ....... 574,844 ... 500,000 ....... 519,484 ... 3.416 2,905 ... 22,500 01/29/2008  11/15/2015
912828-Q8-2.... USTREASURY ...... ... SD o 11,135 .. 101.086 ....... MA% 10,000 ....... 111,033 .. 0365 Do B 413 10/03/2011  06/15/2014
912828-RU-6 ... USTREASURY .................... . 24,906,250 .. 100.305 ..... 25,076,175 ... 25,000,000 ..... 24,906,499 ... 0.953 19126 1212312011 11/30/2016
0199999 - U.S. Governments - Issuer Obligations 77,560,212 82,375,251 ... 76,850,345 ... 77,161,211 A00) L e 341,463 ... 1,308,535 ..
U.S. Governments - Residential Mortgage-Backed Securities

36176F-2C-1 . ... G2H7T65171 ... ..o e T 30,873,670 .. 109.266 ..... 30,922,218 ... 28,300,000 ..... 30,873,170 I 11104720 1212712061
36176F-29-2 ... G2#765168........ 1. 6,392,208 .. 109.2% ...... 6,466,999 ...... 5,920,208 ...... 6,393,140 Lo 4n 12/01/2011 1112212061
36202K-N5-0 . ... GNMA ARM #8512 .. | 9,569 .. 104391 ... 9,663 ......... 9,25 ... 8,476 ... 5.99 05/27/2003  06/20/2019
36202K-UV-5. ... GNMA ARM #8696 P 30,373 102.866 ........ 0,370 ... 2954 ... 27,333 oo 4047 MON... ... 40 726 06/13/2003  09/20/2025
36203C-ME-9. ... GNMA # 345157 | PR 22,066 14434 B4 460 ... 2,513 .. 9.954 1,600 11/14/1994  01/15/2024
36203C-ZE-5 . ... GNMA # 345541 | PR 39,871 14154 50,780 ........ a4 40,670 .. 9.951 2,892 11/14/1994  02/15/2024
36203D-J4-3 . ... GNMA# 345983 | P 2,197 14,001 ... 8,256 ... 8,767 ... 22,651 .. 9.9 1,610 11/14/1994  12/15/2023
36203D-JE-1 . ... GNMA # 345961 | P 25,879 14434 3,040 .. 28873 ... 26,413 . 9.955 1,877 11/14/1994  11/15/2023
36203D-JL-5 . ... GNMA # 345967 T 27,308 4247 36,516 ........ 31,93 ... 28,104 . 11,59 2,078 12/13/1994  11/15/2023
36203D-M2-3 . ... GNMA # 346077 T 19,644 1443 ..o 5,09 ... 21915 . 20,038 . 9.948 L. 1,424 1111411994 02/15/2024
36203D-MZ-0. ... GNMA # 346076 T 41,652 14309 ... 55,721 ... 8,751 42,842 11,59 .. 3,169 12/13/1994  01/15/2024
36203K-7M-0 . . .. GNMA # 352000 T 52,530 13.889 ... 66,743 ........ 58,603 ........ 53,603 . 9.951 . 3,809 11/14/1994  12/15/2023
36203K-KX-1. ... GNMA#351410 T 18,748 14309 ... 24,785 ... 21,682 ... 19,246 1.171 1,409 12/13/1994  01/15/2024
36203L-4H-2 . ... GNMA# 352824 T 240,069 1447 318,458 ... 8,745 ... 246,421 11.305 18,118 12/13/1994  04/15/2024
36203L-85-2 . ... GNMA# 352540 T 279,365 14,001 ... 367,809 ....... 322,383 ... 286,688 .. 11,09 20,955 01/12/1995  01/15/2024
36203M-B5-8 . ... GNMA # 352960 | P 16,595 14154 2M1% ... 18,516 ........ 16,918 . 9.949 1,204 11/14/1994  05/15/2024
36203M-JM-3. ... GNMA # 353168 | P 26,819 1A 34,185 ... 292 ... 27,367 ... 9.953 1,945 11/14/1994  12/15/2023
36203N-6L-7 . ... GNMA # 354675 | P 11,951 121 ... 15,280 ... 13,33 ... 12,200 o0 9.958 MON... ............ 72 ... 867 11/14/1994  10/15/2023
36203P-AP-8 . ... GNMA30 YR #354714. .. S22 | P 15,554 14,001 ... 19,79 ... 17,34 ... 15,872 .. 9.9 Coco 1,128 1171471994 1211512023
36203R-5K-1 . ... GNMA 30 YR #357350. . . S22 | P 10,628 a4 13,51 1,85 ... 10,848 . 9.956 e 771 11/14/1994 117152023
36203S-4U-8 . ... GNMA30 YR #358235. .. S22 | 2,881 113.889 ... 3810 .. 335 2,962 11.317 e 217 12/13/1994  09/15/2023
36203U-Z7-0 ... GNMA 30 YR #359966. . . S22 | P 65,649 14,55 ... 86,976 ........ 75,92 ... 67,408 R AR T] 4,935 12/13/1994  12/15/2023
36203W-NW-4 ... GNMA 30 YR #361405. .. S22 T 15,894 14.001 ... 20,281 ... 7732 16,212 .. 9.951 oo 101830 1171471994 0271512024
36203Y-2F-0 . ... GNMA30 YR #363574. .. S22 T 10,773 1443 .o 18,753 .. 12,08 ... 10,993 . 9.951 T 781 11/14/1994 121152023
36204A-VJ-1 . ... GNMA30 YR #364317. .. S22 T 58,323 13.889 ... A% 67,719 ... 59,988 oo 11318 . 4,402 12131994 08/15/2023
36204C-62-9 . ... GNMA 30 YR # 366388 2., T 39,509 14309 ... 50,346 ........ 4044 o 40,310 ... 9.9 2,863 11/14/1994  12/15/2023
36204C-7L-9 . ... GNMA 30 YR # 366399 2., T 21,975 1443 .o B9 24 28,542 . 9.954 2,029 11/14/1994  01/15/2024
36204D-MT-3. ... GNMA 30 YR # 366770 2., T 37,863 14154 4995 ... 43,788 .. 38,830 11.165 2,846 12/13/1994  05/15/2024

(continues)
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U.S. Governments - Residential Mortgage-Backed Securities (continued)

36204G-Y3-0 . ... GNMA 30 YR # 369830 16,661 114.309 ........ 22,292 .o 11.592 1,268 12/13/1994  12/15/2023
36204H-HF-0 . ... GNMA#370230. ...... ... . ... 29,398 114154 ... 37,444 ... 9.954 2,132 11/14/1994  01/15/2024
36204H-QF-0. ... GNMA#370454. . . .. 25,363 113.889 ........ 32,226 S 9.951 .. 1,839 11/14/1994  12/15/2023
36204JB2-1. .. .. GNMA#370957. .. .. 45,399 114.434 ... 57,958 S 9.951 o.o.3,292 1111471994 12/15/2023
36204J-KH-8 . ... GNMA#37119%. .. .. 34,477 113.889 ........ 43,808 ... 9.953 ... 2,500 11/14/1994  12/15/2023
36204J-KN-5 . ... GNMA#371201. .. .. 41,814 114.434 ... 53,386 . 9.953 . 3,082 11/14/1994  12/15/2023
36204J-L2:0. .. .. GNMA#371245. .. .. 136,991 14.47 ... 180,608 11.095 .. 10,276 01/12/1995  01/15/2024
36204JL7-9. . ... GNMA#371250. .. .. 62,131 114184 ... 82,046 1.1 ... 4,671 12/13/1994  01/15/2024
36204K-5W-9. ... GNMA #372661. . . .. 97,884 114.154 ... ... 128,944 11.095 . 1,342 01/12/1995  01/15/2024
36204K-DN-0. ... GNMA#371909. .. ... 134,782 14.47 ... 178,080 .o 10 10,132 12/13/1994  02/15/2024
36204K-EA-T ... GNMA#37T1929. ... ... 28,669 1447 ... 36,545 . 9.952 2,019 11/14/1994  03/15/2024
36204N-FK-8 .. .. GNMA 30 YR#374670. . . 258,848 114,434 ... .. 341,823 11.093 .. 19,416 01/12/1995  02/15/2024
36204N-ND-5. ... GNMA 30 YR #374888. . . 60,827 114,434 ... 80,499 1.7 . 4,573 12/13/1994  01/15/2024
36204N-R9-0 .. .. GNMA 30 YR # 375012 98,533 14.47 ... 129,906 .. 11.0% 7,391 01/12/1995  01/15/2024
36204P-QA-3. ... GNMA 30 YR # 375849 19,848 1447 ... 25,219 ... 9.95 1,438 11/14/1994  01/15/2024
36204Q-CC-2.... GNMA 30 YR #376367. . . 34,454 1447 ... 43,914 . 9.950 ... 2,498 11/14/1994  01/15/2024
36204Q-EA-4. ... GNMA 30 YR #376429. .. 93,960 114.091 ..., 125,472 11.587 ... 1,149 12/13/1994  03/15/2024
36204R-YP-7 .. .. GNMA 30 YR#377918. .. 33,358 14.41 .. 44,074 1.1 . 2,507 1211311994 01/15/2024
36204R-YQ-5. ... GNMA 30 YR #377919 65,021 114154 ... 86,182 11.310 4,907 12/13/1994  01/15/2024
36204U-JU-6 . ... GNMA 30 YR # 380175 5,522 114,434 ... 7,307 MA73 MON... ... 3 .. 415 12/13/1994  12/15/2023
36204Y-C3-5 .. .. GNMA 30 YR #3835%0. . . 131,250 114.559 ... 174,582 11.305 ... 9,906 12/13/1994  04/15/2024
36205B-E5-7 . ... GNMA 30 YR #385456. . . 94,314 114.559 ... 124,682 11.092 . 1,074 017121995 03/15/2024
36205B-EE-8 . ... GNMA 30 YR # 385433 54,137 114.5859 ..., 71,725 11.170 4,070 12/13/1994  02/15/2024
36205B-EF-5 .. .. GNMA 30 YR # 385434 47,794 1447 ... 63,148 11.170 3,503 12/13/1994  02/15/2024
36205B-KL-5 .. .. GNMA 30 YR #385599. . . 34,182 114.154 ... 45,671 .. 11.587 . 2,601 12/13/1994  03/15/2024
36205B-LD-2 .. .. GNMA 30 YR #385624. . . 19,381 1M7.082 ........ 23,606 . 8.665 o 1,512 0711211994 05/15/2024
36205D-C7-1.... GNMA 30 YR#387194. .. 69,812 114.154 ... 92,164 11.170 ... 5,248 12/13/1994  (02/15/2024
36205J-Q2-4 ... GNMA 30 YR#392073. .. 39,469 114.154 ... 52,735 11.585 . 3,003 12/13/1994  04/15/2024
36205J-QF-5 .. .. GNMA 30 YR #392054. . . 20,598 114,154 ... 21,521 11.585 1,567 12/13/1994  04/15/2024
36205L-52-9. . . .. GNMA 30 YR #394264. . . 20,482 114,154 ... 21,367 .. 11.587 1,558 12/13/1994  (03/15/2024
36207N-D4-3 .. .. GNMA#436723........ 322,215 "M7.887 ... 366, 146 ... 6.490 23,295 08/01/2001  11/15/2026
36210E-7C-7 . ... GNMA 30 YR # 490591 305,542 116.513 ....... 347,809 . 6.385 20,896 08/01/2001  09/15/2028
362156-H5-3 . ... GNMA 30 YR # 155152 10,356 100.476 ........ 11,257 12.324 1,120 06/19/1989  03/15/2016
36215J-JR-5 . ... GNMA 30 YR #136272. .. 5,691 100.474 ... ... 5,846 .. 10705 MON... ............ 48 ... 582 09/09/1987  10/15/2015
362165-AQ-5 . ... GNMA 30 YR#183715. .. 14,415 102.320 ........ 15,192 . 9710 1,336 09/12/1989  11/15/2016
362166-RY-8 . ... GNMA 30 YR #185103. .. 1,924 100.485 ......... 1,936 10.156 MON... ............ 16 ........... 193 09/19/1988  09/15/2018
362167-DQ-8 . ... GNMA 30 YR #185611. .. 5,411 100.523 ......... 5,748 .. 12.093 600 05/15/1989  05/15/2019
36216T-7L-8. . ... GNMA 30 YR #174699. . . 2,150 100.485 ......... 2,1 o0 9583 MON... ... 18 L 210 10/17/1988  10/15/2018
36216W-HB-2. ... GNMA 30 YR#176726. . . 25,938 105.515 ........ 27,081 . 9.848 2,566 11/14/1988  11/15/2018
36217M-J5-4 ... GNMA 30 YR#197484. . . 34,434 114.001 ..., 45,982 11.592 2,620 12/13/1994  12/15/2023
362180-EN-7 .. .. GNMA 30 YR # 236941 8,682 100.447 ... 8,967 10.199 MON... ............ 71 ..., 848 05/10/1988  05/15/2018

(continues)
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36218C-EL-5 . ... GNMA 30 YR #218039 T 12,962 101.172 10.169 1987 08/15/2017
36218E-A9-2 . ... GNMA 30 YR #219732 T 16,378 100.483 10.957 1987 09/15/2017
36218L-PK-5 .. .. GNMA 30 YR #225526. . . T 12,313 100.479 10.939 1987 10/15/2017
36218P-VW-3. ... GNMA 30 YR #228429. .. T 6,240 100.508 R R K] 1989 06/15/2019
36219G-EB-7.... GNMA 30 YR #248630. . . P, 8,188 100.720 ... 9.498 1988 10/15/2018
36219K-TX-4 .. .. GNMA 30 YR#251766. . . T 2,790 100.321 . 9.706 1988 04/15/2018
36219L-RP-1 .. .. GNMA 30 YR#2525%. .. |, 15,425 114.116 10.526 1988 05/15/2018
36219P-MW-2 ... GNMA 30 YR #255173. .. P, 8,926 100.517 11.070 1989 06/15/2019
36219S-CA5.... GNMA 30 YR#257565. . . T 6,523 100.521 L1 1989 03/15/2019
36219S-Z7-7 ... GNMA 30 YR # 258266 T 2,482 100.485 . 9.751 1990 11/15/2018
36219X-GU-6. ... GNMA 30 YR # 262211 T 5,996 101.447 10.267 1988 09/15/2018
36219Y-ET-9 .. .. GNMA 30 YR#263046. . . T 11,751 100.485 10.226 1988 10/15/2018
36219Y-Q7-4 .. .. GNMA 30 YR#263378. . . T 3,964 101.943 10.225 1988 10/15/2018
36220G-4F-6 . ... GNMA 30 YR #278122 T 15,179 100.486 .o 1213 1989 06/15/2019
36220T-D4-3 .. .. GNMA 30 YR # 287323 100.413 ... 9.750 1990 02/15/2020
36223H-HR-1.... GNMA 30 YR#308140. . . 102.566 ... 8.647 1994 01/15/2022
36224F-J2-7. . ... GNMA 30 YR #327081. . . 111.163 ... 8.645 1994 05/15/2022
36224J-5W-8 . ... GNMA 30 YR #330361. . . 100.988 ... 8.642 1994 01/15/2023
36224R-KG-8. ... GNMA 30 YR # 336095 114.434 ... 9.953 1994 11/15/2023
36225C-EV-4. ... GNMAARM#B014T ... ... ... 103.087 L34 2003 12/20/2027
36225C-FM-3. ... GNMAARM #80171 .. .. 103.391 ... 3.651 2003 02/20/2028
36296L-4X-5 . ... GNMAG94838 . ... ... ... ... .. 109.757 . 4.974 2011 11/20/2059
0299999 - U.S. Governments - Residential Mortgage-Backed Securities. .. ................................ ..... 48,985,090 ........... ... 50,132,953 .. ... 45,664,523 ..... 49,054,980 ... ... ... o (75 T91) e e s 190,288 36121
0599999 - Subtotal - U.S. GOVEMMENES. . . ... ..ot 126,545,302 ........... ..., 132,508,204 . 122,514,868 126,216,191 ... (128,191) o o e s B3R 1634656
All Other Governments - Issuer Obligations
063679-BV-5 ... BANKOFMONTREAL. ...................... 103.656 ...... 6,219,342 ... 6,000,000 ...... 6,027,062 (11,689) L2710 10,450 ....... 142,500 06/02/20 06/09/2015
136069-DF-5 . ... CANADIAN IMPERIAL BANK 101114 ... 2,022,210 ..., 2,000,000 ...... 2,009,763 (16,733) ... ... 1.547 16,333 ... 01/21120 02/04/2013
448814-ED-1 .. .. HYDRO-QUEBEC ................... 107.633 ...... 8,610,632 ...... 8,000,000 ...... 8,043,763 (38,128) .. .. ... 1.455 266,667 ....... 640,000 0 /07/1995 02/01/2013
448814-EJ8. . ... HYDRO-QUEBEC ................... 148.7110 ... 5,048,408 ... ... 4,000,000 ...... 4,832,555 (44,577) ... ... 5701 155,633 ....... 322,000 04/30/2009 07/07/2024
642866-DV-6 . ... NEWBRUNSWICKPROVCDA................ ..... 109.604 ...... 5,480,215 ... ... 5,000,000 ...... 4,992,59% 3,882 . 6.841 127,500 ....... 337,500 08/26/1993  08/15/2013
669827-FX-0 .... NOVASCOTIAPROVINCE ................... ..... 1,033,371 104.244 ... 1,042,440 ... 1,000,000 ...... 1,024,010 (9,361) ... 1.676 10,556 ... 0771312010 07/21/2015
683234-8A-9. . . .. PROVOFONTARIO ................. 9,993,300 .. 107.454 ... 10,745,350 .. ... 10,000,000 ...... 9,996,376 ... L 1,313 . 4115 .. 17,083 ....... 410,000 06/09/2009  06/16/2014
683234-DP0 ... PROVOFONTARIO ...................... . LS A0 o FE 998,800 ... 99.692 ....... 996,921 ...... 1,000,000 ....... 998,856 ...l 56 ... 1625 44 09/14/2011  09/21/2016
803854-FG-8 . ... PROV OF SASKATCHEWAN........... 3,933,160 .. 107.746 ...... 4,309,836 ...... 4,000,000 ...... 3,992,898 ... 5,906 L8 Lo 183,383 320,000 01/26/1993  02/01/2013
0699999 - Al Other Governments - Issuer Obligations 42,342,018 ... L 45,375,415 ... .. 41,000,000 ..... 41,917,578 (109,331) oo e 741,99 ... 2,412,000 ...
1099999 - Subtotal - All Other GOVernMENts . . ... ... ... oo 42,382,018 ... L 45,375,415 .. ... 41,000,000 ..... M58 (109,331) oo e 741,999 ... 2,172,000 ...



€'ol3

ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

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 2 Al 22
Current Year's
Book/ Unrealized Current Other Than Total Foreign Admitted Amount
Rate Used Adjusted Valuation Year's Temporary Exchange Amount Received
CUsIP Foreign | Bond NAIC Actual To Obtain Par Carrying Increase/ (Amortization) / Impairment Change in Effective | When Due and During
Identification Description Code CHAR | Designation Cost Fair Value Fair Value Value Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rateof | Paid Accrued Year Acquired | Maturity

U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations

150105-AX-2 ... CEDARCLIFFOHIOLOCSCHDIST............ oo s 7,910,000 .. 115.8%5 ...... 9,167,295 ...... 7,910,000 ...... 7,910,000 ... 6.040 UD..... ... 39,814 ... 477,764 04/16/2010  12/01/2026
16229P-AA-3 . ... CHATO AL IDB GULF OP ZONE VRDN 2,700,000 ... 93.433 ...... 2,700,000 ...... 2,700,000 ...... 2,700,000 .. 0.034 3,303 ... 12,000 11/10/2011  11/15/2038
353205-AV-9 . ... FRANKLINCNTYOHRev............. 1,001,970 .. 100.000 ...... 1,001,970 ..., 1,000,000 ...... 1,000,361 . 0.901 L8922 02/25/2011  03/09/2012
454622-QJ-3 ... INBDBK. ... 2,000,000 .. 104.861 ...... 2,097,220 ...... 2,000,000 ...... 2,000,000 ... 5.510 50,814 110,200 12/04/2003  07/15/2018
59333G-AG-3. ... MIAMI DADE CNTY FLA INDL DEV POLLUTION 7,504,373 .. 106.532 ...... 7,750,203 ...... 7,215,000 ...... 7,544,140 .. 2.800 7,750 ... 145,500 05/06/2011  04/01/2015
677519-UG-3 . ... OHIOSTDEVASSISTINNOV. ...... ...t oot o 3,000,000 .. 103.080 ...... 3,092,400 ...... 3,000,000 ...... 3,000,000 ... 5.320 39,90 ... 159,600 07/21/2003  10/01/2018
686053-DF-3 . ... OREGON SCHBRDS ASSN SCHOOL DISTRICT 2,050,000 .. 115.140 ...... 2,360,370 ...... 2,050,000 ...... 2,050,000 L. 5.2 ./ A 107,072 02/06/2004  06/30/2018
73419P-AA-4 . ... PORT OF GREATER CINCINNATIDEV QCSLEASE. ... ..... .. 100,000 .. 100.000 ....... 100,000 ....... 100,000 ....... 100,000 ... 5.870 P 5,870 12/17/2008  12/01/2039
835574-BS-2 ... SONOMA CNTY CALIF PENSIONOBLI. ......... ..... .. 3,000,000 .. 107.753 ...... 3,232,500 ...... 3,000,000 ...... 3,000,000 ... 4.660 11,650 ... 139,800 05/14/2003  12/01/2017
915137-5R0 ... UNIVERSITY OF TEXAS . ... ..o s e e 1,856,440 .. 114.285 ... .. 2,284,700 ...... 2,000,000 ...... 1,857,960 . 5.240 36,221 ... 85,759 11/09/2010  08/15/2046
2599999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of

Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations. .................. ..... 212,783 o 33,786,748 ... 31,035,000 ..... 362,461 . (B0UBB) L e e 264,160 ...... 1,243,865 ...
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Residential Mortgage-Backed Securities

3128MB-XF-9. ... FGLMC # G13178 2 8,586,406 .. 107.259 ...... 8,945,537 ...... 8,340,112 ...... 8,568,953 ... 3785 MON... ........ 34750 ....... 417,006 08/07/2009  06/01/2023
3128MB-YE-1.... FGLMC#G13209 ... 5,249,500 .. 107.259 ...... 5415282 ...... 5,048,734 ... 5,235,386 .. 3.39%4 MON... ........ 21,036 ....... 252,437 08/13/2009  07/01/2023
3128MT-PK-8. ... FGCI#H01326 .. ... 2,390,639 .. 107.925 ...... 2,593,216 ...... 2,402,841 ... 2,390,922 ... 5882 MON... ........ 1,03 ....... 132,156 08/05/2005  08/01/2035
3128PP-M3-4. ... FGLMC #J10378.. . .. 6,886,493 .. 106.942 ...... 7217982 ... 6,749,396 ...... 6,877,625 ... 3.684 MON... ........ 25310 ....... 303,723 08/05/2009  07/01/2024
3128PP-MF-7. ... FGLMC # J10358 17,251,459 .. 107.045 ..... 18,043,920 ... .. 16,856,388 ..... 17,226,099 ... 3.566 MON... ........ 63211 .. ... 758,537 08/04/2009  07/01/2024
3128PP-MJ-9. . .. FGLMC # J10361 9,114,315 .. 106.029 ...... 9,457,343 ... 8,919,548 ...... 9,101,767 ... 3627 MON... ........ 33,448 .. ... .. 401,380 07/29/2009  07/01/2024
3128PQ-QX-2. ... FGLMC#J11370. ... 10,422,489 .. 104.982 ..... 10,700,107 ..... 10,192,365 ..... 10,410,366 ... 3.004 MON... ........ 33,975 .. ... 407,695 12/10/2009  12/01/2024
3126PR-LS6. ... FGLMCJ12137 ........ 5,928,693 .. 106.045 ...... 6,056,190 ...... 5,710,983 ...... 5,918,870 oo 3021 MON... ........ 2,416 ....... 256,993 04/29/2010  05/01/2025
3128PR-P86.... FGLMCPOOL#J12247. ... ... o 4,249,412 .. 106.045 ...... 4,251,216 ... 4,008,880 ...... 4,245,512 oo 2473 MON... ........ 15,083 ........ 15,033 10/17/2011  05/01/2025
3128PR-RN-1.... FGLMCPOOL#J12293. ...... ... i e 5,503,073 .. 106.045 ...... 5,593,798 ...... 5,214,929 ...... 5,587,916 oo 2162 MON... ........ 19,781 .. ...... 19,781 10/17/2011  05/01/2025
3128PT-UT0.... FGLMC#J14194 ....... 8,866,268 .. 103.3% ...... 9,430,285 ...... 9,125,783 ...... 8,873,602 L. 3.909 . 205,330 03/04/2011  01/01/2026
31200K-CU-1. ... FHLMC#554583 . . .. T 91,805 .. 109.464 ....... 101,901 ... 93,001 ........ 91,856 ... 9.760 . 8,844 01/30/1991  02/01/2021
31202G-C4-6 . ... FHLMC#C00091. ... T 14,558 .. 119.980 ........ 7 14,98 ... 14,648 L9747 1,344 12/00/1991  12/01/2021
31205V-EC0. ... FHLMC#A00131. ... T 4,001 .. 15489 ... ... 41 4,008 ... 4,087 ... 9.606 389 01/07/1991  11/01/2020
31205V-EF-3 .. .. FHLMC#A00134. ... T Mo 0T o Mo kil .. 9.607 ... 30 01/07/1991  12/01/2020
31205V-EH9. ... FHLMC#A00136. ... T 553 .. 101704 ... 563 ... 553 . 552 ... 9.610 ... 52 01/07/1991  12/01/2020
31295V-EJ-5 . ... FHLMC#A00137. ... T 1,251 .. 100443 ... 1,287 1,282 1,250 ... 9.605 . 19 01/07/1991  12/01/2020
31205V-UV-0. ... FHLMC#A00896. .. ... e e 20 9,71 . M7.430 .. 1,693 ... 9,958 ......... 9,775 L. 9.748 896 12/09/1991  05/01/2021
313401-H46 ... FHLMCH#360043 ...... ... o 2 10,686 .. 117742 ........ 12,39 ... 10,831 ... 10,578 ... 9.445 1,063 12/06/1990  12/01/2018
313401-P8-8. . . .. FHLMC # 360064 . . . . e 4,343 118.200 ......... 5060 ......... 4280 ... 4,302 .. 9.446 428 12/06/1990  07/01/2019
313401-Q6-1 .. .. FHLMC#360070 . ... e 2,598 "6 ... 3,08 ... 2,634 ... 2,600 ... 9.761 . 250 01/30/1991  07/01/2019
313401-V8-1. . ... FHLMC #360103. . ... .. T 6,696 M75% 799 ... 6,789 ......... 6,700 . 9.760 645 01/30/1991  05/01/2020
313602-PQ-1.... FNMA-CMO 1989-17-E............... e 59,626 11.262 ........ 64,924 ........ 58,352 ........ 58,220 L1017 ... 6,069 04/13/1990  03/01/2014
313602-YQ-1. ... FNMA - CMO 1989-44 44-H T 43,513 112.560 ........ 50,919 ........ 8287 44,518 . 9.667 . 4,071 07/21/1989  01/01/2019
313614-4B-2. . . .. FNMA # 050318 T 5,676 18.817 ... 6,749 ......... 5680 ......... 5,664 .. 10.059 568 01/09/1991  07/01/2020
313615-A3-0. . . .. FNMA # 050426 T 14,534 19.074 ... 17,395 ........ 14,609 ... 14,528 ... 9.658 coeeoooo 1,388 04/08/1991 - 04/01/2021
313615-HN-9 ... FNMA#050837. ... 2 36,625 "9 s 36,747 ... 36,608 . 8.074 MON... ........... 245 ... ... .. 2,940 12/07/1992  12/01/2022
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313638-TS-7 ... FNMA#M0461. ... ... 2 4,338 100.406 ......... 4,359 ... 431 4328 10.057 MON... ............0 3% ........... 434 01/09/1991  02/01/2019
31365Y-D9-7 ... FNMABA4528 ... 2 23,234 101.695 ........ 24,552 ..., 64,143 . 28,459 .. 10.006 2,173 02/06/1992  09/01/2021
31374S-Y4-7 ... FNMA#323031. .. .. 2,356,676 M.472 .. 2,599,380 ...... 2,331,862 ...... 2,353,637 ... ... 5.586 139,912 04/30/2003  04/01/2028
3137A2-YK-1. ... FHR3763 M. ... ... 6,885,156 107.103 ...... 7,497,196 ...... 7,000,000 ...... 6,897,591 ...... oo 4293 233,333 01/28/2011  11/01/2019
3137A7-JU-5 . ... FHLMCKT701A2 .. .. 7,069,916 109.250 ...... 7,647,472 ... 7,000,000 ...... 7,060,125 ...... ... 3.694 203,805 02/18/2011  11/01/2017
31381P-UL-0 . ... FNMA#466887 ... .. 9,833,674 104.797 ... 10,294,175 ... .. 9,822,930 ...... 9,830,823 ...... ... 2.984 178,679 05/19/2011  12/01/2017
3138E0-YE-3 . ... FNMA#AJ7908. . . .. 19,236,268 103.446 ... .. 20,484,958 ... 19,802,600 ..... 19,242,626 ... ... ... 3.861 MON... ........ 49507 ................ 11/15/2011  01/01/2027
3138E2-FB-6 . ... FNMAAJI161 ... ... 10,160,547 103.446 ... 10,344,580 .. ... 10,000,000 ..... 10,158,326 ... .. ... 2472 MON... ........ 25,000 ................ 1011712011 01/01/2027
313920-TL-3. ... FNR2003-20MZ . . .. 7,919,679 120.554 ... 10,004,817 ...... 8,299,054 ...... 8,011,363 ...... ... 6.330 462,659 12/01/2011  12/01/2032
J392X-ZY-T ... FHR2628HN ... 487,417 106.987 ....... 490,150 ....... 458,139 ... .. 480,308 ... S 219 22,907 12/02/2009  11/01/2017
31393U-AB0 .. .. FNW2003-W1O1AT. ... 5,378,516 111,600 ...... 5,580,470 ...... 5,000,000 ...... 5,260,745 L4219 281,000 12/10/2009  11/01/2033
31393U-AK-9 . ... FNW 2003-W17 1A7. . 10,868,750 114.5% ... 11,459,510 .. ... 10,000,000 ..... 10,617,375 (155,533) ... L 4207 575,000 12/04/2009  01/01/2033
31394R-VW-6. ... FHLMC 2758 ZG. ... 7,391,471 "3 8,961,545 ...... 7,650,064 ...... 7,463,516 21,426 ... ... 5.9%9 408,482 12/01/2011  07/01/2033
31396G-UN-2.... FHR3104BY. ... ... .. 6,239,889 113.589 ... 6,213,975 ...... 5,470,588 ...... 6,233,471 (6,419) ... 2361 MON... ........ 25,074 ................ 12/13/2011 10/01/2025
31396Q-AB-5. ... FNR2009-37KA ... ... 5,548,961 105.150 ... 5,588,500 ...... 5314718 ... 5,490,230 ... 2198 212,591 12/09/2009  08/01/2017
J1397F-L9-1. ... FHR3284CA....... 420,554 105.945 ....... 7,688 ... 394,250 ... 405,910 ... 3.067 19,712 12/02/2009  06/01/2016
31397M-N3-7 . ... FNR2008-95AD .. .. 5,008,953 105.991 ... 5,025,571 ...... 4,741,503 ... .. 4,935,995 (40,916) ... ... 2.056 213,368 12/02/2009  03/01/2017
31397Q-T24 . ... FNR2010-157 NA . .. 3,953,858 107.235 ... 4,178,559 ... ... 3,896,621 ... 3,942,679 (11,179) ... ... 3136 125,017 01/10/2011  09/01/2019
31398C-XT-0.... FHR3B30A. ... ... 3,437,951 105.661 ...... 3,488,649 ... ... 3,301,753 ..., 3,411,715 L2310 132,070 12/01/2009  08/01/2020
31398F-WS-6. ... FNMA2009-95EY ......... .. ... .. 2,411,090 107.821 ... 2,748,383 ... 2,548,889 ... 2,421,311 ... 4.599 101,956 01/29/2010  03/01/2024
31398K-VT-4 ... FHR3599A...... .. 4,789,475 103.092 ...... 4,756,216 ...... 4,613,583 ..., 4,707,524 ... 2.010 184,543 12/08/2009  10/01/2014
31398L-NM-6 . . .. FHR 3609 LE 4,197,829 103.693 ...... 4,281,256 ... ... 4,128,800 ...... 4,185,896 L0229 123,864 12/14/2009  01/01/2022
31398M-BZ-8. ... FNMA 20109B........................ 4,784,375 107.924 ... 5,396,175 ...... 5,000,000 ...... 4,825,476 ... 4.643 200,000 01/28/2010  11/01/2023
31398R-CD-5.... FNR2010-43BM . ... 7,212,500 105471 ... 8,413,704 ..., 8,000,000 ...... 7,346,610 S 4991 280,000 04/21/2010  01/01/2025
31410K-AB-0 . . .. FNMA # 889302 4,396,037 107.634 ... 4,824,832 ... 4,482,619 ...... 4,401,182 ... 5.7 204,131 12/12/2008  04/01/2023
J1412M-XM-5. ... FNMA # 929584 4,919,007 107.634 ... 5,398,812 ...... 5,015,889 ...... 4,924,634 Lo 5T 250,794 12/12/2008  06/01/2023
314128-D3-6 . ... FNMA#933122 690,270 108.972 ....... 742,483 ... 681,350 ....... 689,954 ... 4.903 37,474 01/09/2009  01/01/2038
31414D-UF-1. ... FNMA# 963282 2,780,598 107.634 ...... 2,888,613 ...... 2,683,732 ...... 2,773,498 ... 3417 134,187 08/04/2009  05/01/2023
31414E-CQ-5. ... FNMA# 963679 4,330,760 107.634 ...... 4,783,187 ..., 4,416,056 ...... 4,335,713 L5 220,803 12/12/2008  06/01/2023
31414E-JC-9 . ... FNMA# 963859 4,687,866 107.634 ...... 5145126 ... ... 4,780,196 ...... 4,693,229 L5 239,010 12/12/2008  06/01/2023
31414M-4W-3. . .. FNMA # 970737 2,646,757 107.634 ...... 2,729,405 ... ... 2,535,816 ...... 2,639,256 L3201 126,791 08/31/2009  11/01/2023
31414N-B4-5 ... FNMAHI70859. . ... .. ... . ... 4,178,378 107.634 ...... 4,321,791 ... 4,015,258 ...... 4,167,345 L33 200,763 08/14/2009  12/01/2023
S44TJS . ENMABOTESTS ..o 2,382,486 107.634 ...... 2,464,259 ... ... 2,280,476 ... .. 2,375,780 ... 3.305 114,474 08/14/2009  06/01/2023
31415Q-AP-1. ... FNMA#985714 ... .. 1,650,660 108.225 ...... 1,715,653 ...... 1,585,268 ...... 1,645,948 328 79,263 08/14/2009  06/01/2023
314158-VB-5 . ... FNMA#988110. .. .. 1,729,119 107.634 ...... 1,788,467 ... .. 1,661,616 ...... 1,724,359 ... 3.308 . 83,081 08/14/2009  08/01/2023
31415T-SN-1. ... FNMA#988925 . . . .. 3,768,077 107.634 ...... 4,135,620 ...... 3,842,292 ... .. 3,772,292 ... 5719 192,115 12/12/2008  08/01/2023
31415V-60-9. .. .. FNMA#991073 . .. .. 1,214,644 107.634 ...... 1,256,334 ... .. 1,167,226 ... 1,211,437 L33 . 58,361 08/14/2009  12/01/2023
31416M-W4-2. ... FNMA#AAd266 . . .. 4,489,753 106.700 ...... 4,675,880 ...... 4,382,251 ..., 4,482,077 ... 3.463 197,201 05/27/2009  05/01/2024
31416N-TH-9 . ... FNMA#AA5395 .. .. 5,893,346 106.638 ...... 6,206,954 ...... 5,820,589 ...... 5,887,716 ...3.929 261,927 06/05/2009  06/01/2024
31416R-VA8. ... FNMA#AAT808 . ... 10,774,972 105.497 ... 11,401,588 .. ... 10,807,479 ... 10,775,148 ... 4.048 432,299 07/20/2009  08/01/2024
JMTK-ZN-0. .. FNMA#ACIBA8 ... ... 16,655,993 105.497 ... 17,588,005 .. ... 16,671,623 ..... 16,654,384 . 3.962 666,865 07/17/2009  09/01/2024
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31417T-R2-6 . ... FNMA#ACE804 2 15,884,145 105.497 ... 16,403,625 ..... 15,548,873 ... 15,865,383 ... 3.058 MON... ........ 51,830 ....... 621,955 12/10/2009  01/01/2025
31417V-RS4 . ... FNMA#AC8596 20,676,443 105.497 ... 21,579,469 .. ... 20,455,016 . .... 20,663,611 ... 3.483 MON... ........ 68,183 ....... 768,310 01/04/2010  01/01/2025
31417Y-E3-7 . ... FNMA#MA0153 3,212,309 106.638 ...... 3,329,807 ... 3,122,5% ... 3,206,530 ... 3328 MON... ........ M0 ....... 140,514 08/31/2009  08/01/2024
38373R-6H-7 . ... GNMA - CMO 2001-60 ZL 1,540,049 112.863 ...... 1,761,014 ... 1,560,318 ...... 1,546,809 ... B.757 MON... ......... 8482 ....... 101,421 07/26/2002  09/01/2030
383738-RX-7 . ... GNMA - CMO 2003-21 PG 5,000,000 116.309 ...... 5815425 ...... 5,000,000 ...... 5,000,000 ... 5833 MON... ........ 2297 ... 275,000 04/04/2003  01/01/2032
38375B-JW-3. ... GNR 2011-H02 BA 21,288,555 110.938 ... 22,832,039 ... 20,580,863 ..... 21,240,526 . 405 MON... ........ 76321 ....... 604,190 11/01/2011  05/01/2029
2699999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of
Agencies and Authorities of Governments and Their Political Subdivisions - Residential Mortgage-Backed Securities .. ... 365,256,625 ........... .... 387,715,143 . 360,849,230 364, T3T A3 (209,00) 1,302,015 ... 13,334,501
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Commercial Mortgage-Backed Securities
3136A2-W5-8. ... FNA2011-M9 AB 9,974,600 100.658 ..... 10,065,830 ..... 10,000,000 ...... 9,974,603 oo 2799 MON... ........ 23,108 ...l 121312011 01/01/2021
3137AB-FV-8.... FHLMCSER ... ... 6,086,730 105.309 ...... 6,318,540 ...... 6,000,000 ...... 6,079,743 ... 2.8% 78,850 06/09/2011  02/01/2018
3137AH-6Q-6. ... FHMSKT04A2 .. ... 6,766,632 101.516 ...... 6,801,552 ...... 6,700,000 ...... 6,765,660 L 2.4 . 13,467 11/09/2011  08/01/2018
31398J-ZT-3 ... FHRKOO4A3. ... ..o o 5,060,938 10495 ... 5,524,750 ...... 5,000,000 ...... 5,049,852 .. 4.080 212,050 05/19/2010  08/01/2019
38373V-N8-9 . ... GNMA - CMO 2002-81Z 5,133,058 15.341 ... 5,989,550 ...... 519,920 ...... 5,103,296 ... 6.3% 282,244 11/01/2011  11/01/2040
38373Y-6Z-2 . ... GNMA - CMO 2003-16 Z 7,852,843 15147 ... 9,429,061 ...... 8,188,743 ...... 7,741,641 ... 6.165 444,118 12/01/2011  06/01/2043
38373Y-UK-8 . ... GNMA - CMO 2003-5 Z 8,929,352 114,438 ... 10,666,791 ...... 9,320,998 ...... 9,123,098 . 6.122 515,521 12/01/2011  01/01/2038
2799999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of
Agencies and Authorities of Governments and Their Political Subdivisions - Commercial Mortgage-Backed Securities . ... .. 49,804,153 ... .. 54,796,064 .. ... 50,402,661 ..... 49,837,893 . (T3A08) 178,926 ... ... 1,546,250 .. ... ...,
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Other Loan-Backed and Structured Securities
10620N-BU-1.. .. BRAZOS ... .. e e e 5,362,813 ... 86.812 ...... 5,425,767 ...... 6,250,000 ...... 5,382,813 L 2,032 1215 27,594 09/29/2011  01/01/9999
130536-KL-8 .... CAPCRWSTMGMT. ..o i s 7,500,000 .. 100.057 ...... 7,504,215 ..., 7,500,000 ...... 7,500,000 . 2.625 16,406 ........ 98,438 05/27/2011  12/01/2027
162296-AC-1.... CHATOMALAINDLDEVBRDREVUTILITES .... ..... ....... ....... 2,000,000 ... 99.991 ...... 1,999,820 ...... 2,000,000 ...... 2,000,000 .o 1.200 10,000 ........ 10,800 07/28/2011  08/01/2037
235036-8V-3 . ... DALLASREV ... 1,700,000 ... 99.877 ...... 1,697,909 ... 1,700,000 ...... 1,700,000 ... 0.900 C2,560 L 1012612011 11/01/2012
311450-EV-8 . ... FARMINGTONNMPOLLUTNCTLREV ......... ..... .. 10,211,800 103.047 ... 10,304,700 ..... 10,000,000 ..... 10,178,820 Lo 2.300 71,875 143,750 05/11/2011  04/01/2015
47759K-AA-T . ... JJB PROPERTIES LLC OKREVVARRATENOTE . ..... .. 2,525,000 100.000 ...... 2,525,000 ...... 2,525,000 ...... 2,525,000 ... 0.090 MON... ........... 5% ... 2,908 11/18/2011  01/01/2036
584633-BS-9 ... MEDUNIVSC....... ... o 5,575,000 103.128 ... 5,749,386 ...... 5,575,000 ...... 5,575,000 ... 5.010 105,516 ....... 279,308 12/10/2004  08/15/2015
626207-YM-0 . ... MEAG TXB PLT 15,000,000 102.79% ... 15,419,400 ..... 15,000,000 ..... 15,000,000 ... 6.65 249,563 ....... 998,250 03/05/2010  04/01/2057
64989K-FA-9 ... NEWYORKSTPOWERAUTH ................ ..o s FE......o 3,000,000 13.304 ... 3,399,120 ...... 3,000,000 ...... 3,000,000 . 5.230 20,048 ... 156,900 12/10/2003  11/15/2018
2899999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of
Agencies and Authorities of Governments and Their Political Subdivisions - Other Loan-Backed and Structured
SBCUMHES .. . . o 52,804,613 .. ......... ... 54,025,377 ..... 53,550,000 ..... 52,861,633 ...l (32,980) o e 47,708 ... LTI
3199999 - Subtotal - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and Their Political Subdivisions. . .............................. ... 499,168,174 ... ... .. 530,323,332 495,836,891 498,599 118 .. (385,958) .o 2,222,809 ... 17,839,354 ... ..
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
001192-AE-3 . ... AGL CAPITAL CORPORATION 4,993,500 107.690 ... 5,384,480 ...... 5,000,000 ...... 4,997,665 663 coo 4966 0L 14125 247,500 12/15/2004  01/15/2015
001192-AH-6 . ... AGL CAPITAL CORPORATION 2,994,990 118.32 ...... 3,549,084 ..., 3,000,000 ...... 2,994,690 (300) ... ... 5.887 Lo 51,8%6 L 85,188 (03/16/2011  03/15/2041
00139P-AA-6 . ... AIGSUNAMERICAGLOBAL ............coiiis s e e FE.......o 28,489,932 105.916 ..... 21,917,879 ... 26,415,000 ..... 28,179,701 (42,556) . 6309 MS.... ... 536,665 ...... 1,822,635 10/31/2002  03/15/2032
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00206R-AN-2.... AT&TINC ..... ... .o e TRE 994,800 123.838 ... 1,235,378 ... 1,000,000 ....... 994,982 ... 6.439 8178 ..., 64,000 05/23/2008  05/15/2038
00206R-BA9.... AT&TINC ................................ 1,986,720 "2 o 2,354,834 .. .. 2,000,000 ...... 1,986,637 ... 5.59% 4,08 . 08/15/2011  08/15/2041
002819-AC-4 . ... ABBOTT LABORATORIES ............ 4,980,000 130.910 ...... 6,545,490 ...... 5,000,000 ...... 4,981,045 ... 6179 26,419 ... 307,500 11/06/2007  11/30/2037
010392-EP-9 . ... ALABAMAPOWERCO ............... 9,962,920 107.93 ... 1,812,911 ... 11,000,000 ..... 10,023,315 ... 6.388 182,997 ... 621,500 05/02/2008  03/15/2035
017363-AE-2 . ... ALLEGHENY ENERGY SUPPLY ........ 4,991,100 101.806 ...... 5,000,280 ...... 5,000,000 ...... 4,997,600 ... 8.216 87,083 ... .. 412,500 04/03/2002  04/15/2012
020002-AS-0 . ... ALLSTATE CORPORATION ........... 5,876,498 .. 107.319 ...... 6,868,403 ...... 6,400,000 ...... 5,920,545 ... 6.158 51,307 ... .. 355,200 10/17/2006  05/09/2035
02360X-AJ-6 . ... AMERENENERGY GENERATING 1,703,184 ... 97137 ... ... 1,359,912 ..., 1,400,000 ...... 1,670,471 ... 6.260 9,215 ... 111,300 01/31/2006  06/01/2032
025816-AW-9. ... AMERICANEXPRESSCO ............ 1,989,620 .. 110.220 ...... 2,204,392 ... 2,000,000 ...... 1,994,342 ... 5.567 33,306 ....... 110,000 09/08/2006  09/12/2016
026351-AZ-9 . ... AMERICAN GENERALCORP .......... 20,859,773 ... 96.500 ..... 19,816,275 .. ... 20,535,000 ..... 20,797,418 ... 6.498 513,945 ..., 1,360,444 09/16/2002  02/15/2029
026351-AZ-9 . ... AMERICAN GENERALCORP ................. 1,636,135 ... 96.500 ...... 1,447,500 ...... 1,500,000 ...... 1,529,331 ... 6.434 542 o 99,375 06/19/2002  02/15/2029
03040W-AD-7.... AMERWATERCAPCORP ......... ... oot i 13,901,333 123.200 ..... 17,247,930 ... 14,000,000 ..... 13,905,481 ... 6.647 194,860 ....... 923,020 06/18/2008  10/15/2037
030955-AM-0 . ... AMERITECH CAPITAL FUNDING 3,001,440 115190 ..., 3,485,703 ..., 3,000,000 ...... 3,000,780 ... 6.444 89,225 ....... 193,500 08/29/2002  01/15/2018
030955-AN-8 . ... AMERITECH CAPITAL FUNDING 10,537,760 M.497 .. 11,149,730 ... 10,000,000 ..... 10,433,783 .. 6.119 302,028 ....... 655,000 03/08/2004  01/15/2028
035229-CS-0 ... ANHEUSER-BUSCHCOSINC................. cooir i e 8,632,970 110133 ..., 9,911,979 ... 9,000,000 ...... 8,813,778 ... 4.887 101,250 ....... 405,000 04/23/2003  04/01/2018
035229-CV-3 .. .. ANHEUSER-BUSCHCOSINC................. oo oo e 10,487,495 113.8%5 ... 11,958,996 .. ... 10,500,000 ..... 10,493,910 ... 5.062 Mmoo ... 530,250 01/07/2004  10/15/2016
03523T-BF-4 .. .. ANHEUSER-BUSCH ................. 1,994,636 157.657 ... 3,163,144 ... 2,000,000 ...... 1,997,789 ... 8.209 157,622 ........ 82,000 03/15/2011  01/15/2039
03523T-BJ-6 .... ANHEUSER-BUSCH .... 4,959,115 154.954 ... .. 7,747,705 ... ... 5,000,000 ...... 4,959,545 ... 8.1 U A 400,000 03/15/2011  11/15/2039
038222-AF-2 . ... APPLIED MATERIALS. .. . 2,002,080 106.19%6 ...... 2,123,924 ... ... 2,000,000 ...... 2,001,965 L 487 L0382 44,672 06/03/2011  06/15/2021
049560-AC9 .... ATMOSENERGY ... ... ... . o i 3,497,025 103.692 ...... 3,629,210 ... 3,500,000 ...... 3,499,533 ... 5136 82,7112 ... 179,375 01/13/2003  01/15/2013
05348E-AL-3 . ... AVALONBAY COMMUNITIES 3,133,750 112.811 ... 3,525,331 ... 3,125,000 ...... 3,129,541 ... 5712 52,908 ....... 179,688 10/25/2006  09/15/2016
05348E-AN-9 . ... AVALONBAY COMMUNITIES 1,122,790 114.449 ... .. 1,144,492 ... 1,000,000 ...... 1,120,119 L4343 17,91 ... 10/07/2011  03/15/2020
05379B-AK-3 .... AVISTACORP...................... 3,068,340 123.5%8 ... 3,706,146 ... ... 3,000,000 ...... 3,062,532 ... 6.083 15,6256 ... 187,500 12/20/2005  12/01/2035
05569A-AB-5 . ... BPAMILEASINGINC ........ ... o 1,000,000 115.231 ... 1,152,312 ... 1,000,000 ...... 1,000,000 ... 5.523 8,131 ... 55,230 05/01/2009  05/08/2019
057224-AK-3 . ... BAKERHUGHESINC ....................... 8,602,070 136.101 ... 10,888,056 ...... 8,000,000 ...... 8,532,487 ... 6.23% 263,611 ... 550,000 06/29/2007  01/15/2029
057224-BA-4 ... BAKERHUGHESINC ................ 4,989,800 103.324 ... 5,166,175 ...... 5,000,000 ...... 4,990,003 L. 324 59,566 ... 08/10/2011  08/15/2021
059165-DX-5 .. .. BALTIMOREGAS&ELCO ...............coov oo o o FE 882,270 109.360 ...... 1,003,602 ...... 1,000,000 ....... 893,294 ... 6.098 23 52,000 09/29/2006  06/15/2033
059165-EC0 ... BALTIMOREGAS&ELCO ..............ccoov oo o o FEL 998,579 126.311 ..., 1,263,108 ...... 1,000,000 ....... 998,639 ... 6.360 15,875 ........ 63,500 08/08/2007  10/01/2036
06423A-AV-5 . ... BANKONECORP................... 3,904,680 105.598 ...... 423912 ... 4,000,000 ...... 3,965,978 ... 5119 3211 196,000 12/08/2003  04/30/2015
(079860-AD-4 . ... BELLSOUTH CORP. . 12,754,105 124620 ... 14,331,335 .. ... 11,500,000 ..... 12,566,331 ... 6.063 166,910 ....... 790,625 02/24/2004  10/15/2031
079867-AW-7. ... BELLSOUTHCORP.................. 15,297,090 1M7.690 ... 21,184,128 ... 18,000,000 ..... 15,827,354 ... 1.680 95,625 ...... 1,147,500 01/14/2000  06/01/2028
095550-AA-7 ... BLUEHENHOTELVRDN ............. 5,490,000 100.000 ...... 5,490,000 ...... 5,490,000 ...... 5,490,000 ... 0.350 1,619 ... 6,412 08/31/2011  09/01/2027
096629-AA-8 . ... BOARDWALKPIPELINESLLC ................ ... ... ... 2,044,973 109.039 ...... 2,180,770 ...... 2,000,000 ...... 2,023,469 .. 5233 45,833 ..., 110,000 09/15/2005  02/01/2017
097023-AU9 ...  BOEINGCO ... ... i e 8,087,730 126.055 ... 10,084,376 ... .. 8,000,000 ...... 8,076,241 ... 6.044 185,111 490,000 11/20/2003  02/15/2033
10138M-AG-0. ... BOTTLINGGROUPLLC .............. 6,490,575 115.849 ... 7,530,198 ...... 6,500,000 ...... 6,494,762 ... 5.519 89,315 ... .. 357,500 03/27/2006  04/01/2016
105340-AF-0 . ... BRANDYWINEOPERPARTNERS. ............. ... ... ... 2FE......0 ..., 2,108,606 104.477 ... .. 2,162,676 ... ... 2,070,000 ...... 2,090,215 ... 5.7%% 31,080 ... 124,200 01/11/2007  04/01/2016
110122-AA6 . ... BRISTOL-MYERS SQUIBBCO ......... FE........ ... 5,217,600 138.729 ... 6,589,609 ...... 4,750,000 ...... 5,079,516 .. 6.291 . 15,004 ..o 339,625 10/24/2002  06/15/2023
110122-AB-4 . ... BRISTOL-MYERS SQUIBBCO ......... FE........ ... 20,954,115 132.165 ... 26,426,312 ... 19,995,000 ..... 20,736,979 ... 6.407 173,734 ... 1,359,660 11/01/2002  11/15/2026
12189L-AG6 . ... BURLINGTON NORTH SANTAFE. ... ... PE.. 5,926,920 10.317 ... 6,618,990 ...... 6,000,000 ...... 5,926,974 ... 5.0 106,426 ... 08/25/2011  09/15/2041
12189T-AX-2 . ... BURLINGTON NORTH SANTAFE. ... ... PE.. 7,174,160 127.884 ... 8,951,901 ...... 7,000,000 ...... 7,160,880 ... 6.019 .. 163,956 434,000 09/15/2006  08/15/2036
12542T-AA-4 . ... CHS PROPERTIES INC VRDNVRDN .. ... FE........ ... 2,746,000 100.000 ...... 2,746,000 ...... 2,746,000 ...... 2,746,000 ... 0305 MON... ........... 583 . 6,610 07/22/2010  06/01/2021
125896-BE-9 ... CMSENERGYCORP .. ...t e e FE........ 969,060 105.012 ...... 1,050,116 ...... 1,000,000 ....... 972,979 . 6.687 26,042 ... 62,500 05/20/2010  02/01/2020
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134429-AW-9. ... CAMPBELLSOUP CO. .. ... e e FE........ ... 1,989,800 1M.676 ... 2,281,512 ... 2,000,000 ...... 1,990,326 ..o 4318 17,94 ... ... 44,861 03/31/2011  04/15/2021
141781-AU-8 ... CARGILLINC . ... ... FE........ ... 1,014,060 118.005 ...... 1,180,049 ... .. 1,000,000 ...... 1,013,045 ... 6.02 18,035 ........ 61,250 04/10/2007  09/15/2036
149123-BJ-9. . . .. CATERPILLARINC .. FE........ ... 8,411,410 145.080 ... 10,634,349 ... .. 7,330,000 ...... 8,304,444 L7 89,182 ... .. 535,090 06/01/2007  05/01/2031
149123-BM-2 . ... CATERPILLARINC .................. FE........ ... 2,021,640 M7.346 ... 2,346,918 ... .. 2,000,000 ...... 2,011,778 ... 5.582 43,067 ....... 114,000 01/18/2007  08/15/2016
14912L-2M-2 . ... CATERPILLAR FINANCE SERV CORP . ... FE........ ... 1,994,260 110.551 ... 2,211,016 ... 2,000,000 ...... 1,997,822 ... 4786 35,361 ... 95,000 01/27/2005  02/17/2015
154051-BH-8 . ... CENTRAL MAINE POWER CO 4,995,000 104.770 ..., 5,238,485 ... ... 5,000,000 ...... 4,995,857 ... 5713 28,750 ... 285,000 05/18/2009  06/01/2019
171232-AQ-4 ... CHUBB........................... 4,840,600 .. 120.582 ...... 6,029,100 ...... 5,000,000 ...... 4,850,169 ... 6.236 41,667 ..., 300,000 06/01/2007  05/11/2037
171875-AD-9 . ... CINCINNATIBELLTEL............... 8,638,450 ... 76.000 ...... 7,600,000 ..... 10,000,000 ...... 8,906,208 L. 1447 52,500 ....... 630,000 06/29/1999  12/01/2028
172062-AE-1 . ... CINCINNATIFINANCIAL .. ............ 3,145,398 ... 99.515 ...... 4,328,903 ...... 4,350,000 ...... 3,181,082 ... 8.893 44406 ... 266,438 07/15/2009  11/01/2034
7252M-AG-5. ... CINTASCORPNO2... ... e e 1,987,040 120.780 ... 2,415,600 ...... 2,000,000 ...... 1,987,793 ... 6.198 46,467 ....... 123,000 08/17/2006  08/15/2036
A7275R-AH-5. ... CISCOSYSTEMSINC. . ... e e 6,989,640 .. 113.694 ...... 7,958,608 ...... 7,000,000 ...... 6,991,005 .. 4.469 143,636 ....... 311,500 11/09/2009  01/15/2020
172967-CC-3 ... CITIGROUP. ....................... 1,990,500 ... 8.612 ...... 1,713,444 ... 2,000,000 ...... 1,991,573 ... 6.034 20,333 ... 120,000 08/10/2004  10/31/2033
191219-AU-8 . ... COCA COLA ENTERPRISES 4,345,480 132411 ... 5,296,440 ... ... 4,000,000 ...... 4,243,685 (14,033) ... ... 6.016 79,500 ....... 270,000 11/15/2002  09/15/2023
191219-AX-2 . ... COCA COLA ENTERPRISES 8,664,720 14915 ... 11,353,176 ... .. 8,000,000 ...... 8,592,400 (10,051) ... 6115 13,156 ....... 536,000 01/13/2003  10/15/2036
191219-AY-0 ... COCACOLAENTERPRISES. ..... ... o i FE........ .. 12,321,193 134.928 ... 14,862,275 .. ... 11,015,000 ..... 12,023,303 ... 6.009 7,819 ..., 765,543 01/06/2003  11/15/2026
191219-BE-3 . ... COCA COLA ENTERPRISES 3,292,380 133.050 ...... 3,991,509 ..., 3,000,000 ...... 3,234,968 ... 6.000 59,625 ....... 202,500 01/15/2003  09/15/2028
195869-AD-4 . ... COLONIALPIPELINE................ 4,935,650 148.609 ...... 7,430,445 5,000,000 ...... 4,943,629 ... 8.494 69,792 ....... 418,750 10/24/2000  11/01/2030
195869-AG-7 . ... COLONIALPIPELINE................ 2,109,120 139.446 ... .. 2,788,920 ...... 2,000,000 ...... 2,095,037 R 13,141 ... 152,600 05/16/2002  04/15/2032
195869-Ad-1. . . .. COLONIALPIPELINEBASIC ... s i FE........ ... 6,763,826 125.215 ... 8,483,282 ...... 6,775,000 ...... 6,764,331 ... 6.593 152,313 ... 445,795 07/09/2008  08/28/2032
199575-AT-8 . ... COLUMBUS SOUTHERNPOWER.............. ..... ....... ... ... FE........ ... 2,570,768 129.040 ... 3,017,604 ... ... 2,385,000 ...... 2,550,839 ... 6.014 52,410 ... .. 157,410 12/13/2005  03/01/2033
20030N-AV-3.... COMCASTCORP ................... 2,143,370 21231 2,363,948 ... ... 1,858,000 ...... 2,141,646 ... 5.798 48,783 o 08/25/2011  08/15/2037
202795-HG-8 . ... COMMONWEALTH EDISON 2,986,920 120992 ...... 3,629,766 ... ... 3,000,000 ...... 2,988,681 ... 5.906 73,438 ... 176,250 01/14/2003  02/01/2033
202795-HK-9 . ... COMMONWEALTH EDISON 5,661,420 122,635 ... 7,358,088 ...... 6,000,000 ...... 5,681,943 ... 6.330 104,233 ... 354,000 10/12/2007  03/15/2036
207597-DV-4 ... CONNLT&PWR ... o e 5,008,300 130.838 ... 6,526,920 ...... 5,000,000 ...... 5,007,692 ... 6.3%7 26,458 ....... 317,500 12/17/2007  06/01/2036
207597-DX0 .... CONNLT&PWR ... 9,656,815 120.169 ... 12,617,745 .. ... 10,500,000 ...... 9,705,767 ... 6.3%% 201,250 ....... 603,750 08/17/2007  03/01/2037
207597-EA-9 ... CONNLT&PWR ... 3,990,600 129.921 ... 5,197,084 ...... 4,000,000 ...... 3,990,525 ... 6.393 85,000 ....... 255,000 09/10/2007  09/01/2037
208251-AE-8 .... CONOCOINC...................... 13,424,790 136.330 ... 16,359,552 .. ... 12,000,000 ..... 13,151,697 (37,036) ... ... 6.046 . 176,067 ... 834,000 09/13/2002  04/15/2029
209111-EC-3 .. .. CONSOLIDATED EDISONOFNY ... . ... 3,699, 160 104.000 ...... 4,160,368 ...... 4,000,000 ...... 3,945,679 35,146 ... ... 4.826 . 6,844 . 154,000 09/15/2003  06/15/2013
210518-BD-7 .. .. CONSUMERS ENERGYCO ........... 5,695,600 118.102 ...... 5,905,115 ...... 5,000,000 ...... 5,361,677 (48,181) .. .. ... 5475 114,583 ... 343,750 08/11/2003  03/01/2018
210518-CP9 .. .. CONSUMERSENERGYCO ........... 1,040,100 .. M7.779 ...... 1477,788 ... 1,000,000 ...... 1,036,141 (728) ... . 5.5 Lo 17,078 L 58,000 09/01/2005  09/15/2035
220312-AJ-3. ... COUNTRYWIDE FINANCIAL CORP 585,000 ... 9%4.213 ....... 92,134 ... 1,000,000 ....... 685,476 ..o 14.519 . 7,986 ........ 62,500 01/24/2007  05/15/2016
224044-BH9 . ... COX COMMUNICATIONSINC. ................ oo o 10,303,685 112.523 .. .. 11,252,320 ... .. 10,000,000 ..... 10,117,348 .. 5.149 137,500 ....... 550,000 02/18/2004  10/01/2015
240019-BQ-1.... DAYTONPOWERG&LIGHT ................... ... ... ... 10,325,400 106.795 ... 10,679,530 ..... 10,000,000 ..... 10,132,938 L. 4.3 128,125 ..., 512,500 03/20/2009  10/01/2013
24240V-AE-1. ... MORGAN STANLEY DEAN WITTER 4,949,850 103.850 ...... 5,192,505 ...... 5,000,000 ...... 4,991,265 ... 6.847 250 ... 337,500 01/05/1996  10/15/2013
24240V-AM-3. ... MORGAN STANLEY DEAN WITTER 13,651,950 100.421 ... 15,063,135 .. ... 15,000,000 ..... 14,543,882 ... 1.647 506,250 ...... 1,012,500 10/10/199%6  01/01/2016
24420E-QF9 . ... JOHNDEERE CAPITAL .............. 9,943,900 e ... 1,777,610 ... 10,000,000 ...... 9,965,634 ... 5.574 119,167 ....... 550,000 04/10/2007  04/13/2017
247109-BH-3 . ... DELMARVAPR&LT................. 4,975,550 108.710 ...... 5,435,490 ... ... 5,000,000 ...... 4,991,372 ... 5.063 31,944 .. 250,000 11/16/2004  11/15/2014
250847-DX-5 .. .. DETROITEDISON .. 6,630,100 110.685 ...... 7,741,915 ... ... 7,000,000 ...... 6,837,640 ... 5.618 126,933 ....... 336,000 01/16/2007  02/15/2015
250847-EB-2 ... DETROITEDISON .................. 5,065,610 138.440 ... .. 6,922,050 ...... 5,000,000 ...... 5,060,707 ... 6.5 .2,604 L. 331,250 07/05/2006  06/01/2036
25179M-AL-7. ... DEVON ENERGY CORPORATION .. . ... 17,034,360 120,233 ... 20,439,516 ... 17,000,000 ..... 17,033,942 ... 5.585 46,911 ... 11112011 01/15/2041
25468P-BW-5. ... DISNEY ... .. e 1,111,660 139.214 ..., 1,392,742 ... 1,000,000 ...... 1,096,373 . 6.158 28,383 ... 70,000 03/03/2004  03/01/2032
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25746U-AV-1. ... DOMINION RESOURCES 1,929,460 119.016 ...... 2,380,318 ...... 2,000,000 ...... 1,935,664 ... 6.212 529 ... 119,000 11/30/2005  06/15/2035
263901-AC-4 . ... DUKE ENERGY INDIANA INC 1,930,480 107.376 ... 2,147,520 ... 2,000,000 ...... 1,936,089 oo 4199 34,583 ... 37,500 01/26/2011  07/15/2020
264399-DK9 .... DUKEENERGYCORP ............... 6,990,918 123.506 ...... 9,614,911 ... .. 7,785,000 ...... 7,136,629 ... 6.837 38,925 467,100 05/08/2002  12/01/2028
264399-DK9 .... DUKEENERGYCORP ............... 907,870 123.506 ...... 1,235,056 ...... 1,000,000 ....... 924,962 ... 6.750 5,000 60,000 05/01/2002  12/01/2028
26439R-AH-9. ... SPECTRA......................... 1,152,010 125.842 ... 1,258,416 ... .. 1,000,000 ...... 1,106,706 ... 6.240 20,000 . 80,000 02/14/2007  10/01/2019
26442E-AA-8 . . .. DUKE ENERGY OHIO INC 1,999,200 119.258 ... 2,385,160 ...... 2,000,000 ...... 1,999,223 ... 5.455 .50 ... 109,000 03/18/2009  04/01/2019
26884A-AX-1.... ERPOPERATING ................... 1,926,580 110.874 ... 2,217,416 ... ... 2,000,000 ...... 1,953,577 ... 6.259 53,08 ....... 115,000 10/09/2007  06/15/2017
278865-AL-4 .... ECOLABINC....................... 2,998,080 106.789 ...... 3,203,667 ...... 3,000,000 ...... 2,998,012 ... 4.358 8,338 ... 12/05/2011  12/08/2021
283695-BE-3 . ... EL PASO NATURAL GAS 9,094,050 123.000 ..... 11,070,000 ...... 9,000,000 ...... 9,073,503 ... T.407 86,250 675,000 10/18/2001  11/15/2026
28370T-AA-T ... ELPASOPIPELINE. ... 999,870 10.213 ..., 1,102,126 ...... 1,000,000 ....... 999,872 ... 6.500 16,250 ........ 65,000 06/21/2010  04/01/2020
29266M-AF-6. ... ENERGY EAST CORPORATION............... LS. ... FE........ ... 12,242,810 105.399 ... 12,647,928 .. ... 12,000,000 ..... 12,226,650 ... 6.592 373,500 ....... 810,000 06/07/2007  07/15/2036
29266R-AA6 . ... ENERGIZER HOLDINGS INC 5,013,700 105.240 ...... 5,261,980 ...... 5,000,000 ...... 5,012,951 ... 4.665 247 117,500 06/02/2011  05/19/2021
29364N-AL-2 . ... ENTERGY MISSISSIPPIINC 4,877,607 103.373 ..., 5,065,262 ...... 4,900,000 ...... 4,879,567 ... 6.284 76,563 ....... 306,250 03/22/2004  04/01/2034
29379V-AP-8 . ... ENTERPRISE PRODUCTS OPER 997,010 110.685 ...... 1,106,854 ...... 1,000,000 ....... 997,235 ... 5.2%9 17,383 ... 52,000 05/11/2010  09/01/2020
294549-AM-2 .. .. EQUITABLE RESOURCES 5,074,500 104.149 ..., 5207470 ...... 5,000,000 ...... 5,038,609 ... 5.002 85,833 ....... 257,500 01/14/2004  03/01/2018
337158-AE-9 ... . FIRST TENNESSEE BANK 1,994,700 100.634 ...... 2,012,614 ... ... 2,000,000 ...... 1,997,192 ... 5.68 28,20 ....... 113,000 03/23/2006  04/01/2016
337932-AC-1 . ... FIRST ENERGY CORP 5,172,980 1229718 ..., 6,148,885 ... ... 5,000,000 ...... 5,166,593 ... 1.089 a8 368,750 06/03/2010  11/15/2031
341081-EP-8 .. .. FLORIDAPR&LTCO. .. 4,988,450 125.942 ... 6,297,000 ...... 5,000,000 ...... 4,989,491 ... 5.867 121875 ... 292,500 12/10/2002  02/01/2033
341081-FD-4 .. .. FLORIDAPR&LTCO. ... i 3,896,200 122,016 ...... 4,883,048 ... ... 4,000,000 ...... 3,897,399 ... 5.42 87,500 ....... 105,000 03/03/2011  02/01/2041
341099-CB-3 . ... FLORIDA POWER CORP 1,972,780 125.886 ...... 251,712 ... 2,000,000 ...... 1,975,300 ... 6.003 39,333 ... 118,000 09/15/2006  03/01/2033
341099-CL-1 .. .. FLORIDA POWER CORP 5,974,680 135.640 ...... 8,138,412 ... ... 6,000,000 ...... 5,975,508 ... 6.432 17,067 ... 384,000 06/11/2008  06/15/2038
349631-AL-5 ... FORTUNEBRANDS ................. 6,837,810 109.797 ..., 7,685,797 ... 7,000,000 ...... 6,922,975 ... 5.683 173,493 ... ... 376,250 02/09/2006  01/15/2016
36962G-XZ2.... GENELECCAPCORP ...................... 34,987,975 1M7.094 ... “N27123 ... 35,200,000 ..... 35,011,443 ... 6.79% 699,600 ...... 2,376,000 10/11/2002  03/15/2032
370334-BB-9 ... GENERALMILLS ... ... 6,984,250 "r.166 ... 8,201,606 ...... 7,000,000 ...... 6,990,556 ... 579 150,733 ....... 399,000 01/17/2007  02/15/2017
38259P-AB-8 . ... GOOGLEINC-CLA.................. . 6,947,980 109.322 ...... 7,652,540 ... 7,000,000 ...... 6,950,333 ... 3715 29,604 ..., 126,875 06/07/2011  05/19/2021
401378-AA-2 .. .. GUARDIAN LIFE INSURANCE 1,070,660 12122 ... 1,212,922 ... 1,000,000 ...... 1,069,091 ... 6.816 18,642 ... 73,750 03/25/2010  09/30/2039
402524-AA-0 ... GULFSOUTHPIPELINE .. .......... ... o o FE 952,450 107.425 ...... 1,074,246 ... .. 1,000,000 ....... 979,598 ... 5.780 21,02 ........ 50,500 10/19/2006  02/01/2015
406216-AX-9 .. .. HALLIBURTON COMPANY ............ 2,989,680 122,868 ...... 3,686,043 ... ... 3,000,000 ...... 2,991,491 ... 6.19 54,325 ....... 184,500 03/10/2009  09/15/2019
427866-AE-8 . ... HERSHEYFOODSCO ............... 4,072,688 w2 5,445,638 ... ... 3,750,000 ...... 3,933,628 ... 8.030 124,667 ....... 330,000 01/07/1992  02/15/2021
428236-AU-7 ... HEWLETTPACKARD ................ 14,993,400 100.450 ..... 15,067,530 ..... 15,000,000 ..... 14,998,248 ... 4.266 20489 ....... 637,500 02/23/2009  02/24/2012
437076-AS-1 .... HOMEDEPOT...................... 19,534,560 125.488 ... 30,117,168 ... 24,000,000 ..... 19,718,415 L 1433 58,750 ...... 1,410,000 01/24/2007  12/16/2036
438516-AX-4 . ... HONEYWELL INTERNATIONAL INC 4,895,300 M7.930 ... 5,896,510 ...... 5,000,000 ...... 4,926,106 . 5.585 88,333 ... .. 265,000 08/05/2008  03/01/2018
44440*-AC0 . ... IREINCHUGHESAIRCRAFTSB .............. ..o oo 2o 171,732 105.911 ..., 181,884 ... .. mme ... 171,732 .. 10.358 4,497 .o 17,791 10/25/1988  03/30/2012
45138L-AT-0 .... IDAHOPOWERCORP ............... 2,991,960 128.668 ...... 3,860,031 ...... 3,000,000 ...... 2,992,029 ... 6.210 39,583 ..., 187,500 10/15/2007  10/15/2037
452308-AH-2 . ... ILLINOISTOOL WORKS.............. 6,994,813 109.851 ...... 7,689,570 ..., 7,000,000 ...... 6,996,765 ... 5.168 90,125 ....... 360,500 09/21/2009  04/01/2014
458140-AJ-9. . ... INTEL CORPORATION 2,992,860 105.343 ..., 3,160,287 ... ... 3,000,000 ...... 2,992,930 ... 3.38 28,050 ... 09/14/20 10/01/2021
459200-AM-3 ... IBM......... 9,448,635 137,119 ... 11,655,073 ...... 8,500,000 ...... 9,212,937 ... 6.093 100,819 ....... 595,000 09/25/2002  10/30/2025
459200-AS-0 ... IBM............ ..., . 12,335,104 133.426 ... 16,384,737 ... .. 12,280,000 ..... 12,322,606 ... 6.462 368,060 ....... 798,200 10/11/2002  01/15/2028
465685-AD-7 . ... ITC HOLDINGS CORP 5,082,966 126.329 ...... 6,821,788 ...... 5,400,000 ...... 5,100,419 ... 6.842 C87,019 344,250 08/17/2007  10/10/2036
478160-AJ-3. . ... JOHNSON & JOHNSON . ............. 5,743,987 LI L 7,480,637 ...... 5,300,000 ...... 5,662,702 ... 6.301 122,783 ... 368,350 07/25/2002  09/01/2029
478366-AN-7 ... JOHNSONCONTROLS. .. .....oooo oo e e FE 966,810 115.682 ...... 1,156,816 ...... 1,000,000 ....... 969,563 . 6.246 20,667 ..., 60,000 03/16/2006  01/15/2036
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478366-AR-8 . ... JOHNSONCONTROLS. ..................... LS. ... PE.. 4,911,050 111.800 ..., 5,504,495 ... ... 5,000,000 ...... 4,957,666 ... 5737 126,806 ....... 275,000 02/08/2006  01/15/2016
48187M-AA-3. . .. JUNGS STATION ASSOC VARRATENOTE ...... ..... ....... ....... FE........ ... 4,025,000 100.000 ...... 4,025,000 ...... 4,025,000 ...... 4,025,000 ..o 019 11,515 12/27/2010  09/01/2027
483582-AB-8 . ... KAMPS CAPITAL Corp VRDN 1,700,000 100.000 ...... 1,700,000 ...... 1,700,000 ...... 1,700,000 ..o 0130 .. 3,774 09/30/2010  05/01/2040
487836-AT-5 .. .. KELLOGGCO...................... 2,368,840 136.372 ... 2,721,442 ... .. 2,000,000 ...... 2,329,428 ... 5.99 149,000 01/18/2007  04/01/2031
487836-BD9 .... KELLOGGCO...................... 3,965,480 105.837 ...... 4,233,468 ... ... 4,000,000 ...... 3,968,422 ... 4.106 160,889 12/08/2010  12/15/2020
491674-BG-1.... KUENERGYCORP. ... o L FE 965,516 119.835 ... 1,198,354 ... .. 1,000,000 ....... 965,760 ... 5.359 25,625 07/07/2011  11/01/2040
49338C-AA-1. ... KEYSPANGASEAST ................ 1,000,000 12199 ... 1,219,987 ... 1,000,000 ...... 1,000,000 ... 5.819 . . 29,257 03/28/2011  04/01/2041
494368-AS-2 . ... KIMBERLYCLARK .................. 4,035,020 128.631 ... 5,145,236 ...... 4,000,000 ...... 4,027,808 ... 6.305 127,500 255,000 06/19/2002  01/01/2028
494368-AT-0 . ... KIMBERLY CLARK .................. 11,972,650 124.000 ... 13,640,990 .. ... 11,000,000 ..... 11,522,412 ... 5318 37,014 o 687,500 09/17/2003  07/15/2018
494368-BC6 . ... KIMBERLY CLARK . ... ... o i 3,957,840 A5 5,684,604 ... ... 4,000,000 ...... 3,959,832 ... 6.707 M 265,000 07/25/2007  08/01/2037
50075N-AC-8. ... KRAFTFOODSINC. ..o o e 2,035,440 12430 ... 2,486,406 ... ... 2,000,000 ...... 2,031,980 ... 6.356 21,667 ....... 130,000 04/02/2007  11/01/2031
50075N-AW-4. ... KRAFTFOODSINC. .. .....oooooi i e e FE 974,740 138.21 ..., 1,332,212 ... 1,000,000 ....... 975,962 ... 1.075 29,601 ... 68,750 09/17/2008  01/26/2039
50075N-AZ-7 .. .. KRAFT FOODS INC. . 7,427,700 130.094 ... 9,757,050 ...... 7,500,000 ...... 7,428,645 ... 6.574 192,292 ....... 487,500 02/04/2010  02/09/2040
501044-BV-2 ... KROGERCO ... ... o 3,333,030 137.065 ...... 4,111,950 ... 3,000,000 ...... 3,293,258 ... 1.0 70,667 ....... 240,000 04/28/2006  09/15/2029
50188F-AF-2 ... LGRE&KUENERGYLLC.................... ..o o 10,982,290 101.99 ... 1,219,912 ... 11,000,000 ..... 10,981,999 ... 4.3% 122,986 ... 09/26/2011  10/01/2021
51808B-AE-2 .. .. LASMO (USA) INC 14,722,070 129.973 ... 17,546,369 .. ... 13,500,000 ..... 14,472,052 ... 6.561 126,926 ... 985,500 10/21/2002  11/15/2027
532457-AM-0 . ... ELILILLY ......... 6,614,520 138.486 ...... 8,309,154 ...... 6,000,000 ...... 6,457,389 (21,253) ... ... 6.215 35,625 ..., 427,500 07/09/2002  06/01/2025
532457-AP-3 .. .. ELILILLY ......... 3,520,090 140.257 ... 4,908,981 ...... 3,500,000 ...... 3,518,187 (299) .... ... 6.726 18,475 ... 236,950 07/25/2002  01/01/2036
532457-BD-9 ... ELILILLY . ..o oo 6,992,860 100.522 ...... 7,036,533 ...... 7,000,000 ...... 6,999,035 ... 3.586 79,382 ....... 248,500 03/03/2009  03/06/2012
539830-AR0 .... LOCKHEEDMARTIN. ....... . ... i i 13,781,601 114.418 .. .. 16,018,464 ... .. 14,000,000 ..... 13,796,305 ... 6.266 287,000 ....... 861,000 07/12/2007  09/01/2036
539830-AT-6 . ... LOCKHEED MARTIN. ... 13,846,470 106.366 ..... 14,891,170 ... .. 14,000,000 ..... 13,872,811 o 4387 76,08 ..., 595,000 12/03/2009  11/15/2019
539830-AW-9. . .. LOCKHEED MARTIN. . .. 5,150,000 112.267 ...... 5,781,740 ... 5,150,000 ...... 5,150,000 ... 572 24548 ... .. 147,290 07/29/2011  06/01/2040
548661-CK-1 ... LOWESCOMPANIES ........ ... ... ... oo . 22,096,713 115.583 ... .. 25,821,131 ..., 22,340,000 ..... 22,204,984 ... 5.543 254,676 ... ... 1,206,360 10/26/2006  10/15/2016
55616X-AC-1.... MACYSRETAIL HLDGSINC ................. ..o oo e 8,243,877 114.563 ... 8,746,908 ...... 7,635,000 ...... 8,167,268 ... 6.304 201,903 ....... 534,450 06/01/2007  02/15/2028
559080-AA-4 . ... MAGELLAN MIDSTREAM PRTNS 4,769,235 .. 114711 L 5,016,195 ...... 4,500,000 ...... 4,589,750 ... 5.554 2418 ... 290,250 12/09/2005  06/01/2014
564759-PS-1 ... M&TBANK ........................ 2,498,399 ... 91.418 ..., 2,453,516 ...... 2,517,000 ...... 2,503,494 ... 5.662 LMo 140,574 01/24/2007  12/28/2020
58013M-EC-4.... MCDONALD'SCORP ................ 5,023,000 139.738 ..., 6,986,880 ...... 5,000,000 ...... 5,021,658 ... 6.265 66,500 315,000 12/14/2007  10/15/2037
58155Q-AD-5. ... MCKESSONCORP.................. 1,013,050 113.204 ..., 1,132,944 ... .. 1,000,000 ...... 1,012,268 ... 4.584 15,833 24,146 04/06/2011  03/01/2021
585055-AR-7 ... MEDTRONICINC ................... 9,999,100 105.603 ..... 10,560,250 ..... 10,000,000 ...... 9,999,133 ... 3.002 88,333 300,000 03/11/2010  03/15/2015
585055-AV-8 ... MEDTRONICINC ................... 4,972,850 110.053 ... 5,502,635 ...... 5,000,000 ...... 4,974,360 Lo 4192 60,729 ....... 103,125 03/10/2011  03/15/2021
589331-AK-3 .... MERCK&COINC................... 2,875,960 111,659 ... 3,349,782 ... .. 3,000,000 ...... 2,950,983 ... 5.315 47,500 ..., 142,500 10/19/2005  03/01/2015
589331-AK-3 . ... MERCK&COINC.......................... 1,909,780 111,659 ... 2,233,188 ... 2,000,000 ...... 1,964,242 ... 5.369 31,667 ..., 95,000 10/20/2005  03/01/2015
589331-AN-7 ... MERCK&COINC. .. ... ... ... 2,484,225 .. M1.921 ... 2,948,175 ... 2,500,000 ...... 2,487,491 ... 05081 D Mo 125,000 06/22/2009  06/30/2019
59022C-AJ-2 . ... MERRILLLYNCH&CO............... 1,497,605 ... 77.004 ... ... 1,156,403 ... .. 1,500,000 ...... 1,497,746 ... 612 38,697 ... 91,650 02/05/2007  01/29/2037
59217G-AA-T.... METLIFEGLOB .................... 5,985,060 101.212 ..., 6,072,690 ...... 6,000,000 ...... 5,994,715 ... 2.587 70,833 ... 150,000 01/06/2010  01/11/2013
595620-AB-1 . ... MIDAMERICANENERGYCO .......... 6,716,160 129.238 ..., 9,046,681 ...... 7,000,000 ...... 6,755,951 ... 1.078 U 1 K R, 472,500 05/13/2002  12/30/2031
604059-AE-5 . ... MMM CORP 6,954,570 133.93%5 ..., 9,375,464 ... ... 7,000,000 ...... 6,963,841 ... 6.426 168,583 ....... 446,250 06/04/2002  02/15/2028
604059-AE-5 .. .. MMM CORP 2,030,780 133.935 ..., 2,678,704 ... ... 2,000,000 ...... 2,024,385 ... 6.283 8,167 ... 127,500 06/18/2002  02/15/2028
63534P-AE-7 ... . PNC BANK 11,988,840 107.565 ... 12,907,740 .. ... 12,000,000 ..... 11,993,460 ... 5.262 . 28,000 ... 630,000 12/05/2006  12/15/2016
637432-CT-0 .. .. NATIONALRURALUTILITY............ 7,991,120 140.804 ... 11,264,312 ...... 8,000,000 ...... 7,990,630 ... 8.010 213,383 ... 640,000 02/28/2002  03/01/2032
64952G-AF-5.... NEWYORKLIFE. ... ... o 1,680,681 121.69% ...... 1,900,09% ...... 1,488,000 ...... 1,678,701 . 5.815 12,83 ... ... 100,440 04/08/2011  11/15/2039
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651290-AN-8 . ... NEWFIELD EXPLORATIONCO..............oo oot o 2,796,825 107.000 ...... 2,856,900 ...... 2,670,000 ...... 2,781,185 ... 6.045 76,484 ... 183,563 12/01/2010  02/01/2018
652478-BC-1 ... NEWSAMERHLDGSINC......... ... o o 1,918,840 116.068 ...... 2,321,364 ... ... 2,000,000 ...... 2,000,000 ... 1.857 50 ... 148,600 01/27/2009  10/01/2026
652482-BC-3 ... NEWSAMERICAINC ................ 1,046,170 108.891 ...... 1,088,912 ...... 1,000,000 ...... 1,040,380 ... 6.204 19,286 65,500 04/08/2004  03/15/2033
652482-CE-8 .... NEWSAMERICAINC ................ 1,989,690 115.259 ... 2,305,182 ... 2,000,000 ...... 1,989,613 ... 6.188 46,467 ..o 08/26/2011  02/15/2041
665772-BN-8 . ... NORTHERN STATES PWR-MINN 6,719,007 139.073 ..., 9,210,573 ...... 6,666,000 ...... 6,706,811 ... 1.054 287416 ... 474,953 06/21/2002  07/01/2025
665772-BQ-1. ... NORTHERN STATES PWR-MINN 4,824,379 135.083 ...... 6,713,600 ...... 4,970,000 ...... 4,853,036 ... 6.740 107,683 ....... 323,050 05/06/2002  03/01/2028
665772-BQ-1. ... NORTHERN STATES PWR-MINN 3,887,160 135.083 ... 5,403,300 ...... 4,000,000 ...... 3,909,331 .. 6.3 86,667 ....... 260,000 06/11/2002  03/01/2028
665772-CD-9 . ... NORTHERN STATES PWR-MINN 1,993,920 118.913 ... 2,318,252 ... 2,000,000 ...... 1,995,679 ... 5.29 35,000 ....... 105,000 03/11/2008  03/01/2018
665789-AW-3. ... NORTHERN STATESPWR......... ... 1,984,700 140.497 ... 2,809,946 ...... 2,000,000 ...... 1,985,059 ... 6433 42,50 ....... 127,500 09/03/2008  09/01/2038
666807-BE-1 .... NORTHROP GRUMMANCORP ............... ... oo e, 1,895,320 101.152 ... 2,023,034 ... ... 2,000,000 ...... 1,904,091 o4 200611 . 59,694 12/07/2010  03/15/2021
668131-AA-3 .. .. NORTHWESTERNMUTLIFE ................. ... ... ... .. 11,217,440 120.043 ... 13,204,752 .. ... 11,000,000 ..... 11,215,417 . 5.918 168,585 ....... 545,670 06/30/2011  03/30/2040
674599-BE-4 . ... OCCIDENTAL PETROLEUM CORP 1,341,000 137.781 ... 2,052,937 ..., 1,490,000 ...... 1,490,000 .. 10.662 57,421 ..., 137,825 01/16/1991  08/01/2004
677415-CF-6 . ... OHIO POWER COMPANY............. 5,399,050 128199 ..., 6,409,925 ...... 5,000,000 ...... 5,356, 102 ... 6.000 124,667 ....... 330,000 12/15/2005  02/15/2033
678858-BE-0 . ... OKLAHOMAGAS&ELECTRIC................ ... ... 837,550 108.020 ...... 1,080,287 ...... 1,000,000 ....... 844,299 ... 8.000 2,08 ... 65,000 12/18/2008  08/01/2034
678858-BM-2. ... OKLAHOMAGAS&ELECTRIC................ ... ... 1,987,780 118.299 ...... 2,365,988 ...... 2,000,000 ...... 1,987,710 oo 5.291 B4 49,000 05/24/2011  05/15/2041
679574-AG-8 . ... OLD DOMINION ELECTRIC......... ... 5,666,667 112198 ... 6,357,887 ...... 5,666,667 ...... 5,666,667 ... 6.210 29,325 53,654 12/12/2002  12/01/2028
68233D-AL-1 . ... ONCOR ELECTRIC DELIVERY 1,098,530 114.268 ... 1,142,682 ... .. 1,000,000 ...... 1,034,452 ... 513 29,39 63,750 09/02/2004  01/15/2015
68268N-AG-8. ... ONEOK PARTNERSLP............... 991,710 115.211 ... 1,152,100 ... 1,000,000 ....... 991,753 ... 6.186 25,521 ... 31,476 01/24/2011  02/01/2041
68389X-AG-0. ... ORACLECORPORATION . ... ..o i e 6,973,890 1M7.900 ...... 8,263,021 ...... 7,000,000 ...... 6,979,126 ... 5.048 168,194 ....... 350,000 06/30/2009  (07/08/2019
693476-BL-6 .... PNCFUNDINGCORP......... ... i e 994,560 108.124 ... 1,081,237 ... 1,000,000 ....... 995,139 L4443 17,004 ... 43,750 08/04/2010  08/11/2020
69362B-AY-8 . ... PSEG POWER 1,998,220 103.858 ...... 2,017,158 ... 2,000,000 ...... 1,998,156 ..o 4161 8517 09/14/2011  09/15/2021
694032-AT-0 . ... PACIFIC BELL 2,241,060 125.826 ...... 2,516,510 ...... 2,000,000 ...... 2,188,477 L 612 41,958 142,500 03/02/2004  03/15/2026
694308-GE-1.... PACIFICGAS&EL ........ ... ... 4,075,170 123.784 ... .. 4,951,356 ...... 4,000,000 ...... 4,066,342 S 591 80,667 ....... 242,000 09/01/2005  03/01/2034
694308-GE-1.... PACIFICGAS&EL .................. 1,089,810 123.784 ... 1,237,839 ... 1,000,000 ...... 1,079,680 ... 5427 20,167 ..., 60,500 09/01/2005  03/01/2034
694308-GL-5 .. .. PACIFIC GAS & EL .. 6,915,160 118.333 ... 8,283,324 ... ... 7,000,000 ...... 6,941,066 ... 5.79% 33,906 ....... 393,750 08/06/2008  11/30/2017
694308-GN-1. ... PACIFIC GAS &EL .. 4,917,150 131822 ..., 6,591,085 ...... 5,000,000 ...... 4,935,480 ... 8.500 87,083 ....... 412,500 10/16/2008  10/15/2018
695114-BT-4 ... PACIFICORP ... ... 2,991,360 145.719 ... 4,311,519 ... 3,000,000 ...... 2,992,029 ... 1725 29517 ... 231,000 11/16/2001  11/15/2031
695114-CG-1.... PACIFICORP ... ... 3,291,900 131.819 ..., 3,954,570 ... 3,000,000 ...... 3,287,603 ... 5.546 39,583 ..., 187,500 02/17/2011  10/15/2037
69512E-FR-1.... SCOTTISHPOWER. ................ooooiin o 8,298,540 128.621 ... 11,576,385 . ..... 9,000,000 ...... 8,493,616 ... 8.014 163,350 ....... 653,400 02/23/2001  07/21/2023
69512E-GB-5. ... SCOTTISH POWER SCOTTISHPOWERPLC ..... ..... .. FE........ .. 11,974,560 128.554 ... 16,711,955 .. ... 13,000,000 ..... 12,259,615 ... 8.000 235,300 ....... 941,200 02/06/2001  08/16/2023
69512E-GK-5. ... SCOTTISHPOWER. ........................ ... .. FE........ ... 5,988,220 126.73%6 ... 8,871,534 ... .. 7,000,000 ...... 6,209,554 ... 8.068 216,584 ... 469,700 05/11/2001  01/15/2026
708696-BM-0 . ... PENNSYLVANIAELECTRICCO ............... ... oo . ME... 5,030,777 116.519 ... 6,324,649 ... ... 5,475,000 ...... 5,217,354 ... 1474 90,680 ....... 362,719 03/15/2002  04/01/2019
713409-AC-4 . ... PEPSIBOTTLINGGROUPINC ................ ... ... ..., FE........ ... 1,764,896 137.528 ... 2,200,440 ... ... 1,600,000 ...... 1,742,949 ... 6.149 333 112,000 08/01/2006  03/01/2029
71713U-AT-9 . ... PHARMACIA CORPORATION BASIC .. .. FE........ ... 1,606,410 133120 ..., 1,996,805 ...... 1,500,000 ...... 1,584,184 ... 6191 4,500 ... 101,250 08/06/2002  12/15/2027
71713U-AW-2. . .. PHARMACIA CORPORATION BASIC .. .. FE........ .. 10,377,068 130.791 ... 12,176,670 ... .. 9,310,000 ..... 10,174,882 ... 5730 51,205 ... ... 614,460 04/01/2004  12/01/2028
718172-AK-5 .. .. PHILIPMORRISINTLINC............. FE........ ... 1,988,660 109.787 ...... 2,195,732 ... 2,000,000 ...... 1,989,162 ... 419 10,083 ........ 41,479 05/10/2011  05/17/2021
72650R-AP-7 .. .. PLAINSALLAMERPIPELINE .......... ME.. 4,096,447 113.054 ... 4,522,160 ...... 4,000,000 ...... 4,057,543 ..o 5791 2,972 ... 245,000 07/19/2007  01/15/2017
72650R-AR-3. ... PLAINSALLAMERPIPELINE ....... ... PE.. 1,984,143 119.156 ... 2,383,114 ... 2,000,000 ...... 1,984,988 ... 6712 . 61,328 .. 133,000 07/19/2007  01/15/2037
72650R-AW-2. ... PLAINSALLAMERPIPELINE ....... ... PE.. 4,976,150 111,605 ...... 5,580,235 ...... 5,000,000 ...... 4,979,863 ... 5.813 132,569 ....... 287,500 09/01/2009  01/15/2020
73102Q-AA-4. ... POLARTANKERSINC ............... FE........ .. 14,225,788 116.784 ... 18,393,480 ..... 15,750,000 ..... 14,283,823 ... 6713 132,782 ... 937,283 02/04/2009  05/10/2037
736508-BQ-4 . ... PORTLAND GENERALELEC ................. ... oo oo, FE........ ... 1,998,520 128.216 ... 2,465,522 ... ... 2,000,000 ...... 1,998,610 . 6.110 25,756 ....... 122,000 04/13/2009  04/15/2019
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737679-DB-3 . ... POTOMAC ELECTRIC PWR CO 2,964,190 134.823 ..., 4,044,699 ... ... 3,000,000 ...... 2,965,657 ... 6.592 8,017 ... 195,000 03/24/2008  11/15/2037
742718-BH-1 ... PROCTER&GAMBLECO ................... ... oo . 7,019,189 1365.513 ..., 9,309,709 ...... 6,870,000 ...... 6,982,921 ... 6.212 204,325 ... 443,115 08/06/2002  01/15/2026
T4438G-AC-5. ... PRUDENTIAL HOLDINGSLLC ......... 2,000,000 112991 ... 2,250,820 ... 2,000,000 ...... 2,000,000 ... 1.245 L5283 144,900 12/12/2001  12/18/2023
744448-CB-5 . ... PUBLIC SERVICE COLORADO.......... 3,994,120 120,073 ..., 4,802,912 ... 4,000,000 ...... 3,995,448 ... 5.8 9,667 ....... 232,000 08/06/2008  08/01/2018
744567-EV-6 . . .. PUBLIC SERVICE EL & GAS CO 4,468,357 17766 ...... 4,669,410 ...... 3,965,000 ...... 4,165,298 .53 133,819 ....... 267,638 08/27/2003  01/01/2016
74456Q-AL-0 . ... PUBLICSVCEL&GAS. .............. 6,493,110 107.347 ..., 6,977,523 ... 6,500,000 ...... 6,498,047 ... 5.389 116,458 ....... 349,375 09/03/2003  09/01/2013
74456Q-AN-6. ... PUBLICSVCEL&GAS. .............. 4,051,480 109.445 ..., 4,317,788 ... 4,000,000 ...... 4,015,903 ... 4.8 75,56 ....... 200,000 09/17/2004  08/15/2014
745332-BW-5. ... PUGET SOUND ENERGYINC.......... 4,247,560 136.183 ... 5,447,336 ...... 4,000,000 ...... 4,231,231 ... 6.259 11,954 .. ... 268,960 10/18/2007  06/15/2036
745332-CD-6 . ... PUGET SOUND ENERGYINC....... ... 999,950 .. 121.888 ...... 1,218,880 ...... 1,000,000 ....... 999,902 ... 5.638 11,902 ... 31,322 03/2212011  04/15/2041
745867-AS-0 ... PULTEHOMESINC .............. oo oo i 8,065,700 ... 93.500 ...... 9,350,000 ..... 10,000,000 ...... 8,790,896 ... 8.078 196,444 ... .. 520,000 03/23/2005  02/15/2015
755111-BR-1 ... RAYTHEONCO ... ... o i 1,995,100 109.840 ...... 2,196,794 ... 2,000,000 ...... 1,99, 127 ... 4428 B.244 88,000 11/12/2009  02/15/2020
755111-BT-7 .... RAYTHEONCO .... 7,568,280 100.779 ... 8,062,288 ...... 8,000,000 ...... 7,607,385 ... 3.784 52,718 ....... 246,528 12/14/2010  10/15/2020
771196-AS-1 . ... ROCHEHLDGSINC .. .. 6,417,000 121540 . 7,292,478 ... ... 6,000,000 ...... 6,327,649 ... 5.080 120,000 ....... 360,000 06/26/2009  03/01/2019
T71196-AU6 . ... ROCHEHLDGSINC . ... o e 972,780 141,694 ..., 1,416,937 ...... 1,000,000 ....... 973,485 Lo 1.2 28,383 ... 70,000 02/18/2009  03/01/2039
78009N-BQ-8. ... RoyalBankCD ... 3,300,000 .. 100.000 ...... 3,300,000 ...... 3,300,000 ...... 3,300,000 ... 0.590 2791 11/09/20 11/09/2012
78442F-AQ-1. ... SLMCORP 2,578,744 ... 96.226 ...... 2,886,765 ...... 3,000,000 ...... 2,722,843 ... 6.79% 31,667 150,000 12/11/2003  04/15/2015
78442F-BG-2. ... SLM CORP 862,491 100.000 ...... 1,000,000 ...... 1,000,000 ....... 933,247 ... 6.93 12,500 50,000 10/16/2003  10/01/2013
828807-BF-3 . ... SIMON PROPERTY GROUP INC 996,265 109.09 ...... 1,090,992 ...... 1,000,000 ....... 998,724 ... 5.675 21,250 .. 56,250 01/07/2005  08/15/2014
828807-BM-8 . ... SIMON PROPERTY GROUP INC 6,190,698 109.269 ...... 6,862,087 ...... 6,280,000 ...... 6,238,696 ..o 5.310 14,285 ... 320,280 12/11/2006  06/15/2015
828807-BW-6. ... SIMON PROPERTY GROUP INC 2,811,120 110.831 ... 3,324,933 ... 3,000,000 ...... 2,885,773 ... 6.158 13,126 ... 157,500 09/27/2007  12/01/2016
835495-AF-9 ... SONOCOPRODUCTS ............... 4,971,000 107.083 ...... 5,354,150 ...... 5,000,000 ...... 4,993,430 ... 6.510 4,58 ... 325,000 10/30/2001  11/15/2013
837004-BY-5 . ... SOUTH CAROLINA ELE & GAS 13,416,635 1M7.338 ... 15,840,630 ... .. 13,500,000 ..... 13,452,964 ..o 5.310 18,125 ....... 708,750 01/06/2004  11/01/2018
837004-CB-4 . ... SOUTHCAROLINAELE&GAS................ 4,995,150 129.799 ..., 6,489,925 ...... 5,000,000 ...... 4,995,258 ... 6.057 139,486 ....... 302,500 01/07/2008  01/15/2038
842400-EV-1 ... SOUTHERNCALEDISON. ......... ...t o i 3,912,200 126.060 ...... 5,042,776 ...... 4,000,000 ...... 3,919,255 ... 5910 57,500 ....... 230,000 10/19/2006  04/01/2035
844895-AL-6 .. .. SOUTHWESTGAS .................. 4,284,755 138.122 ... 6,491,748 ... ... 4,700,000 ...... 4,364,143 ... 8.882 156,667 . ...... 376,000 05/24/2001  08/01/2026
857449-AB-8 .. .. STATE STREET BANK & TRUST 17,725,756 maer ... 19,642,103 .. ... 17,650,000 ..... 17,691,071 ... 5.207 195,621 ....... 926,625 01/29/2004  10/15/2018
870836-AB-9 . ... SWISSBANKCORPNY .............. 10,418,800 1M11.476 ... .. 11,147,600 .. ... 10,000,000 ..... 10,132,116 ... 6.946 340,069 ....... 737,500 10/22/1998  07/15/2015
87612E-AN-6. ... TARGET CORP 10,224,000 118.428 ... 11,842,770 .. ... 10,000,000 ..... 10,119,771 ... 5.5712 210,903 ....... 587,500 10/24/2006  07/15/2016
87612E-AP-1.... TARGET CORP 11,600,680 7.8 ... 14,103,396 . .... 12,000,000 ..... 11,750,682 ... 5.8 107,500 ....... 645,000 11/08/2007  05/01/2017
87612E-AU0. ... TARGET CORP 4,065,240 139.781 ..., 5,591,252 ...... 4,000,000 ...... 4,062,110 ... 6.8 129,111 280,000 01/22/2008  01/15/2038
880451-AU-3 . ... TENNESSEE GASPIPELINE. .......... 5,396,598 119.295 ... 6,441,935 ... ... 5,400,000 ...... 5,396,624 . 1.629 102,938 ....... 411,750 11/15/2001  04/01/2037
88732J-AK-4 . ... TIMEWARNERCABLEINC................... ... ... ....... 2,324,193 107.307 ...... 2,307,000 ...... 2,150,000 ...... 2,310,402 ... 1.168 66,650 ................ 11/08/20 07/01/2013
88732J-BB-3 .... TIMEWARNERCABLEINC................... ... ....... 4,910,800 105.380 ...... 5,269,000 ...... 5,000,000 ...... 4,910,700 ... 5.6 83,264 ... 09/07/20 09/01/2041
889175-BD-6 . ... TOLEDO EDISON COMPANY .......... 2,938,470 120,212 ... 3,608,163 ...... 3,000,000 ...... 2,941,997 ... 6.303 2,515 ... 184,500 05/16/2007  05/15/2037
89233P-4B-9 . ... TOYOTA MOTOR CREDIT CORP FE........ ... 8,739,150 105.182 ...... 9,203,390 ...... 8,750,000 ...... 8,742,226 L322 10,889 ....... 280,000 06/14/2010  06/17/2015
89233P-4T-0 . ... TOYOTA MOTOR CREDIT CORP FE........ ... 1,700,000 100.000 ...... 1,700,000 ...... 1,700,000 ...... 1,700,000 ... 0.280 1,094 ... . 4,097 01/07/2011  01/12/2012
893570-BT-7 .... TRANSCONTINENTALGASPL......... ME.. 3,051,815 104.018 ...... 2,952,039 ... 2,838,000 ...... 2,958,809 ... 0.93 6,141 07127120 07/15/2012
911312-AK-2 . ... UNITED PARCEL SERVICE. ........ ... FE........ ... 1,998,580 120.7% ..., 2,415,900 ...... 2,000,000 ...... 1,998,761 ... 5134 . 25,625 102,500 03/19/2009  04/01/2019
911312-AL-0 .. .. UNITEDPARCELSERVICE......... ... FE........ .. 12,971,140 106.698 ..... 13,870,688 .. ... 13,000,000 ..... 12,985,800 ... 3.9 126,938 ....... 503,750 03/19/2009  04/01/2014
911312-AN-6 . ... UNITED PARCEL SERVICE. ........ ... FE........ ... 1,973,600 118.6575 ... 2,311,504 ... 2,000,000 ...... 1,973,947 ... 4.960 oo 12,488 oo 98,313 11/08/2010  11/15/2040
913017-AT-6 .... UNITEDTECHNOLOGIES. ................... ... i FE........ .. 11,378,603 129.716 ... 13,717,509 ... 10,575,000 ..... 11,218,910 . 6.110 295,219 ... 708,525 10/24/2002  08/01/2028
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913017-AT-6 ... UNITED TECHNOLOGIES.................... 1,086,670 129716 ...... 1,207,164 ...... 1,000,000 ...... 1,069,121 ... 6.034 07 .. 67,000 08/26/2002  08/01/2028
913017-BP-3 ... UNITEDTECHNOLOGIES. ................... ... o . 2,937,540 125129 ..., 3,753,861 ..., 3,000,000 ...... 2,940,971 ... 6.218 84,729 ... 183,750 05/29/2008  07/15/2038
91324P-BT-8 . ... UNITEDHEALTHGROUPINC.......... 1,989,060 103.424 ... .. 2,068,484 ... ... 2,000,000 ...... 1,989,132 L3440 9,563 ... 1110712011 11/15/2021
91913Y-AL-4 . ... VALEROENERGYCORP ............. 4,926,200 107.224 ... 5,361,185 ...... 5,000,000 ...... 4,930,257 ... 6.740 T2 331,250 06/07/2007  06/15/2037
91914C-AC-1.... VALEROLOGISTICS. ................ 7,398,698 104.842 ..., 7,601,031 ... 7,250,000 ...... 7,282,269 ... 5.654 129,151 ... 438,625 12/11/2006  03/15/2013
92343V-AF-1 . ... VERIZON COMMUNICATIONS 11,017,470 123.376 ... 13,571,360 .. ... 11,000,000 ..... 11,015,781 ... 6.238 mMens 687,500 05/17/2007  04/01/2037
92343V-AL-8 . ... VERIZON COMMUNICATIONS 3,002,820 116.581 ...... 3,497,436 ... ... 3,000,000 ...... 3,001,808 ... 5.487 . 62,333 ... 165,000 03/04/2008  02/15/2018
92343V-AP-9 . ... VERIZON COMMUNICATIONS 9,872,400 133.659 ... 13,365,940 ... .. 10,000,000 ...... 9,876,743 ... 1.002 145,667 ....... 690,000 04/01/2008  04/15/2038
925524-AH-3 ... VIACOMINC................... ... 4,271,760 121220 ...... 5,088,788 ...... 4,000,000 ...... 4,230,712 ... 1.302 132,126 ..., 315,000 05/01/2002  07/30/2030
925524-AX-8 ... VIACOMINC. ... ... e 1,980,272 125156 ...... 2,503,112 ... 2,000,000 ...... 1,981,317 ... 6.954 28,29 ... 137,500 10/27/2006  04/30/2036
929160-AF-6 .... VULCANMATERIALSCO ... o i 3,003,150 101.500 ... 3,045,000 ...... 3,000,000 ...... 3,001,836 ... 6.386 16,533 ....... 192,000 12/07/2007  11/30/2017
92929Q-AQ-0. ... WASTE MANAGEMENT INC 2,266,500 121.655 ...... 2,563,100 ...... 2,000,000 ...... 2,210,046 ... 6.008 59,167 ....... 142,000 03/19/2004  08/01/2026
92931B-AB-2.. .. INTEGRYSENERGY................. 1,025,720 103.388 ...... 1,033,882 ...... 1,000,000 ...... 1,003,113 ... 5.018 4419 ... 53,750 10/31/2003  12/01/2012
931142-CB-7 ... WAL-MARTSTORES . ... ..o o i 5,227,140 119.619 ...... TA77,134 6,000,000 ...... 5,280,067 ... 6.24 105,000 ....... 315,000 07/06/2007  09/01/2035
931142-CK-7 ... WAL-MARTSTORES ... ... o i 15,488,543 138.149 .. .. 117,288 ... 15,325,000 ..... 15,478,589 ... 6.419 376,314 ... 996,125 08/06/2008  08/15/2037
931142-CY-7 ... WAL-MARTSTORES ................ 3,767,240 1M7.694 ... 4,707,744 ... 4,000,000 ...... 3,768,870 ... 5397 36,667 ....... 100,000 06/30/2011  10/25/2040
94980V-AG-3. . .. WELLS FARGO BANK NA 9,982,000 102.957 ... 10,295,710 ..... 10,000,000 ...... 9,982,381 ... 5.963 206,597 ....... 595,000 08/22/2006  08/26/2036
96008Y-AB-1.... WESTFIELDCAP ................... 6,977,690 .. 104771 ... 7,333,984 ... 7,000,000 ...... 6,991,715 ... 5.167 45,840 ..., 358,750 09/29/2005  11/15/2014
962166-AW-4. ... WEYERHAEUSERCO. ...................... ... oo o 2,208,184 ... 98.912 ...... 2,214,981 ... 2,300,000 ...... 2,226,061 ... 1.29% 39,963 ....... 159,850 01/23/2002  10/01/2027
969457-BD-1 . ... WILLIAMSCOSINC ... .. o i 14,720,130 124.304 ... .. 18,659,115 ... .. 15,000,000 ..... 14,755,629 Lo 1.914 51,667 ...... 1,162,500 12/14/2001  06/15/2031
976656-BP-2 . ... WISC ELECTRIC POWER 12,894,790 131.808 ... 18,453,106 .. ... 14,000,000 ..... 13,103,221 ..o 1161 75,833 ... 910,000 04/25/2002  06/01/2028
976656-BX-5 . ... WISC ELECTRIC POWER 13,588,160 104.797 ... 14,671,538 ... .. 14,000,000 ..... 13,928,687 ... 4.884 80,500 ....... 630,000 09/17/2003  05/15/2013
976656-CC-0 . . .. WISC ELECTRIC POWER 996,780 111.602 ...... 1,116,018 ...... 1,000,000 ....... 997,314 Lo 429 1,889 ... 42,500 12/08/2009  12/15/2019
976826-BE-6 . ... WISCONSIN POWER & LIGHT 2,982,930 136.569 ... 4,097,061 ...... 3,000,000 ...... 2,983,612 ... 6.418 72,20 ....... 191,250 08/08/2007  (08/15/2037
976843-BC-5 .. .. WISCONSINPUBSERV .............. 8,343,543 103.633 ...... 8,601,506 ...... 8,300,000 ...... 8,304,960 ... 4.803 B9 404,625 09/18/2003  12/01/2012
983024-AA-8 ...  WYETH........................... 14,101,490 105.710 ... 14,799,442 .. ... 14,000,000 ..... 14,017,944 ... 5.381 226,722 ....... 770,000 02/25/2003  03/15/2013
98934K-AB-6 . . .. ZENECAWILMINGTON. .............. 8,177,070 136.976 ... 10,273,230 ...... 7,500,000 ...... 7,980,012 ... 6.227 67,083 ....... 525,000 08/15/2002  11/15/2023
013716-AW-5. ... ALCANINC........................ LS 2,814,660 118.230 ...... 3,546,900 ...... 3,000,000 ...... 2,830,501 ... 6.210 14315 ... 172,500 03/29/2006  06/01/2035
03746A-AA-8 . ... APACHE FINANCE CANADA. ....... ... 6,031,950 145.985 ... 7,299,250 ...... 5,000,000 ...... 5,911,303 (27,472) ... ... 6.069 17,22 ... 387,500 01/22/2007  12/15/2029
136375-BN-1 .. .. CANADIAN NATL RAILWAYS .......... 8,822,300 132.307 ... 11,907,5% ... 9,000,000 ...... 8,833,763 2,787 ... ... 6.349 46,500 ....... 558,000 08/10/2007  06/01/2036
136385-AC-5 . ... CANADIAN NATL RESOURCES 8,695,115 130.601 ...... 9,971,394 ... .. 7,635,000 ...... 8,574,243 (23,455) .. .. ... 6125 263,482 ... 549,720 04/06/2006  01/15/2032
136385-AF-8 . ... CANADIAN NATL RESOURCES 1,996,080 109.933 ... 2,198,668 ...... 2,000,000 ...... 1,998,571 ... 4.95 8,167 ........ 98,000 11/23/2004  12/01/2014
136385-AK-7 . ... CANADIAN NATL RESOURCES 2,991,750 118.23%6 ...... 3,547,083 ... 3,000,000 ...... 2,995,111 ... 5.734 21850 ....... 171,000 03/12/2007  05/15/2017
13645R-AF-1 . ... CANADIAN PACIFIC RAILWAY 6,335,564 105.909 ...... 6,677,569 ...... 6,305,000 ...... 6,339,920 ... 5.904 47,9% ..., 336,324 08/24/2011  05/15/2037
13645R-AH-7 . ... CANADIAN PACIFIC RAILWAY 1,954,280 13.479 ..., 2,269,588 ...... 2,000,000 ...... 1,966,860 ... 6.823 16,611 ....... 130,000 08/07/2008  05/15/2018
292505-AD-6 .... ENCANACORP .................... 1,001,610 116.808 ...... 1,168,084 ... .. 1,000,000 ...... 1,001,439 ... 6.487 24556 ... .. 65,000 07/14/2006  08/15/2034
29250N-AA-3 ... ENBRIDGEINC..................... 6,913,530 108.837 ...... 7,618,583 ... 7,000,000 ...... 6,965,865 ... 5.066 14,333 ... ... 343,000 10/05/2005  03/01/2015
448055-AB-9 .. .. HUSKYENERGYINC ................ 2,072,160 114.259 ... 2,285,182 ...... 2,000,000 ...... 2,049,830 ... 5.734 5467 ....... 123,000 03/21/2007  06/15/2019
65334H-AE-2...  NEXENINC........................ 3,889,200 102.045 ...... 4,081,792 ...... 4,000,000 ...... 3,899,303 ... 6.078 72,488 ... 235,000 12/20/2005  03/10/2035
65334H-AG-7.... NEXENINC........................ 944,990 105.926 ...... 1,059,259 ...... 1,000,000 ....... 948,047 ... 6.833 8178 ..., 64,000 06/21/2007  05/15/2037
698900-AG-2 .. .. PANCANADIAN ENERGY CORP 7,973,510 120.849 ... 9,667,880 ...... 8,000,000 ...... 7,976,088 o 9,000 ....... 576,000 11/02/2001  11/01/2031
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T1644E-AE-2 ... PETRO-CANADA ... ... ................... ... 1,149,250 131.489 ..., 1,314,889 ... 1,000,000 ...... 1,124,459 ... 6.531 3,500 ..., 78,750 04/20/2006  06/15/2026
T1644E-AG-T. ... PETRO-CANADA .. ... ... ... ........... ... 2,728,320 115.06 ...... 3,451,674 ... ... 3,000,000 ...... 2,746,104 ... 6.669 2,808 ....... 178,500 07/06/2007  05/15/2035
725906-AN-1 . ... PLACERDOMEINC ................. 6,695,550 12135 ... 8,497,622 ... .. 7,000,000 ...... 6,711,917 ... 6.800 9,317 ... 451,500 03/05/2008  10/15/2035
867229-AC0 .... SUNCORENERGYINC............... 3,406,040 128.326 ...... 3,849,789 ... .. 3,000,000 ...... 3,363,701 ... 6.004 89,315 ... .. 214,500 10/24/2006  02/01/2032
867229-AD-8 . ... SUNCORENERGYINC............... 2,892,210 114.144 . 34437 3,000,000 ...... 2,901,593 ... 6.220 14,875 ... 178,500 04/26/2006  12/01/2034
878742-AE-5 . ... TECK RESOURCES LIMITED 4,458,870 109.712 ... 4,937,036 ...... 4,500,000 ...... 4,462,328 ... 6192 68,906 ....... 275,625 01/19/2006  10/01/2035
893526-DJ-9 . ... TRANS-CANADA PIPELINES 4,961,900 128.106 ...... 6,405,295 ... ... 5,000,000 ...... 4,962,334 ... 6.156 B,47 .. 305,000 05/27/2010  06/01/2040
98417E-AC-4 . ... XSTRATA FINANCE CANADA 996,870 11139 ... 1,113,987 ... 1,000,000 ....... 996,895 ... 6.9 8,817 69,000 11/13/2007  11/15/2037
9B417E-AN-0. ... XSTRATA FINANCE CANADA 4,007,960 102.611 ...... 4,104,448 ... ... 4,000,000 ...... 4,007,592 ... 5.986 34,000 ... 1170412011 11/15/2041
02364W-AP-0. ... AMERICAMOVILSAdeCV................... ..... 5,942,820 118.603 ...... 7,116,198 ...... 6,000,000 ...... 5,945,675 ... 6.19 46,988 ....... 367,500 10/24/2007  11/15/2037
046353-AB-4 . ... ASTRAZENECAPLC....................ooo oo, 1,998,640 12079 ..., 2,415,804 ... ... 2,000,000 ...... 1,998,931 ... 5.909 M4 118,000 09/05/2007  09/15/2017
05541V-AA-4 .. .. BG ENERGY CAPITAL PLC 1,020,963 103.084 ...... 1,030,837 ...... 1,000,000 ...... 1,020,419 L 3T 2444 09/09/20 12/09/2020
05541V-AE-6 . ... BG ENERGY CAPITAL PLC 6,944,700 103.077 ..., 7,215,316 ...... 7,000,000 ...... 6,945,337 ... 4.097 61,444 ... 10/06/20 10/15/2021
05565Q-BG-2. ... BP CAPITALMARKETS ..................... ... .. 16,998,980 100.459 ... 17,017,979 ... 17,000,000 ..... 16,998,956 N 163,802 ....... 531,250 03/05/2009  03/10/2012
06849A-AB-5 . ... BARRICKINTLBKCORP .................... ..... 1,950,932 123.589 ... 2,411,770 ... 2,000,000 ...... 1,952,373 ... 6.544 26,811 ... 127,000 11/19/2009  10/15/2036
111013-AH-1 . ... BRITISH SKY BROADCASTING 4,991,700 129.420 ... 6,471,006 ...... 5,000,000 ...... 4,992,271 ... 9.527 60,604 ....... 475,000 11/17/2008  11/15/2018
111021-AE-1 . ... BRITISH TELECOMPLC.............. 32,650,930 140.930 ... 42,279,000 ..... 30,000,000 ..... 32,566,080 ... 8.456 128,333 ... 2,962,500 07/12/2001  12/15/2030
111022-AA-7 . ... BRITISH TRANSCO FINANCE. ... ... ... 28,294,849 118.281 .. .. 35,265,510 ... 29,815,000 ..... 28,989,177 L. 1157 164,604 ... .. 1,975,244 05/09/2001  06/01/2018
11778B-AA-0 . ... BSKYBFINANCEUK. ....................... ... .. 1,981,080 12132 ... 2,242,632 ... ... 2,000,000 ...... 1,991,336 ... 5.751 28,750 ....... 112,500 10/13/2005  10/15/2015
11778B-AB-8 . ... BSKYBFINANCEUK. ....................... ... F...... .. 2FE........ ... ... 984,330 116.645 ...... 1,166,452 ... .. 1,000,000 ....... 985,476 ... 6.621 13,72 ... 65,000 10/13/2005  10/15/2035
12615T-AB-4 .... CNOOCFINANCE. .................. 1,769,130 111.95%6 ... 2,209,116 ...... 2,000,000 ...... 1,791,041 ... 6.403 12,222 ... 110,000 05/23/2006  05/21/2033
1912EQ-AC-6. . .. COCA-COLA HBC FINANCE BV Fooooo FE........ ... 1,982,126 104.089 ...... 2,081,770 ..., 2,000,000 ...... 1,995,991 ... 5.244 29,611 ... 102,500 02/12/2004  09/17/2013
20272B-AC-8 . ... COMMONWEALTH BANK AUSTRALIA .......... ..... Fooooo FE........ ... 11,956,920 101.691 .. .. 12,202,944 ... 12,000,000 ..... 11,987,923 ... 2.608 17,500 ....... 300,000 06/03/2009  12/10/2012
21987B-AJ-7 ... CODELCOINC ... ... Fooooo . FE........ ... 4,783,500 .. 107.2%6 ...... 5,362,780 ...... 5,000,000 ...... 4,918,665 ... 5.383 50,139 ..., 237,500 02/23/2006  10/15/2014
22546Q-AE-7.. .. CREDITSUISSNEWYORK ........... Fooooo . FE........ ... 5,990,460 ... 98.981 ...... 5,038,884 ...... 6,000,000 ...... 5993424 ... 1,826 ... ... 3.5%% 57,167 ....... 210,000 03/18/2010  03/23/2015
2254C0-TC-1.. .. CREDIT SUISSE NEW YORK Fooooo . FE........ ... 5,372,150 102.581 ...... 5,129,035 ...... 5,000,000 ...... 5,166,077 (117,589) ... ... 2.5 31,944 ... 250,000 03/19/2010  05/15/2013
233048-AA-5 .. .. DBS BANK LTD/SINGAPORE Fooo. ... FE........ ... 10,641,200 104.603 ..... 11,506,286 ..... 11,000,000 ..... 10,754,116 24,468 ... 5.3 70,218 ... 550,000 01/11/2007  11/15/2019
24820R-AG-3.... STATOIL.....................oo.. Fooooo . FE........ ... 19,072,098 131.027 ..., 26,650,871 ... 20,340,000 ..... 19,302,115 214 . ..o 1.019 o176 ... 1,322,100 04/19/2002  12/01/2028
25156P-AC-7.. .. DEUTSCHE TELEKOM ............... Fooooo . PE..... 24,374,510 139.491 ..., 33,477,840 ... 24,000,000 ..... 24,855,754 (19,131) ... ... 8.366 93,333 ...... 2,100,000 09/20/2001  06/15/2030
25243Y-AM-1. ... DIAGEOPLC ...................... Fooooo . FE........ ... 4,878,500 "33 5,867,165 ...... 5,000,000 ...... 4,915,907 11,666 ... ... 6.09% 54,306 ....... 287,500 07/17/2008  10/23/2017
268317-AB-0 .. .. ELECTRICITEDEFRANCE............ LS R FE........ ... 1,111,900 113123 ... 1,131,228 ... 1,000,000 ...... 1,088,363 (10,196) ... ... 5.000 2986 ........ 65,000 08/07/2009  01/26/2019
268317-AC-8 . ... ELECTRICITEDEFRANCE................... ..... Fooooo FE........ ... 7,884,080 .. 117.691 ...... 9,415,288 ... ... 8,000,000 ...... 7,887,221 1,356 ... T1.067 239,389 ... 556,000 01/21/2009  01/26/2039
29268B-AB-7 .... ENELFINANCE. ... ........................ LS...F...... ... FE........ ... 3,493,385 ... 95.440 ...... 3,340,407 ... .. 3,500,000 ...... 3,495,294 .. 609 ... 6.216 64,410 ....... 218,750 09/13/2007  09/15/2017
29268B-AC-5. ... ENEL FINANCE. . . .. Fooooo oo FE........ ... 12,395,970 ... 86.847 ..... 10,421,604 ... .. 12,000,000 ..... 12,373,153 (5,700) ... 6.546 240,267 ... .. 816,000 10/22/2007  09/15/2037
29268B-AE-1. ... ENELFINANCE. .. .. Fooooo oo FE........ ... 1,991,200 ... 89.3%5 ...... 1,786,698 ...... 2,000,000 ...... 1,992,632 737 ... 5182 8,917 ... 102,500 09/30/2009  10/07/2019
29274F-AB-0 . ... ENERSISSA....... Fooooo ME... 6,843,970 118.744 ... .. 8,312,059 ...... 7,000,000 ...... 6,936,867 10,128 L. 162 43,167 ..., 518,000 06/13/1997  12/01/2016
35177P-AL-1 .. .. FRANCE TELECOM . ... Fooooo oo FE........ ... 2,981,937 142,592 ... 4,217,763 ... .. 3,000,000 ...... 2,932,808 ... 1,299 ... 8740 85,000 ....... 255,000 11/14/2008  03/01/2031
35177P-AL-1 .. .. FRANCE TELECOM .. .. B FE........ ... 2,977,090 142,592 ...... 4,217,763 ... 3,000,000 ...... 2,903,156 ... 1,875 ... 8.851 . 85,000 ... 255,000 02/15/2002  03/01/2031
35177TP-AT-4 .. .. FRANCE TELECOM .. .. Fooooo . FE........ ... 5,078,020 .. 110.050 ...... 5,502,485 ...... 5,000,000 ...... 5,062,467 (6,804) ... 5.169 129,149 ..., 268,750 08/10/2009  07/08/2019
44328M-AC-8. ... HSBCBANKPLC ................... Fooooo . FE........ ... 994,010 ... 98.676 ....... 986,764 ...... 1,000,000 ....... 994,662 ... 501 oo 4199 15,921 ... 41,250 08/05/2010  08/12/2020
44841S-AC-3. ... HUTCHISON WHAMPOAINTL ................ ..... Fooooo . FE........ ... 6,749,400 138.767 ... 8,026,008 ...... 6,000,000 ...... 6,689,465 (14,246) . 6.458 45,942 ... 447,000 07/27/2007  11/2412033
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45074G-AB-6. ... IBERDROLAFIN ... o Fooooo . FE........ ... 4,968,150 ... 97.669 ...... 4,883,43% ... ... 5,000,000 ...... 4,973,111 ... 5.082 76,389 ....... 250,000 09/08/2009  09/11/2019
500631-AH-9 . ... KOREA ELECTRIC & POWER Fooooo FE........ ... 3,731,760 .. 122.629 ...... 4,292,015 ... 3,500,000 ...... 3,695,163 ... 6417 102,083 ....... 245,000 05/05/2006  02/01/2027
636203-AA-9 . ... NATIONALGASCO ................. Fooooo ME... 2,934,410 ... 95.000 ...... 2,850,000 ...... 3,000,000 ...... 2,939,460 .. 6.212 82,683 ....... 181,500 09/21/2006  01/15/2036
65504L-AC-1 . ... NOBLE HOLDING INTLLTD ........... Fooooo ME.... 1,023,450 .. 105.9%2 ...... 1,059,321 ... 1,000,000 ...... 1,021,395 ... 4.59% 20,417 ... 49,681 12/14/2010  08/01/2020
656531-AJ-9. .. .. STATOILASA . ... Fooooo FE........ ... 5,514,220 .. 137.662 ...... 6,883,005 ...... 5,000,000 ...... 5,450,546 ...o6.2m 164,847 ... .. 357,500 09/19/2008  01/15/2029
69367C-AB-1.... PTTPUBLICCOLTD ................ Fooooo ME.. 2,329,025 .. 103.384 ...... 2,584,590 ...... 2,500,000 ...... 2,342,896 ... 6.393 . 60,382 ....... 146,875 (04/07/2006  08/03/2035
780641-AH9 .. .. KONINKLWKE . ..................... Fooooo oo ME..... 15,126,946 .. 128.310 ..... 21,812,768 ... 17,000,000 ..... 15,325,952 ... 9.493 355,938 ...... 1,423,750 10/30/2001  10/01/2030
80105N-AG-0. ... SANOFI-AVENTIS................... Fooooo FE........ ... 987,420 .. 110.79% ...... 1,107,938 ...... 1,000,000 ....... 988,149 ... 4155 10,22 ... 20,000 03/24/2011  03/29/2021
80685P-AA-6 . ... SCHLUMBERGER NORGE AS Fooo. ... FE........ ... 3,958,447 .. 110.011 ... 4,214,038 ...... 3,883,000 ...... 3,954,855 L. 3.949 75,201 . 83,808 06/14/2011  10/15/2020
822582-AD-4 .. .. SHELL INTERNATIONAL FIN Fooooo . FE........ ... 9,946,900 .. 137.631 ..... 13,763,110 ..... 10,000,000 ...... 9,948,600 ... 6.415 28,333 ... 637,500 12/08/2008  12/15/2038
822582-AJ-1. .. .. SHELL INTERNATIONALFIN ................. ... Fooooo . FE........ ... 15,226,250 .. 116.035 ..... 17,405,235 .. ... 15,000,000 ..... 15,182,938 Lo 41 173 645,000 10/09/2009  09/22/2019
826200-AC-1 ... . SIEMENS FINANCING Fooooo . FE........ ... 16,215,190 .. 115.500 ..... 18,480,000 ..... 16,000,000 ..... 16,118,514 ... 5.569 189,111 ... 920,000 10/27/2006  10/17/2016
826200-AD-9 ... . SIEMENS FINANCING Fooooo . FE........ ... 5,005,210 .. 121.393 ...... 6,069,625 ...... 5,000,000 ...... 5,004,053 ... 6.116 13,998 ... 306,250 10/24/2006  08/17/2026
82929R-AC-0. ... SING TELECOMMUNICATIONS ............... ..... Fooooo . FE........ ... 26,349,950 .. 143.161 ..... 071411 25,895,000 ..... 26,286,152 Lo 1230 159,146 ...... 1,909,756 02/15/2002  12/01/2031
83364L-AB-5 ... SOCIETEGENERALE....................... ..... Fooooo . ME.. 2,494,925 ... 86.621 ...... 2,140,683 ...... 2,500,000 ...... 2,497,216 ... 5. 28,31 ... 143,750 04/12/2006  04/20/2016
853250-AA-6 . ... STANDARD CHARTERED BANK Fooooo . FE........ ... 3,600,234 .. 11.497 ... 4,047,334 ... 3,630,000 ...... 3,603,832 ... 8.01 25,007 ... 290,400 05/24/2001  05/30/2031
87019E-AL-9 ... SWEDBANKAB .................... Fooooo oo FE........ ... 4,995,750 .. 102.376 ...... 5118,815 ... ... 5,000,000 ...... 4,998,665 ... 2.9 67,264 ... .. 145,000 06/17/2009  01/14/2013
87927V-AE-8 . ... TELECOM ITALIACAPITAL. ........... Fooooo ME... 1,912,540 ... 96.088 ...... 1,921,168 ...... 2,000,000 ...... 1,972,238 ... 6.041 3,47 105,000 01/18/2007  11/15/2013
87927V-AF-5 . ... TELECOM ITALIACAPITAL. .................. .. ... Fooooo oo ME... 3,089,839 ... 75735 ... 2,212,035 ... 3,000,000 ...... 3,079,562 ... 6.182 26448 ... .. 191,250 09/30/2004  11/15/2033
879385-AD-4 . ... TELEFONICAEUROPE...................... ..... Fooooo ME... 8,262,740 .. 109.981 ...... 8,798,472 ... ... 8,000,000 ...... 8,222,112 ... 1.957 194,333 ..., 660,000 12/07/2001  09/15/2030
87938W-AB-9. . .. TELEFONICA EMISIONES Fooooo ME... 1,029,060 .. 104.649 ...... 1,046,494 ... 1,000,000 ...... 1,015,487 ... 6.020 1,962 ........ 64,210 09/28/2006  06/20/2016
881575-AA-2 ... TESCOPLC ....................... Fooooo FE........ ... 2,889,420 .. 116.041 ...... 3481216 ... .. 3,000,000 ...... 2,923,111 ... 6.023 21,083 ... 165,000 08/01/2008  11/15/2017
88165F-AF-9 .. .. TEVAPHARMACEUTFINBY ................. ..... Fooooo FE........ ... 996,350 .. 101.714 ...... 1,017,136 ... 1,000,000 ....... 996,359 ... 3.694 5411 1110712011 11/10/2021
9021EQ-AD-6. ... TYCO INTERNATIONALGROUP............... ..... Fooooo . FE........ ... 1,886,417 .. 124011 ...... 2,481,422 ... ... 2,000,000 ...... 1,895,480 ..o 142 63,403 ....... 137,500 10/17/2008  01/15/2029
91311Q-AD-7.... UNITEDUTILITIESPLC .............. Fooooo . PE.....0 16,412,415 .. 101.830 ..... 18,339,547 .. ... 18,010,000 ..... 17,141,480 ... 544 0,35 819,455 02/04/2004  06/19/2018
91311Q-AE-5. ... UNITEDUTILITIESPLC .............. Fooooo . PE.. 5,970,370 .. 105.726 ...... 6,343,554 ... ... 6,000,000 ...... 5,978,720 ... 5.434 134,376 ..., 322,500 05/16/2007  02/01/2019
92857TW-AB-6. . .. VODAFONE GROUP PLC Fooooo . FE........ ... 8,719,695 .. 125.685 ..... 10,683,251 ...... 8,500,000 ...... 8,689,881 ... 6.060 45,741 531,250 11/20/2003  11/30/2032
92857TW-AF-7. ... VODAFONE GROUP PLC Fooooo . FE........ ... 19,743,770 .. 107.300 ..... 21,459,940 ... 20,000,000 ..... 19,940,241 ... 5161 4,667 ... 1,000,000 12/03/2003  12/16/2013
947076-AB-1 . ... WEATHERFORD INTL INC Fooooo . ME....o 995,750 .. 109.978 ...... 1,000,784 ... .. 1,000,000 ....... 997,891 . 5.556 20,78 ... 55,000 02/14/2006  02/15/2016
3299999 - Industrial and Miscellaneous (Unaffiiated) - Issuer Obligations . ................................. .. 2,076,137,839 ........... .. 2,455,374,363 .. 2,080,244,399 .. 2,078,486,174 ... ... o T4 004 s e 29,702,873 oo 19,654,184 o
Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
021468-AG-8 . ... CWALT 2006-14CB A7 2. M 2,516,794 ... 62.300 ...... 2,000,954 ...... 3,211,798 ... 2,515,991 (53,366) ... 6.450 16,059 ....... 193,927 04/12/2006  05/25/2036
02148J-AD-9 . ... CWALT 2006-39CB 1A4 L2 M 3,327,554 ... 61.297 ...... 2,465,752 ... ... 3,663,969 ...... 3,234,704 (71,199) ... 4.975 18,320 ....... 220,451 12/14/2006  01/25/2037
02660T-ER-0 . ... AHM2005-25A1 ....... L2 MM 3,084,831 ... 89.803 ...... 2,718,507 ... 3,004,017 ..., 3,081,481 (2,547) ... ... 5.163 13,057 ... 156,681 09/06/2005  08/01/2025
05946X-E7-4 . ... BAFC 2005-5 2A1. . .. L2 MM 5,291,736 ... 95.316 ...... 5,060,460 ...... 5,309,157 ...... 5,285,793 9,532 ... 5.593 20433 ... 291,838 08/30/2005  08/01/2035
05946X-S6-1 . ... BAFC 2005-7 3A1. . .. L2 M 7,246,132 .. 101.528 ...... 7,417,96 ...... 7,306,353 ...... 7,253,380 (4,778) ... 5.923 35,000 ... 420,115 01/25/2006  10/01/2035
05946X-U9-2 . ... BAFC 2005-7 4A3. . .. 2 M 4,339,753 .. 103.940 ...... 4,606,813 ...... 4,432,206 ...... 4,374,288 6,698 .. 6101 228 ... 254,852 03/02/2006  10/01/2035
05946X-22-9 . ... BAFC 2005-4 2A1. . .. 2 M 3,389,512 .. 100.736 ...... 3,588,262 ...... 3,562,049 ...... 3,458,110 25,112 ... 6.394 16,326 ....... 195,900 09/20/2007  (06/01/2035
05948K-FY-0 . ... BOAA2003-9 1CB4. . 2 M 2,643,046 ... 95.078 ...... 2,630,204 ... ... 2,766,456 ...... 2,688,232 11,806 ... 6.3 12,680 ....... 152,155 06/27/2007  10/01/2033
05948K-XT-1.... BOAA200521CB4 .............. i 2.0, M 4,428,061 ... 71.316 ...... 3,473,398 ... 4,866,338 ...... 4,434,956 22,311 . 6.321 2,304 ... 238,729 11/01/2011  03/25/2035
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05949C-NH-5. ... BOAMS 2005-111A5 ... ..o e 2.0 MM 15,561,419 ... 93.286 ..... 14,803,380 ..... 15,868,795 ..... 15,680,981 31,471 ... 6.075 MON... ........ 76,038 ....... 912,456 12/12/2005  09/01/2049
05949T-AX-7 ... BAFC2006-11A23. ... .. ... ... ... .. ... .. 2. M 12,197,028 ... 93.667 ..... 11,406,706 ..... 12,178,000 ..... 12,162,346 (12,185) . 5738 MON... ........ 58,353 ... ... 700,154 12/06/2006  04/01/2021
059515-BF-2 .. .. BAFC2007-3XA2 ... ... L2 M 3,348,844 ... 87.930 ...... 3,517,180 ...... 4,000,000 ...... 3,512,044 80,154 . 8.887 MON... ........ 18,333 ....... 220,000 07/03/2007  09/25/2034
1248MG-AX-2 ... CBASS 2007-CB1AF1B. . L2 M 876,785 ... 36.851 ....... 552,304 ...... 1,498,737 ... 691,705 (36,755) ... 1812 .. 67,184 10/30/2009  01/25/2037
12628K-AA-0 . ... CSAB 2006-3A1A ...... L2 M 3,743 ... 8225 . 64,779 ... 124,061 ... 39,635 (2,748) . .. 35.925 .. 1,473 10/30/2009  11/25/2036
12667G-AH-6. ... CWALT 2005-13CBAS. . . L2 M 2,254,905 ... 88.809 ...... 2,013,185 ... 2,334.420 ... 2,285,585 4,825 ... 6.023 MON... ........ 10,699 ....... 128,733 10/13/2006  04/01/2035
12667G-PV-9. ... CWALT 2005-20CB1A3............... L2 M 3,393,412 ... 81.559 ... 2,848,884 ... .. 3,493,018 ...... 3,458,456 7,798 ... 6.086 MON... ........ 16,010 ....... 192,154 04/12/2006  08/01/2014
12667G-PW-7 ... CWALT 2005-20CB1A4............... L2 M 14,484,926 ... 78.012 ..... 11,134,700 ..... 14,273,060 ... .. 14,338,056 (33,469) ... 5.347 MON... ........ 65418 ... ... 785,178 06/16/2005  06/01/2035
12667G-XD-0. ... CWALT 2005-28CB2A4............... o2 AM 4,761,239 79.360 ...... 3,855,641 ... ... 4,858,407 ...... 4,794,218 11,435 ... 6.060 MON... ........ 23,280 ....... 280,275 11/04/2005  04/01/2034
12668A-AL-9 . ... CWALT 2005-47CBA1T. ... ... o 2.0, S5FM .. 10,492,391 78519 ... 8,286,298 .. ... 10,563,307 ..... 10,548,066 48,764 ... 578 MON... ........ 48,369 ....... 582,147 12/13/2006  09/01/2035
12668A-NW-1. ... CWALT 2005-54CB N1 2.0 AM 1,927,113 79.617 ... 1,634,791 ... 1,921,115 ..., 1,924,003 .. (591) ... 5521 MON... ......... 88% .. ... 106,202 09/07/2005  10/01/2035
12668B-YF-4 . ... CWALT 2006-7CB 1A14 L2 SFM . 1,415,461 59.725 ... 1,082,120 ...... 1,811,847 ..., 1,414,988 (15,260) ... ... 6.018 MON... ......... 9,080 ....... 109,064 04/07/2006  05/25/2036
12668G-AD-4. ... CWL 2006-S9 A4 L2 M 1,726,088 57.649 ...... 1,369,209 ...... 2,315,076 ...... 1,761,195 97,082 . 8.566 MON... ........ 11,468 ....... 137,612 12/14/2006  11/25/2021
12668G-AF-9 . ... CWL 2006-S9 A6 2.0, MM 1,159,326 3.212 ... 1,081,251 ... 1,475,668 ...... 1,202,107 70,859 .. 10501 MON... ......... 6,872 ........ 82,460 12/14/2006  12/25/2021
126694-JX-7. . . ... CWHL2005-24 AT . e 2.0 M 3,727,818 93.390 ...... 3,504,407 ... 3,752,443 ..., 3,736,543 1,438 ... 5627 MON... ........ 17,199 ... ... 206,871 10/28/2005  08/01/2013
172973-N7-0 . ... CMSI2005-1 1A10 . .. L2 M 580,425 ... 99.622 ....... 586,404 ....... 588,630 ....... 587,245 ... 4996 MON... ......... 2821 ......... 8,917 10/08/2010  04/01/2012
17309A-AD-1. ... CMALT 2006-A1 1A4 . L2 M 13,413,165 ... 81.353 ..... 11,886,261 ..... 14,610,686 .. ... 13,411,436 ... 5805 MON... ........ 70,010 ....... 840,114 12/08/2006  11/25/2035
17312H-AE-9 . ... CRMSI 20072 A5 ... L2 M 1,999,940 ... 95.668 ...... 1,913,360 ...... 2,000,000 ...... 1,973,585 ... 6.45 MON... ........ 11,087 ... ... 128,645 06/20/2007  03/01/2031
225458-5R-5 .. .. CSFB2005-92A1. ... ... ... . ... 2. M 4,249,351 ... 90.871 ... 3. 91,215 .o 4,310,215 ..., 4,290,417 ... 6.086 MON... ........ 20,030 ....... 240,362 11/30/2005  09/01/2035
225458-PR-3 ... CSFB2005-42Ad. ... ... ... .. . ... 2. M 2,096,956 ... 91.57 ...... 1,985,671 ... 2,168,535 ...... 2,125,255 ... 6.015 MON... ......... 9,99 ... ... 119,263 10/19/2006  09/01/2032
225470-VY-6 . ... CSMC 2006-1 11P3 . . L2 M 1,958,125 ... 90.667 ...... 1,813,340 ... 2,000,000 ...... 1,976,749 ... 5797 MON... ......... 9167 ....... 110,000 01/25/2006  06/01/2022
23247L-AA-6 .. .. CWALT 2007-112A1 ... L2 M 320,386 ... 99.348 ....... 336,566 ....... 338,774 ... 337,552 ... 2761 MON... ............ 28 ... 977 1212712010 03/25/2012
251510-ML-4 . ... DBALT 2006-AB1A3 2. MM 5,808,226 86.19%5 ... 5,474,474 .. 6,351,259 ...... 5,818,907 ... 1799 MON... ........ 31,042 ... ... 372,501 10/04/2006  02/25/2036
32051G-RW-7 ... FHASI 2005 FA5 1A6 2.0 M 4,146,887 83.522 ... 3,436,701 ... 4114740 ... 4,126,861 ... 532 MON... ........ 18,859 ....... 226,311 06/17/2005  07/01/2035
32051G-SD-8. ... FHASI 2005-FA53A1 . ... L2 AM 1,612,735 80.584 ... 1,300,416 ...... 1,613,744 ... .. 1,609,876 ... 5525 MON... ......... 7,396 ........ 88,756 07/21/2005  07/01/2035
3622EL-AF-3 .. .. GSAA2006-18 AF5A . ... L2 AM 5,502,909 59.140 ...... 3,504,902 ...... 5,926,499 ...... 5,401,233 ... 4977 MON... ........ 29,643 ....... 355,049 11/10/2006  11/25/2036
3622MP-AN-8. ... GSR 2007-1F 2A4 . .. L2 M 6,580,000 93.064 ...... 6,514,508 ...... 7,000,000 ...... 6,756,613 ... 6.429 MON... ........ 32,08 ....... 384,994 06/28/2007  05/01/2027
3622MW-AH-6 ... GSR 2007-3F 2AT . .. L2 MM 1,905,313 9479 ... 1,895,984 ... 2,000,000 ...... 1,942,082 ... 6.470 MON... ......... 9,583 ....... 115,000 07/06/2007  03/01/2037
362334-CZ-5 . ... GSR 2006-2F 2A13 .. L2 AM 2,857,372 88.354 ... 2,523,431 ... 2,856,033 ...... 2,850,336 ... 5769 MON... ........ 13,685 ....... 164,222 12/04/2006  12/01/2035
362341-MR-7. ... GSAMP 2005-7F 2A6 . L2 M 3,175,685 .. 100.802 ...... 3,363,006 ...... 3,336,242 ...... 3,245,752 ... 6.407 MON... ........ 15291 .. ..... 183,493 09/20/2007  04/01/2023
45660L-2V-0 . ... RAST 2005-A16 A3 .. L2 M 5,482,291 ... T1.516 ...... 4,450,009 ... ... 5,740,871 ... ... 5,399,699 (60,714) .. .. ... 545 MON... ........ 28,704 ... ... 344,452 12/23/2005  12/25/2035
46412R-AD-T . ... IRWHE2007-12A3 ... ... .. . ... ... .. 2. M 4,969,888 ... 42.814 ... 2,996,994 ... .. 7,000,000 ...... 4,710,052 (117,725) ... 6.645 MON... ........ 35875 ... ... 430,500 05/11/2007  06/25/2037
466247-JU-8 .. .. JPMMT2004-24A4 ... ... .. ... 2. M 2,767,778 ... 89.656 ...... 2,412,191 ... 2,757,438 ... 2,758,919 ... 7,000 ... 5479 MON... ........ 12,638 ....... 151,659 06/16/2005  11/01/2034
466247-ZQ9 . ... JPMMT 2005-S31A3 . ... L2 M 12,643,579 ... 84.070 ..... 10,929,061 ..... 13,000,000 ..... 12,614,465 (26,838) ... ... 4994 MON... ........ 62,292 ... ... 747,184 10/04/2006  01/25/2036
46628S-AH-6 . . .. JPMAC 2006-WF1A5. . .. L2 M 4,334,241 .0 48745 ... .. 2,292,954 ... 4,703,939 ... 4,129,797 (130,461) ... 3239 MON... ........ 5121 ... ... 285,911 08/11/2006  07/25/2036
46628S-AJ-2 . . .. JPMAC 2006-WF1A6. . .. L2 MM 1,932,867 ... 48.512 ... ... 1,257,690 ...... 2,592,518 ... 1,931,814 (77,540) ... 592 MON... ........ 12,93 ....... 153,931 08/11/2006  07/25/2036
52621H-AJ-2 . ... LMT 2006-9 1A9. . . .. L2 S5FM 2,563,538 63.908 ...... 1,748,168 ... .. 2,735,428 ... 2,556,469 69,652 ... 2728 MON... ........ 13,107 ....... 155,665 01/11/2007  01/25/2037
52523K-Ad-3 .. .. LXS2006-17WF5 .. .............. ... 2 M 1,526,613 32362 ... 615,059 ...... 1,900,576 ....... 615,069 63,778 ... 5383 MON... ......... 944 .. .. ... 108,803 10/04/2006  11/25/2036
61749E-AF-4 . ... MORGAN STANLEY 2006-12XS A5A 2 M 2,539,125 51330 ...... 1,624,032 ...... 2,969,008 ...... 2,428,770 (74,09) ... 5312 MON... ........ 15,073 ... ... 167,494 09/22/2006  10/25/2036
61751D-AH-7. ... MSM 2006-17XS ASW................ 2 M 12,885,112 48.543 ... .. 7,943,008 .. ... 16,362,828 ..... 12,849,962 (506,278) ....... 517,207 ... 6.018 MON... ........ 81,011 ... ... 964,058 12/12/2006  12/25/2036
61752R-AL6 . ... MSM2007-3XS 2A5 ... ........ 2.0, AM 786,326 56.711 ... 536,417 ....... 945,874 ... .. 786,125 (20,183) ........ 62,229 . 6.302 MON... ......... 4893 .. ... 57,762 02/15/2007  01/25/2047
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65538P-AF-5 . ... NAA200T-11A5. ... o e 2., M 6,643,047 ... 88.244 ...... 7,049,207 ..., 7,988,397 ...... 6,473,734 ... (66,710) .. 10.388 02,22 ... 459,233 05/08/2007  03/25/2037
T4920E-AF-6 .. .. RALI2006-QSB1A6. ... ..o s 2., M 333,471 ... 66132 ....... 203,412 ... 398,310 ....... 333387 1,876 ... 6.25 2,05 ... 24,694 06/01/2006  05/25/2036
T4958E-AS-5 . . .. RAST 2006-S12 3A9. . 2 M 7,943,750 ... 88.828 ...... 7,106,208 ...... 8,000,000 ...... 7,958,170 ... 6,149 ... 5.871 . 38,333 ....... 460,000 01/04/2007  01/01/2031
75970J-AD-8 . . .. RAMC 2007-1AF1 ... 2 M . 1,280,515 ... 53.236 ....... 827,150 ...... 1,583,747 ... 1,230,162 (85,636) ... ... 6.165 CTA% 88,905 10/30/2009  04/25/2037
T59700-AJ-5. ... RAMC 2007-1AF6 . . . 2 M 6,990,067 ... 46.621 ...... 4,003,777 ... 8,567,981 ...... 6,733,380 (212,346) ... 3.968 40,864 ... 490,146 01/01/2011  04/25/2037
761118-MD-7. ... RALI 2005-QS16 A4 . . 2 M 18,459,538 ... 78.030 ..... 15,911,508 ..... 20,391,422 ... 18,457,213 (123,871) .. 5.907 o909 1,172,507 12/09/2005  11/25/2035
761118-XQ-6 . ... RALI2006-QS31A12. ... 2 M 1,476,395 ... 68.630 ...... 1,128,318 ... 1,644,000 ...... LAT4470 oo 2,843 ... 5.116 Lo 820 L 98,097 03/22/2006  03/25/2036
76112H-AD-9. ... RAST 2006-A9CB A4 2 M 1,787,037 ... 52.282 ...... 8,362,636 ..... 15,995,248 ... .. 11,731,502 686,137 ... 5.801 . 950,029 12/14/2006  09/25/2036
863579-AM-0 . ... SARM SER 2004-12 CL 1A2 I M 1,171,458 ... 80.240 ...... 1,064,411 ... 1,326,831 ...... 1,195,781 22,719 ... 5.35 L2, cooo.... 35,495 10/30/2009  08/01/2034
863579-CB-2 .... SARMSER2004-14 CL1A. ... ... i 2., M 1,679,458 ... 76.246 ...... 1,499,256 ...... 1,966,338 ...... 1,720,979 49,193 ... 6.1 428 52,798 10/30/2009  09/01/2034
86359A-Q5-5 . ... SASC2003-28XSA5 ... .. .ooiiiiii e 10,794,626 ... 85.445 ...... 9,226,362 ..... 10,798,000 ..... 10,814,438 (27,417) ... 6.080 080 ... 648,834 08/20/2003  03/01/2033
86359D-SR-9. . .. SASC 2005-17 5A1. .. 1,002,176 ... 81.585 ....... 807,875 ...... 1,100,949 ... 1,003,087 . (435) ... 5.686 60,552 09/29/2005  09/01/2035
872225-AF-4 ... TBW2006-5A5A . ... ... 133,809 ... 4.405 ........ 7,762 ... 1,629,218 ........ 62 149,389 ... (58,043) .o 92.012 127,573 10/23/2006  10/25/2014
93934F-BL-5 . ... WMALT 2005-7 2CB1 4,583,084 ... 81.231 ...... 3,752,111 ..., 4,619,899 ...... 4,500,603 ... 3,963 . 5.629 A5 254,004 09/30/2005  05/01/2031
939355-AE-3 . . .. WMALT 2007-0A3 5A 2,128,680 ... 49.406 ...... 2,505,221 ...... 5,070,652 ...... 240102 (5,166) .. 19.438 S0 135,796 10/30/2009  03/25/2047
3399999 - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities ................. ... 298,642,867 ........... ... 252,079,208 ... 329,791,636 .... 297,131,663 ....... (758,971) ....... (603,021) ...... 6,920,252 ... .. e 1,556,212 .. ... 18,607,387 ...
Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

05947U-2R-8 ... BACM2005-5A4 ... ..o 2., M 11,255,944 .. 110.314 ... 12,520,605 ..... 11,350,000 ..... 11,298,102 ... 5.213 580,553 01/12/2007  09/01/2015
05947U-ES-3. ... BACM2002PB2 ... Ad. . ..... ... i 2., M 1,154,239 ... 99.930 ...... 1,136,954 ... 1,137,750 ... 1,135,864 ... 6.033 70,381 05/21/2002  01/01/2012
05947U-X29 . ... BACM 20054 ASB. .. ... 2 M 5,699,270 .. 104.687 ...... 5,875,486 ...... 5,612,452 ...... 5,657,315 Lo 432 273,158 12/04/2009  12/01/2014
07383F-QT-8 . ... BSCMS 2003-T10A1 ... 2 M 396,908 .. 100.370 ....... 408,591 ....... 407,085 ....... 405,697 . 4.766 16,283 04/08/2005  05/01/2012
07388V-AB-4 .. .. BSCMS2007-T26A2 ... ... .. cooviiiiiiis s i 2., M 984,624 .. 100.087 ....... a5 970,671 ....... 971,968 ... 1515 21,557 07/12/2011  03/01/2012
07388Y-AD-4 . ... BSCMS2007-PW1BAAB . ...... ... e o 2., M 5,307,813 .. 107.459 ...... 5372,95 ...... 5,000,000 ...... 5,203,180 R WAk 289,742 06/25/2010  10/01/2016
12513X-AD-4 ... CD2006-CD2AAB. .................. I M 9,753,321 .. 103.280 ...... 9,846,342 ...... 9,533,602 ...... 9,602,273 ... 4.576 519,540 12/10/2009  03/01/2014
12527E-AB-4 . ... CFCRE 2011-C1E... I M 2,024,302 .. 104117 ... 2,082,330 ...... 2,000,000 ...... 2,025,718 L. 3.407 P 04/19/2011  04/01/2016
205418-AD0. ... CSFB2004-C1 Ad. .. L2 M 14,791,992 .. 104.753 ..... 15,712,965 ..... 15,000,000 ..... 14,924,733 S 4982 712,500 09/28/2005  02/01/2014
20546B-AC-4 . ... CSMC2007-C5A2. .. L2 M 4,809,495 .. 101331 ...... 4,798,585 ...... 4,735,545 ... 4,778,805 (30,690) ... . L. 3716 52,934 08/10/2011  05/01/2014
233050-AC-7 .... DBUBS 2011-LC1A ..... L2 M 1,009,938 .. 112.612 ...... 1,126,119 ... 1,000,000 ...... 1,009, 154 (784) ... . coo 4907 41,683 02/08/2011  01/01/2021
23305X-AA-0 . ... DBUBS 2011-LC2AAT. .. L2 M 4,852,039 .. 103.714 ...... 4,982,612 ...... 4,804,203 ...... 4,848,975 L3307 84,722 06/17/2011  01/01/2021
36249K-AC-4 . ... GSMS2010-C1A2. .. ... 2 M 1,029,960 .. 109.500 ...... 1,095,000 ...... 1,000,000 ...... 1,026,361 Lo 4243 45,920 08/04/2010  07/01/2020
36828Q-DN-3.... GECMC2004-C1 A3 ... .. .. oo i 2., M 4,643,570 .. 103.93% ...... 4,934,218 ... 4741420 ... 4,717,546 ... 4.966 218,191 09/29/2005  12/01/2013
396789-JS-9. . ... GCCFC2005-GB3A3 .. ..o e 2., M 16,361,519 .. 101.105 ..... 15,443,743 ... .. 16,275,000 ..... 15,318,644 Lo 44 697,832 04/13/2010  10/01/2014
46625Y-XQ-1. ... JPMCC 2005-LDP5ASB .............. 2 M 1,389,227 .. 104.863 ...... 1,410,934 ... 1,345,498 ... 1,371,017 ... 3.885 70,827 12/04/2009  01/01/2015
46634N-AG-1. ... JPMCC2010-C1A3.................. 2 M 1,009,992 .. 112520 ...... 1,125,198 ... 1,000,000 ...... 1,008,436 oo 4.951 . oo..... 50,580 06/11/2010  06/01/2020
46636D-AC-0. ... JPMCC 2011-C4 A2 .. 2 M 1,001,512 .. 103.245 ...... 1,082,445 .. .. 1,000,000 ...... 1,001,225 .. 3.300 . e 05/25/2011  05/01/2016
52108H-UK-8. . .. LBUBS 2003-C7 A2 .. 2 M 958,819 .. 100.070 ....... 9g71,745 . 977,084 ..., 975,843 ... 6.199 . e 08/03/2010  01/11/2012
59022H-MU-3. . .. MLMT 2005-CKI1 A6 . ... L2 M 5,028,516 .. 110.734 ...... 5,536,715 ...... 5,000,000 ...... 5,011,583 ... 5.268 264,828 12/19/2006  09/01/2015
617451-AE-9 .. .. MSC 2005-1Q10 AAB. ... L2 M 3,509,767 .. 103.782 ...... 3,545,005 ...... 3415822 ... 3,456,682 .. 4.089 177,614 12/08/2009  07/01/2014
617451-CP-2 ... MSC 2006-T21A3 ... L2 M 4,028,750 .. 101717 ... 4,068,676 ...... 4,000,000 ...... 3,999,437 ... 5.04 207,400 01/16/2008  12/01/2012
617458-AG-9 ... MSC20M-C1A4 . ... .. i 2., M 2,030,944 .. 112.765 ...... 2,255,308 ...... 2,000,000 ...... 2,036,357 . 4.800 83,883 02/10/2011  01/01/2021

(continues)
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Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities (continued)
61745M-6G-3. ... MSC 2005-HQBA4A. .. .. ... 2.0 M 983,125 108.843 ...... 1,088,428 ...... 1,000,000 ... 5211 MON... ......... 4,158 ... 49,890 12/19/2006  06/01/2015
61745M-XA-6. ... MSC2004-HQ3A3. . ... ... .. ... .. 2. M 916,280 100.348 ....... 914,073 ..., 910,900 ... 4051 MON... ......... 3,408 ... 04/15/2009  08/01/2012
61757R-AC-1. ... MORGAN STANLEY C2007 HQ13 L2 M 13,007,336 101.998 ... 12,979,233 ... .. 12,725,000 ... 4427 MON... .. 59,903 59,903 11/03/2011  09/01/2016
655356-JK-0. . . .. NASC 1998-D6 A2 . .................. L2 M 7,092,691 104.733 ... 6,834,882 ...... 6,526,000 ... 5913 MON... .. 25,633 468,245 06/28/2002  01/11/2013
90268T-AD-6 . ... UBSC 2011-C1AAB. . L2 FE........ ... 3,044,865 102.045 ... 3,061,350 ...... 3,000,000 ... 2,962 MON... .. L7968 12/09/2011  06/01/2021
92936G-AA-8. ... WFDB2011-BXRA........ ... . 2. M 2,999,889 102.540 ...... 3,016,191 ... 3,000,000 . 3.677 MON... .. ... 9,155 36,620 07/28/2011  07/01/2016
3499999 - Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities. . ............... .. .. 130,085,637 ... ...... .... 134,214,231 C128,474,012 .0 129,323,398 o (10,080) 522,743 ... .. 500,786 ... ... ... ...........
Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
048677-AA-6 . ... ATLANTICMARINECORPCOM ..............o oo o 1,870,000 103.283 ...... 1,931,302 ... 1,870,000 ...... 1,870,000 105,215 09/29/2005  06/01/2022
126650-AF-7 ... CVSCORP . ... oo 1,011,937 100.500 ...... 1,016,9% ...... 1,011,987 ..., 1,011,937 78,627 12/14/2001  01/10/2012
15005M-AD-6. ... CEDARBRAKESILLCSERIESB.............. ... ... 2.0 2AM oo 739,842 .. 103.513 ....... 765,833 ....... 739,842 ... 739,842 62,887 03/04/2005  02/15/2014
194262-8Q-3 . ... COLLEGE LOAN CORP TRUST GLDAUCTION ... ..... .. 10,000,000 ... 91.309 ...... 9,130,904 ..... 10,000,000 ..... 10,000,000 126,332 01/16/2008  01/01/9999
221470-AA-5 ... COSOGEOTHERMAL. . .......oooiiiis e 7,029,102 ... 72479 ...... 5,004,623 ...... 7,029,102 ...... 7,029,102 492,037 12/03/2007  07/15/2026
20822R-AV-2.... CROWNCASTLE .......................... LS. ... 1,000,000 101117 . 1,011,174 .o 1,000,000 ...... 1,000,000 32,140 07/29/2010  08/15/2015
20802R-AZ-3.... CROWNCASTLE ............... i o 5,000,000 .. 102.204 ...... 510,175 ...... 5,000,000 ...... 5,000,000 244,150 07/29/2010  08/15/2020
281397-BB-4 . ... EDUCATION LOAN ASSET BACKED BKCAUCTION. ... ..... .. 1,350,000 ... 84.369 ...... 1,138,980 ...... 1,350,000 ...... 1,350,000 18,539 02/29/2008  01/01/9999
31331F-AE-1 . ... FEDERALEXPRESSCORPSERCY............ ..... .. 22 6,095 .. 100.000 ......... 6,479 ......... 6,479 ......... 6,433 ) s TR0 BT MS 20 463 03/29/1994  09/28/2012
429827-AE-8 .. .. HIGHER EDUCATION FUNDING GLD Auction. . ... ..... ....... ....... 14,800,000 ... 85.990 ..... 12,726,573 ... .. 14,800,000 ..... 14,800,000 205,679 12/11/2008  01/01/9999
44329H-AE-4 . ... HPCOMMUNITIESLLC ...... ... ..o i s 2,190,000 ... 81.140 ...... 3,563,932 ... 4,380,000 ...... 2,293,859 65,386 ....... 222,066 11/21/2008  03/15/2029
60467M-AB-7. ... MIRANTCORP .......... ... oo o 8,121,648 102.250 ... 8,137,651 ...... 7,958,583 ... 8,033,585 2,007 726,221 08/22/2001  06/30/2016
60467M-AC-5. ... MIRANTCORP ... ... . ... i o . 22,538,849 103.500 ..... 23,193,078 ... 22,408,771 ... 22,514,343 . 6,282 ... 2,254,322 08/22/2001 1213012027
64908P-AA-1. ... NEWVALLEY GENERATION3 ................ ... ....... 2,970,193 .. 110.730 ...... 3,288,895 ... 2,970,193 ..., 2,970,193 70,214 ... 152,401 12/16/2002  01/15/2020
75952A-AF-4 ... RELIANTENERGYINC...................... ... ... 4,419,947 ... 98.000 ...... 4,210,775 ... 4,351,933 ... 4,383,498 200,183 ....... 402,542 03/26/2001  07/02/2017
75405T-AA-T ... RASGASII ........... S | 881,200 107.250 ....... 945,087 ....... 881,200 ....... 881,200 11,801 ... 46,686 08/04/2005  09/30/2020
75405U-AA4 . ... RASLAFFANLNGII. ... Fooooo . FE........ ... 1,000,000 .. 106.500 ...... 1,065,000 ...... 1,000,000 ...... 1,000,000 14,757 58,380 08/04/2005  09/30/2027
3599999 - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities . ............ ..... 84,928,813 ........... ... 82,387,547 ... 86,764,040 ..... 84,883,992 654,824 ... 5,208,687 ........... ...
3899999 - Subtotal - Industrial and Miscellaneous (Unaffiiated) . ......................... ... 2,580,794,856 ........... .. 2,924,055,349 .. 2,625,274,087 .. 2,580,825,227 ....... (758,971) ....... (531,531) ...... 6,920,252 . e e 32,436,652 ... 148,585,044 ........... ... ...
Hybrid Securities - Issuer Obligations
020002-AU-5 . ... ALLSTATE CORPORATION .................. oo ooin. ... ME... 1,865,780 ... 90.250 ...... 1,805,000 ...... 2,000,000 ...... 1,867,481 ... 6.983 MN.... ... 16,611 ....... 130,000 07/13/2007  05/15/2057
060505-DR-2 . ... BANK OF AMERICACORP ................... ... FE........ . 25,000,000 ... 89.544 ... 22,386,000 ..... 25,000,000 ..... 25,000,000 ... 8.000 838,889 ...... 2,000,000 01/24/2008  01/01/9999
46625H-HA-1. . .. JP MORGAN CHASE & CO SERIES 1 . . .. o ME.. 9,725,000 .. 106.469 ..... 10,646,900 .. ... 10,000,000 ...... 9,725,000 .81 133,861 ....... 790,000 06/05/2008  01/01/9999
902973-88-2. .. .. USBANCORPSERIESD ............. o FE........ ... 9,254,775 ... 21.330 ..... 10,117,320 ....... 370,191 ..., 9,254,775 . 1.875 .. 186,254 ... 738,942 03/10/2008  01/01/9999
4299999 - Hybrid Securities - Issuer Obligations . .. .......... ... . . . 45,845,585 ... ... ... 44,955,220 ... 37,370,191 ... 5,847,256 ... BB 1,175,615 ... .. 3,658,942 ...
Hybrid Securities - Other Loan-Backed and Structured Securities
003723-AA-1 ... ABN AMRO NA HOLDING CAP 4,150,000 ... 68.125 ...... 3,406,250 ...... 5,000,000 ...... 4,150,000 ..o 1,249,200 ... 6.523 ........... MN ... 8,017 326,150 04/06/2005  11/08/2012
055185-20-1. .. .. BAC CAPITALTRUSTIV.............. 358,870 ... 18.660 ....... 306,024 ........ 16,400 ....... 358,870 24,088 05/10/2006  05/03/2033
055188-20-5. . . .. BAC CAPITALTRUSTIN ... 1,807,112 ... 20890 ...... 1,153,128 ... 55,200 ...... 1,307,112 96,600 11/23/2005  02/01/2032

(continues)
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Hybrid Securities - Other Loan-Backed and Structured Securities (continued)
05530A-AA-3 . ... BB&T CAPITALTRUSTIL ..o s M 1,063,670 ... 99.236 ....... 992,364 ...... 1,000,000 ...... 1,020,363 ... 5689 Do 4,500 ........ 67,500 10/19/2006  12/31/2013
05563Q-AA-8. ... BANKOFNEWYORK. ... oo e ... FE........ ... 4,278,667 .. 101.750 ...... 3,982,495 ... .. 3,914,000 ...... 3,988,717 L. 1285 D 25,316 ....... 304,509 12/01/2004  12/01/2012
05567S-AA-0 . ... BNSFFUNDINGTRUSTI ............. SAM 2,531,250 .. 103.000 ...... 2,575,000 ...... 2,500,000 ...... 2,531,229 ... 6476 W L 16,238 10/20/2011  01/15/2026
056335-AA-0 ... BACCAPITALTRUSTXI.............. M 6,200,520 ... 87.706 ...... 5,262,318 ... 6,000,000 ...... 6,186,152 Lo 6312 MNLLo o 41,958 397,500 09/07/2006  05/23/2036
073294-AA-8 .. .. BB&T CAPITALTRUSTIV............. . SAM 2,002,280 .. 100.625 ...... 2,012,500 ...... 2,000,000 ...... 2,002,047 ... 6811 0D T199 136,400 06/06/2007  06/12/2037
17306R-20-4 . ... CITIGROUP CAPITALVIII............. . ME..... 10,072,000 ... 23.340 ...... 9,336,000 ....... 400,000 ..... 10,072,000 ... 7.006 MISD .. ... 695,000 10/17/2006  09/15/2031
17311H-20-9 . ... CITIGROUP CAPITAL XVII . ME..... 808,000 ... 21.590 ....... 863,600 ........ 40,000 ....... 808,000 oo 7964 MISD .. 63,500 02/27/2007  03/15/2067
902973-86-6. . . .. USBANCORPPRFD ................ FE........ ... .. 16,853,750 .. 718.000 ..... 15,796,000 ........ 22,000 ..... 16,853,750 ... 0619 AO.... .. 196,777 ... 1,182,206 08/03/2010  01/01/9999
92978A-AA-0 ... WACHOVIACAPTRUSTIII. ... o AM 4,037,500 ... 83.750 ...... 4,187,500 ...... 5,000,000 ...... 4,037,500 ... 6.898 MJSD.. ... 13151 357,733 01/17/2008  01/01/9999
4599999 - Hybrid Securities - Other Loan-Backed and Structured Securities. . . .............................0 .. 53,753,619 ........... ..... 49,873,239 ... 25,947,600 ..... 53,405,740 ... oo (BTL839) Lol 249,200 oo e e a3 3,651,186 ...
4899999 - Subtotal - Hybrid Securities. . .. .. ... ..o 99,509,174 ... L. 04,828,459 ... 63,317,791 ..... 99,262,996 ... oo (BT31) s 249,200 e e e 1,688,826 ...... 7,310,128

Parent, Subsidiaries and Affiliates - Issuer Obligations

34919-AC9 .. .. FTWASHINGTON INVESTMENTADVIS .. ....... ... ... o 3,123,110 .. 100.000 ...... 3,123,110 ... 3,123,110 ... 3,123,110 ... 6.046 JAJO... ........ 46,847 .. ... .. 187,387 11/03/2009  11/03/2013
34919-AD-7 .. .. FT WASHINGTON INVESTMENT ADVIS . . 2,380,000 .. 100.000 ...... 2,380,000 ...... 2,380,000 ...... 2,380,000 ... 6.045 JAO... ........ 370 ... 142,800 01/04/2010  01/04/2015
98233#-AC-3 . ... WRIGHT EXECUTIVEHOTEL ............. 611,042 .. 100.000 ....... 611,02 ... ... 611,042 . ... 611,042 ... 8651 MON... ........... 144 . . 44,656 10/22/2010  11/02/2014
4999999 - Parent, Subsidiaries and Affiliates - Issuer Obligations 6,114,152 . ... ... ... ... 6,114,152 .. ... 6,114,152 ... .. B, 118,002 8691 4,843
5599999 - Subtotal - Parent, Subsidiaries and Affiliates .................. 6,114,152 ... ... 6,114,152 ... .. 6,114,152 ... B, 10,002 o 82691 AL
7799999 - Total Bonds - Subtotal - Issuer Obligations ................................ ... . 2,219,212,319 ... . 2,667,981,149 .. 2,272,614,087 .. 2,280,688,8%2 ................ ....... 183,185 32,308,801 ... 128,412,069 ... ....... ...
7899999 - Total Bonds - Subtotal - Residential Mortgage-Backed Securities. . ............................... ... 712,884,582 ... . 689,927,304 .... 736,305,389 .... 710,923,774 ....... (758,971) ....... (908, 11) ...... 6,920,252 ... e 3,048,515 ... .. 32,265,099 ...
7999999 - Total Bonds - Subtotal - Commercial Mortgage-Backed Securities ... ............................. ... 179,889,790 ........... ... 189,010,295 ... 178,876,673 ... 179,161,291 .. .............. ... (383,273) oo e 701,669 ...... 6,641,038 ...........0
8099999 - Total Bonds - Subtotal - Other Loan-Backed and Structured Securities. .. .......................... ... 191,577,045 ... ... 186,286,163 ... 166,261,640 ... 191,151,365 ................ ... (84,243) ... ... 1,249,200 o e 1,545,743 ... 10,507,820 ..o

8399999 - Subtotal - Total Bonds . ........ ... .. ... o 3,363,563,736 ........... .. 3,733,204,911 .. 3,354,067,789 .. 3,361,925,262 ....... (758,971) ... (1,212,442) ...... 8,169,452 ... 37,604,728 ... 77,916,025 ...
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Industrial and Miscellaneous (Unaffiliated)
00788#-12-0 .. ADVENT SOLAR SERIESD PREFERRED .. ...... ....... 00424 0 e e e e e e e e e e e RPBUZ ... 02/18/2009
19285@-12-0 . COLD JETINCSERIESC ........ocooov oiiiis e 5.000 58.000 ......... 2T e e e e e POUZ ..... 12/31/2002
19285@-13-8 . COLD JETINCSERIESD ..........oooe voiees i 17.000 60.000 ...... 030 e e e e e e POUZ ..... 1213112002
26870@-12-6 . EMNS INC PREFERRED STOCK ....... ... ....... 689274 ... 0170 ... A 0172 ... 118,703 ...... T T e e e 216,702 ... (216,702) PSA ... 02/18/2009
8499999 - Industrial and Miscellaneous (Unaffiliated) ... WA 120,007 ...... T T e e 216,702 ... (216,702) ...
8999999 - Total - Preferred StOCKS ........oooi M 120,007 ...... T T 216,702 ... (216,702) ...
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1 2 Codes
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Industrial and Miscellaneous (Unaffliated)

002824-10-0 . ... ABBOTTLABS ... ..o s
018804-10-4 ... ALLIANT TECHSYSTEMSINC .............. [
020002-10-1 ... ALLSTATE CORPORATION .........oooioin s s
042735-10:0 ... ARROW ELECTRONICSINC ..o o s
04930A-10-4 ... ATLASENERGYLP ... s s
049392-10-3 ... ATLAS PIPELINE PARTNERSLP ........... [
060505-10-4 ... BANK OF AMERICACORP ..ot i e 1
09247X-10-1...... BLACKROCKINC ..., [
126650-10-0 ... CVSCORP ...\ i
166764-10-0 ... CHEVRON CORPORATION ...t s e
172062-10-1 ... CINCINNATIFINANCIAL ... s e 1
20030N-10-1. ... COMCASTCORPCLA ... oo s s
217202-10-0 ... COPANO ENERGY LLCUNITS ............. LS. ...
204399-10-5 ... .. CRANECO ... i
206372-10-0 ... CRESTWOOD MIDSTREAM PARTNERSLP .. LS ... ........ ...
20765Y-10-4 ... CROSSTEXENERGYINC ..ot i e
23311P-10:0 ... DCP MIDSTREAM PARTNERSLP .......... [
264147-10:9 ... DUCOMMUNING ... i e
283702-10-8 ... EL PASO PIPELINE PARTNERSLP ......... LS. ...
29273V-10:0 ... ENERGY TRANSFER EQUITYLP ........... [
293792-10-7 ... ENTERPRISE PRODUCTS PARTNERS ...... ..o e o
31428X-106 ... FEDEXCORP .. ..ot e e
31620R-105 . ... FIDELITY NATIONALTITLE ... 1
316773-10-0 ... FIFTHTHIRDBANCORP ... o s
369604-10-3 . ... GENERALELECTRICCO ......ooviies s s o
371927-10-4 . ... GENESISENERGYL.P. ... o s
38141G-10-4 ... GOLDMAN SACHSGROUPINC ............ ..o i o
42809H-10-7 . ... HESSCORP ... s
428236-10-3 ... HEWLETTPACKARD ... o s e
437076-10-2 ... HOMEDEPOT ... it e e
456615-10-3 ... INERGYLP ... LS. ...
457163104 ... INGRAMMICROINC-CLA ................. LS. ...
457650-10-3 . ... INSIGHT ENTERPRISESINC .............. [
458140-10:0 ... INTEL CORPORATION .. ... e e 1
460335-20-1 ... INTL SPEEDWAY CORP-CLA .............. [
46625H-10-0.. ... JPMORGANCHASE&CO .......o.oooien s s
478160-10-4 . ... JOHNSON &JOHNSON ..o s
487836-10-8 ... KELLOGG CO ...\ s e
494368-10-3 ... KIMBERLY CLARK ... s e
50075N-104 . ... KRAFTFOODSINC ... s e
548661-10-7 ... LOWESCOMPANIES ... ... ... o s
55261F-10-4 . ... M&TBANKCORP COMMON ...........oo oo e
559080-10-6 . ... MAGELLAN MIDSTREAMPRTNS ........... [
570759-100 ..... MARKWEST ENERGY PARTNERS LP MASTERLIMIT ... LS ... ........ ... ..
585085-10-6 ... MEDTRONICINC ... s e
58933Y-10-5..... MERCK&COINC ... s e
(continues)

5 6 Fair Value 9 Dividends
7 8 10 11 12 13

Rate Per Unrealized

Number Share Used Nonadmitted Valuation

of Book/Adjusted to Obtain Declared but | Amount Received Declared Increase/

Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year But Unpaid (Decrease)
37,071,000 ... 2,084,502 ...... 56.230 ....... 2,084,502 ... 1,919,205 12,000 . 165,298
203,711,000 ..... 11,644,121 ... 57.160 ...... 11,644,121 ... MA91238 18,769 ... (2,547,117)
983,992.000 ..... 26,911,221 ... .40 ... 26,911,221 ... 29,203,004 ........ 206,638 ........ 722,348 .. (3,903,260)
. 47,091,000 ...... 1,761,674 ... A0 1,761,674 ... 18T, 348 e 148,808
. 58,000.000 ...... 1,409,400 ...... 2430 ... 1,409,400 ...... 1,259,811 18,880 .. 149,589
288,000.000 ..... 10,699,200 ...... 37150 ... 10,699,200 ...... 328189 .. 500,240 ... 3,527,700
,604,513.000 ...... 8,921,002 ....... 550 ....... 8,921,092 ...... 8,776,686 ... 61,59 .. 1,126,227
. 18,424.000 ...... 3,283,804 ... 178.240 ... 3,283,804 ... 3129424 M9 154,469
270,524,000 ..... 11,031,969 ... 40.780 ...... 11,031,969 ... 8,411,829 ... 130,762 ... 1,699,646
. 15,302.000 ...... 1,628,133 ... 106.400 ....... 1,628,133 ... 1,436,161 . 12305 192,972
,413,071.000 ... 43,042,143 ... 30.460 ... 43,042,143 ... 7,063,306 ........ 576,811 ... 2,264,446 ... (1,738,077)
104,754.000 ...... 2,483,117 ... 2710 ... 2,483,717 ... 1,368,870 ......... 1M785 45,254 182,272
. 82,000.000 ...... 2,804,400 ...... 34.200 ....... 2,804,400 ...... 1,622,312 179,975 60,460
568,466.000 ..... 26,553,047 ...... 46.710 ... 26,553,047 ... 20,826,093 ... 462,212 3,710,265
. 57,558.000 ...... 1,826,891 ... 3740 . 1,826,891 .. ... 1,616,764 . 990 211,121
.30,000.000 ........ 379,200 ... 12,640 ......... 379,200 ........ 48,361 3,000 L (49,151)
. 99,000.000 ...... 4,699,530 ...... 7410 ... 4,699,530 ...... 1,828,998 ... 48,985 ... 993,106
. 34,287.000 ........ 437,159 ... 12750 ... 437,159 ... Q0,074 (2,914)
501,099.000 ..... 17,348,047 ... 34.620 ... 17,348,047 ... 15,403,832 ... 439200 356,965
. 31,000.000 ...... 1,257,980 ...... 40580 ....... 1,267,980 ........ 679,570 ... 72,850 .o 46,810
188,250.000 ...... 8,731,035 ...... 46.380 ....... 8,731,035 ...... 6,206,771 ... 448,508 . 892,744
.. 8,247.000 ........ 688,707 ...... 83.510 ......... 688,707 ........ 581,846 .......... 1,02 3 (78,347)
,723,542.000 ..... 27,456,024 ... 15.930 ... 27,456,024 ... B34 822,830 ... 4,050,497
166,820.000 ...... 2,121,950 ... 12720 ... 2,121,950 ... 1,676,541 ... ... 13,346 ... 35,02 326,967
381,583.000 ...... 6,834,152 ...... 17910 ... 6,834,152 ... 6,163,965 ......... 64,869 ........ 123,313 217,140
259,180.000 ...... 7,267,407 ... 28.040 ... 7,267,407 ... 5,605,424 ... 402,653 ... 429,066
151,108.000 ..... 13,664,696 ...... 90.430 ...... 13,664,696 ..... 20,803,051 ... 194,217 (10,865,711)
. 22,653.000 ...... 1,286,690 ...... 56.800 ....... 1,286,690 ...... 1,153,861 .......... 2,265 ... 9,061 ... (447,170)
654,724,000 ..... 16,865,690 ...... 25760 ... 16,865,690 ..... 27,509,844 ... 78,567 ... 209,512 .. (10,713,805)
. 88,739.000 ...... 3,730,588 ... 42,040 ... 3,730,588 ... 2,831,508 .. 90,182 . 612,578
. 65,000.000 ...... 1,587,300 ...... 6440 ... 1,587,300 ...... 1,403,836 ... 183,300 L. (963,300)
151,000.000 ...... 2,746,690 ...... 18.190 ... 2,746,690 ...... 3,010,220 o (263,530)
134,000.000 ...... 2,048,860 ...... 15.200 ... 2,048,860 ...... 2,080,514 L (31,654)
,274,626.000 ..... 30,909,681 ...... 4250 ... 30,909,681 ..... 2,519,463 ... 993,196 ... 4,086,847
209,257.000 ...... 5,304,665 ...... 26350 ... 5,304,665 ...... 5,156,165 ... 37,666 ... (171,591)
123,996.000 ...... 4,122,867 ...... 33250 ... 4,122,867 ...... 5,016,383 ... 69,689 ... (884,628)
454,375.000 ..... 29,797,913 ... 65.580 ...... 29,797,913 ... 25834181 . 965,514 ... 1,654,857
100,000.000 ...... 5,057,000 ...... 50,570 ....... 5,057,000 ...... 4,998,580 L 58,420
. 62,029.000 ...... 4,562,853 ...... 73.560 ... 4,562,853 ...... 3,909,308 ......... 43420 ... 154,963 ... 629,851
502,782.000 ..... 18,783,936 ...... 37.360 ... 18,783,936 ..... 15,124,028 ........ 145,807 ........ 574,832 ... 2,914,860
111,837.000 ...... 2,838,423 ... 25.380 ... 2,838,423 ... 2,437,106 .. 38101 219,189
. 14,787.000 ... 1,128,840 ...... 76.340 ... 1,128,840 ... 1,206,100 ... 3,09 (77,260)
105,745.000 ...... 7,283,716 ... 68.880 ....... 7,283,716 ... 4,045,744 U472 1,300,154
. 94,000.000 ...... 5,175,640 ...... 55.080 ....... 5,175,640 ...... 2,284,847 281,900 . 1,026,402
117,830.000 ...... 4,506,998 ...... 38.250 ... 4,506,998 ...... 018 20983 729,985
154,411.000 ...... 5,821,206 ... 3700 ... 581,206 ... 551,116 ... 64,853 ........ 185,632 ... 351,627

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues ............... 5, the total § value (included in Column 8) of all such issues § . ... .. 21,105,616 .

54,469

(10,865,711)

(447,170)

(10,713.805)

729,985
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Industrial and Miscellaneous (Unaffliated) (continued)

504918-10-4 ... MICROSOFTCORP ... .. s e 128,868.000
598261-10:6 ..... MIDWEST BANC HOLDINGS INC LS. 71,325.000
65473P-10-5 ... NISOURCEING .............ccoooiiie, LS. ... 140,587.000
655844-10-8 ..... NORFOLK SOUTHERN CORP ..ot s s 9,230.000
66304M-20-4 ... NORTHVALLEYBANCORP ............coco oo e 36,529.000
678049-10-7 ... OILTANKING PARTNERS LP UNIT LS. 27,000.000
68268N-10-3 ... .. ONEOK PARTNERS LP MASTER LIMITEDPARTNER ... LS ... ........ ...... 38,000.000
688239-20-1 ..... OSHKOSHCORP ..o, LS. 65,860.000
69351T-10-6 ... PPLCORPORATION ... e s 95,096.000
707884-10-2 ... PENN VIRGINIARESOURCELP ............ [ 72,000.000
726503-10-5 ... PLAINS ALL AMER PIPELINE LP [ 83,122.000
742718-10-9 ... .. PROCTER& GAMBLECO .........oovvis i s 312,653.000
755111-50-7 ... RAYTHEONCO ... s s 281,651.000
75885Y-10-7 ... REGENCY ENERGY PARTNERSLP ........ ....... ... . 131,700.000
784117-10-3 ... .. SEI INVESTMENTS COMPANY ............. [ 558,556.000
830566-10-5 ... SKECHERS USAINC-CLA ................ [ 367,833.000
84756N-10-9....... SPECTRAENERGY PARTNERSLP ......... ..o s 94,000.000
871829-10-7 ... SYSCOCORP ... e e 134,439.000
872375-10:0 ... TECOENERGYINC ... s s 313,220.000
87611X-10-5 ... .. TARGA RESOURCES PARTNERS LP MASTERLIMIT ... LS ... ........ ..... 153,000.000
87612G-10-1 .... TARGARESOURCESCORP ........... LS. 48,000.000
88160T-10-7 ... TESORO LOGISTICSLP .................. LS. 85,000.000
88579Y-10-1 ... MCO. o 22,026.000
88732J-20-7 ... TIMEWARNER CABLEINC .............ooo o 209,446.000
902973-30-4 . ... USBANCORP ... . oo s s 6,052,807.000
90984P-30-3 . ... UNITED COMMUNITY BANKS/GA LS. ... 429,000.000
91324P-10-2 ... UNITEDHEALTHGROUPINC ............. o s 80,700.000
94973V-10-7 . ... WELL POINT HEALTHNETWORKS ......... ....... ... . 360,049.000
958254-10-4 . ... WESTERN GAS PARTNERSLP ............ [ 161,000.000
96950F-10-4 ... WILLIAMS PARTNERS .................... LS. 45,000.000
H5833N-10-3 ... NOBLECORP ..o e e 181,863.000
292505-10-4 ... ENCANACORP ... A 1,303,295.000
656844-10-7 ... NORTH AMER ENERGY PARTNR .......... ....... A 100,000.000
87971M-20-2 ... TELUS CORPORATION ................... oo Ao 138,443.000
06738E-20-4 ... BARCLAYS PLC-SPONSADR .............. [ S 406,065.000
151290-88-9 ... CEMEX SAB-SPONSADR ................. LS....F....... 1,226,649.960
251566-10-5 ... DEUTSCHE TELEKOM AG-SPON ADR LS. F. ... ... 803, 160.000
356177Q-10-5 ... FRANCE TELECOM SA-SPONS ADR [ 702,347.000
37733W-10-5 ... GLAXOSMITHKLINE PLC-ADR ............. ....... Foo . 110,464.000
48667L-10-6 . ... KDDI CORP-UNSPONSORED ADR ......... ....... Foo . 252,300.000
636274-30-0 . ... NATLGRIDPLCRECEIPTS ................ ... Foo 144,399.000
654902-20-4 . ... NOKIA ... .o IS....F....... 1,205,037.000
66987V-10-9 ... .. NOVARTISAG-ADR ...........coooviis Foo . 190,622.000
780259-10-7 ... ROYAL DUTCH SHELL PLC-ADR LS....F. ... ... 572,522.000
835699-30-7 ..... SONY CORP-SPONSORED ADR LS....F. ... ... 122,343.000
879382-20-8 ..... TELEFONICA SA-SPON ADRRECEIPTS ... ....... Foo 150,071.000
9131E-10-2 ... UNITED UTILITIES GROUP-ADR RECEIPTS . ....... Foo 367,000.000
92857W-20-9 ... VODAFONE GROUP PLC RECEIPTS LS. F. ... ... 202,120.000

(continues)

2,998,710
4,089,876
23,853,246
6,644,470
2,699,550
5,495,900
24,150,066

6,925,290
5,665,424

Fair Value
7 8
Rate Per
Share Used
to Obtain
Fair Value Fair Value
...... 25.960 ....... 3,345,413
....... 0.050 ........... 3,566
...... 23.810 ....... 3,347,376
...... 72.860 ......... 672,498
....... 9.610 ......... 351,044
...... 21920 ......... 753,840
...... 57,740 ....... 2,194,120
...... 21.380 ....... 1,408,087
...... 29.420 ... 2,797,724
...... 25530 ....... 1,838,160
...... 73.450 ... .. 6,105,311
...... 66.710 ...... 20,857,082
...... 48.380 ...... 13,626,275
...... 24.860 ....... 3,274,062
...... 17.350 ....... 9,690,947
...... 12120 ....... 4,458,136
...... 31.960 ....... 3,004,240
...... 29.330 ....... 3,943,09
...... 19.140 ....... 5,995,031
...... 37.280 ....... 5,703,840
...... 40.690 ....... 1,953,120
...... 32.900 ....... 2,796,500
...... 81.730 ....... 1,800,185
...... 63.570 ...... 13,314,482
...... 27.050 ... 163,728,429
....... 6.990 ....... 2,998,710
...... 50.680 ....... 4,089,876
...... 66.250 ...... 23,853,246
...... 4.210 ... .. 6,644,470
...... 59.990 ....... 2,699,550
...... 30.220 ....... 5,495,900
...... 18.530 ...... 24,150,056
....... 6.440 ......... 644,000
...... 53.550 ....... 7,413,623
...... 10.990 ....... 4,462,654
....... 5.390 ....... 6,611,643
...... 11.450 .. .... 9,196,182
...... 15.660 ...... 10,998,754
...... 45.630 ....... 5,040,472
...... 16.100 ....... 4,062,030
...... 48.480 ....... 7,000,464
....... 4.820 ....... 5,808,218
...... 57.170 ...... 10,897,860
...... 76.010 ... 43,517,397
...... 18.040 ....... 2,207,068
...... 17.190 ....... 2,579,720
...... 18.870 ....... 6,925,290
...... 28.030 ....... 5,665,424

12,210,225
1,827,711
11,444,866

3,201,890
2,388,403
20,901,980
5,740,479
2,220,182
6,081,144
36,239,698

6,611,643
10,236,210
12,122,004

119,922
15,322

4,285

L M s0

282,349
143,901

1,887,104
.......................... 37,793
101,506

(2,559,533)
(2,192,072)

(593,869)
.......................... 25,891
249,41

o (318,080)

- (3,121,761)
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Industrial and Miscellaneous (Unaffliated) (continued)
Y62267-10-2 ... NAVIOS MARITIME PARTNERS LS....F...... .. 214,846.000 ...... 3,166,830 ...... (N 3,166,830 ...... 3,984,555 ... 353,954 . (962,873) ... (962,873) ... Lo 11109/2011 ...
9099999 - Industrial and Miscellaneous (Unaffliated) ... 883,682,997 .............. ... 883,682,996 .... 644,478,287 ...... 2,204,211 ... 23,653,316 ... (5,352,692) ..... 20,688,953 ... (35,041,845) ... ...
Parent, Subsidiaries, and Affiliates
19933*-10-2 ..... COLUMBUSLIFEINS .. ... s e 10,000,000.000 ... 206,747,469 ...... 2.675 ... 206,747,000 ... 152,606,985 ................. ..... 50,000,000 ... (51,782,346) ................. ... (51,782,346) ................. A 03/28/1994 ...
34919@-10-7 ... FT. WASHINGTON SAVINGS COMPANY ... ....... ... oeeee. 100.000 ..... 14,641,472 . 146,414.720 ...... 14,641,472 ... 14,000,000 . e (330,430) ... (330,430) ...l A 05/18/2011 .....
458244-10-5 ... INTEGRITY LIFE INSURANCE COMPA ...... ....... .oooee .. 1,500,000.000 .... 547,200,360 ..... 364.800 ... 547,200,300 ... 528,133,542 ... ... 17,990,340 ... 17,990,340 ... A 03/02/2000 .....
95706*10-7 ..... WESTADINC ... oo e e 500.000 ........ 177,141 ... 304.282 ... 14 7130 o e 531,563 ........ 531,630 ........... () A 05/14/1970 .....
95953#-10-3 ... W-SAGENCY INC ... e e 1,000.000 ......... 10,143 ... 10143 . 10,143 ... 11000 o e A 01/20/2004 .....
95956*-10-4 ... W-SLIFEASSURANCE ...............ooo o 2,500,000.000 ... 986,859,523 ..... 304.744 ... 986,859,500 .... 763,808,064 ................. ... 100,000,000 ... (45,473,908) ................. ... (45,473,908) ................. A 09/13/1999 .....
9199999 - Parent, Subsidiaries, and Affiliates ...................... 1,755,636,108 .............. ... 1,755,635,556 .. 1,458,736,721 ................. ... 150,000,000 ... (79,064,791) ........ 531,630 ... (79,596,421) ... .. ...
Mutual Funds
89154#-50-2 ... TOUCHSTONE CORE BOND FUND-A Def-Comp . ....... ........ ...... 86,655.491 ........ 918,548 ...... 10.600 ......... 918,548 ........ 882,919 ... U256 29285 29285 ... Uz............ 1212912011 ...
89154W-40-3 ... TOUCHSTONE INSTITUTIONAL MONEY MARKET ....... ........ ... 2,412,992.000 ...... 2,412,992 ... 1.000 ....... 2,412,992 ... 2,412,992 B80T L Lo 12130/2011 ...
89154W-81-7 ... TOUCHSTONE HIGH YIELD-Y ............. ..o oo ool 250,239.592 ...... 2,169,577 ... 8.670 ....... 2,169,577 ...... 2,268,618 ... 121,831 (89,040) ... (89,040) ...l Lo 1212912011 ...
89154X-53-4 ... TOUCHSTONE MID CAP GROWTH-Y ... ...oos s o 131,576,946 ...... 2,519,699 ...... 19150 ... 2,519,699 ...... 3,302,974 (803,275) ... (803,275) ... Lo 12/16/12011 ...
89154X-58-3 . ... TOUCHSTONE DIVERSIFIED SMALLCAPGROWTH ... ........ .. 136,997.160 ... .. 1,434,360 ...... 10470 ... 1,434,360 ... 1,618,513 o (184,183) ..o (184,183) ... Lo 12/16/12011 ...
89154X-63-3 ... TOUCHSTONE LARGE CAP GROWTHFUND CLASS| .. ....... ....ooos oot 132,242,875 ... .. 3,351,034 ... 26340 ... 3,351,034 ... 3,349,486 L 1548 1,548 Lo 12/16/2011 ...
89155H-15-7 ... TOUCHSTONE MARKET NEUTRALFUND CLASSY ... ........ .. 997,041.796 ...... 9,910,505 ....... 9.940 ....... 9,910,595 ...... 9,751,000 .o e 29,200 . 29,200 ... Lo 09/20/2010 .....
89155H-19-9 ... TOUCHSTONE GLOBAL EQUITY FUND CLASSY . ....... ....ooos ool 1,314,415 ... 105,903 ....... 9.360 ......... 105,903 ........ M2403 12,062 ... (23,433) ... (23,433) ... Lo 1212912011 ...
89155H-21-5....... TOUCHSTONE GLOBAL EQUITY FUNDCLASS | . ....... ........ ... 307,148.174 ... 2,868,764 ....... 9.340 ....... 2,868,764 ...... 3,002,248 ... 303,432 . (632,539) ... (632,539) ...l Lo 1212912011 ...
89155H-22-3 . .. .. TOUCHSTONE GLOBAL EQUITY FUNDCLASSC . ....... ... oooe. 11,194.660 ........ 103,551 ... 9.250 ... 103,551 ... 10,951 9,935 243T) (23,437) ... Lo 1211512011 ...
89155H-23-1 . ... TOUCHSTONE GLOBAL EQUITY FUNDCLASSA . ....... ... ..., 11,326.600 ........ 105,337 ... 9.300 ......... 105,337 ... MATL 2,847 23,466) ... (23,466) ................. Lo 1212912011 ...
89155H-24-9 . .. .. TOUCHSTONE SMALL CAP CORE FUND CLASSY ....... ........ ..., 16,089.973 ........ 23,007 ... 13.860 ......... 23,007 ... 206,965 ... B4 3,958) L (3,958) ... Lo 1212912011 ...
89155H-28-0 . ... TOUCHSTONE LARGE CAP REL VALUECLASSY ... ...t oo 38,621.149 ... 434,488 ... 1M.250 ... 434,488 ... 461,820 ... 8,904 ... 52,382) (52,382) ... Lo 1212912011 ...
89155H-29-8 . ... TOUCHSTONE LARGE CAPREL VALUECLASS| ... ........ .. 287,630.845 ... 3,235,847 ... 11.250 ... 3,235,847 ... 2,900,354 ... 186,732 ... 340108) ... (341,108) ... Lo 1212912011 ...
89155H-31-4 . ... TOUCHSTONE LARGE CAPREL VALUECLASSC ... ...oooos it 10,417.7116 ... 116,783 ...... 1210 ... 116,783 ........ 104,598 . 4547 12,518) ... (12,516) ... Lo 1212912011 ...
89155H-32-2 . ... TOUCHSTONE LARGE CAP REL VALUECLASSA ... ...oooos oiies 10,506.318 ........ 118,826 ...... 1310 ... 118,826 ........ 105,675 . 5,388 . 12481) (12,481) ... Lo 1212912011 ...
89155H-37-1..... TOUCHSTONE MID CAP VALUE FUND CLASSY . ....... ... .. 30,846.478 ........ 361,212 ... M ... 361,212 ... 384,93 10412 (95,092) ... (95,092) ... Lo 1212912011 ...
89155H-38-9 . ... TOUCHSTONE MID CAP VALUE FUND CLASS| .. ....... ........ ... 2,351,992.580 ..... 27,635,913 ... .75 ... 27,635,913 ... 27,085,493 ... 1,918,825 ... (3,031,687) ... (3,031,687) ...l Lo 1212912011 ...
89155H-39-7 ... TOUCHSTONE MID CAP VALUE FUND CLASSC . ....... ... oiees 10,809.521 ........ 125,607 ...... 11620 ......... 125,607 ........ 109,258 . T2U6 (14,292) ... (14,292) ... Lo 1212912011 ...
89155H-41-3 ... TOUCHSTONE MID CAP VALUE FUND CLASSA . ....... ... ooes 10,946.166 ........ 121,742 ... 1.670 ......... 121,742 .. 10,905 . 8,313 (14,126) ... (14,126) ................. Lo 1212912011 ...
89155H-42-1 .. ... TOUCHSTONE CAPITAL APPRECIATION CLASSY ... ...t oo 10,467.050 ........ 115,55 ...... 11.040 ... 115,556 ........ 105,152 o 1882 (1,446) ... (1,446) ................. Lo 1212912011 ...
89155H-43-9 .. ... TOUCHSTONE CAPITAL APPRECIATION CLASS | ....... ........ .. 284,156.720 ...... 3,128,565 ...... 11.010 ....... 3,128,565 ... 2,856,028 ... 63,360 ... (42,064) ... (42,064) ... Lo 1212912011 ...
89155H-44-7 ... TOUCHSTONE CAPITAL APPRECIATION CLASS C ...\ v oo 10,323.867 ........ 112,943 ... 10.940 ......... 112,943 ... 103,521 T (1,841) o (1,841) Lo 1211512011 ...
89155H-454 ... .. TOUCHSTONE CAPITAL APPRECIATION CLASSA ... ..ot e 10,398.786 ........ 114,803 ... 11,040 ... 114,803 ........ 104,387 146 (1,542) oo (1,542) ... Lo 1212912011 ...
89155H-46-2 . .. .. TOUCHSTONE EMERGING MARKETS FUND CLASS Y .. ... ooevs ot 29,309.560 ........ 324,164 ... 11.060 ......... 324,164 ... 383,791 301 (59,627) ... (59,627) ... Lo 1212912011 ...
89155H-56-1 . ... TOUCHSTONE PREMIUM YIELD EQUITY CLASSC ... ..ot oo 55,683.899 ........ 42,641 ... 750 ... 42,641 ... 383,670 229 428% ... 42,89 ... Lo 1212912011 ...
89155H-579 ... .. TOUCHSTONE PREMIUM YIELD EQUITY CLASSA ... ........ ... 1,857,920.785 ..... 14,120,198 ....... 7.600 ... 14,120,198 ... MBM881 470,435 144,213 1,444,213 Lo 1212912011 ...
89155T-30-0 ... TOUCHSTONE TOTALRETURNBOND CLASS| .. ....... ........ ... 567,708.104 ...... 5,813,331 ... 10.240 ... 5,813,331 ... 5,790,638 ... 2,337 2069 2,69 ... Lo 1212912011 ...
89155T-74-8 . ... TOUCHSTONE EMERGING MARKETS IICLASS . ....... ........ ... 141,480.035 ...... 1,175,699 ....... 8.310 ... 1,175,699 ... 143,625 5,660 ... (237,925) ... (237,925) ... Lo 1212912011 ...
89155T-86-2 ... TOUCHSTONE FOCUSED EQUITY FUNDCLASSY ... ........ .. 137,504.175 ... 1,384,667 ...... 10.070 ... 1,384,667 ...... 1,760,695 ... 19,185 .. (376,028) ................. ... (376,028) ................. Lo 1212912011 ...
9299999 - Mutual FUNAS ... ... 84,992,352 ... 84,992,353 ... 83,157,729 ... 3,302,046 ... (4,257,473) ... (4257,473) o
9799999 - Total CommON SLOCKS . ... ...\ 2,431,451 ... 2,724,310,905 .. 2,186,372,737 ...... 2,204,211 ... 176,985,421 (88,674,956) ..... 30,220,583 .. (118,895,539) ... ..
9899999 - Total Preferred and Common Stocks ...............oooioii 2,724,428,634 .............. ... 2,724,430,912 .. 2,186,489,914 ...... 2,204,211 ... 176,985,421 (88,674,956) ..... 30,437,285 . (M9, M12,2) Lo
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

cusip
Identification

Date Number of Shares
Description Foreign|  Acquired Name of Vendor of Stock

Actual Cost

Par Value

9
Paid for
Accrued
Interest
and Dividends

Bonds - U.S. Governments

313375-Y2-7 ...
3137EA-CRB ...
31398A-UU4 ..
36176F-2C-1 ...
36176F-29-2 ...
36176F-29-2 ...
36296L-4X5 ...
690353-RM-1 ..
690353-RV-1 ...
690363-SU-2 ...
912828-Q8-2 ...
912828-RU-6

FHLB .. 0.400% 11/01/12

FHLMC .. 1.375% 02/25/14
FNMA .. 2.000% 01/09/12

G2#765171 .. 4.660% 12/27/61
G2#765168 .. 4.615% 11/22/61
G2#765168 .. 4.615% 11/22/61
GNMA 694838 .. 5.602% 11/20/59
OPIC VRDN .. 0.100% 03/15/17

OPIC US AGENCY Floating Rate MTN
OPIC AgencyVAR .. 0.090% 06/15/17
U S TREASURY .. 0.750% 06/15/14
... USTREASURY .. 0.875% 11/30/16
0599999 - Subtotal - Bonds - U.S. Governments

Bonds - All Other Governments

063679-BV-5 ... BANK OF MONTREAL .. 2.850% 06/09/15
136069-DF-5 ... CANADIAN IMPERIAL BANK

683234-DP-0 ... PROV OF ONTARIO .. 1.600% 09/21/16
1099999 - Subtotal - Bonds - All Other Governments

......................................................................... 10/04/2011 ... PNC CAPITALMARKETS ... ..o e
.............................................................................. 02/03/2011 ... GOLDMAN SACHS ... oo
............................................................................... 12/05/2011 ... COLUMBUSLIFEINS ...
........................................................................... AOHI2011 0 VAOUS . ..o
........................................................................... 10/12/2011 .. KNIGHT LIBERTASLLC ...
........................................................................... 12/01/2011 ... Interest Capitalization ......... ... ... ...
......................................................................... 12007/2011 . KNIGHT LIBERTASLLC ...
.......................................................................... 05/10/2011 ... MERRILLLYNCH-NY--FXINC ... o
...................................................................... 1212912011 .. MELLON CAPITAL MKT ... e
..................................................................... 071312011 ... MELLON CAPITAL MKT .o e
....................................................................... 10/03/2011 .. DEUTSCHE BANK ... e
....................................................................... 1212312011 ... GOLDMAN SACHS . e

.......................................................... Ao 1200672011 .0 COLUMBUSLIFEINS ..o
....................................................................... Ao 1200672011 .0 COLUMBUSLIFEINS ..o
669827-FX-0 ... NOVASCOTIAPROVINCE .. 2.375% 07/21/15 ... .. A 12105/2011 ... COLUMBUSLIFEINS ... ...
............................................................ A .0 0911472011 ... NATIONAL BANKOF CANADA ... . s

Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

10620N-BU-1 . ..
130536-KL-8 .. ..
162296-AC-1 ...
16229P-AA-3 ...
235036-SV-3 ...
311450-EV-8 ...
3128PR-P86 ...
3128PRRN-1 . ..
3128PT-UTO ...
3136A2-W5-8 ...
313TA2-YK-1 ...
3137AT-JU5 .
3137AB-FV-8 ...
3137AB-FV-8 ...
3137AH-6Q-6 . ..
31381P-UL-0 ...
3138E0-YE-3 ...
3138E2-FB-6 ...
31392J-TL-3 ...
31394R-VW-6 ..
31396G-N-2 ...
31397Q-T24 . ..
314M7V-RS4 .
353205-AV-9 ...
38373V-N8-9 ...
38373Y-6Z-2 ...
38373Y-UK-8 ...
38375B-JW-3 ...
38375B-JW-3 ...
(continues)

BRAZOS .. 1.750% Perpet. ... .. ... ..o 09/29/2011 ... WELLS FARGO ... ot
.................................................................. 05/2712011 ... MERRILLLYNCH-NY--FXINC ...
CHATOM ALA INDL DEVBRD REV UTILITIES ... i 0712812011 ... BARCLAYS .

CAPCRWST MGMT .. 2.625% 12/01/27 /
/

..................................................................... MM072011 . BARCLAYS Lo
/
/

CHATO AL IDB GULF OP ZONE VRDN
DALLAS REV .. 0.900% 11/01/12
FARMINGTON N M POLLUTN CTL REV

FGLMC #J14194 .. 3.000% 01/01/26
FNA 2011-M9 AB .. 2.773% 01/25/21

FHR3763 UM .. 4.000% 12/15/38 .. ... . 0172812011 ... JVBFinaNCial . ............. i
FHLMC KT01A2 .. 3.882% 11125117 ... 02/18/2011 ... MORGAN STANLEY FIXEDINC ... . ..o
FHLIMC SER . . 3.154% 02125/18 ... .. ... o 06/09/2011 ... JPMORGANSECFIXEDINC ...... ..o i
FHLIMC SER . .3.154% 02/25/18 ... .. ... 12105/2011 ... COLUMBUSLIFEINS ... ...
FHMS K704 A2 .. 2.412% 08/25/18 ... .o 1170972011 ... BANKOf AMERICASEC ....... ... i
FNMA #466887 .. 3.080% 12/01/17 ... o 05/19/2011 ... AMHERST SECURITIES GROUP ........ ..o
FNMA#AJT908 .. 3.000% 01/01/27 ..o 171572011 ... BANKOf AMERICASEC ... o o
FNMA AJO161 .. 3.000% 01101127 ... 1071772011 ... RBS GREENWICH CAPITAL ... o
FNR2003-20MZ .. 5.750% 03/25/33 ... oo 1210172011 ... Interest Capitalization ................ ...
FHLMC 2758 ZG .. 5.500% 04/15/33 .. .. .o e 1210172011 ... Interest Capitalization ................. ...
FHR3104BY .. 5.500% 01/15/26 ... .o 1211372011 ... PERFORMANCE TRUST CAPITAL ... oo e
FNR 2010157 NA .. 3.500% 03/25/37 ... ..o 0171072011 ... JEFFERIES & CO 1 ..o o
FNMA#ACB596 .. 4.000% 01/01/25 ... oo 12105/2011 ... COLUMBUS LIFEINS ... ... . o
FRANKLIN CNTY OHRev .. 1.100% 03/09/12 ... ... . o e, 02/25/2011 ... HUNTINGTON INVESTMENT CO ... e
GNMA-CMO 2002-81Z .. 6.112% 09/16/42 . ....... ... i 11701/2011 ... Interest Capitalization ........ ... ... .
GNMA-CMO 2003-16 Z .. 5.621% 02/16/44 ... ... . 12101/2011 ... Interest Capitalization .......... ... ... .
GNMA-CMO 2003-5 Z .. 5.678% 11116142 .. ... 12101/2011 ... Interest Capitalization .......... ... ... ..

GNR 2011-H02 BA .. 4.450% 02/20/61
GNR 2011-H02 BA .. 4.450% 02/20/61

......................................................................... 10/26/2011 ... CITIGROUP GLOBAL MKTS ... .. . o e
.................................................................... 05/11/2011 ... RBCIDAIN ..
FGLMC POOL # J12247 .. 4.500% 05/01/25 ... ..o e 1071772011 ... NOMURA SECURITIES INTERNATIONA ... ..o
FGLMC POOL #J12293 .. 4.500% 05/01/25 ... . o e 100712011 . BARCLAYS L.
....................................................................... 03/04/2011 ... NOMURA SECURITIES INTERNATIONA ... o o
...................................................................... 12113/2011 ... BANKOf AMERICASEC ... ..o

..................................................................... 04/08/2011 ... PERFORMANCE TRUST CAPITAL ... ..o o
..................................................................... 11/01/2011 ... Interest Capitalization ......... ... ... ... .

............. 2,026,496
............... 998,800

........ 1,000,000.00
........ 5,000,000.00
........ 2,695,000.00
....... 28,300,000.00
........ 5,900,000.00
........... 20,208.00
........ 6,933,633.00
........ 2,366,379.00
....... 10,000,000.00
........ 5,000,000.00
.......... 110,000.00
....... 25,000,000.00
....... 92,325,221.00

........ 1,000,000.00
........ 2,000,000.00
........ 1,000,000.00
........ 1,000,000.00
........ 5,000,000.00

........ 6,250,000.00
........ 7,500,000.00
........ 2,000,000.00
........ 2,700,000.00
........ 1,700,000.00
....... 10,000,000.00
........ 4,008,880.00
........ 5,274,929.00
........ 9,125,783.00
....... 10,000,000.00
........ 7,000,000.00
........ 7,000,000.00
........ 5,000,000.00
........ 1,000,000.00
........ 6,700,000.00
........ 9,822,930.00
....... 19,802,600.00
....... 10,000,000.00
.......... 462,659.00
.......... 408,482.00
........ 5,470,588.00
........ 3,896,627.00
........ 1,247,257.00
........ 1,000,000.00

....... 20,129,887.00
.......... 450,976.00
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1 2 3 4 5 6 7 8 9
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Accrued
cusip Date Number of Shares Interest
Identification Description Foreign|  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions (continued)
47750K-AA-7 ... JJBPROPERTIES LLC OKREVVARRATENOTE ... .. i 812011 . STERN L e 2,525,000 ........... 2,525,000.00 ... 113
59333G-AG-3 ... MIAMIDADE CNTY FLAINDL DEV POLLUTION ... . . o 05/06/2011 ... MERRILLLYNCH-NY--FXINC .. . 7,504,313 ... 7,275,000.00 ................. 32,333
3199999 - Subtotal - Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions ............. .. ... ... ... 170,240,177 ......... 168,993,481.00 ................ 254,342
Bonds - Industrial and Miscellaneous (Unaffiliated)
001192-AH-6 ... AGL CAPITAL CORPORATION ... o 03/16/2011 ... GOLDMAN SACHS ... . 2,994,990 ... 3,000,000.00 ...
00206R-BA-9 ... AT&TINC .. 5.550% 08/15/41 . . 08/15/2011 ... BARCLAYS . 1,986,720 ........... 2,000,000.00 ...
03523T-BF-4 ... ANHEUSER-BUSCH .. 8.200% 01/15/39 .. ... .. . 03/15/2011 ... TaxFree EXChange ... ... ... o o i 1,994,636 ........... 2,000,000.00 ................. 27,333
03523T-BJ-6 ... ANHEUSER-BUSCH .. 8.000% 11/15/39 .. ... .o o e 03/15/2011 ... Tax Free EXChange ........... o oo e 4,959,115 ... 5,000,000.00 ................ 133,333
038222-AF-2 ... APPLIED MATERIALS .. 4.300% 06/15/21 .. ... ... o i 06/03/2011 ... Cantor Fitzgerald Fixed .......... ... ..o i e 2,002,080 ........... 2,000,000.00 ...
05348E-AN-9 ... AVALONBAY COMMUNITIES .. 6.100% 03/15/20 ... .. ..o i 10/07/2011 ... BANKOf AMERICASEC ... ... o o e 112,79 . 1,000,000.00 ...l 4,744
057224-BA-4 ... BAKERHUGHES INC .. 3.200% 08/15/21 ... ... o e 08/10/2011 ... JPMORGAN SECFIXED INC ... ..o e 4,989,800 ........... 5,000,000.00 ...
05948K-XT-1 ... BOAA2005-21CB4 .. 5.500% 03/25/35 ... ... . o 1110172011 ... Interest Capitalization .......... ... . . 28,729 ... 238,729.00 ...
07388V-AB-4 ... BSCMS 2007-T26 A2 .. 5.330% 01/12/45 ... .. . o o 0771212011 ... JPMORGAN SEC FIXED INC . ... e 984,624 ... 970,671.00 .................. 2,012
095550-AA-7 ... BLUE HEN HOTEL VRDN .. 0.330% 09/01/27 ... o o i 0873112011 ... PNC CAPITAL MARKETS . e 5,490,000 ........... 5,490,000.00 .................. 1,569
12189L-AG-6 ... BURLINGTON NORTH SANTAFE . 08/25/2011 .. VAIIOUS ... ... 5,926,920 ........... 6,000,000.00 .................. 6,600
12527E-AB-4 ... CFCRE 2011-C1E .. 3.789% 04/15/44 . . . 12/05/2011 ... COLUMBUS LIFE INS . ... o e 2,024,302 ... 2,000,000.00 .................... 835
134429-AW-9 ... CAMPBELL SOUP CO .. 4.250% 04/15/21 ... 03/31/2011 .. UBSWARBURG ... ... .o 1,989,800 ........... 2,000,000.00 ...
72973-N7-0 . ... CMSI2005-1 1A10 .. 5.750% 02/25/35 ... . o o 12/05/2011 ... COLUMBUS LIFE INS ... . e 431,93 433,551.00 ... 217
20030N-AV-3 ... COMCAST CORP .. 6.950% 08/15/37 .. ... . . . 08/25/2011 ... GOLDMAN SACHS .. .. 2,143,310 ... 1,858,000.00 .................. 5,380
22546B-AC-4 ... CSMC 2007-C5A2 .. 5.589% 09/15/40 ... .. .. . . 08/10/2011 ... JPMORGANSECFIXED INC .. ... .. 2,883,503 ........... 2,841,321.00 ... 6,176
22546B-AC-4 ... CSMC 2007-C5A2 .. 5.589% 09/15/40 . ... . o 12/05/2011 ... COLUMBUSLIFE INS . ... o e e 1,925,992 ... 1,804,218.00 .................. 1,176
233050-AC-7 ... DBUBS 2011-LC1A .. 5.002% 01101121 o oo 02/08/2011 ... DEUTSCHE BANK ... ..o e e 1,009,938 ........... 1,000,000.00 ...l 3,335
23305X-AA-9 ... DBUBS 2011-LC2A AT .. 3.527% 01710121 ... o 06/17/2011 ... DEUTSCHE BANK ... ..o e 4,852,039 ... 4,804,203.00 ................. 12,708
25179M-AL-7 ... DEVON ENERGY CORPORATION . ... e 0B/1112011 .. VIIOUS ... 17,034,360 .......... 17,000,000.00 ................. 10,578
263901-AC-4 ... DUKEENERGY INDIANAING . ... . o 01/26/2011 ... BANKOf AMERICASEC ... .o e e 1,930,480 ........... 2,000,000.00 ... 3,333
278865-AL-4 ... ECOLABINC .. 4.350% 12/08/21 .. o o e 12/05/2011 ... BANKOf AMERICASEC ... ... o o e 2,998,080 ........... 3,000,000.00 ...
29266R-AA6 ... ENERGIZER HOLDINGS INC .. .. ... o 06/02/2011 ... JPMORGAN SECFIXED INC .. ... o e 5,013,700 ........... 5,000,000.00 ................. 11,750
341081-FD-4 ... FLORIDAPR&LT CO .. 5.250% 02/01/41 .. . o e 03/03/2011 ... WELLS FARGO ... oo e 3,896,200 ........... 4,000,000.00 ................. 21,583
38259P-AB-8 ... GOOGLE INC-CLA .. 3.625% 05/19/21 ... . 0B/07/2011 . VAIIOUS .. ... .o 6,947,980 ........... 7,000,000.00 ................. 14,399
458140-AJ-9 . ... INTEL CORPORATION .. 3.300% 10/01/21 ... ... . o 0971412011 ... GOLDMAN SACHS ... . 2,992,860 ........... 3,000,000.00 ...
46636D-AC-0 ... JPMCC2011-CAA2 .. 3.341% OT/15/46 .. . 12/05/2011 ... COLUMBUS LIFE INS . ... o e e 1,000,512 ... 1,000,000.00 .................... 371
491674-BG-1 ... KUENERGY CORP .. 5.125% 11101140 ... .. . 07/07/2011 ... TaxFree EXChange ... ... ..o o o i 965,516 ........... 1,000,000.00 .................. 9,396
49338C-AA-1 ... KEYSPAN GAS EAST .. 5.819% 04/01/41 . 0312812011 ... BARCLAYS . 1,000,000 ........... 1,000,000.00 ...
50188F-AF-2 ... LGRE & KUENERGY LLC .. 4.375% 10/01/21 ... . .. .. 09/26/2011 ... BNPSECURITIES ... . o o o 10,982,290 .......... 11,000,000.00 ...
52108H-UK-8 ... LBUBS 2003-C7 A2 .. 4.064% 09/15/27 . .o 12/05/2011 ... COLUMBUS LIFE INS ... . e e 958,819 ............. 977,064.00 ... 110
539830-AW-9 ... LOCKHEED MARTIN .. 5.720% 08/01/40 ... .. o i 0772912011 ... Tax Free EXChange ... o i e 5,150,000 ........... 5,150,000.00 ................. 47,460
58155Q-AD-5 ... MCKESSON CORP .. 4.750% 03/01/21 ... oo e 04/06/2011 ... Cantor Fitzgerald Fixed .......... ... ..o e 1,013,050 ........... 1,000,000.00 ...l 5,410
585055-AV-8 ... MEDTRONICINC .. 4.125% 03/15/21 ... . . o 03/10/2011 ... BANKOf AMERICASEC ... . . o i e 4,972,850 ........... 5,000,000.00 ...
617458-AG-9 ... MSC2011-C1A4 .. 5.033% 09/15/47 . o o 02/10/2011 ... MORGAN STANLEY FIXED INC ... . o e 2,030,944 ... 2,000,000.00 ...l 7,550
61745M-XA-6 ... MSC 2004-HQ3 A3 .. 4.490% 01/13/41 . oo 12/05/2011 ... COLUMBUS LIFE INS ... e e 916,280 ............. 910,900.00 ... 454
61757R-AC-1 ... MORGAN STANLEY C2007 HQ13 ... ..o e 11703/2011 .. WELLSFARGO ... e e 13,007,336 .......... 12,725,000.00 ................. 13,977
64952G-AF-5 ... NEWYORKLIFE .. 6.750% 11/15/39 ... ... . i 0470812011 ... BARCLAY S .o e 1,680,681 ........... 1,488,000.00 ................. 41,292
652482-CE-8 ... NEWS AMERICAINC .. 6.150% 02/15/41 . 08/26/2011 ... TaxFree EXChange ......... .. ..o o i 1,989,690 ........... 2,000,000.00 .................. 3,758
668131-AA-3 ... NORTHWESTERN MUT LIFE .. 6.063% 03/30/40 ... ... ... . . i 06/30/2011 ... WELLSFARGO ... ... . 47,440 4,000,000.00 ................. 36,378
678858-BM-2 ... OKLAHOMA GAS & ELECTRIC .. .. ... . oo 05/24/2011 ... JPMORGAN SECFIXED INC ... .o e 1,987,780 ... 2,000,000.00 ...
68268N-AG-8 ... ONEOK PARTNERSLP .. 6.125% 02/01/41 ... .. . 0172412011 ..  WELLS FARGO .. ... o 91,710 ........... 1,000,000.00 .................... 170
69362B-AY-8 ... PSEGPOWER .. 4.150% 09/15/21 .. .. 0071412011 .. BARCLAYS . 1,998,220 ... 2,000,000.00 ...
695114-CG-1 ... PACIFICORP .. 6.250% 10/15/37 ... . o o 02/17/2011 ... RBS GREENWICH CAPITAL .. . . o e 3,291,900 ........... 3,000,000.00 ................. 66,667
T18172-AK-5 ... PHILIPMORRISINTLINC ... 05/10/2011 ... CREDIT SUISSE FIRSTBOSTON ... ... oo e 1,988,660 ........... 2,000,000.00 ...
745332-CD-6 ... PUGET SOUND ENERGY INC ... ..o o 0312212011 .. SUNTRUST L. 999,950 ........... 1,000,000.00 ...

(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
759700-A05 ... RAMC 2007-1AF6 .. 5.710% 04/25/37 . o o 0170172011 ... Interest Capitalization ... ... . . i e
78009N-BQ-8 ... Royal Bank CD .. 0.580% 11/09/12 ... ... ... o 1170972011 . RBCIDAIN . 3,300,000 ........... 3,300,000.00 ...
88732J-AK-4 . ... TIME WARNER CABLE INC .. 6.200% 07/01/13 ... ... .. 11/08/2011 ... CORTVIEW CAPITALSECURITIES LL . ... .. oo e 2,324,193 ... 2,150,000.00 ................. 49,247
88732J-BB-3 ... TIME WARNER CABLE INC .. 5.500% 09/01/41 ... ... 09/07/2011 ... BANKof AMERICA SEC ... . 4,910,800 ........... 5,000,000.00 ...
89233P-4T-0 ... TOYOTAMOTOR CREDIT CORP ... ... o 0170712011 .. BARCLAYS . 1,700,000 ........... 1,700,000.00 ...
893570-BT-7 ... TRANSCONTINENTAL GAS PL .. ... o 07/27/2011 ... CORTVIEW CAPITAL SECURITIES LL .. ... ..o e 3,051,815 ... 2,838,000.00 ................. 11,194
90268T-AD-6 ... UBSC 2011-C1AAB .. 3.187% 01/10/45 ... 12/09/2011 ... UBSPAINEWEBBER .. ... .. 3,044,865 ... 3,000,000.00 ... 7,436
91324P-BT-8 ... UNITEDHEALTHGROUPINC ... ... . o o 110772011 ... GOLDMAN SACHS . 1,989,060 ........... 2,000,000.00 ...
92936G-AA-8 ... WFDB2011-BXRA .. 3.662% 07/05/24 ... . . o 0712812011 .. WELLS FARGO ... oo e 2,999,889 ........... 3,000,000.00 ...l 5,188
931142-CY-7 ... WAL-MART STORES .. 5.000% 10/25/40 ... .. o i 06/30/2011 ... GOLDMAN SACHS ... o 3,767,240 ........... 4,000,000.00 ................. 39,444
13645R-AF-1 ... CANADIAN PACIFIC RAILWAY ... A 08/2412011 ... RBCIDAIN . ..o o 1,420,114 . 1,305,000.00 ................. 22,432
98417E-AN-0 ... XSTRATAFINANCE CANADA ... ... o A 1110412011 ... KEYBANC-MCDONALD . ... e e 4,007,960 ........... 4,000,000.00 ...
05541V-AA-4 ... BG ENERGY CAPITALPLC .. 4.000% 12/09/20 ............oooii Foo. 12/05/2011 ... COLUMBUS LIFE INS ... e 1,020,963 ........... 1,000,000.00 ...
05541V-AE-6 ... BG ENERGY CAPITALPLC .. 4.000% 10/15/21 ... . oo Foo. 10/06/2011 .. RBCIDAIN ..o 6,944,700 ........... 7,000,000.00 ...
80105N-AG-0 ... SANOFI-AVENTIS .. 4.000% 03/29/21 ... ... . i Foo. 03/2412011 ... BANKOf AMERICASEC ... . o e 987,420 ........... 1,000,000.00 ...
80685P-AA-6 ... SCHLUMBERGER NORGE AS .. 4.200% 01/15/21 ... .. ... ... Foo.. 08/14/2011 .. BARCLAYS . 3,958,447 ... 3,883,000.00 ................. 71,124
88165F-AF-9 ... TEVAPHARMACEUT FINBY .. . . o Foo.. 1110712011 .. GOLDMAN SACHS . 996,350 ........... 1,000,000.00 ...
3899999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) . ... ... . .. o 198,342,375 ... ... 196,957,663.00 ................ 706,179
Bonds - Hybrid Securities
05567S-AA-0 ... BNSF FUNDING TRUST I .. 6.613% 12/15/55 ... ... ... .. 10/20/2011 ... MORGAN STANLEY FIXED INC ... ... o o 2,531,250 ........... 2,500,000.00 ................. 45,924
4899999 - Subtotal - Bonds - Hybrid SECUMtIES .. .. .. ... 2,531,250 ........... 2,500,000.00 ................. 45,924
8309997 - SUDtOtAl - BONAS - Part 3 ... 42,210,413 ... 465,776,365.00 .............. 1,205,587
8399998 - Summary em from Part 5 f0r BONAS ... ... ... o 338,530,150 ......... 342,956, 142,70 ... 624,907
8399999 - SUDLOtAI - BONAS .. ... . o 810,740,563 ......... 808,732,507.71 .............. 1,830,494
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824-10-0 ... ABBOTT LABS ... 11/09/2011 ... BNY CONVERG-SOFT ... ... . 37,071,000 .............. 1,919,205
018804-10-4 ... ALLIANT TECHSYSTEMS INC ... .o 08/03/2011 ... VAIIOUS ... 203,711.000 ............. W91,238
020002-10-1 ... ALLSTATE CORPORATION ... ... oo 1110972011 .. Various ... 213,574,000 .............. 6,313,554
04930A-10-4 ... ATLASENERGY LP . o MBI2011 . Various ... 58,000.000 .............. 1,259,811
049392-10-3 ... ATLAS PIPELINE PARTNERS LP ... . oo 09/09/2011 ... VAIIOUS ... 11,000.000 ................ B0
060505-10-4 ... BANKOF AMERICA CORP ... . o 0771972011 .. VaOUS ... oo 214,571,000 .............. 2,051,947
09247X-10-1 ... BLACKROCK INC . ... e 10972011 . VaIOUS ... 18,424.000 .............. 3129424
126650-10-0 ... CVS CORP ... . e 02/25/2011 ... LEERINKSWANN . .. 36,000.000 .............. TATT 924
166764-10-0 ... CHEVRON CORPORATION .. .. ... o 11/09/2011 ... BNY CONVERG-SOFT .. ... o 15,302.000 .............. 1,435,161
217202-10-0 ... COPANO ENERGY LLC UNITS ... e 1000712011 . VaOUS ... 5,000.000 ................ 5,190 o
224399-10-5 ..  CRANE GO .o 08/25/2011 ... VAIIOUS ... 360,666.000 ............. 14,308,436 ...
226372-10-0 .... CRESTWOOD MIDSTREAM PARTNERSLP .. ... o 10972011 . VaIIOUS . ... 57,558.000 .............. 1,615,764
22765Y-10-4 ... CROSSTEXENERGY INC ... e 09/28/2011 ... OPPENHEIMER &CO ... ... 30,000.000 ...l 428,351
23311P-10-0 ... DCPMIDSTREAM PARTNERS LP ... o 01/20/2011 ... WACHOVIA ... . 5,000.000 ................ 190,825
264147-10-9 ...  DUCOMMUN ING ... o 12/16/2011 ... KNIGHT CAPITAL-CSA-EQUITY ... ... 34,287.000 ................ 40,074
283702-10-8 ... ELPASO PIPELINE PARTNERSLP ... . . 1200212011 .. VariouS ... 335,099.000 ............. 1,438,383
293792-10-7 ... ENTERPRISE PRODUCTS PARTNERS . ... ... . . 11/09/2011 ... BNY CONVERG-SOFT ... .. .. 1,752,000 ... 78400
31620R-10-5 ... FIDELITY NATIONAL TITLE . 1110972011 .. Various ... 524,378.000 .............. 7,000,964
369604-10-3 ... GENERALELECTRICCO .. ... . o MBI2011 . Various ... 199,922.000 .............. JBAAR
371927-10-4 ... GENESISENERGY L.P. . . 12011312011 . VariouS ... 18,722.000 ................ 490,250
38141G-10-4 ... GOLDMAN SACHS GROUP INC . ... 08/30/2011 ... VAIIOUS ...\ 26,228.000 .............. 3,530,587
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428236-10-3 ... HEWLETT PACKARD ..o e 03/09/2011 ... STIFELNICOLAUS & CO-EQ ...... ..o 58,948.000 .............. 2,497,326 .
437076-10-2 ... HOME DEPOT ... . e 11/09/2011 ... BNY CONVERG-SOFT ... .. .. 2,809.000 ................ 105,303
457153-10-4 ... INGRAMMICRO INC-CL A . o 05/09/2011 ... VaIIOUS ... ..o 151,000.000 .............. 3,010,220
45765U-10-3 ... INSIGHT ENTERPRISES INC ... o 05/10/2011 ... VaIOUS ..o 134,000.000 .............. 2,080,514
458140-10-0 ... INTELCORPORATION ... . e 11/09/2011 ... BNY CONVERG-SOFT ... .. .. 5,204.000 ................ 126,889 .
46625H-10-0 . ... JPMORGAN CHASE & CO ... ... oo A109/2011 . VariouS ... 89,697.000 .............. 3,552,532
478160-10-4 ... JOHNSON & JOHNSON ..o 11/09/2011 ... BNY CONVERG-SOFT ... ... i 33,827.000 .............. 2,132,161
487836-10-8 ... KELLOGG CO ... .o 1212172011 ... BNY CONVERG-SOFT ... ... o 100,000.000 .............. 4,998,580 .o
494368-10-3 ... KIMBERLY CLARK .. ... o e 11/09/2011 ... BNY CONVERG-SOFT ... . o i 3,126.000 ................ 29,757
50075N-10-4 ... KRAFTFOODS INC . ... o e 11/09/2011 ... BNY CONVERG-SOFT .. ... o 7,287.000 ... 4,453
548661-10-7 ... LOWES COMPANIES ... . . e 10972011 . VAOUS ... 52,799.000 .............. 1138,561
55261F-10-4 ... M&TBANK CORP COMMON ... ... o 0571712011 ... CONVETSION . . ...t 14,787.000 .............. 1,206,100 .o
559080-10-6 ... MAGELLAN MIDSTREAMPRTNS ... ... o e 11/09/2011 ... BNY CONVERG-SOFT .. ... e 1,497.000 ... 93,550 L
570759-10-0 ... MARKWEST ENERGY PARTNERS LP MASTER LIMIT ... ... .o 1201812011 . VaOUS . ..o 11,000.000 ... 554,509 L
585055-10-6 .... MEDTRONICINC ... ... e 110972011 . VaIOUS . ... 117,830.000 .............. STTT 013
58933Y-10-5 ... MERCK&COINC ... . o o 11/09/2011 ... BNY CONVERG-SOFT ... ... o 35,852.000 .............. 1,196,801 o
594918-10-4 ... MICROSOFT CORP . ... o o 11/09/2011 ... BNY CONVERG-SOFT ... ... ... 4,681.000 ................ 125,064
65473P-10-5 ... NISOURCE INC ... .. 11/09/2011 ... BNY CONVERG-SOFT ... ... ... . 10,237.000 ................ 206,080 o
66304M-20-4 ... NORTHVALLEY BANCORP .. ... o o 12/15/2011 ... KNIGHT CAPITAL-CSA-EQUITY . ... .. 7,169.000 ................. 70,937
66304M-20-4 ... NORTH VALLEY BANCORP ... o 01/01/2011 ... TaxFreeExchange ........... ... ... 29,360.000 ................ 300,940
678049-10-7 ... OILTANKING PARTNERS LP UNIT ... . . o MBI2011 . Various ... 27,000.000 ................ 667,505 ..
68268N-10-3 . ... ONEOK PARTNERS LP MASTER LIMITED PARTNER .. ... .. . 0212412011 .. WACHOVIA ... o 2,000.000 ................ 162,921
68268N-10-3 .... ONEOK PARTNERS LP MASTER LIMITED PARTNER ... ... o 0771312011 ... Stock Split ... ... 19,000.000 .
688239-20-1 ... OSHKOSH CORP . .. ... e 08/02/2011 ... VAHIOUS ... ..o 65,860.000 .............. 1,621,909
69351T-10-6 ... PPLCORPORATION ... .. e 11/09/2011 ... BNY CONVERG-SOFT .. ... o 8,327.000 ................ 200,200 L
707884-10-2 ... PENNVIRGINIARESOURCELP . ... oo e 0072112011 ... VAIIOUS ... 26,000.000 ................ 672,745 .
726503-10-5 ... PLAINS ALLAMER PIPELINELP ... . o e 10972011 . VaIOUS . ... 28,122.000 .............. 1,754,976
742718-10-9 ... PROCTER & GAMBLE CO ... ..o 11/09/2011 ... BNY CONVERG-SOFT .. ... o 53,829.000 .............. 3,300,681 L
755111-50-7 ... RAYTHEON GO ..o e 10972011 . VaNIOUS ... 179,601.000 .............. TAUI64
784117-10-3 ... SEIINVESTMENTS COMPANY ... o o 08/03/2011 ... VAIIOUS ... 71,000.000 .............. 1,402,420
830566-10-5 .... SKECHERS USAINC-CLA ... . . o 0210112011 .. VaIIOUS ... 367,833.000 .............. 7,519,807
84756N-10-9 . ... SPECTRAENERGY PARTNERSLP ... o 0470712011 .. VAIOUS ... .. .o 9,000.000 ................ 20,417
871829-10-7 ... SYSCO CORP .. . 11/09/2011 ... BNY CONVERG-SOFT ... ... ... 10,181.000 ................ 4149
872375-10-0 ... TECOENERGY INC ... . . 1112172011 ... BNY CONVERG-SOFT ... ... 174,143,000 ... 3BAABY
87611X-10-5 . ... TARGA RESOURCES PARTNERS LP MASTERLIMIT ... . 0172112011 .. VAHOUS ... ..o 9,000.000 ................ 300,801 L
87612G-10-1.... TARGARESOURCES CORP .. ... . . i 2512011 . VarioUS ..o 48,000.000 .............. 1,529,933
88160T-10-7 ... TESORO LOGISTICS LP ... . e 1201812011 . VaIOUS . ... 85,000.000 .............. 214,573
BB579Y-10-1 .. BM GO, o 11/09/2011 ... BNY CONVERG-SOFT .. ... o 22,026.000 .............. 1,621,053
88732J-20-7 ... TIMEWARNER CABLE INC ... ... o e 0972011 . VaOUS ... 91,107.000 .............. 5,940,111
90984P-30-3 ... UNITED COMMUNITY BANKS/GA . ... . e 1201512011 . VaNIOUS . ..o 429,000.000 .............. 3,201,800 L
94973V-10-7 ... WELL POINTHEALTHNETWORKS .. ... ..o 0172712011 ... JPMORGAN-EQ ... o 21,000.000 .............. 1,356,102 o
958254-10-4 ... WESTERN GAS PARTNERSLP ... ... o 1210072011 . VaNIOUS . ... 161,000.000 .............. 5,740,419
96950F-10-4 ... WILLIAMS PARTNERS ... o 0572012011 ... VAIIOUS ... 45,000.000 .............. 2,200,182 o
H5833N-10-3 ... NOBLE CORP . ... o 01/03/2011 ... SANDLERO'NEILL ... .. ..o 29,200.000 .............. 1,037,984
292505-10-4 ... ENCANACORP ... . . A 1200212011 . VariouS ... ... 453,873.000 ............. 11,956,755
656844-10-7 ... NORTHAMER ENERGY PARTNR ... .. ... A 12/16/2011 ... KNIGHT CAPITAL-CSA-EQUITY ... .. .. 100,000.000 ................ 543,500
87971M-20-2 ... TELUS CORPORATION ... ..o A 11/09/2011 ... BNY CONVERG-SOFT ... .. ... i 2,602.000 ................ 130,902
06738E-20-4 ... BARCLAYSPLC-SPONS ADR ... ... o Foo.. 01/10/2011 ... BNY CONVERG-SOFT ... ... .. i 406,065.000 .............. 7,022,188 .
151290-88-9 ... CEMEX SAB-SPONS ADR .. ... .. . . i Foo.. 05/05/2011 ... BNY CONVERG-SOFT ... ... .. i 126,903.000 .............. 1,017,267
151290-88-9 ... CEMEX SAB-SPONS ADR ... . ... . i Foo.. 03/25/2011 ... Stock Dividend ................ ... 42,207,960 .
251566-10-5 ... DEUTSCHE TELEKOM AG-SPONADR ... .. oo Foo. 11/09/2011 ... BNY CONVERG-SOFT ... o 138,765.000 .............. 1,720,974
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35177Q-10-5 . ... FRANCE TELECOM SA-SPONS ADR ... ..o Foo. 120772011 ... BNY CONVERG-SOFT ... o 702,347.000 ............. 12,122,004
37733W-10-5 ... GLAXOSMITHKLINE PLC-ADR .. ... o Foo.. 11/09/2011 ... BNY CONVERG-SOFT ... .. .. 5,104.000 ................ 206,569 ..
48667L-10-6 ... KDDI CORP-UNSPONSORED ADR ... ... ... i Foo.. 1200772011 .. Various ... 156,300.000 .............. A18T0
48667L-10-6 ... KDDI CORP-UNSPONSORED ADR ... .. ... .o i Foo.. 08/04/2011 ... Stock Split ... 96,000,000 ..
636274-30-0 ... NATLGRID PLCRECEIPTS ... .. Foo.. 1210212011 ... BNY CONVERG-SOFT ... ... ... 36,577.000 .............. 750,642
66987V-10-9 ... NOVARTISAG-ADR ... . Foo.. 12/02/2011 ... BNY CONVERG-SOFT ... .. ... 190,622.000 ............. 10,541,124
780259-10-7 ... ROYALDUTCH SHELL PLC-ADR .. ... ... o o Foo.. 11/09/2011 ... BNY CONVERG-SOFT ... ... . o 13,384.000 ................ 895,650 ...
879382-20-8 .... TELEFONICA SA-SPONADRRECEIPTS ... ... .. . . Foo.. 1201512011 . Various ... 150,071.000 .............. 373,590
91311E-10-2 ... UNITED UTILITIES GROUP-ADR RECEIPTS ... .. Foo. 1211512011 ... BNY CONVERG-SOFT ... i 367,000.000 .............. 6,899,399
92857W-20-9 ... VODAFONE GROUP PLCRECEIPTS ... .. o e Foo. 1200212011 . VaNIOUS ... 202,120.000 .............. 5,416,003 ...
Y62267-10-2 ... NAVIOS MARITIME PARTNERS ... ... Foo. 10972011 . VaIOUS ... 21,137,000 ... 478,763
9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ... ... ... o 24,934,315
Common Stocks - Parent, Subsidiaries, and Affiliates
34919@-10-7 ... FT. WASHINGTON SAVINGS COMPANY . ... oo 05/18/2011 ... Capital ContribUtiON ... . .. e 5,000,000 ..o
9199999 - Subtotal - Common Stocks - Parent, Subsidiaries, and ATlateS . . ... .. o 5,000,000 ...
Common Stocks - Mutual Funds
89154#-50-2 . ... TOUCHSTONE CORE BOND FUND-A Def-Comp ......... ... 1212912011 . VarioUS .. ..o 21,035,160 ... 21,967
89154W-40-3 ... TOUCHSTONE INSTITUTIONAL MONEY MARKET ... ... ... 123012011 . Various ... 2,47,733.530 .. 241138
89154W-81-7 ... TOUCHSTONE HIGH YIELD-Y ... .. o o 12012912011 . Various ... 250,239.592 ... 2,258,618
89154X-53-4 . ... TOUCHSTONE MID CAP GROWTH - Y ... . 12/16/2011 ... TOUCHSTONE SECURITIES ... . .. .. ... .. 131,576.946 ... .. 332,914
89154X-58-3 .. .. TOUCHSTONE DIVERSIFIED SMALL CAP GROWTH ... ... o 12/16/2011 ... TOUCHSTONE SECURITIES ....... ... o 136,997.160 .............. 1,618,513
89154X-63-3 .... TOUCHSTONE LARGE CAP GROWTH FUND CLASS | ... ... o 12/16/2011 ... TOUCHSTONE SECURITIES ... 132,242,875 ... 3,349,486
89155H-19-9 ... TOUCHSTONE GLOBAL EQUITY FUND CLASS Y ... o 1212912011 . VaIOUS . ..o 1,226.634 .. 11,386 o
89155H-21-5 ... TOUCHSTONE GLOBAL EQUITY FUND CLASS | ... o 12/29/2011 ... DIVIDEND REINVESTMENT ... .. .o o 34,664.242 ... U0
89155H-22-3 . ... TOUCHSTONE GLOBAL EQUITY FUND CLASS C ... ..o\ 12/15/2011 ... DIVIDEND REINVESTMENT ... ..o 1,103.836 ... 0,035 L
89155H-23-1 ... TOUCHSTONE GLOBAL EQUITY FUND CLASS A ..o 12/29/2011 ... DIVIDEND REINVESTMENT ... oo 1,236.501 ... 1485
89155H-24-9 . ... TOUCHSTONE SMALL CAP CORE FUND CLASSY ... ..o 1212912011 . VaIOUS ... 16,089.973 ... 26,965 ..
89155H-28-0 . ... TOUCHSTONE LARGE CAP REL VALUE CLASSY ... ... . . 1212912011 . VarioUS . ... 28,583.190 ... 361,395
89155H-29-8 . ... TOUCHSTONE LARGE CAP REL VALUE CLASS | ... ... . . 1212912011 . VariouS ... 16,412.961 ... 186,732
89155H-31-4 . ... TOUCHSTONE LARGE CAP REL VALUE CLASS C ... ... .o o 1212912011 . VariouS ... ... M3570 54T
89155H-32-2 . ... TOUCHSTONE LARGE CAP REL VALUE CLASSA ... ... . 1212912011 . VarioUS ... ..o 480.814 ... 5,388
89155H-37-1 ... TOUCHSTONE MID CAP VALUE FUND CLASS Y .. . . 1212912011 . VarioUS ... 20,623,140 ... 82,217
89155H-38-9 . ... TOUCHSTONE MID CAP VALUE FUND CLASS | ... ... .o 1202912011 . VariouS ... ... 165,773.983 .............. 1,918,825
89155H-39-7 ... TOUCHSTONE MID CAP VALUE FUND CLASS C ... .. ..o 1212912011 . VarioUS ... ... 644549 ... T2U6
89155H-41-3 ... TOUCHSTONE MID CAP VALUE FUND CLASS A ... o 1212912011 . VaNIOUS ..o T.736 8,313
89155H-42-1 . ... TOUCHSTONE CAPITAL APPRECIATION CLASSY ..o 12/29/2011 ... DIVIDEND REINVESTMENT ... ..o 170.064 ... 1882
89155H-43-9 . ... TOUCHSTONE CAPITAL APPRECIATION CLASS | .. ..o 12/29/2011 ... DIVIDEND REINVESTMENT .. .. ..o 5,721.550 ................. 63,360 ...
89155H-44-7 . ... TOUCHSTONE CAPITAL APPRECIATION CLASS C ... 12/15/2011 ... DIVIDEND REINVESTMENT ... ... o 3/.501 K PP
89155H-45-4 . ... TOUCHSTONE CAPITAL APPRECIATION CLASS A ..o 12/29/2011 ... DIVIDEND REINVESTMENT ... . . i 2781 L4
89155H-46-2 . ... TOUCHSTONE EMERGING MARKETS FUND CLASS Y .. ... i 1212912011 . VaOUS ... 29,309.560 ................ 383,791
89155H-56-1.... TOUCHSTONE PREMIUM YIELD EQUITY CLASSC ... ... 1212912011 . VaOUS ... 1,569.877 ... 1,209
89155H-57-9 . ... TOUCHSTONE PREMIUM YIELD EQUITY CLASS A ... . 1212912011 . VarioUS ... 65,631.462 ................ 410,435
89155T-30-0 .... TOUCHSTONE TOTALRETURNBOND CLASS | ... ... . o 1202912011 . VariouS ... 567,708.104 .............. 5,790,638 ..
89155T-74-8 . ... TOUCHSTONE EMERGING MARKETS Il CLASS | ... ... 1202912011 . VariouS ... ... 141,480,085 ... 143,625
89155T-86-2 .... TOUCHSTONE FOCUSED EQUITY FUND CLASS Y ... o 12012912011 . VariouS ... 137,504,175 ... 1,760,695
9299999 - Subtotal - CoMMON StOCKS - MULUAl FUNAS .. .. o 6,41 1T

9799997 - Subtotal - COMMON St0CKS - Part 3 .. . 256,375,546 ..
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9799998 - Summary Item from Part 5 for COmMMON SH0CKS .. ... 4,923,357
0799999 - SUbtOtal - COMMON SHOCKS . ... . 298,298,903 ...
9899999 - Subtotal - Preferred and CommOn St0CKS ... ... 298,298,903 ...
0099990 - TOTALS o 1,109,039,466 ... 1,830,494
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Bonds - U.S. Governments
31350M-GT-4  FNMA AGENCY .. 6.250% 02/01/11 ............. 02/01/2011  Maturity ... .. ... 4,800,000 .4,800,000.00 ... 5,062,896 ... 4,820,638 ............. ..... (20,638) ...l (20,638) ............. ... 4,800,000 2011
36202K-N5-0  GNMA ARM #8512 .. 3.500% 06/20/19........... 1210172011 Paydown ... e 1,105 1,105.00 1,105 2019
36202K-UV-5  GNMA ARM #8696 .. 1.625% 09/20/25........... 1210172011 Paydown ... o e 4,984 4,984.00 .. 4,984 2025
36203C-ME-9  GNMA # 345157 .. 6.500% 01/15/24 ............. 1210172011 Paydown ... i e 1,524 1,524.00 .. 1,524 2024
36203C-ZE-5  GNMA # 345541 .. 6.500% 02/15/24 ............. 12/01/2011  Paydown 5,596.00 5,596 2024
36203D-J4-3  GNMA # 345983 .. 6.500% 12/15/23 ............. 12/01/2011  Paydown 3,447.00 3,447 2023
36203D-JE-1  GNMA # 345961 .. 6.500% 11/15/23 ............. 12/01/2011  Paydown 3,691.00 ... 3,691 2023
36203D-JL-5  GNMA # 345967 .. 6.500% 11/15/23 ............. 12/01/2011  Paydown 5,023.00 ... 5,023 2023
36203D-M2-3  GNMA # 346077 .. 6.500% 02/15/24 ............. 12/01/2011  Paydown ... 2,918.00 L2918 2024
36203D-MZ-0  GNMA # 346076 .. 6.500% 01/15/24 ............. 12/01/2011  Paydown ... 13,059.00 13,059 2024
36203K-7M-0  GNMA # 352000 . . 6.500% 12/15/23 ............. 12/01/2011  Paydown .. 10,542.00 10,542 2023
36203K-KX-1  GNMA # 351410 .. 6.500% 01/15/24 ............. 12/01/2011  Paydown ... 3,683.00 3,683 2024
36203L-4H-2  GNMA #352824 .. 6.500% 04/15/24 ............. 1210172011 Paydown .. ... 59,745.00 59,745 2024
36203L-85-2  GNMA #352540 .. 6.500% 01/15/24 ............. 12/01/2011  Paydown . 23,106.00 23,106 2024
36203M-B5-8  GNMA # 352960 .. 6.500% 05/15/24 ............. 12/01/2011  Paydown 1,821.00 1,821 2024
36203M-JM-3  GNMA # 353168 .. 6.500% 12/15/23 ............. 12/01/2011  Paydown .. 5,009.00 5,009 2023
36203N-6L-7  GNMA # 354675 .. 6.500% 10/15/23 ............. 12/01/2011  Paydown .. 5,868.00 5,868 2023
36203P-AP-8  GNMA 30 YR #354714 .. 6.500% 12/15/23 ........ 12/01/2011  Paydown 2,523.00 2,523 2023
36203R-5K-1  GNMA 30 YR #357350 .. 6.500% 11/15/23 ........ 12/01/2011  Paydown 4,369.00 4,369 2023
362035-4U-8  GNMA 30 YR #358235 .. 6.500% 09/15/23 ........ 1210172011 Paydown .. 1,900.00 1,900 2023
36203U-27-0  GNMA 30 YR # 359966 . . 6.500% 12/15/23 ........ 12/01/2011  Paydown ... 5,023.00 5,023 2023
36203W-NW-4 GNMA 30 YR # 361405 .. 6.500% 02/15/24 . ..... .. 12/01/2011  Paydown ... 9,674.00 9,674 2024
36203Y-2F-0  GNMA 30 YR # 363574 .. 6.500% 12/15/23 ........ 1210172011 Paydown ... e 12 725.00 725 2023
36204A-VJ-1  GNMA 30 YR # 364317 .. 6.500% 08/15/23 ........ 12/01/2011  Paydown ... 18,180.00 18,180 2023
36204C-62-9  GNMA 30 YR # 366388 .. 6.500% 12/15/23 ........ 12/01/2011  Paydown .. 13,831.00 13,831 2023
36204C-7L-9  GNMA 30 YR # 366399 .. 6.500% 01/15/24 ........ 12/01/2011  Paydown .. 2,513.00 2,513 2024
36204D-MT-3  GNMA 30 YR # 366770 .. 6.500% 05/15/24 ........ 12/01/2011  Paydown . 4,112.00 4,112 2024
36204G-Y3-0  GNMA 30 YR #369830 .. 6.500% 12/15/23 ........ 12/01/2011  Paydown ... 1,155.00 7,155 2023
36204H-HF-0  GNMA #370230 .. 6.500% 01/15/24 ............. 12/01/2011  Paydown .. L. 2,239.00 2,239 2024
36204H-QF-0  GNMA #370454 .. 6.500% 12/15/23 ............. 1210172011 Paydown .. ... 16,916.00 16,916 2023
36204J-B2-1  GNMA #370957 .. 6.500% 12/15/23 ............. 1210172011 Paydown .. .. 10,296.00 10,296 2023
36204J-KH-8  GNMA#371196 .. 6.500% 12/15/23 ............. 1210172011 Paydown .. ... 3,328.00 3,328 2023
36204J-KN-5  GNMA #371201 .. 6.500% 12/15/23 ............. 12/01/2011  Paydown .. ... 8,248.00 8,248 2023
36204J-L2-0  GNMA#371245 .. 6.500% 01/15/24 ............. 12/01/2011  Paydown .. ... 34,182.00 34,182 2024
36204)-L7-9  GNMA#371250 .. 6.500% 01/15/24 ............. 12/01/2011  Paydown .. 40,394.00 40,394 2024
36204K-5W-9  GNMA # 372661 .. 6.500% 01/15/24 ............. 12/01/2011  Paydown ... 8,603.00 8,603 2024
36204K-DN-0  GNMA #371909 .. 6.500% 02/15/24 ............. 12/01/2011  Paydown ... 9,004.00 9,004 2024
36204K-EA-7  GNMA #371929 .. 6.500% 03/15/24 ............. 12/01/2011  Paydown .... 6,159.00 6,159 2024
36204N-FK-8  GNMA 30 YR # 374670 .. 6.500% 02/15/24 . ....... 12/01/2011  Paydown ... 40,757.00 40,757 2024
36204N-ND-5 GNMA 30 YR # 374888 .. 6.500% 01/15/24 ........ 12/01/2011  Paydown ... 16,776.00 16,776 2024
36204N-R9-0  GNMA 30 YR #375012 .. 6.500% 01/15/24 . ..... .. 12/01/2011  Paydown .. 22,007.00 22,007 2024
36204P-QA-3  GNMA 30 YR #375849 .. 6.500% 01/15/24 ..... ... 1210172011 Paydown .. ... 1,535.00 1,535 2024
36204Q-CC-2 GNMA 30 YR #376367 .. 6.500% 01/15/24 ..... ... 12/01/2011  Paydown .. ... 6,229.00 6,229 2024
36204Q-EA-4  GNMA 30 YR #376429 .. 6.500% 03/15/24 ..... ... 1210172011 Paydown .. .. 20,475.00 20,475 2024
36204R-YP-7  GNMA 30 YR#377918 .. 6.500% 01/15/24 ........ 12/01/2011  Paydown . 3,341.00 3,341 2024
36204R-YQ-5 GNMA 30 YR#377919 .. 6.500% 01/15/24 ..... ... 12/01/2011  Paydown ... 5,483.00 5,483 2024
36204U-JU6  GNMA 30 YR #380175 .. 6.500% 12/15/23 ........ 1210172011 Paydown ... e L AT 474.00 . 474 2023
36204Y-C3-5  GNMA 30 YR #383590 .. 6.500% 04/15/24 ..... ... 12/01/2011  Paydown 47,518.00 47,518 2024
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36205B-E5-7  GNMA 30 YR # 385456 .. 6.500% 03/15/24 ..... ... 1210172011 Paydown .. ... 10,638.00 03/15/2024
36205B-EE-8  GNMA 30 YR #385433 .. 6.500% 02/15/24 ..... ... 12/01/2011  Paydown .. ... 16,540.00 02/15/2024
36205B-EF-5  GNMA 30 YR #385434 .. 6.500% 02/15/24 ..... ... 1210172011 Paydown .. .. 47,499.00 02/15/2024
36205B-KL-5  GNMA 30 YR #385599 .. 6.500% 03/15/24 ........ 1210172011 Paydown .. . 2,740.00 03/15/2024
36205B-LD-2  GNMA 30 YR #385624 .. 7.500% 05/15/24 ..... ... 12/01/2011  Paydown ... 1,033.00 05/15/2024
36205D-C7-1  GNMA 30 YR # 387194 .. 6.500% 02/15/24 . ....... 12/01/2011  Paydown ... 4,069.00 02/15/2024
36205E-FZ-4  GNMA 30 YR #388184 .. 6.500% 04/15/24 . ..... .. 11/01/2011  Paydown .. 27,053.00 04/15/2024
36205H-2Q-1  GNMA 30 YR #391483 .. 7.500% 07/15/24 . ..... .. 06/01/2011  Paydown ... 5,873.00 07/15/2024
36205J-Q2-4  GNMA 30 YR #392073 .. 6.500% 04/15/24 . ..... .. 12/01/2011  Paydown ... 2,307.00 04/15/2024
36205J-QF-5  GNMA 30 YR #392054 .. 6.500% 04/15/24 ........ 12/01/2011  Paydown ... 8,343.00 04/15/2024
36205L-52-9  GNMA 30 YR # 394264 .. 6. 500% 03/ 1524 ... 12/01/2011  Paydown ... 5,748.00 03/15/2024
36207N-D4-3  GNMA # 436723 .. 7.500% 11/15/26 ............. 12/01/2011  Paydown ... 20,341.00 11/15/2026
36210E-7C-7  GNMA 30 YR #490591 .. 7. 000% 09/15/ ........ 1210172011 Paydown .. . 69,634.00 09/15/2028
362156-H5-3  GNMA 30 YR # 155152 . 10.000% 03/15/16 ........ 12/01/2011  Paydown 2,151.00 03/15/2016
36215J-JR-5  GNMA 30 YR # 136272 . 10.000% 10/15/15 ..... ... 12/01/2011  Paydown 1,369.00 10/15/2015
362165-AQ-5 GNMA 30 YR # 183715 .. 9.000% 11/15/16 ........ 12/01/2011  Paydown .. 2,928.00 1111512016
362166-RY-8  GNMA 30 YR # 185103 . 10.000% 09/15/18 ........ 12/01/2011  Paydown .. 8,096.00 09/15/2018
362167-DQ-8  GNMA 30 YR # 185611 . 10.500% 05/15/19 ........ 1210172011 Paydown ... i e e A5 495.00 05/15/2019
36216T-7L-8  GNMA 30 YR # 174699 . 10.000% 10/15/18 ........ 1210172011 Paydown ... e AT 207.00 10/15/2018
36216W-HB-2 GNMA 30 YR # 176726 . 10.000% 11/15/18 ........ 1210172011 Paydown .. Lo 2,442.00 1111512018
36217M-J5-4  GNMA 30 YR # 197484 .. 6.500% 12/15/23 ........ 12/01/2011  Paydown .. 23,342.00 12/15/2023
362180-EN-7  GNMA 30 YR #236941 .. 9.500% 05/15/18 ........ 12/01/2011  Paydown ... 1,029.00 05/15/2018
362180-UU-3  GNMA 30 YR #237395 . 10.000% 11/16/17 ........ 07/01/2011  Paydown .. 21,259.00 11/15/2017
36218C-EL-5  GNMA 30 YR #218039 .. 9.500% 08/15/17 ........ 12/01/2011  Paydown ... 1,720.00 08/15/2017
36218E-A9-2  GNMA 30 YR #219732 . 10.000% 09/15/17 ........ 12/01/2011  Paydown ... 2,035.00 09/15/2017
36218L-PK-5  GNMA 30 YR # 225526 . 10.000% 10/15/17 ........ 12/01/2011  Paydown ... 2,015.00 10/15/2017
36218P-VW-3  GNMA 30 YR # 228429 . 10.500% 06/15/19 ..... ... 12/01/2011  Paydown . 1,525.00 06/15/2019
36219G-EB-7  GNMA 30 YR # 248630 . 10.000% 10/15/18 ........ 12/01/2011  Paydown 8,938.00 10/15/2018
36219K-TX-4  GNMA 30 YR #251766 . 10.000% 04/15/18 ........ 12/01/2011  Paydown .. 4,915.00 04/15/2018
36219L-RP-1  GNMA 30 YR # 252594 .. 9.500% 05/15/18 ........ 1210172011 Paydown .. 3,143.00 05/15/2018
36219P-MW-2 GNMA 30 YR # 255173 . 10.500% 06/15/19 ........ 1210172011 Paydown .. 1,726.00 06/15/2019
36219S-CA-5  GNMA 30 YR # 257565 . 10.500% 03/15/19 ........ 1210172011 Paydown ..o e . BT 647.00 03/15/2019
36219S-27-7  GNMA 30 YR # 258266 . 10.000% 11/15/18 ........ 1210172011 Paydown ... oo e B4 234.00 1111512018
36219X-GU-6  GNMA 30 YR #262211 . 10.000% 09/15/18 ........ 1210172011 Paydown .......... i e . BB 584.00 09/15/2018
36219Y-ET-9  GNMA 30 YR # 263046 . 10.000% 10/15/18 ........ 12/01/2011  Paydown 1,184.00 10/15/2018
36219Y-Q7-4  GNMA 30 YR # 263378 . 10.000% 10/15/18 ..... ... 1210172011 Paydown ... e 895 895.00 10/15/2018
36220G-4F-6  GNMA 30 YR #278122 . 10.000% 06/15/19 ..... ... 12/01/2011  Paydown 1,391.00 06/15/2019
36220P-EB-4  GNMA 30 YR #283730 .. 9.000% 03/15/20 . .... ... 03/01/2011 Paydown ... ... o B 234.00 03/15/2020
36220T-D4-3  GNMA 30 YR #287323 .. 9.000% 02/15/20 . ... ... 12101/2011 Paydown ... e B2 625.00 02/15/2020
36223H-HR-1  GNMA 30 YR #308140 .. 7.500% 01/15/22 . ... ... 12/01/2011  Paydown ... 1,068.00 01/15/2022
36224F-J2-7  GNMA 30 YR #327081 .. 7.500% 05/15/22 . ... ... 12/01/2011  Paydown ... 4,892.00 05/15/2022
36224J-5W-8  GNMA 30 YR #330361 .. 7.500% 01/15/23 ........ 1210172011 Paydown ..o e e 288 288.00 01/15/2023
36224R-KG-8  GNMA 30 YR #336095 .. 5 500% 11/15/23 ........ 12/01/2011  Paydown .. .. 20,941.00 1111512023
36225C-EV-4  GNMA ARM #80147 .. 2.125% 12/20/27 . ...... ... 1210172011 Paydown .. ... 1,333.00 1212012021
36225C-FM-3  GNMA ARM #80171 .. 2.375% 0120028 .......... 1210172011 Paydown ... o e . 883 833.00 02/20/2028
690353-RM-1 OPIC VRDN .. 0.100% 03/15/17 ................ 03/16/2011 Redemption ... 100.0000 ...................oo oo 172,414 .. 172,414.00 03/15/2017
690353-RV-1  OPIC US AGENCY Floating Rate MTN ............ 07/08/2011  MELLON CAPITALMKT ... e 6,000,000 . 6,000,000.00 ... 6,000,000 1211512019
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912828-NT-3  USTREASURY .. 2.625% 08/15/20 ............. 08/04/2011  Various . . ... ... 9,792,538 10,000,000.00 .. 10,117,188 .. 10,114,977 10,110,884 (318,346) .... (318,346) ..... 201,951 08/15/2020
0599999 - Subtotal - Bonds - U.S. GOVEIMMENtS .. .. ... ... e e e 21,636,344 21,843,806.00 .. 22,135,692 .. 21,918,651 21,954,689 (318,346) .... (318,346) ..... 307,922 ...
Bonds - U.S Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
01757L-CL-8  ALLEN CO OHHOSP .. 0.090% 10/01/31 ......... 02/11/2011  MERRILL LYNCH-NY--FX INC 3,200,000 . 3,200,000.00 ... 3,200,000 ... 3,200,000 ... ... il e 3,200,000 2031
03444P-AC-6  ANDREW W MELLON FNDTNNYVRDN .......... 05/09/2011  MORGAN STANLEY FIXED INC 5,700,000 . 5,700,000.00 ... 5,700,000 ... 5,700,000 ... il e e 5,700,000 2032
108461-AQ-7  BRIDGETON MO VRDN .. 0.130% 11/01/37 ....... 12/08/2011 STERN .................... 3,750,000 . 3,750,000.00 ... 3,750,000 ... 3,750,000 . ....... ... il e e 3,750,000 2037
108461-AQ-7  BRIDGETON MO VRDN .. 0.130% 11/01/37 ....... 11701/2011  Call ... 100.0000 ......... e e 390,000 .. 390,000.00 ..... 390,000 ... 390,000 L 390,000 2037
16229P-AA-3  CHATO AL IDB GULF OPZONEVRDN ........... 05/16/2011 Redemption ... 100.0000 ... .. 2,700,000 . 2,700,000.00 ... 2,700,000 ... 2,700,000 ... il e e 2,700,000 2038
232286-BJ-2  CUYAHOGA CNTY OH .. 0.050% 01/01/39. ... ... 02/25/2011  JP MORGAN SEC FIXEDINC . ... S 3,400,000 . 3,400,000.00 ... 3,400,000 ... 3,400,000 ... il e e 3,400,000 2039
3128MB-XF-9 FGLMC # G13178 .. 5.000% 06/01/23 ............ 12/01/2011 Paydown .................. 3,653,387 . 3,653,387.00 ... 3,761,276 ... 3,751,283 ............. ..... (97,8%) ... . (97,896) ............. ... 3,663,387 2023
3128MB-YE-1 FGLMC # G13209 .. 5.000% 07/01/23 ............ 12/01/2011  Paydown 2,112,350 .2,112,350.00 ... 2,196,349 ... 2,188,286 ............. ..... (75,936) ...l (75,936) ............. ... 2,112,350 2023
3128MT-PK-8 FGCI #H01326 .. 5.500% 08/01/35 .............. 1210172011 Paydown .. o e 335,265 .. 335,265.00 ..... 333,562 ... 383,690 1875 1575 o 335,265 2035
3128PP-M3-4  FGLMC #J10378 .. 4.500% 07/01/24 ............ 12/01/2011  Paydown 2,739,611 . 2,739,611.00 ... 2,795,259 ... 2,790,150 2,739,611 2024
3128PP-MF-7 FGLMC #J10358 .. 4.500% 07/01/24 ............ 12/01/2011  Paydown 3,901,381 . 3,901,381.00 ... 3,992,819 ... 3,984,494 3,901,381 2024
3128PP-MJ-9  FGLMC #J10361 .. 4.500% 07/01/24 ............ 1210172011 Paydown .................. ... 4,915,880 . 4,915,880.00 ... 5,023,223 ... 5,013,409 4,915,880 2024
3128PQ-QX-2 FGLMC #J11370 .. 4.000% 12/01/24 ............ 11/04/2011  JP MORGAN SEC FIXEDINC . .. ... 4,787,847 . 4,565,969.00 ... 4,669,060 ... 4,661,870 4,665,262 2024
3128PQ-QX-2 FGLMC #J11370 .. 4.000% 12/01/24 ............ 1210172011 Paydown ... 5,541,348 . 5,541,348.00 ... 5,666,462 ... 5,657,736 5,541,348 2024
3128PR-LS6  FGLMC J12137 .. 4.500% 05/01/25.............. 1210172011 Paydown ... 1,418,793 . 1,418,793.00 ... 1,472,885 ... 1470672 ............. .. ... (51,879) .o (51,879) ... 1,418,793 2025
31290K-CU-1 FHLMC # 554583 .. 9.500% 02/01/21............. 1210172011 Paydown .. e 6,217 ... 6,217.00 ....... 6,190 97 B0 80 6,217 2021
31292G-C4-6  FHLMC # C00091 .. 9.000% 12/01/21 ............ 12/01/2011 Paydown e , o 6,679.00 ... 6,416 ... 6441 3 138 ... 6,579 2021
31295V-EC-0  FHLMC #A00131 .. 9.500% 11/01/20 ............ 12/01/2011  Paydown e oo 3,598.00 ... 3,507 3591 T T .. ... 3,598 2020
31295V-EF-3  FHLMC #A00134 .. 9.500% 12/01/20 ............ 12101/2011 Paydown ... e 4 4900 ... B A 49 2020
31295V-EH-9  FHLMC #A00136 .. 9.500% 12/01/20 ............ 1200112011 Paydown ... e BT 87.00 ......... 8T B 87 2020
31295V-EJ-5  FHLMC #A00137 .. 9.500% 12/01/20 ............ 1210172011 Paydown ... e 198 198.00 198 0B 198 2020
31295V-UV-0  FHLMC # A00596 .. 9.000% 05/01/21 ............ 12/01/2011  Paydown . 1,295.00 1263 o206 0 20 ... 1,29 2021
313401-H4-6  FHLMC # 360043 . 10.000% 12/01/18............. 12/01/2011  Paydown 3,465 ... 3,465.00 ....... 3516 Lo 3B 3,465 2018
313401-P8-8  FHLMC # 360064 . 10.000% 07/01/19............. 12/01/2011  Paydown 547 ... 547.00 ........ 585 .82 L (6) (6) oo 547 2019
313401-Q6-1  FHLMC # 360070 ... 9.500% 07/01/19............. 12/01/2011  Paydown .. L5 L 539.00 532 0B T 7 539 2019
313401-V8-1  FHLMC #360103 .. 9.500% 05/01/20............. 1210172011 Paydown .. P 2,048 ... 2,948.00 2,007 2910 3 38 2,948 2020
313602-PQ-1  FNMA - CMO 1989-17-E . 10.400% 04/25/19 ... ... 1210172011 Paydown .. 28,059 ... 28,059.00 ...... 28,672 .....028,030 20 20 28,059 2014
313602-YQ-1  FNMA-CMO 1989-4444-H ..................... 1210172011 Paydown .. e e 7,061 T 751.00 Lo TA85 LT85 126 126 7,751 2019
313614-4B-2  FNMA #050318 . 10.000% 07/01/20 ............. 12/01/2011  Paydown .. P 1,310 ... 1,310.00 ....... 1309 o 306 L 5 1,310 2020
313615-A3-0  FNMA #050426 .. 9.500% 04/01/21 ............. 12/01/2011  Paydown .. P 1,385 ... 1,385.00 ....... 1,378 . - 8 1,385 2021
313615-HN-9  FNMA # 050637 .. 8.000% 12/01/22 ............. 12/01/2011 Paydown 11,676 ... 11,676.00 ...... 1,637 . MB28 L AT a .. .. 11,676 2022
313638-TS-7  FNMA # 110461 . 10.000% 02/01/19 ............. 12/01/2011  Paydown 2,27 02,2100 L. 2,205 02208 8 8 2,217 2019
31365Y-D9-7  FNMA # 141528 .. 9.000% 09/01/21 ............. 12/01/2011  Paydown 1,901 ... 1,901.00 ... 1,830 o859 L B 8 1,901 2021
31374S-Y4-T  FNMA #323031 .. 6.000% 04/ 01/ ............. 12/01/2011  Paydown e 976,188 .. 976,188.00 ..... 986,576 (9,338) ... .. 976,188 2028
31392X-ZY-7  FHR2528 HN .. 5.000% 11/15/17 ............... 12/01/2011  Paydown e 207,489 .. 207,489.00 ..... 220,749 (11,788) ... 207,489 2017
31396Q-AB-5 FNR 2009-37 KA .. 4.000% 03 25/24 ............. 12/01/2011  Paydown 2,194,080 . 2,194,080.00 ... 2,290,757 ... 2,194,080 2017
31397F-L9-1  FHR3284CA .. 5.000% 10/15/21 ............... 12/01/2011  Paydown e e 199,476 .. 199,476.00 ..... 212,785 O 199,476 2016
31397M-N3-7 FNR 2008-95 AD .. 4.500% 12/25/23 . ............ 1210172011 Paydown .. ... 2,000,658 . 2,000,658.00 ... 2,113,508 ... 2,099,988 2,000,658 2017
31398C-XT-0  FHR 3530 A .. 4.000% 05/15/24 12/01/2011  Paydown .. ... 1,359,304 . 1,359,304.00 ... 1,415,375 ... 1,411,073 1,359,304 2020
31398K-VT-4  FHR 3599 A .. 4.000% 02/15/23 ... 1210172011 Paydown .. . 2,746,104 . 2,746,104.00 ... 2,850,799 ... 2,838,406 2,746,104 2014
31398L-NM-6  FHR 3609 LE . . 3.000% 12/15/24 12/01/2011  Paydown 1,731,811 . 1,731,811.00 ... 1,760,764 ... 1,759,053 1,731,811 2022
31410K-AB-0  FNMA #889302 .. 5.000% 04/01/23 ............. 12/01/2011  Paydown 2,003,930 . 2,003,930.00 ... 1,965,224 ... 1,969,102 2,003,930 2023
31412M-XM-5 FNMA # 929584 .. 5.000% 06/01/23 ............. 12/01/2011  Paydown .. Lo 2,306,341 02,326,341.00 ... 2,281,408 ... 2,285,844 . 2,326,341 2023
314125-D3-6  FNMA #933122 .. 5.500% 01/01/38 ............. 1210172011 Paydown ... oo e 330,489 .. 330,480.00 ..... 334,815 ... 334,551 , 062) 330,489 2038

(continues)



€'vi3

ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

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
0 11 12 13 14 15 Bond
r Prior Current | Current Year's Interest/
e Year Book/ | Unrealized Year Other Than Total Total Foreign | Book/Adjusted |  Foreign Stock
cusip i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends
|dentifi- g| Disposal Shares of Carrying Increase/ zation) / Impairment | B./A.C.V. [ Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock Consideration | Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. [Disposal Date | Disposal Disposal Disposal During Year Date
Bonds - U.S Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions (continued)
31414D-UF-1 FNMA # 963282 .. 5.000% 05/01/23 ............. 12/01/2011  Paydown .. .. ... 1,056,407 . 1,056,407.00 ... 1,094,536 ... 1,000,602 ............. ..... (34,285) ... (34,285 ... 1,056,407 05/01/2023
31414E-CQ-5 FNMA #963679 .. 5.000% 06/01/23 ............. 12/01/2011  Paydown .. oo 1,867,242 0 1,857,242.00 ... 1,821,369 ... 1824911 ... . 3 281 1,857,242 06/01/2023
31414E-JC-9  FNMA #963859 .. 5.000% 06/01/23 ............. 12/01/2011  Paydown .. ..., 1,639,287 . 1,639,287.00 ... 1,607,624 ... 1,610,758 ............. ... ... 285% 28,83 1,639,287 06/01/2023
31414M-4W-3  FNMA #970737 .. 5.000% 11/01/23 ............. 1200112011 Paydown ... 972,188 .. 972,188.00 ... 1,014,721 ... 1,010,854 ............. .. ... (38,666) .............. ... (38,666) ............. ... 972,188 11101/2023
31414N-B4-5  FNMA #970859 .. 5.000% 12/01/23 .............. 1200112011 Paydown ... 1,693,963 . 1,693,963.00 ... 1,762,780 ... 1,786,212 ............. ..... (62,250) ... (62,250) ... 1,693,963 12101/2023
31414T-JS-1 FNMA #975573 .. 5.000% 06/01/23 ............. 1210172011 Paydown ... 1,507,281 . 1,507,281.00 ... 1,568,515 1,562,432 ... (85,151) ... (55,151) ... 1,507,281 06/01/2023
31415Q-AP-1  FNMA #985714 .. 5.000% 06/01/23 ............. 12101/2011 Paydown ... e 874,136 .. 874,136.00 ..... 910,194 ... .. 906,616 ............. ... (82,419) ... (32,479) ... 874,136 06/01/2023
31415R-ND-2  FNMA # 986988 .. 5.000% 07/01/23 ............. 10/12/2011 WELLSFARGO ... ... s 2,765,406 . 2,576,966.00 ... 2,676,420 2,667,100 ... 4218 4218 2,671,318 07/01/2023
31415R-ND-2  FNMA # 986988 .. 5.000% 07/01/23 ............. 100172011 Paydown ... 1,675,830 . 1,675,830.00 ... 1,740,506 1,734,445 oo (58,615) ... . (58,615) ............. ... 1,675,830 07/01/2023
314158-VB-5 FNMA#988110 .. 5.000% 08/01/23 ............. 1210172011 Paydown ... L, M7,115 1, 117,115.00 ... 1,162,498 1,158,062 ............. ... (40,946) .............. ..., (40,946) ............. ... 1,117,115 08/01/2023
31415T-SN-1  FNMA # 988925 .. 5.000% 08/01/23 ............. 1210172011 Paydown ... 3,387,661 . 3,387,661.00 ... 3,322,227 ... 3,328,603 ............. ...... 59,057 ... 59,057 ... .. 3,387,661 08/01/2023
31415V-6J-9  FNMA#991073 .. 5.000% 12/01/23 ............. 1210172011 Paydown ... 1,806,093 . 1,806,093.00 ... 1,879,465 ... 1,872,457 .. ... ........ ... (66,364) .............. ... (66,364) ............. ... 1,806,093 12/01/2023
31416L-L79  FNMA # AA3049 .. 4.500% 03/01/24 ............. 04/08/2011  WELLS FARGO . 12,322,883 11,760,142.00 .. 12,046,795 .. 12,015,736 ............. ... .. 16,130 ... 18,139 12,031,875 03/01/2024
31416L-L79  FNMA # AA3049 .. 4.500% 03/01/24 ............. 04/01/2011 Paydown ........ . o 2,174,689 . 2,174,689.00 ... 2,227,697 ... 2,221,954 ............. ..... (47,265) ... .. (47,265) ... .. 2,174,689 03/01/2024
31416M-W4-2  FNMA # AA4266 .. 4.500% 05/01/24 ............. 04/08/2011  WELLS FARGO 7,721,635 . 7,369,016.00 ... 7,549,787 ... 7,530,440 ............. ... ... 10,144 10,144 7,540,584 05/01/2024
31416M-W4-2  FNMA # AA4266 .. 4.500% 05/01/24 ............. 12/01/2011  Paydown ... 3,587,590 . 3,587,590.00 ... 3,675,598 ... 3,666,179 ............. ..... (78,589) ... (78,589) ... 3,587,590 05/01/2024
31416N-TH-9  FNMA # AA5395 .. 4.500% 06/01/24 ............. 12/01/2011  Paydown .. . 1,395,089 . 1,395,080.00 ... 1,412,627 ... 1,410,489 .. ........... .. ... (15,400) ... (15,400) ... 1,395,089 06/01/2024
31416R-VA-8  FNMA # AAT808 .. 4.000% 08/01/24 .. ........... 12/01/2011  Paydown 2,255,710 . 2,255,710.00 ... 2,248,925 ... 2,248,985 ............. ....... 6,726 ... 6,725 2,255,710 08/01/2024
31417K-ZN-0  FNMA#AC1648 .. 4.000% 09/01/24 .. ........... 12/01/2011  Paydown 4,549,560 . 4,549,560.00 ... 4,545,295 ... 4,544,628 .. ........... ....... 4932 oo 4,932 4,549,560 09/01/2024
31417T-R2-6  FNMA #AC6804 .. 4.000% 01/01/25 . ............ 12/01/2011  Paydown .. . 5,160,824 . 5,160,824.00 ... 5,272,104 ... 5264,016 ............. ... (103,192) ...l (103,192) ... 5,160,824 01/01/2025
3147V-RS-4  FNMA#AC8596 .. 4.000% 01/01/25 ............. 12/01/2011  Paydown 6,487,634 . 6,487,634.00 ... 6,542,374 ... 6,838,122 ............. ... .. (50,488) .............. ... (50,488) ... 6,487,634 01/01/2025
31417Y-E3-7  FNMA #MAQ153 .. 4.500% 08/01/24 ............. 12/01/2011  Paydown e 842,388 .. 842,388.00 ..... 866,607 ..... 864,467 ... (22,019 ... (22,079) ... 842,388 08/01/2024
31419AKY-2  FNMA#AE0310 .. 3.500% 09/01/25 ............. 11/04/2011 WELLSFARGO ... ... 11,396,679 10,978,999.00 .. 11,114,521 .. M, M13,749 ... ... 2,12) oo 2,M2) .o MA1,637 285,042 ... .. 285,042 ... .. 359,335 09/01/2025
31419AKY-2  FNMA#AE0310 .. 3.500% 09/01/25 ............. 0172011 Paydown ... oo 6,021,001 . 6,021,001.00 ... 6,095,322 ... 6,094,899 6,021,001 ... 136,517 09/01/2025
38373R-6H-7  GNMA - CMO 200160 ZL .. 6.500% 12/20/31 1210172011 Paydown ... e 219,185 .. 279,185.00 ..... 215,568 ... .. 26,800 ... 2385 2,385 219,185 101/2030
469404-TS-6  JACKSONVILLE FLHLTHAUTH . ................ 02/28/2011  SUNTRUST 3,400,000 . 3,400,000.00 ... 3,400,000 3,400,000 3,400,000 11512033
473016-GQ-0  JEFFERSON CNTY KY .. 4.000% 04/01/11........ 0470172011 Maturity ... ... 200,000 .. 200,000.00 ..... 203,358 ... 200,095 ..o (95) e (95) 200,000 101/2011
592113-AG-9  NASHVILLE & DAVIDSON CNTYVRDN ........... 06/09/2011 STERN . ... oo 2,655,000 . 2,655,000.00 ... 2,665,000 ... 2,655,000 2,655,000 101/2036
594650-LU-5  MICHIGAN ST HSG VRDN .. 0.130% 09/01/35 ... .. 12/08/2011 STERN .................. .. ... 8,790,000 .8,790,000.00 ... 8,790,000 ... 8,790,000 8,790,000 101/2035
594650-LU-5  MICHIGAN ST HSG VRDN .. 0.130% 09/01/35 ... .. 09/01/2011 Redemption ... 100.0000 ..................... oo 85,000 ... 85,000.00 ...... 85,000 ...... 80,000 L e e 85,000 101/2035
60528A-BZ-6  MSBUSFIN VRDN .. 0.030% 11/01/35 ........... 02/28/2011  JP MORGAN SEC FIXEDINC . ... ... 3,500,000 . 3,500,000.00 ... 3,500,000 ... 3,500,000 3,500,000 101/2035
60528A-CA-0  MSBUSFIN DEVELOPMENT .. 0.020% 11/01/35 ...  02/08/2011 Loop Capital Market .......... ... 9,000,000 .9,000,000.00 ... 9,000,000 ... 9,000,000 9,000,000 101/2035
60528A-CC-6  MSBUSFIN VRDN .. 0.020% 11/01/35 ........... 02/28/2011  MORGAN STANLEY FIXED INC . ... 1,200,000 . 1,200,000.00 ... 1,200,000 ... 1,200,000 1,200,000 101/2035
974464-AC-3  WINNEBAGO CNTY ILLINDLDEVVRDN . ....... .. 06/09/2011 STERN .................... .. ... 2,500,000 .2,500,000.00 ... 2,500,000 ... 2,500,000 2,500,000 101/2026
974464-AC-3  WINNEBAGO CNTY ILLINDLDEVVRDN . ... ... ... 06/01/2011  Redemption ... 100.0000 ..................... .l 250,000 .. 250,000.00 ..... 250,000 ..... 250,000 o e 250,000 101/2026
3199999 - Subtotal - Bonds - U. S Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of
Governments and Their Political SUbdiViSIoNS . . . . . ... ... o oo 180,829,088 . 179,085,730.00 181,580,787 181,357,616 ............. (1,502,303) .............. . (1,502,303) ............. 179,855,313 ... . 973775 L 9T3TT5 L. 3164913 .
Bonds - Industrial and Miscellaneous (Unaffiliated)
021468-AG-8  CWALT 2006-14CB A7 .. 6.000% 05/25/36 . .. ..... 1212312011 Paydown ... e 259,999 .. 259,999.00 ..... 225,517 ... 226,936 ... oo 034555 oo o 1491 33084 259,999 2036
02148J-AD-9  CWALT 2006-39CB 1A4 .. 6.000% 01/25/37 ....... 1210172011 Paydown ... e 260,079 .. 260,079.00 ..... 236,200 ..... 284,665 ... BT BT 260,079 2037
02151H-AY-1 CWALT 2007-17CBM1 .. 5.750% 08/25/37 ........ 09/02/2011  Paydown ... ... e 6 .2,955,789.00 ..... 282,514 ... 3,596 o (3890) L (3590) 6 201
02151H-BE-4  CWALT 2007-17CBM2 .. 5.750% 08/25/37 ........ 010212011 Paydown ... e 3 .1,298,153.00 ...... 58,001 3 Y 3 201
02660T-ER-0  AHM 2005-2 5A1 .. 5.064% 09/25/35 .. ........... 1200112011 Paydown ... 316,047 .. 316,047.00 ..... 315,109 ... 35,027 020 020 316,047 2025
03028P-AA-4  AMERICAN TRANSMISSION .. 7.125% 03/15/11 03/15/2011  Maturity 5,000,000 . 5,000,000.00 ... 4,962,400 ... 4,997,369 5,000,000 201
03523T-AC-2  ANHEUSER-BUSCH .. 8.200% 01/15/39 ......... 03/15/2011 TaxFreeExchange ...l o 1,994,636 . 2,000,000.00 ... 1,994,880 ... 1,994,874 1,994,636 2039
03523T-AF-5  ANHEUSER-BUSCH .. 8.000% 11/15/39 ......... 03/15/2011 Tax Free Exchange ... ...... ..., 4,959,115 . 5,000,000.00 ... 4,959,350 ... 4,959,171 4,959,115 2039
048677-AA-6  ATLANTIC MARINECORPCOM ................. 12/08/2011  Redemption ... 100.0000 . ...............oo o 130,000 .. 130,000.00 ..... 130,000 ..... 130,000 oo e e 130,000 2022

(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
055360-BR-1 BCRR 2010-LEAF 22A .. 4.230% 09/22/35. . .... ... 08/22/2011  Paydown .. ... 2,479,069 . 2,479,069.00 ... 2,480,716 ... 2,479,529 , 09/22/201
055360-CF-6  BCRR 2010-LEAF 29A .. 4.230% 03/22/32...... ... 01/22/2011  Paydown .. ... 2,207,643 . 2,227,643.00 ... 2,229,209 ... 2,227,933 , 01/22/201
055360-CZ-2  BCRR 2010-LEAF 38A .. 4.230% 08/22/32...... ... 1012212011 Paydown .. 4,122,556 . 4,122,556.00 ... 4,122,556 ... 4,122,55 , 08/22/2012
058593-AA-2  BALLENISLESCCVRDNVRDN ................. 02/08/2011  MERRILL LYNCH-NY--FXINC .. .. ... 2,800,000 .2,800,000.00 ... 2,800,000 ... 2,800,000 , 1210112022
058593-AA-2  BALLENISLESCCVRDNVRDN ................. 01/03/2011  Call ... 100.0000 .. ........oooiiiiiiii e 200,000 .. 200,000.00 ..... 200,000 ... 200,000 , 1210112022
05946X-E7-4  BAFC 2005-5 2A1 .. 5.500% 09/25/35 ... ......... 12101/2011 Paydown 1,748,730 . 1,748,730.00 ... 1,742,992 1,787,804 10,86 ... 10,86 ... 1,748,730 08/01/2035
05946X-S6-1  BAFC 2005-7 3A1 .. 5.750% 11/25/36 ............ 12/01/2011  Paydown 624,167 .. 624,167.00 ..... 619,022 ... 620,050 ...l ANT AT 624,167 10/01/2035
05946X-U9-2  BAFC 2005-7 4A3 .. 5.750% 11/25/36 ............ 12/01/2011  Paydown 458,612 .. 458,612.00 ..... 449,046 ..., 51,926 6,686 .............. ... 6,686 ............. ... 458,612 10/01/2035
05946X-22-9  BAFC 2005-4 2A1 .. 5.500% 08/25/35 .. .......... 12/01/2011  Paydown 315,259 .. 315,259.00 ..... 299,989 ... 303,837 M422 A2 315,259 06/01/2035
05947U-DP-0  BACM 2001-3A2 .. 5.464% 04/11/37 ............. 08/01/2011  Paydown 8,790,768 . 8,790,768.00 ... 8,835,109 8,780,364 ... 10414 10,414 o 8,790,768 09/01/2011
05947U-ES-3  BACM 2002-PB2 ... A4 .. 6.186% 06/11/35 ....... 12/01/2011  Paydown 8,378,515 .8,378,515.00 ... 8,499,938 ... 8,379,305 ............. ........ (790) ... (790) .o 8,378,515 01/01/2012
05947U-X2-9  BACM 2005-4 ASB .. 4.867% 07/10/45 ........... 12/01/2011  Paydown 1,667,776 . 1,667,776.00 ... 1,693,574 ... 1685481 .. ........... .. ... (17,708) ... (7,705) ... 1,667,776 12/01/2014
05948K-FY-0  BOAA 2003-9 1CB4 .. 5.500% 11/25/33 .......... 1210172011 Paydown .. 43,144 43,1440 ... .. 22,298 ... 25,281 T3 T3 243,144 10/01/2033
05949C-NH-5  BOAMS 2005-11 1A5 .. 5.750% 12/25/35. ... ... ... 1210172011 Paydown ... 1,037,843 . 1,037,843.00 ... 1,017,086 ... 1,023,501 .............0 ... ... 14,382 4342 1,037,843 /01/2049
07383F-GG-7  BSCMS 2001-TOP4 A3 .. 5.610% 11/15/33 ........ 08/01/2011 Paydown ......... i 14,100,704  14,100,704.00 .. 14,148,781 .. 14,074,984 ... ......... ... .. 721 7021 14,100,704 09/01/20
07383F-QT-8  BSCMS 2003-T10 A1 .. 4.000% 03/13/40. ......... 1210172011 445,409 .. 445,400.00 ..... 434,214 .. 442,088 o 332 3,31 445,409 05/01/20
1248MG-AX-2 CBASS 2007-CB1AF1B .. 5.971% 01/25/37 ....... 1210172011 59,140 ... 59,140.00 ...... 34,598 ... 8745 30,35 30,395 59,140 /25/2037
12513X-AD-4  CD 2006-CD2 AAB .. 5.374% 01/15/46 ........... 1210172011 Paydown ... 1,962,398 . 1,962,398.00 ... 2,007,625 1,990,268 ... (21,870 ... (27,870) 1,962,398 03/01/20
12542T-AA-4  CHS PROPERTIESINCVRDNVRDN . ............ 04/01/2011  Call ... 100.0000 .. .......oooiiii i e 98,000 ... 98,000.00 ...... 98,000 ...... 08,000 . 98,000 06/01/ 2021
12542T-AA-4  CHS PROPERTIES INCVRDNVRDN . ............ 10/03/2011 Redempnon ... 100.0000 100,000 .. 100,000.00 ..... 100,000 ..... 100,000 . e 100,000 06/01/2021
12628K-AA-0 CSAB 2006-3 A1A .. 6000% 25 6. 12/01/2011 Paydown ................ 12,730 ... 12,730.00 ....... 4489 ..o 4,349 8,381 .. 8,381 . 12,730 11/25/2036
126650-AF-7  CVS CORP .. 7.770%01/10/12 .. ............... 12/10/2011  Redemption ... 100.0000 . . . 137,389 .. 137,389.00 ..... 137,389 ... 137,380 137,389 01/10/2012
12667G-AH-6  CWALT 2005-13CBAS .. 5. 500% 05/25/35 ........ 12/01/2011  Paydown 103,338 .. 103,338.00 ...... 99,818 ... 100,962 ...l 235 2,315 103,338 04/01/2035
12667G-PV-9  CWALT 2005-20CB 1A3 .. 5.500% 07/25/35 . ...... 12/01/2011  Paydown 327,474 . 32747400 ... .. 318,136 ... 323,503 391 391 321,474 08/01/2014
12667G-PW-7 CWALT 2005-20CB 1A4 .. 5.500% 07/25/35 ....... 12/01/2011  Paydown 469,617 .. 469,617.00 ..... 476,588 ..... 412,857 (3,240) ...l (3,240) 469,617 06/01/2035
12667G-XD-0  CWALT 2005-28CB 2A4 .. 5.750% 08/25/35 . ...... 01/01/2011  Paydown ... ... . 7,814 S T,814.00 .. 7814 7693 122 122 ... 7,814 08/25/2035
12667G-XD-0  CWALT 2005-28CB 2A4 .. 5.750% 08/25/35 . ...... 12/01/2011  Paydown 75,909 ... 75,909.00 ...... 74391 . TAT® 1182 1182 75,909 04/01/2034
12668A-AL-9  CWALT 2005-47CB A11 .. 5.500% 10/25/35 ....... 12/01/2011  Paydown 1,179,044 . 1,179,044.00 1,172,238 1AT3,010 6,034 ... 6,034 ... 1,179,044 09/01/2035
12668A-NW-1  CWALT 2005-54CB IN1 .. 5.500% 10/25/35 ....... 1210172011 Paydown ... e 50,529 ... 50,529.00 ...... 50,513 ... 50,447 82 82 50,529 10/01/2035
12668B-YF-4  CWALT 2006-7CB 1A14 .. 6.000% 05/25/36 ....... 1212812011 Paydown ... .. 12,736 .. 167,341.00 ... 126,719 ... 128,607 ...l 17,000 ... 1873 ... B3 112,736 /25/2036
12668G-AA-0  CWL 2006-S9 A1 .. 0.000% 08/25/36............. 0212512011 Paydown ......... . oo 145,574 .. 145,574.00 ..... 122,588 ... WANT 1258 o 1258 o 145,574 02/25120
12668G-AD-4 CWL 2006-S9 Ad .. 5.794% 11/25/35 ............ 1210172011 Paydown ... oo e 216,405 .. 276,405.00 ..... 200,878 ... 193,665 ... L. 82,740 ... 82,740 ...l 276,405 /25/2021
12668G-AF-9  CWL 2006-S9 A6 .. 5.588% 08/25/36............. 1210172011 Paydown ... oo e 247,991 .. 247,991.00 ..... 194,829 ... 190,10 ... 57,881 .. 57,881 ...l 247,991 /25/2021
126694-JX-7  CWHL 2005-24 A7 .. 5.500% 11/25/35............ 12/01/2011  Paydown . . 1,788,816 1 788,816.00 ... 1,777,077 1,780,551 .. 8,266 ... 8,265 ... ... 1,788,816 08/01/20
15005M-AD-6  CEDARBRAKESILLCSERIESB ............... 02/15/2011  Redemption ... 100.0000 . . . D 225,030 .. 225,030.00 ..... 25,030 ... 205,030 L e 225,030 02/15/2014
166751-AK-3  CHEVRON CORPORATION .. 3.450% 03/03/12 ... 09/07/2011 Call ... 101.8570 ........................... oo .. 19,295,830 19,000,000.00 .. 18,998,860 18,998,907 ... 805 ... 805 ... 18,999,711 03/03/2012
172973-N7-0  CMSI2005-1 1A10 .. 5.750% 02/25/35 ........... 1200112011 Paydown ... e 623,570 .. 623,5670.00 ..... 633,313 ... 633,342 ...l (9,772) ... 9772) ... 623,570 04/01/2012
17309A-AD-1 CMALT 2006-A1 1A4 .. 5.750% 04/25/36 . ......... 1212312011 Paydown ... 389,314 .. 389,314.00 ..... 384,204 ... 385,670 .. 5709 ... ... 2,005 ... 3644 389,314 11125/2035
221470-AA-5 COSO GEOTHERMAL .. 7.000% 07/15/26 ........ 07/15/2011  Redemption .... 100.0000 ..................... ...l 308,843 .. 308,843.00 ..... 308,843 ... R 398,843 07/15/2026
22540V-GE-6  CSFB 2001-CKN5 A4 .. 5.435% 09/15/34 ......... 08/01/2011 Paydown ................ 4,554,360 . 4,554,360.00 4,517,001 452,760 11,600 ..o 11,600 4,554,360 09/01/2011
225458-5R-5  CSFB 2005-9 2A1 .. 5.500% 10/25/36 .. .......... 1210112011 Paydown ... e 553,809 .. 553,809.00 ..... 538,493 ... 541,000 ... 12,809 ... 12,809 .o 553,809 09/01/2035
205458-PR-3  CSFB 2005-4 2A4 .. 5.500% 06/25/35 ............ 1210172011 Paydown ... e 82,666 ... 82,666.00 ...... 79,937 ... 80,747 ... 1919 o 199 82,666 09/01/2032
208766-AA-9  CROZER VRDN .. 0.310% 12/15/21 ............. 01/07/2011 TD SECURITIES ........ .. ... 2,000,000 .2,000,000.00 ... 2,000,000 ... 2,000,000 ... i 2,000,000 /15/2021
23247L-AA-6  CWALT 2007-112A1 .. 0.354% 06/25/47 ....... ... 122512011 Paydown ........... B 827,244 .. 827,244.00 ..... 782,343 ... 821,861 ...l 5383 ... 5383 ... 827,244 03/25/20
233835-AP-2  DAIMLER CHRYSLER AG .. 7.750% 01/18/11 .. ... 01/18/2011 Maturity ... 10,000,000  10,000,000.00 .. 10,698,000 .. 10,010,778 ............. ..... (10,778) ... 0,778) 10,000,000 01/18/20
251510-ML-4  DBALT 2006-AB1 A3 .. 5.865% 02/25/36 .......... 1210172011 Paydown ... oo e 648,741 .. 648,741.00 ..... 503,274 ... 592,983 ... 55,758 ... 55,758 ...l 648,741 02/25/ 2036
302570-AV-8  FPL GROUP CAPITAL INC . . 5.625% 09/01/11 09/01/2011 Maturity ................. o .. ... 1,000,000 .7,000,000.00 ... 7,223,080 ... 7,050,122 ............. ..... (80,122) ... (50,122) ... 7,000,000 09/01/20
31331F-AE-1  FEDERAL EXPRESSCORPSERCY ............. 09/28/2011  Redemption ... 100.0000 ........ ... oo 313,384 .. 313,384.00 ..... 204,838 ... 32,206 1180 1180 313,384 09/28/20

(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
32051G-RW-7 FHASI 2005 FAS 1A6 .. 5.500% 08/25/35 ...... ... 1210172011 Paydown ..o e 549,340 .. 549,340.00 ..... 553,631 ... 562,112 ... (,773) o (2,773) oo 549,340 07/01/2035
32051G-SD-8  FHASI 2005-FA5 3A1 .. 5.500% 08/25/35 ......... 1210172011 Paydown ... oo e 129,617 .. 129,6717.00 ... 129,596 ..... 120548 ... 129 129 129,677 /01/2035
33736X-FT-1  FUNBC 2002-C1 .. 6.141%02/12/34 ............. 1211212011 Paydown .. S 1,222,474 0 7,222,474.00 L0 720447 0 T218820 L. L 3,664 3,654 7,222,474 12101720
36158Y-DD-8  GECMC 2001-3A2 ... 6.070% 06/10/38 ........... 10/01/2011  Paydown .. .10,000,000 10,000,000.00 .. 10,048,940 ... 9,990,446 ............. ....... 9564 . 9,54 L 10,000,000 11101/20
3622EL-AF-3  GSAA 2006-18 AF5A .. 6.002% 12/25/36 ....... ... 1210172011 Paydown ..o e 573,501 .. 573,501.00 ..... 532,510 ..... 530,946 ... 42,85 oo 4255 .o 573,501 /25/2036
362334-CZ-5  GSR 2006-2F 2A13 .. 5.750% 02/25/36 .. ......... 12101/2011 Paydown ... 143,967 .. 143,9%7.00 ..... 144,085 ... 143,800 ... 108 08 143,967 12/01/2035
362341-MR-7  GSAMP 2005-7F 2A6 .. 5.500% 09/25/35 ......... 12101/2011 Paydown ... e 430,234 .. 430,234.00 ..... 409,529 ..... 5,026 ... 15,200 .o 15,209 430,234 04/01/2023
36828Q-DN-3  GECMC 2004-C1 A3 .. 4.596% 11/10/38 ......... 1210112011 Paydown ... oo e 252,580 .. 262,580.00 ..... 47,05 ... 260,38 . 2,22 oo 2,202 252,580 12101/2013
393418-AA-6  GREEN ST SURGERY VRDN .. 0.340% 03/01/23 01/07/2011 PNC CAPITALMARKETS ... ... ... s 890,000 .. 890,000.00 ..... 890,000 ..... 890,000 . 890,000 03/01/2023
44440*AC-0  IREINCHUGHES AIRCRAFTSB ................ 09/30/2011  Redemption ... 100.0000 ..................... ...l 197,237 .. 197,237.00 ..... 197,287 ... 107 28 197,237 03/30/2012
45660L-2V-0  RAST 2005-A16 A3 .. 6.000% 02/25/36 ........... 12001/2011 Paydown ... e 565,373 .. 565,373.00 ..... 539,908 ..... 537,783 2620 . 2620 ... 565,373 12125/2035
462613-AD-2  IPALCOENTERPRISESINC ................... 05/18/2011 TENDEROFFER ..... 5,195,850 . 5 000,000.00 ... 5,000,000 5,000,000 . e 5,000,000 171412011
466247-JU-8  JPMMT 2004-2 474 .. 5.500% 11/25/34 .. ......... 1210172011 Paydown ... i e 134,645 .. 134,645.00 ..... 135,150 ..... 134315 .o 09 09 134,645 /01/2034
46625Y-EV-1  JPMCC 2004-C3 A2 .. 4.223%01/15/42 .......... 09/01/2011  Paydown , . 4,212,761.00 ... 4,300,133 4,264,833 ... 8,28 ... 8,28 ... .. 4,212,761 10/01/20
46625Y-XQ-1  JPMCC 2005-LDP5 ASB . . 5.195% 12/15/44 . ...... 12/01/2011  Paydown , o307, 14400 L. 40,061 ..., 07,410 (10,266) .............o il (10,266) ............. ..... 307,144 01/01/20 5
46628S-AH-6  JPMAC 2006-WF1A5 .. 6.410%07/25/36 ......... 12/01/2011  Paydown , .. 296,062.00 ..... 212,19 ... 208,137 0 005 296,062 07/25/2036
46628S-AJ-2  JPMAC 2006-WF1A6 .. 6.000% 07/25/36 ......... 1212512011 Paydown , .. 226,565.00 ..... 208,376 ... 206,863 ... 2,198 ... 2,4% ... 19,702 oo 226,565 07/25/2036
48187M-AA-3  JUNGS STATION ASSOC VAR RATENOTE ....... 08/01/2011 Call .. , .. 215,000.00 ..... 215,000 ... 215,000 L e 215,000 09/01/2027
483582-AB-8  KAMPS CAPITAL Corp VRDN ... ................ 05/02/2011 Redempnon 10000000 L 300,000 .. 300,000.00 -..... 300,000 ... 300,000 L e 300,000 05/01/ 2040
52108H-DF-8  LBUBS 2001-C2 A2 .. 6.653% 11 15/ ........... 03/11/2011  Paydown . 6,020,416 . 6,020,416.00 6,280,046 6,023,979 6,020,416 03/11/20
52108H-U3-6  LBUBS 2004-C8 A2 .. 4.201% 12/16/29 . .......... 03/1172011 Paydown ... ... .. 027,446 .. 927,446.00 ..... 912,085 ... 24616 ..o 2830 2830 927,446 10/11/2011
52521H-AJ-2  LMT 2006-9 1A9 .. 5.750% 01/25/ 37 ............. 12101/2011 Paydown ... e 260,281 .. 459,842.00 ..... 406,849 ... 393,817 3061 3061 280,281 01/25/2037
52523K-AJ-3  LXS 2006-17 WF5 .. 5.950% 11/25/ 36 ............ 1200172011 Paydown ... oo e 3.0 994400 ... 4151 89946 ... ... 1956 16,568 ... (14,612) ..l 3 11/25/2036
539830-AV-1  LOCKHEED MARTIN .. 5.720% 06/01/40 ......... 07/29/2011 TaxFreeExchange ........................... ... 5,150,000 . 5,150,000.00 ... 5,150,000 ... 5,150,000 5,150,000 06/01/2040
540424-AE-8  LOEWS CORP .. 8.875% 04/15/11 .............. 04/15/2011 Maturity ................... 4,000,000 . 4,000,000.00 ... 4,141,180 ... 4,002,462 4,000,000 04/15/2011
547567-AA-5  LOWELL FAMILY, LLCVRDN .................. 01/07/2011  MERRILL LYNCH-NY--FXINC .. 3,700,000 . 3,700,000.00 ... 3,700,000 ... 3,700,000 3,700,000 04/01/2030
59022C-AJ-2 MERRILLLYNCH & CO .. 6.110% 01/29/37 ....... 05/26/2011  RBS GREENWICH CAPITAL 4,942,360 . 5,000,000.00 ... 5,016,150 ... 5,015,297 5,014,994 01/29/2037
60467M-AB-7  MIRANT CORP .. 9.125% 06/30/17 ............. 1213012011 VaroUS . . ... e 1,883 S 1,883.00 ... 192 ... 1916 .o (B8) (38 1,883 06/30/2016
617451-AE-9  MSC 2005-1Q10 AAB .. 5.178% 09/15/42 ......... 12/01/2011  Paydown .. . 1,306,878 . 1,306,878.00 ... 1,342,817 1,329,203 , , 1,306,878 07/01/2014
61749E-AF-4  MORGAN STANLEY 2006-12XSABA ............. 1210172011 Paydown ..o e 205,761 .. 205,761.00 ..... 175,963 ..... 173,450 , S0 205,761 10/25/2036
61751D-AH-7  MSM 2006-17XS ASW .. 5.941% 12/25/36 ........ 122312011 Paydown .. .. ... 1,080,201 . 1,080,201.00 ..... 919,764 ... 915,863 , , 1,080,201 1212512036
61752R-AL-6  MSM 2007-3XS 2A5 .. 6.207% 01/25/47 .......... 1212312011 Paydown ... ... e 54,126 ... 54,126.00 ...... 49,944 ... 9701 o 4,506 .......... 81 4405 54,126 /25/2047
635405-AW-3  NATIONALCITY CORP (PNC) ................. 02/01/2011  Maturity ... ...9,000,000 .9,000,000.00 ... 9,144,250 ... 9,012,948 ............. ..... (12,948) ...l (12,948) ............. ... 9,000,000 02/01/20
63618E-BA-8  NATIONAL FUEL GAS .. 6.700% 11/21/11 ........ 112112011 Maturity ... ... 5,000,000 .5,000,000.00 ... 4,997,150 ... 4,999,261 ............. ........ T T 5,000,000 1121120
641423-AZ-1  NEVADA POWER .. 8.250% 06/01/11............ 06/01/2011 Various .................. . 11,000,000 11,000,000.00 .. 11,079,006 .. 11,002,559 ............. ...... (2,959) ... (2,559) ... 11,000,000 06/01/2011
64908P-AA-1  NEW VALLEY GENERATIONS .................. 01/15/2011  Redemption .... 100.0000 ..................... ...l 155,641 .. 155,641.00 ..... 155,641 ..., 10, 04T e 155,641 01/15/2020
65364U-AA-4  NIAGARA MOHAWK POWER .. 4.881% 08/15/19 ... 03/29/2011  FTN FINANCIAL SECURITIES 1,442,311 . 1,378,000.00 ... 1,390,388 1,389,320 ... @) o @) o 1,389,049 08/15/2019
65538P-AF-5  NAA 2007-11A5 .. 6.347% 03/25/47 ............. 12/01/2011 Paydown .................. 1,147,617 . 1,147,617.00 ... 954,344 ... 939,604 1,147,617 03/25/2037
679574-AG-8  OLD DOMINION ELECTRIC .. 6.210% 12/01/28 12/01/2011 Redemption ... 100.0000 .. ................... ool 666,667 .. 666,667.00 ..... 666,667 ..... 666,667 666,667 12101/2028
T4922E-AF-6  RALI 2006-QS6 1A6 . . 6.250% 06/01/36 .......... 1212312011 Paydown ... 33,073 ... 59,351.00 ...... 51,69 ... 51,028 35,982 05/25/2036
75952A-AF-4  RELIANT ENERGY INC .. 9.237% 07/02/17 ....... 07/02/2011  Redemption .... 100.0000 ..................... ... L 628,646 .. 628,646.00 ..... 637,502 ... 632,843 628,646 07/02/2017
T5970H-AA-8  RAMC 2006-4 AV1 .. 0.332% 01/25/37 ........... 03/25/2011 Paydown ... ... .o e 165,132 .. 165,132.00 ..... 162,624 ... 164,907 165,132 03/01/20
75970J-AD-8  RAMC 2007-1AF1 .. 5.742% 04/25/37 ........... 110172011 Paydown ... e 4,897 .. 41.897.00 ..., 37,679 ... 37,676 41,897 /25/2037
75970J-AJ-5  RAMC 2007-1AF6 .. 5.710% 04/25/37 ........... 110172011 Paydown ... e 17,080 ... 17,089.00 ...... 13,909 ... 13,821 17,089 04/25/2037
761118-MD-7  RALI 2005-QS16 A4 .. 5.750% 11/25/35 .......... 122312011 Paydown 1,375,355 . 1,375,355.00 ... 1,290,499 1,297,845 1,375,355 1112512035
761118-XQ-6  RALI 2006-QS3 1A12 .. 6.000% 03/25/36 ......... 1210172011 Paydown ... oo e 140,649 .. 201,973.00 ..... 176,910 ..... 175,236 140,649 03/25/2036
76112H-AD-9  RAST 2006-A9CB A4 .. 6.000% 09/25/36 ......... 122312011 Paydown .. B 659,742 . 2,081,816.00 ... 1,759,646 ... 1,717,182 824,290 /25/2036
844895-AR-3  SOUTHWEST GAS .. 8.375% 02/15/11........... 0211512011 Various . ... 8,000,000 . 8,000,000.00 ... 7,939,280 ... 7,996,298 8,000,000 02/15/20
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
863579-AM-0  SARM SER 2004-12 CL 1A2 1210172011 Paydown ..o e 118,336 .. 118,336.00 ..... 104,502 ..... 104,645 , , e 118,336 08/01/2034
863579-CB-2  SARM SER 2004-14 CL 1A 1210172011 Paydown ... oo e 109,733 .. 109,733.00 ...... 8724 ... 93,295 , , e 109,733 09/01/2034
86350B-J5-1  SASC 2004-20 6A1 .. 5.000% 11/25/34........... 05/11/2011  BANK of AMERICA SEC ... oo...03,059,921 . 3,044,697.00 ... 2,980,949 ... 2,994,806 2,993,840 06/01/2034
86350B-J5-1  SASC 2004-20 6A1 .. 5.000% 11/25/34........... 05/01/2011 Paydown .............. B 146,712 .. 146,712.00 ..... 143,640 ... 144,308 , , e 146,712 06/01/2034
86350D-SR-9  SASC 2005-17 5A1 .. 5.500% 10/25/35 ........... 1210172011 Paydown ..o e 115,040 .. 115,040.00 ..... 14,123 ... M4263 . T T 115,040 09/01/2035
872025-AF-4  TBW 2006-5 A5A .. 0.000% 11/25/36 . ............ 1200172011 Paydown ... oo e 4 .1,084,982.00 ..... m,r .o 194,882 ...... 19,866 ....... 2,257 ....... 44,051 ... (20,928) ............ .. 4 10/25/2014
878091-BC-0  TIAA .. 6.850% 12/16/39 ...................... 01/01/2011  Transfer to schedule BA ... e 7,952,172 . 7,526,000.00 ... 7,956,380 ... 7,952,172 T952,172 o 12/16/2039
929766-CR-2  WBCMT 2002-C2 A3 .. 4.440% 11/15/34 .......... 09/01/2011 Paydown .............. FE 2,130,612 . 2,130,612.00 ... 2,147,341 ... 2,130,490 2,130,612 56,599 02/01/2012
931142-CL-5  WAL-MART STORES .. 4.250% 04/15/13 ......... 01/10/2011  BANKof AMERICASEC ....................... ... ... 5,352,500 . 5,000,000.00 ... 5,359,750 ... 5,282,972 5,218,926 ... 51,944 04/15/2013
93934F-BL-5 WMALT 2005-7 2CB1 .. 5.500% 08/25/35 .. .... ... 1210112011 Paydown ... e 213,768 .. 273,768.00 ..... 211,586 ... 2m,191 O 3,768 8,468 05/01/2031
939355-AE-3  WMALT 2007-OA3 5A .. 2.963% 04/25/47 ......... 12001/2011 Paydown ... e 538,840 .. 538,840.00 ..... 26,207 ... 228,076 O 538,840 .. 8,407 03/25/2047
976657-AC-0  WISCONSIN ENERGY CORP ... 6.500% 04/01/11 04/01/2011 Maturity .......... .. 9,000,000 . 9,000,000.00 ... 9,400,700 ... 9,047,869 9,000,000 ... 292,500 04/01/2011
064149-C3-9  BANK OF NOVA SCOTIA .. 1.450% 07/26/13 ... ... A 08/08/2011 DEUTSCHEBANK . ... .. ... 5,073,380 .5,000,000.00 ... 4,993,000 ... 4,993,969 4,995,385 ... 77,99 77,995 75,521 07/26/2013
05565Q-BG-2  BP CAPITAL MARKETS .. 3.125% 03/10/12 ... ... F 05/26/2011 RBC/DAIN ... oo 10,193,200  10,000,000.00 ... 9,999,400 ... 9,999,468 9,999,540 ...l 193,660 ..... 193,660 ..... 226,563 03/10/2012
368266-AF-9  GAZ CAPITAL (GAZPROM,) .. 6.510% 03/07/22 F 08/03/2011 HONG KONG SHANGHAI BK 4,420,000 . 4,000,000.00 ... 4,000,000 ... 4,000,000 4,000,000 ... 420,000 ..... 420,000 ... 239,423 03/07/2022
T5405T-AA-T  RASGASII .. 5.298%09/30/20 ................. F 09/30/2011  Redemption ... 100.0000 e 80,100 ... 80,100.00 ...... 80,100 ...... 80,100 L s 80,100 .o 3,195 09/30/2020
833656-AF-8  SFEF .. 2.250%06/11/12 ..................... F 08/05/2011 RBC/DAIN ................. ... 1,171,050 11,000,000.00 .. 10,966,450 .. 10,983,480 10,990,252 180,798 ..... 180,798 ..... 164,313 06/11/2012
87019E-AL-9  SWEDBANKAB .. 2.900% 01/14/13 ............. F 03/11/2011  JP MORGAN SEC FIXED INC 5,183,150 . 5,000,000.00 ... 4,995,750 ... 4,997 446 4,997,614 185,536 ..... 185,536 ...... 97,472 01/14/2013
3899999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ... .. 260,681,877 .285,567,2713.00 281,801,408 279,309,243 ...... 19,866 ... 1,409,141 ... ... 80,487 ... 1,348,520 ............. 29,179,088 ... 1,502,783 ... 1,502,783 ... 8,340,211 ..........
Bonds - Hybrid Securities
055185-20-1  BACCAPITALTRUSTIV ...................... 08/29/2011 BLOOMBERG TRADEBOOK ................... .o o 1,015,641 ... 50,829.00 ... 1,109,089 ... 1,100,089 ... ... e 1,109,080 ...l (93,448) ..... (93,448) ...... 55,992 05/03/2033
63540T-20-0 NATLCITYCAPTRII ... 1/15/2011 Call ..... 25.0000 ... 1,275,000 ... 51,000.00 ..... 925,140 ... 025,140 e 925140 ..l 349,860 ..... 349,860 ...... 84,469 11/15/2066
94986E-AA-8  WELLS FARGO CAPITALXIN ................... 10/03/2011 Call ... 100.0000 ...... ... ... 5,000,000 . 5,000,000.00 ... 5,000,000 ... 5,000,000 5,000,000 ... 393,556 03/26/2013
236363-AA-5  DANSKE BANKA/S .. 5.914% 06/16/14 .......... F 04/26/2011 RBS GREENWICH CAPITAL ... 3,395,000 . 3,500,000.00 ... 3,520,650 ... 3,520,650 3,520,650 (125,650) ... (125,650) ...... 76,471 06/16/2014
4899999 - Subtotal - Bonds - Hybrid Securities . . . .. ... ... 10,685,641 . 8,601,829.00 .. 10,554,879 .. 10,554,879 10,554,879 130,762 ... 130,762 ... 610,488 ..........
Bonds - Parent, Subsidiaries, and Affiliates
34919#-AC-9  FTWASHINGTON INVESTMENT ADVIS .......... 1212172011 PRIVATEPLACEMENT ... . e 500,000 .. 500,000.00 ..... 500,000 ..... 500,000 500,000 03/2013
98233#-AC-3  WRIGHT EXECUTIVEHOTEL .................. 09/23/2011  PRIVATE PLACEMENT ... o 549,938 .. 549,938.00 ..... 549,938 ... 549,938 549,938 02/2014
5599999 - Subtotal - Bonds - Parent, Subsidiaries, and Affiliates ... ........ ... ..o 1,049,938 . 1,049,938.00 ... 1,049,938 ... 1,040,938 ... ... o 1,049,938 o A3
8399997 - Subtotal - BONAS - Part 4 . . . ... 494,882,888 .496,148,576.00 497,122,704 494,190,327 ...... 19,866 ..... (67,123) ....... 80,487 ... (M7,744) ...l 492,593,912 ... L 2,288,974 ... 2,288,974 .. 12,561,967 ..........
8399998 - Summary Item from Part 5for Bonds ............. .. o 338,586,715 . 342,956,142.71 338,530,150 ... (123,155) ...l (123,185) ............. 338,406,995 ... . 179,720 ... 179,720 ... 1,820,316 ..........
8399999 - Subtotal - BONAS ... ... 833,469,603 . 839,104,718.71 835,652,854 494,190,321 ...... 19,866 ... (180,278) ....... 80,487 ... (240,899) ............. 831,000,907 ............. .. 2,468,604 ... 2,468,604 .. 14312,213 ..........
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
001084-10-2  AGCOCORP ...... ... ..., 05/11/2011 Various . ... 61,134.000 ... 3,209,788 ............. ... 1,614,319 ... 3,097,048 .. (1,482,729) ............. (1,482,729) ............. .. 1,614,319 oo 1,595,469 ... 1,595,469
00484M-10-6  ACORDA THERAPEUTICSINC ................. 07/13/2011 ROBERTW.BAIRD ... o 1,025.000 ...... 2,162 29,588 ... 2,942 ... 1646 1646 .o 29588 ... 2,514 ... 2,574
015351-10-9  ALEXION PHARMACEUTICALSINC . ............. 07312011 Various .. ... 437.000 ...... 4467 oo 15,808 ...... 35,20 ... (19,303) ... (19,303) ... 15,808 ... 28,369 ...... 28,369
01881G-10-6  ALLIANCEBERNSTEINHOLDINGLP ............. 10/26/2011  BNY CONVERG-SOFT . S0 92,143,000 L. 12813160 L 2,284,721 ... 2,149,696 ...... 85,031 .. 85,031 ... L. 2,471 (953,411) ... (953,411)
025816-10-9  AMERICANEXPRESSCO ..................... 05/23/2011 INSTINET ..o e 8.000 ........ 408 o M5 Mo L T Moo 63 ... 63
025816-10-9  AMERICANEXPRESSCO ..................... 05/20/2011 BARCLAYS ... ... ... 27,000.000 ... 1,298,405 ............. ..... 912,643 ... 1,158,840 ... (46,197) ... ol (246,197) ... 912,643 ...l 385,762 ... 385,762
02913V-10-3  AMERICAN PUBLICEDUCATION ............... 07312011 Various .. ... 354.000 ...... AT 14,989 ... 13,183 . 1806 .. 1806 ... 14,989 ... 2,47 . 2,147
029429-10-7  AMERICAN SCIENCE &ENGINEER . ............. 07312011 Various .. ... 300.000 ...... 8,987 28,451 ... 25,569 ... (2118) oo (2,118) 451 5% ... 5% ... 180
03820C-10-5  APPLIED INDUSTRIALTECHINC ............... 10/25/2011  Various 50,988.000 ... 1,656,512 ............. ... 1,259,805 ... 1,656,000 .... (396,285) ............. ..ol (396,285) ............. ... 1,259,805 ... 396,706 ..... 396,706 ...... 21,915
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)

04033V-20-3  ARIBAINC .................. 07/13/2011  Various 1,025.000 ...... M2 9942 ... 24,011 ... (14,135) ... (14,135) ... 9942 ... 24210 ... 24,210
042735-10-0  ARROW ELECTRONICS INC ... 05/09/2011  Various 167,297.000 ... 7,168,450 ............. ... 4,321,530 ... 5729922 .. (1,402,392) .... (1,402,392) ............. .. 4321580 .. 2,840,920 ... 2,840,920
042735-10-0  ARROW ELECTRONICS INC .. .. 12/09/2011  Western & Southern Financial Group .. 196,640.000 ... 7201410 ... . 4,517,009 ... 6,734,920 .. (2,217,911) ... (27,91 ... 4,517,000 ..o 2,774,402 ... 2,774,402
04743P-10-8  ATHEROS COMMUNICATIONS 02/01/2011 Various ... 491.000 ...... 2804 13,73% ... 17,637 ... (3.902) ... (3.902) ... BB 8,060 ....... 8,069
053015-10-3  AUTOMATIC DATAPROCESSINGINC ........... 05/23/2011 INSTINET ... 2,764.000 ... AT 129,113 ... 127,918 ..., 1,79 J9% T 17,454 .. .. 17,454
053015-10-3  AUTOMATIC DATAPROCESSINGINC ........... 05/20/2011 BARCLAYS ......... ...l 35,000.000 ... 1,790,965 ............. ... 1,565,906 ... 1,619,800 ..... (83,8%4) ............. oo (53,894) oo o 1565906 oL 225,008 ... 225,058
05334D-10-7  AUXILIUM PHARMACEUTICALSINC ............. 07/13/2011 ROBERTW.BAIRD .......................... ... 995.000 ...... 20517 2,001 ... 20,905 .. 842 o T826 1008 22,00 (1,513) ...... (1,513)
053807-10-3 AVNETINC ................................ 06/30/2011  Various . ... 690.000 ...... 2567 19,040 ... 2,090 (3742 o (3T 1904 2,518 ... 2,518
057665-20-0  BALCHEMCORP ............................ 07/13/2011 ROBERTW.BAIRD .......................... ... 404.000 ...... 8121 8,213 ... 13,689 ... (5,446) ... o (546) B2 9,98 ....... 9,908
071813-10-9  BAXTERINTLINC ........................... 05/23/2011  Various ............. 328,721.000 .. 17,192,867 ............. .. 16,035,572 .. 16,639,857 .. (1,604,285) ............. ... .. (1,604,285) ... .0 15,036,572 ... L 2,157,295 ... 2,157,296
071813-10-9  BAXTERINTLINC ........................... 05/20/2011 BARCLAYS ......... ... 44,000.000 ... 2,471,602 ............. ... 2,206,947 ... 2,227,280 ... (20,333) ... (20338) o 0 2,206,947 264,655 ... 264,655
089302-10-3  BIGLOTSINC .............................. 07/13/2011 ROBERTW.BAIRD .......................... ... 631.000 ...... 2054 1136 ... 19,220 ..o (8,084) oo (8084) e 10,408 ...... 10,408
09061G-10-1  BIOMARIN PHARMACEUTICALINC .............. 07/13/2011 Various ... 1,190.000 ...... 464 39,803 ... 2,047 o T80 T 398 (5,429) ...... (5,429)
09180C-106  BJSRESTAURANTSINC ...................... 01/07/2011 ROBERTW.BAIRD ....................ocooon oo 382.000 ...... 12,805 ... 4168 ... 13,53 . (9,366) ... (9,366) A8 8,721 ... 8,727
096627-10-4  BOARDWALK PIPELINE PARTNERS ............. 021072011 WACHOVIA ... ... ... .. 40,000.000 ... 1,291,769 ............. ..... 904,939 ... 1,245,200 ... (340,261) ............. oo (340,261) oo 0904030 386,830 ... 386,830
109178-10-3  BRIGHAM EXPLORATION CO 07/13/2011 Various ... 860.000 ...... 26812 . 701 28,426 ... (B415) (645 T 9,861 ....... 9,861
110122108 BRISTOL-MYERS SQUIBB CO ... 09/2772011  Various ... 36,465.000 ....... 1,086 1,005,428 ... 965,593 ...... 308386 ... 030836 o 005,428 (1,004,394) .. (1,004,394)
110122108 BRISTOL-MYERS SQUIBB CO 09/16/2011 BARCLAYS ... ... ... ...l 368.000 ... 1,119,067 ............. ...... 10,29 ... 9,745 0B B 02 1,108,788 ... 1,108,788
118230-10-1  BUCKEYEPARTNERSMLP .................... 01/18/2011 Various ... 16,625.000 ... 1,063,907 ............. ... 1,043,218 ... 1,044,219

139594-10-5  CAPELLA EDUCATION CO 07/13/2011  ROBERTW. BAIRD ... 216.000 ....... 978 13,441 ... 14,381

140781-10-5  CARBO CERAMICSINC ........ 07/13/2011  Various . ............ 184.000 ...... 20,962 ... 1B,779 . 19,051

14149Y-10-8  CARDINALHEALTHINC ....... 05/23/2011 INSTINET ........... 215.000 ....... 943 ... 8,341 ..., 8,237

14149Y-10-8  CARDINALHEALTHINC ...................... 05/20/2011 BARCLAYS ......... ...l 25,000.000 ... 1,005,978 ............. ..... 628,651 ..... 957,750 . (329,009)

14754D-100  CASHAMERICAINTLING ..................... 07/13/2011 Various . ... 45000 ...... B30 13,340 ..., 16,434 ... (3,094)

149205-10-6  CATO CORP-CLASSA ......... 07/13/2011  ROBERTW. BAIRD ... 47.000 ...... 279 10,857 ... "o ... (1,422)

14964U-10-8  CAVIUM NETWORKS INC 07/13/2011  ROBERTW. BAIRD ... 706.000 ...... 2033 21,005 ... 26,602 ...... (5,547) ...

168615-10-2  CHICO'SFASINC ........................... 07/13/2011  ROBERT W. BAIRD 1,465.000 ...... 8,268 17,85 ...... med o (338)

169656-10-5  CHIPOTLE MEXICAN GRILL-CLA ............... 01/04/2011 Morgan Stanley ............................. .. 41.000 ... 9,07 ... 1,885 ... 8,719 ... (6,864) ... (6,864) ............. .. 1,885 7,202 ... 7,202
172062-10-1  CINCINNATI FINANCIAL 12/19/2011 Various ............. 509,000.000 .. 15,035,703 ............. ... 2,820,863 .. 16,130,210 (13 309,357) . (13,309,367) ............. ... 2,820,883 ... .. 12,214,850 .. 12,214,850
17275R-10-2 CISCO SYSTEMSINC ......... 08/19/2011 Various ............. .. 123,400.000 ... 1,906,124 ............. ... 2,393,734 ... 2,496,382 S (102,648) Lo (102,648) ............. ... 238,73 (487,609) ... (487,609)
179895-10-7  CLARCORINC ............... 07/13/2011 ROBERTW.BAIRD .....................cooo0 oo 540.000 ...... 25,769 ... 19,823 ... 2,161 ... (3,337) .o (3,337) . 19823 .. 5946 ... 5,946
191216100  COCA-COLACO ............. 05/23/2011 INSTINET ... 3,024.000 ... 208,58 ... 189,634 ... 198,888 ...... (9.25) ... (9,2%) ............ 189,634 ... 13,921 ... 13,921
191216100  COCA-COLACO ............. 05/20/2011 BARCLAYS ......... .. .. 10,000.000 ..... 659,387 ............. ... 481,194 . 657,700 ... (176,506) ............. ...l (176,506) ............. ..... 1194 178,198 ... 178,193
19250P-300  COINSTARINC .............. 07/13/2011 ROBERTW.BAIRD .....................coooe oo 569.000 ...... B0 15,79 ... 2,14 (16,359) ... (16,359) ............. L 19,79 8115 ... 18,115
20030N-10-1 COMCAST CORP CLA 06/30/2011  Various ............. .. 139,965.000 ... 3,594,855 ............. ... 1,961,652 ... 3,075,081 .. (1,123,379) .... (1,123,379) ... L. 1,961,652 ... 1,643,203 ... 1,643,203
20564W-10-5  COMSCOREINC ............................ 07/13/2011 Various . ... 1,064.000 ...... 8381 13,700 ... 2,546 ... (9.837) ... (9,837) ... B709 o 14,672 ... 14,672
233341102 DSWINC-A ... ... 07/13/2011 Various . ... 690.000 ...... 34,855 .l 19,317 ... 26,979 ... (7,662) ... (7,662) ............. ... 1937 15,630 ..., 15,539
243537-10-7  DECKERS OUTDOOR CORP ... 07/13/2011 Various . ... 403.000 ...... 36,708 .. 8,422 ... 2,1% . e (BT) 82 28,28 ... 28,286
2470R-10-1 DELLINC ................... 12/06/2011  Various 426,169.000 ... 6,359,359 ............. ... 5,793,295 ... 5,774,500 ...... e e BT06 B T98296 566,064 ..... 566,064
2470R-10-1 DELLINC ................... 12/00/2011  Western & Southern Financial Group .. 170,429.000 ... 2,709,821 ............. ... 2,235,003 ... 2,309,313 ..... e (TA0) 2,236,098 4147128 .. 474,728
262037-10-4  DRIL-QUIPINC .............. 07/13/2011 ROBERTW.BAIRD .......................... ... 200.000 ...... 13,95 ...l 13,679 ... 15,544 ... e i (1,968) 3BT i 386
202554-10-2 ENCORE CAPITAL GROUPINC .. . .. 07/13/2011 Various ... 833.000 ...... 2,99 13,694 ... 19,53 ... , N 40) B 9,404 ... 9,404
20273V-10-0  ENERGY TRANSFER EQUITYLP ... 12/09/2011 Various ............. ... 3,000.000 ... 1,438,402 ............. ... 1,195,602 ... 1,367,450 ... , B 848) 195,602 .. 242,800 ... 242,800
20355X-10-7  ENPROINDUSTRIESINC ..................... 07/13/2011 ROBERTW.BAIRD .....................cooo0 oo 338.000 ...... 16,603 ... 6,603 ...... 14,047 .. , N , 693 9910 ... 9,910
203792-10-7  ENTERPRISE PRODUCTS PARTNERS ........... 02/08/2011 WACHOVIA ................................ ... 5,000.000 ..... 23746 . 213,300 ... 208,00 .......05260 ... B0 2133000 Mo oo 446
302301-10-6  EZCORPINCCLA........................... 07/13/2011 Various ... 1,305.000 ...... 49,086 ... 18,04 ... 36,406 . (1T,381) (T3 180 31,062 ... 31,062
31428X-10-6  FEDEXCORP ............... 01/12/2011  CREDIT SUISSE FIRST BOSTON 5,358.000 ..... 501,671 ... 384,548 ... .. 498,348 ... (113,799) ... (M3T99) L 384N w2 ... w2 oo
31620R-10-5  FIDELITY NATIONAL TITLE 07/28/2011 BNY CONVERG-SOFT ........................ .. 62,300.000 ... 1,024,367 ............. ..... 862,233 ..... 862,264 .......09969 ... 09060 80228 162,134 ... 162,134 ... 14,952
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316773-10-0  FIFTHTHIRDBANCORP ...................... 03/14/2011  Financial Fund - Core Classic ............ .. 333,180.000 ... 4,700,371 ............. ... 3,348,459 ... 4,891,082 .. (1,542,623) ............. oo (1,542623) Lol L 3348459 oo L 1,351,912 ... 1,351,912 3,332
31787A-50-7  FINISAR CORPORATION ...................... 07M3/2011 Various .. ...........ooooii 1,379.000 ...... 29871 20,08 ... 40,943 ... (20,850) ... (20850) L 20,093 9,719 ... 9,719
31942D-10-7  FIRSTCASHFINLSVCSINC ................... 07/13/2011 ROBERTW.BAIRD ............. ..ot ooans 885.000 ...... I 16,201 ...... 2,46 ... (11,135) oo (II3E) 1829 2,620 ... 21,620
35952W-10-3  FUEL SYSTEMS SOLUTIONSINC ............... 07312011 Various .. ........ooooiiii 202.000 ....... 7,080 5807 ... 8,519 ...... (2,682) ..o (2,882) BB 1183 .. 1,183
369300-10-8  GENERALCABLECORP ...................... 07312011 Various .. ... 560.000 ...... 28,98 17,802 ...... 19,650 ...... (1,848) .o (1B8) T80 6,136 ....... 6,136
37244C-10-1  GENOMICHEALTHINC ....................... 07/13/2011 Various . ... 1,475.000 ...... 40,08 30,471 31,550 ... (1,080) ..o (1,080) 30T 9,512 ....... 9,572
372917-10-4  GENZYMECORP ..., 02/25/2011 Various ............. ... 92,762.000 ... 6,680,430 ............. ... 4,925,138 ... 6,604,654 .. (1,679,516) ............. ... (1,679516) L. 4925138 1,755,292 ... 1,755,292
38259P-50-8  GOOGLE INC-CLA .......................... 0111212011 Various . ... 264.000 ..... 156,547 ..o 151,107 ... 150,868 ........ /2 O 1 0 5440 ... ... 5,440
384313-10-2  GRAFTECH INTERNATIONALLTD ............... 07/13/2011  Various 1,040.000 ...... 2764 11462 ...... 2,634 ... (O171) o (9T 62 10,32 ...... 10,302
40425J-10-1  HMSHOLDINGSCORP ..................oo. 07/13/2011 Various . ... 230.000 ...... 17,90 ... 7,002 ... 14,807 ... (7,805) .o (T808) T 092 10,808 ...... 10,898
42809H-10-7 HESSCORP ........... .. ...l 01/06/2011  BNY CONVERG-SOFT ... .. 61,712.000 ... 4,883,088 ............. ... 3,006,436 ... 4,723,436 .. (1,627,000 ............. oo (1,627,000) ..o o 3,096,436 L 1,786,622 ... 1,786,622
428236-10-3  HEWLETTPACKARD ...................ooo. 09/21/2011  BNY CONVERG-SOFT ... ... 34,000.000 ..... 844,204 ... L. 1,457,230 ... 1,431,400 ...... 25,830 o B30 T30 (613,026) ... (613,026)
42833L-10-8  HHGREGGINC ..................ooooiiee. 02/08/2011 Various . ... 810.000 ...... 14,508 20728 ... 16,970 ..., 3,783 ... T8 N (6,220) ...... (6,220) ...l .
435763-10-7  HOLLY ENERGY PARTNERS LP MASTERLIMITED . 07/15/2011 Various ................ccooviivieiineain. oo 12,000.000 ..... 640,167 ... L 531,821 ... 610,920 ..... (79,093) 003) o 82T 108,341 ... 108,341 ... 200400 ...
443320-106  HUBGROUPINCCLA ....................... 07312011 Various .. ... 526.000 ...... 20,028 16,569 ...... 18,484 ..., (1,91) oo (1) 16,569 3454 3454
443683-10-7  HUDSON CITY BANCORP INC . ... 06/27/2011 SANDLER ONEILL ... 108,278.000 ..... 873,689 ............. ... 1,266,007 ... 1,379,462 .... (113,455) .... (13,485) ............. ... 1,266,007 ... (392,318) .... (392,318) ...... 24,904
456615-10-3  INERGYLP .................... 12/09/2011 Various ............. .. 104,340.000 ... 3,488,255 ............. ... 4,106,573 ... 4,004,302 ...... 12,21 . 22 4,106,573 ... L (618,318) .... (618,318) ..... 153,464 .
457733-10-3  INSPIRE PHARMACEUTICALSINC .............. 04/05/2011  Various .. ... 3,939.000 ...... 19413 2,97 ... 33,088 ... (10,120) (10,120) ... 2,907 .o (3,554) ...... (3,584) ...
45784P-10-1  INSULETCORP ............ocooiiiiiiien, 07/13/2011 ROBERTW.BARRD ....................cooon oo, 1,598.000 ...... 36,206 ... 28,445 ... 24769 ... (1,324) (1,324) ..o 8445 12,761
458140-10-0  INTELCORPORATION . . ...t 03/11/2011  Various ............. .. 235,502.000 ... 4,928,838 ............. ... 4,348,850 ... 4,954,500 .... (605,649) .... (605,649) ............. ... 4,348,850 ...l 579,988
45928H-10-6  INTERNATIONAL COAL GROUPINC ............. 05/13/2011 Various . ... 2,000.000 ...... 26,386 ... 14,682 ... 15,480 ..., (799) ... (799) ... 14,682 ... 11,704
46626E-20-5  J2 GLOBAL COMMUNICATIONSINC ............. 07/13/2011 ROBERTW.BAIRD ... ooen. 630.000 ...... 18,306 ... 13,449 ... .. 18,229 ... (4,790) ... (4790) ... 13,449 oo 4,856
48268Y-10-1  K-SEA TRANSPORTATION PARTNER ............ 03/3172011 Various . ... 175,000.000 ... 1,417,126 ... ... 862,720 ..... 848,750 ...... 13,970 18,970 862,720 ............. ... 554,407
493732-10-1 KFORCEINC ......................... ... 02/03/2011 Various . ... 790.000 ...... 13,689 ... 7281 .. 12,182 ... (5,502) . (5,502) .. T8 6,409
50075N-10-4  KRAFTFOODSINC ........... 12/07/2011 Various ............. oo 985,425.000 .. 35,670,275 ............. .. 30,353,565 .. 31,050,742 .... (697,176) .... 30,353,565 ... L. 5,316,709
501889-20-8 LKQCORP .................. 07/13/2011 ROBERTW.BAIRD ... et 815.000 ...... 2,90 13,000 ...... 18,517 ... (5,506) ... 13,000 o 8,950
502160-10-4  LSB INDUSTRIES INC 07/13/2011 Various . ... 565.000 ...... 2,09 9,923 ... 13,700 .. (3,784) 9,923 . 15,156
515098-10-1  LANDSTARSYSTEMINC ...................... 07/13/2011 ROBERTW.BAIRD ............. ..ot ooans 285.000 ...... 13,532 12,406 ...... 1,668 ........ 739 12,406 ... L 1,126
549764-10-8  LUFKININDUSTRIESINC ..................... 07312011 Various .. ... 350.000 ...... 28420 e 2,87 ... (10,718) ... M 17,302
559080-10-6  MAGELLAN MIDSTREAMPRTNS ............... 04/13/2011  CITIGROUP GLOBAL-VAR, ............. 7,796.000 ..... 462,900 ... 35,57 L 440,474 ... (65,317) ... 3557 87,744
577933-10-4  MAXIMUSINC .......... ..., 07/13/2011 ROBERTW.BAIRD ............. ..ot oonns 288.000 ...... 24016 ... 17,620 ...... 18,887 ... (1,267) ... 17,620 ... 6,396
504901-10-0  MICROS SYSTEMSINC ....................... 07/13/2011 ROBERTW.BAIRD ............. ..o oouns 310.000 ...... 15,962 ... nez ... 13,897 ... (1,924) Moz oo 4,289
504918-10-4  MICROSOFTCORP ...........coooiiiiinn 03/08/2011 Various ............. . 64,979.000 ... 1,682,011 ... .. 1,581,810 ... 1,813,564 .... (231,754) .... 1,581,810 ... 100,201 ...
505137-10-0  MICROSEMICORP .............ccooiiiiinns 07/13/2011  Various ............. 1,217.000 ...... 26,396 ... 290 20243 ... (7,268) .... N0 4,419
617700-10-9  MORNINGSTARINC ......................... 05/13/2011 Various . ... 26.000 ...... 12,88 ... 9,583 ...... 1,9 ... (2,413) 9583 . 3,205 ...
62541B-10-1  MULTI-FINELINE ELECTRONIXIN ............... 07/13/2011 ROBERTW.BAIRD ... ooen. 546.000 ...... 1,080 10,214 ... 14,464 .. (4,190) 10,204 ..o 808 ........
64115T-10-4  NETSCOUT SYSTEMSINC .................... 07/13/2011 Various . ... 1,007.000 ...... 17,808 ...l 9,287 ... 8111 (13,934) 9287 8,511 ...
65440K-10-6 99 CENTSONLY STORES ..................... 07/13/2011 Various ............. 1,235.000 ...... 24606 ...l 12,820 ...... 19,686 ...... (6,865) ... 12,80 ..o 1,786 ... 11,786
655844-10-8  NORFOLK SOUTHERNCORP .................. 01/06/2011 Various ............. .. 46,955.000 ... 2,991485 ............. ... 2,232,832 ... 2,949,713 ... (716,881) .... 2,282,832 ... 758,653 ..... 758,653
66304M-10-5  NORTH VALLEY BANCORP .................... 01/01/2011 Various ............. .. 29,360.000 ..... 300,940 ...l 300,940 ..... 262,772 ... 38,168 ... 300,940 L
67058H-10-2  NUSTARENERGYLP ........................ 05/24/2011 Various ............. .. 27,000.000 ... 1,752,261 ............. ... 1,185,341 ... 1,875,960 .... (690,619) .... (690,619) ............. ... 1,185,341 566,920 ..... 566,920 ...... 40,850
67059L-10-2  NUSTAR GP HOLDINGSLLCMLP ............... 10/11/2011 Various . ............ . 71,000.000 ... 2,331,064 ............. ... 1,525,792 ... 2,579,430 .. (1,053,638) .... (1,053,838) ............. ... 1,525,792 ... 805,271 ..... 805,211 ...... 90,435
67072V-10-3  NXSTAGEMEDICALINC ...................... 07/13/2011  ROBERTW. BAIRD ... 1,288.000 ...... 26,496 ... 20,475 ... 32,045 ... (1,570) oo (TBT0) 00475 6,021 ....... 6,021 ...
67555N-20-6  OCLAROINC ........... ..., 06/24/2011  Various ............. 1,720.000 ...... 2,00 ... 21,693 ... 2618 ... (925) ..o (98) 210698 (9,593) ...... (9,593)
681904-10-8  OMNICAREINC ......... ...t 1211412011 Various . ... 422,774.000 .. 13,515,029 ............. ... 8,455,916 .. 10,734,232 .. (2,278,316) 8,455,916 ............. ... 5,069,113 ... 5,069,113
68268N-10-3  ONEOK PARTNERS LP MASTER LIMITED PARTNER 01/12/2011  WACHOVIA 1,500.000 ..... 120,199 oo 102,816 ... 119,250 ... (16,434) 102,816 .o 17,383 ...... 17,383
68375Q-40-3  OPLINK COMMUNICATIONSINC ................ 07312011 Various .. ... 932.000 ...... 17466 ... ... 15,061 ...... a4 (2,183) ... 15,060 .. 2,405 ... 2,405
693139-10-7  PAANATURAL GAS STORAGELP .............. 07/19/2011  Various 16,000.000 ..... 367,007 ... 374,050 ... 398,880 ..... (24,830) 374,050 L. (7,043) ...... (7,043)
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69840W-10-8  PANERA BREAD COMPANY-CLA ............... 03/04/2011 Various .. ... 135.000 ...... 15,979 7,100 ... 13,663 ... (6,9585) ... (6,585) ... 7100 o 8,811 ... 8,871
699173-20-9  PARAMETRIC TECHNOLOGY CORP ............. 07/13/2011 ROBERTW.BAIRD ............. ..ot ooans 615.000 ...... 14,362 .. 9219 ... 13,856 ... (4837) ... (4,637) ... 929 5143 ... 5143 ..
707884-10-2  PENN VIRGINIA RESOURCE LP 12127112011 WACHOVIA ... .o 1,000.000 ...... 2,063 26,95 ... 28320 ... (1335) Lo (1,338) . 26,985 ..o (1,722) ...... (1,722)
708160-10-6  JCPENNEY ................ 04/13/2011 ' S. C. BERNSTEIN ... .. 26,375.000 ... 992,528 ...l 549,161 ..... 852,176 (303,018) ... 549,161 ...l 443,367 ... .. 443,367
716382-10-6  PETMEDEXPRESSINC ....................... 07/15/2011 Various .. ... 1,085.000 ...... 13,040 o 15,007 ... 18,968 ... (3,870) ... (3,870) ... 15,007 (2,049) ...... (2,049)
726503-10-5  PLAINSALLAMERPIPELINELP ................ 07/12/12011 WACHOVIA ... ... ... ... 8,000.000 ..... 51,01 .. 342,383 ... 502,320 (159,938) ............ L 342,383 ...l 169,595 ... 169,595
73172K-10-4  POLYCOMINC ... ... ..................... 07/13/2011 ROBERTW.BAIRD ... oonn. 330.000 ...... 0,12 1047 12,863 ... (5116) . (5,16) ... T 12,965 ...... 12,965
73640Q-10-5  PORTFOLIO RECOVERY ASSOCIATE . ........... 07/13/2011 Various . ... 441.000 ...... 36,610 ... 1744 33,163 19,169
743312-10-0  PROGRESS SOFTWARECORP................. 07/13/2011 ROBERTW.BAIRD ... oonn. 454670 ...... 174 9,490 19,278 8,284
743312-10-0  PROGRESS SOFTWARE CORP .. 01/31/2011  Cash Adjustment ............................ ... 030 ......... W 7 ) T
74975N-10-5  RTIBIOLOGICSINC .......... 07/13/2011 ROBERTW. BAIRD ... 4,210.000 ...... B0 12,420 1,24 ..o 651 L.
749941-10-0 RFMICRODEVICESINC ...................... 07/13/2011 Various ............. 2,715.000 ...... 16,883 ...l 17418 ... 19,955 (536)
75885Y-10-7  REGENCY ENERGY PARTNERSLP ............. 12/09/2011 Various ............. . 15,000.000 ..... MO 357,589 ... 408,900 (8,676) ...... (8,676)
768573-10-7  RIVERBED TECHNOLOGYINC ................. 07M3/2011 Various . ............ooooiii 1,026.000 ...... 359 69 21,190 ... 27,190
772739-20-7  ROCK-TENN COMPANY -CLA .................. 07/08/2011 Various . ...........cooviii i , , 060 Lo 195 L 19 TR 2,006 ....... 2,076
775711104 ROLLINSINC ................ 01/14/2011  Various ............. , , JT6 o (2833) o (2838) B0 2,605 ....... 2,605
795435-10-6  SALIX PHARMACEUTICALSLTD .. .. 07/13/2011  ROBERT W. BAIRD . , , 820 o (M8T2) (BT T 6,879 ....... 6,879 ...
80517Q-10-0  SAVIENT PHARMACEUTICALSINC .............. 05/09/2011 S. G. COWEN SECURITIESCORP. ............. ..... 780.000 ....... 6,79 ... 9,615 ....... 8,689 (2,821) ...... (2,821)
812350-10-6  SEARSHOLDINGSCORP ..................... 12/00/2011 Various . ... 12,262.000 ..... M8 1,126,785 ... 904,323 ... 222,433 (385,027) ... (385,027)
83088M-10-2  SKYWORKS SOLUTIONS INC ... 07/13/2011  Various ............. 1,160.000 ...... 8,574 7,706 ... BI21 (25,504) ... 20,867 ... 20,867
834376-50-1  SOLUTIAINC ................ 07/13/2011 ROBERTW.BAIRD ... oonn. 400.000 ....... 8,685 ... . 9,120 ....... 9,282 ........ (M2) oo (M2) 9120 (435) ... (435)
83568G-10-4 SONOSITE ..................... 07/13/2011 ROBERTW.BAIRD ... ooen. 616.000 ...... 235 14,610 ... 19,466 ... (4,855) L.l (4885 0 7,08 7,735
84756N-10-9  SPECTRAENERGY PARTNERSLP .............. 09/29/2011 Various . ... 8,000.000 ..... 216,882 ...l 210,798 ... 262,800 (53,916) ..... (53,916)
84760C-10-7  SPECTRANETICSCORP ...................... 07/13/2011  ROBERT W. BAIRD 2,760.000 ...... 18,812 .. 14,600 ...... 282 09 389 00 4212 . 4,212
871237-10-3  SYKES ENTERPRISES INC 03/24/2011 Various ............. 699.000 ...... 12,808 . 12,080 ... MA62 o (2,072) o (2,072) 12,089 804 ... 804
87424N-10-4  TALEO CORP-CLASSA ........ 07/13/2011  ROBERT W. BAIRD 643.000 ...... 282 10,404 ... 17,7719 12,418 ... 12,418 ...
88160R-10-1  TESLAMOTORSINC ......................... 01/12/12011  PRIVATEEQUITYDIST ... o 4,985.000 ..... 132,889 .. 149,99 ... 132,751 (17,109) ..... (17,109)
88732J-20-7  TIMEWARNERCABLEINC .................... 01/06/2011  Various .. ... 74,471.000 4,964,339 ... L 3,239,489 ... 4,917,320 (1,677,831) ... 3,239,489 ... L 1,724,850 ... 1,724,850
891092-10-8 TOROCO .................. 07/13/2011 ROBERTW.BAIRD ............. ..ot ooans 245.000 ...... 14,85 o 13,169 ...... 15,102 o (1933) (1,983) .o 13,169 ... 1,657 ... 1,657
892356-10-6  TRACTOR SUPPLY COMPANY .. 07/13/2011 ROBERTW.BAIRD ............. ..o ooans 238.000 ...... 16,884 ... 6,264 ...... Mo (B2TT) (B,217) o 6,264 ... 10,620 ...... 10,620
899896-10-4 TUPPERWARE .............. 07M3/2011 Various .. ... 350.000 ...... U3 15,58 ...... 16,685 ... (1,087) . (1,087) . 15,58 .. 8,645 ....... 8,645
902973-30-4  USBANCORP ............... 122312011 Various ............. . 2,055,304.000 54447640 ... L. 4,546,867 .. 55,431,549 (50,884,682) ............. ... 4,546,867 ............. .. 49,900,773 .. 49,900,773
91307C-10-2  UNITED THERAPEUTICS CORP . 07312011 Various .. ... 440.000 ...... 26,29 17,885 ...... 817 o (9932) Lo (9,982) ... 17,885 ... 43 7,413
91324P-10-2  UNITEDHEALTH GROUPINC ... 120712011 Various . ............ 296,030.000 14,106,382 ... ... 9,222,341 .. 10,689,643 (1,467,303) ............. ... 9,222,300 ... 4,884,041 ... 4,884,041
922417-10-0  VEECO INSTRUMENTSINC ... 07/13/2011 Various . ... 303.000 ...... 13,268 .. 10,840 ..., B0 AT @A77) 10,840 ..o 2,418
92342Y-10-9  VERIFONEHOLDINGSINC .................... 07/13/2011 Various . ... 720.000 ...... 0917 15,424 ... 21,763 (12,339) ... 15,424 15,493
92343V-10-4  VERIZON COMMUNICATIONS .................. 01/20/2011  BNY CONVERG-SOFT ...................oooo .. 16,371.000 ..... 566,028 ............. ..... 479,064 ... .. 585,754 (106,691) ............. ... 479,064 oo 86,964
92827P-10-2  VIRTUSACORP .............. 07/13/2011 Various . ... 992.000 ...... 19912 .o 9,018 ...... 16,229 ...... (T211) o T21) 9,08 ... 10,894
929297-10-9  WMS INDUSTRIESINC ........ 07/13/2011 ROBERTW.BAIRD ... oonn. 225.000 ....... 6,561 ... 9,893 ... 10179 ..o (286) ..o (286) ... 9,893 ... (3,331)
929740-10-8  WABTECCORP .............. 07/13/2011 Various . ... 340.000 ...... 2,03 13,57 ... 17,983 ... (4425) .o (4,425) ... 13,57 8,646
971807-10-2  WILMINGTON TRUST CORP ... .. 05/17/2011 Various ............. 287,852.000 1,206,100 ... L. 1,206,100 1,240,218 ... (43,178) (43,178) ... 1,206,100 ...
980745-10-3  WOODWARD GOVERNOR CO .. 07312011 Various .. ... 584.000 ...... 200075 14,982 ... 219% ... (6,983) .. (6,983) ...l 14,982 . 5,992
981419-10-4  WORLD ACCEPTANCE CORP ... 02/02/2011 Various . . ... 255.000 ...... Was o 9,701 ... 13,464 ... (3,763) . (3,763) ... 9,701 4,544
981475-10-6  WORLD FUEL SERVICES CORP . 07312011 Various .. ........ooooiiii 616.000 ...... B25 16,438 ...... 2205 ... (5,837) o (5,837) .. 16,438 ... 6,778
981811-10-2  WORTHINGTON INDUSTRIES .................. 07/13/2011 ROBERTW.BAIRD ............. ..o oouns 880.000 ...... 19,839 ... 13,961 ... 16,192 ... (2,21) o 2,281 oo 13,961 .. 5,878 ,
H5833N-10-3 NOBLECORP ..............ccoiiiiiiine. /15/2011 CITIGROUP GLOBAL-EQ .................oon o, 7,500.000 ..... 329,31 288,374 ... .. 268,215 ... 20,009 .o 2,009 ..o 288,374 .. 40,976 ... 40,976
87971M-20-2  TELUS CORPORATION ........ 106/2011  Various . ............... 176,556.000 ... 8,928,018 ............. ... 7,124,621 ... 7,690,779 .... (566,158) .... (566,158) ............. ... 74620 o 1,803,397 ... 1,803,397
151290-889  CEMEX SAB-SPONS ADR /10/2011  BNY CONVERG-SOFT 132,000.000 ..... 403,115 1,245,420 ... 1,413,720 ... (168,300) (168,300) ............. ... 1,245,420 ... (842,305) ... (842,305)

(continues)
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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F
0 11 12 13 14 15 Bond
r Prior Current | Current Year's Interest/
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cusip i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends
|dentifi- g| Disposal Shares of Carrying Increase/ zation) / Impairment | B./A.C.V. [ Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock Consideration | Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. [Disposal Date | Disposal Disposal Disposal During Year Date
Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
423012-20-2  HEINEKENN.V. RECEIPTS .. .. 107/2011  Various .. 92,05.000 ... 2,529,113 ...l 1,977,521 ... 2,263,204 ... (285,683) .... (285,683) ............. ... 197,521 oo 551,52 ..... 551,592
654902-20-4  NOKIA ..................... 12712011 Various 271,106.000 ... 2,024,504 ............. ... 2,915,070 ... 2,797,814 .. ... 509,358 ... M2 oo 2,915,010 ... (890,566) ... (890,566)
66987V-10-9  NOVARTISAG-ADR ........... 120/2011 BLOOMBERG TRADEBOOK ................... ..., 40.000 ....... 2,500 ..o 2,387 ... 2,38 ... (1) e (1) e 2,37 oo 143
66987V-10-9  NOVARTISAG-ADR .............ccoooiiiis 15/2011 BARCLAYS ......................... .. 29,000.000 ... 1,708,647 ............. ... 1,582,010 ... 1,700,550 .... (127,540) .... (127,540) ............. .. 1,582,010 ... 126,637 ... 126,637
92857W-20-9  VODAFONE GROUP PLCRECEIPTS ............. F 01/10/2011 BNYCONVERG-SOFT ........................ 110,883.000 ... 3,045,627 ............. ... 2,863,304 ... 2,931,747 ... (68,443) (68,443) ............. ... 2,863,304 ...l 182,323 ... 182,323
M51363-11-3  MELLANOX TECHNOLOGIES LTD 13/2011 ROBERTW.BARD .......................o oo 430.000 ...... 12,629 ..o 8,305 ...... M2y . (2,948) ... (2,948) ... 8,305 ... 434 4,324
N93540-10-7  VISTAPRINTNV ................. 13/2011 ROBERTW.BARD .......................o oo 395.000 ...... 18,672 .. 9,98 ... 1870 ... (8,242) ... (8,242) ... 9,98 ... 8,744 ... 8,744
P8744Y-10-2  STEINERLEISURELTD ........ 13/2011 ROBERTW.BARD ........................o .. 349.000 ...... 1749 ... 14,340 ... 16,298 ...... (1,959) (1,959) ... 19340 3,189 L 3,159 ...
Y62267-10-2  NAVIOS MARITIMEPARTNERS . ................ 09/2011  CITIGROUP GLOBAL-EQ .. 5,000.000 ...... 63,574 ...l 97,789 ... 97,250 ........ 539 53 a8 (34,215) ..... (34,215) ....... 6,500
9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) . ........... ... .. 268,830,232 ............. 167,419,273 257,816,002 (89,995,407) (90,396,726) ............. 167,419,213 ... 101,410,958 101,410,958 ... 4,412,871
Common Stocks - Parent, Subsidiaries, and Affiliates
95954#-10-2  W-SAGENCYSERVICE ....................... 05/31/2011 W-SLIFEINSUR ......... ... oo 1,000.000 ....... 1,000 oo 1,000 ... 1000 o 1000 o
9199999 - Subtotal - Common Stocks - Parent, Subsidiaries, and Affiliates ............. ... ... 1,000 . 1,000 ....... 1000 e e 1000 o e
Common Stocks - Mutual Funds
89154#-50-2  TOUCHSTONE CORE BOND FUND-A Def-Comp ...  12/01/2011 TOUCHSTONE SECURITIES ................... 131,000.880 ... 1,347,265 ............. ... 1,209,996 ... 1,341,060 .... (131,064) (131,064) ............. ... 1,209,996 ... 187,210 ... 137,20 ... 14,9% ..
89154@-80-9 TOUCHSTONE HIGH YIELD-A Def-Comp ......... 04/05/2011  TOUCHSTONE SECURITIES ................... 192,765.943 ... 171132 L 1,389,633 ... 1,677,064 C(28T430) L (287,430) 1,389,633 ... 321,499 ... 321,49 ... 42,004 ..o
891547-50-9  TOUCHSTONE VST BOND 816-TBND ............ 04/18/2011  TOUCHSTONE SECURITIES ................... ... 28.020 ........ W2 24 U7 (B () B4 B B o 9
89154W-40-3  TOUCHSTONE INSTITUTIONAL MONEY MARKET .. 12/27/2011  TOUCHSTONE SECURITIES . 2,363,757.000 ... 2,363,757 ............. ... 2,363,757 ... 2,363,757 2,363,757
89154W-40-3  TOUCHSTONE INSTITUTIONAL MONEY MARKET .. 08/04/2011  TOUCHSTONE SECURITIES oo 1,248,908.240 .. 1,248,908 ...l L 1,248,908 ... 1,248,908 1,248,908
89154W-70-0 TOUCHSTONE MONEY MARKET ............... 06/20/2011  TOUCHSTONE SECURITIES . 3,945,181.720 ... 3945182 ... L. 3,945,159 ... 3,945,182 3,945,159
89154X-30-2  TOUCHSTONE LARGE CAP GROWTH FUND CLASS A 06/20/2011  TOUCHSTONE SECURITIES ................... 164,504.833 ... 4126137 ... .. 3,963,639 ... 3,926,730 3,963,639 ...l 162,498 ... 162,498 ..
89154X-57-5  TOUCHSTONE DIV SMALL CAP GROWTH-A ... .. 04/05/2011  TOUCHSTONE SECURITIES 89,227.743 ... 1,047,219 .. TAT.916 ... 955,629 ... (207,713) (207,713) oo TATO16 ... 299,363 ..... 299,363
89154X-70-8  TOUCHSTONE GROWTH OPPORTUNITY CLASSA . 11/28/2011  TOUCHSTONE SECURITIES 213,496.275 ... 5,765,301 ............. ... 5,877,435 ... 6,498,211 ... (620,837) .... (620,837) ............. L. 5817435 ... ... (112,133) ... (112,133) ...
89154X-88-0  TOUCHSTONE MID CAP GROWTH-A ........... 06/20/2011  TOUCHSTONE SECURITIES 133,411.825 ... 3,364,561 ... ... 2,915,992 ... 3,067,138 . (151,146) ... (151,146) ............. L. 2,915,992 ..l 438,568 ... .. 438,568
89155H-26-4  TOUCHSTONE SMALL CAP CORE FUND CLASSC . 04/18/2011  TOUCHSTONE SECURITIES 10,000.238 ..... 136,403 ... 100,003 ... 130,603 ..... (30,600) (30,600) ...l 100,003 ... 36,400 ... 36,400
89155H-73-6  TOUCHSTONE SMALL CAP VALUEFUND ......... 04/04/2011  TOUCHSTONE SECURITIES 6,324.731 ... 12,367 oo 9%,145 ... 109,861 ..... (14,715) (14,715) ... B5 21 17,21
891557-85-4  TOUCHSTONE FOCUSED EQUITY FUND CLASS INS 04/18/2011  TOUCHSTONE SECURITIES . 70,513.975 ... 860,271 ... L 706,070 ..... 817,962 C(111,892) ... (11,892) ... 706,070 ... 154,200 ... 154,200
891557-86-2  TOUCHSTONE FOCUSED EQUITY FUND CLASSY . 04/18/2011  TOUCHSTONE SECURITIES .o 10,073.487 121,28 oo 100,867 ..... 121,083 ... (20,216) . (20,216) ............. ... 100,867 ...l 26,361 ... 26,361
891557-87-0  TOUCHSTONE FOCUSED EQUITY FUND CLASSC . 04/18/2011  TOUCHSTONE SECURITIES .o 10,0479 L 126,22 ..o 100,867 ..... 119,480 ... (18,613) . (18,613) ... 100,867 ...l 24,35 ... 24,355
891557-88-8  TOUCHSTONE FOCUSED EQUITY FUND CLASSA . 04/18/2011  TOUCHSTONE SECURITIES oo 10,073.675 ... 126,022 ... 100,867 ..... 19,977 ... (19,110) .... (19,10) ... 100,867 ...l 26,15 ... 25,155
9299999 - Subtotal - Common Stocks - Mutual FUNAS . . . ... ... 26,397,287 ... L. 24,866,488 .. 26,442,952 .. (1,576,463) (1,576,464) ............. .. 24,866,488 ............. ... 1,530,797 ... 1,530,798
9799997 - Subtotal - Common Stocks - Part 4 . ... 295,228,519 ..., 192,286,761 284,259,954 (91,571,870) ............. 401,323 (91,973,190) ............. 192,286,761 ............. 102,941,755 102,941,756
9799998 - Summary Item from Part 5 for Common Stocks . ... ... ... oo 40,349,066 ............. .. 40923387 o 3 (1) o 4092330 o (1,574,283) .. (1,574,253) ..... 14,02 ...
9799999 - Subtotal - Common STOCKS . . . . .. ... o 335,577,885 ... 234,210,118 284,259,954 (91,571,870) ............. 401,360 (91,973,221) ... 234,210,081 ...l 101,367,502 101,367,503 ... 4,623,655 ..........
9899999 - Subtotal - Preferred and Common StOCKS . .. ... ... ... o o 335,577,885 ... 234,210,118 284,259,954 (91,571,870) ............. 401,360 (91,973,221) ... 234,210,081 ...l 101,367,502 101,367,503 ... 4,623,655 ..........
0099090 - TOTALS .. 1,169,047,188 ............. 1,069,862,972 778,450,281 (91,552,004) ... (180,278) ...... 481,847 (92,214,126) ............. 1,065,210,988 ............. 103,836,196 103,836,197 18,995,928 ... .....
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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Bonds - U.S. Governments

690353-RM-1 OPIC VRDN .. 0.100% 03/15/17 ........ 05/10/2011 MERRILL LYNCH-NY--FXINC ...... 12/16/2011 Redemption ... 100.0000 ............ .. 633,620.590 ...... 633,621 ...... 633,621 ...... 633,621 4,075
690353-RV-1  OPIC US AGENCY Floating Rate MTN ... 12/06/2011 MELLON CAPITAL MKT ... 12/13/2011 MELLON CAPITAL MKT 10,000,000.000 ... 10,000,000 ... 10,000,000 ... 10,000,000 .... 2,310 ...
690353-SU-2  OPIC AgencyVAR .. 0.090% 06/15/17 ... 05/31/2011 MELLON CAPITAL MKT ... .. 07/08/2011 MELLON CAPITAL MKT . 10,000,000.000 ... 10,000,000 ... 10,000,000 ... 10,000,000 .... 5816 ...
912810-QL-5 U STREASURY .. 4.250% 11/15/40 ... 01/26/2011 BARCLAYS ..................... 03/10/2011 GOLDMANSACHS ................... 2,000,000.000 ... 1,891,414 ... 1,894,758 ... 1,891,624 ... 2000 20 7 S 314 27,238
912828-PQ-7 U STREASURY .. 1.000% 01/15/14 ... 01/28/2011 DEUTSCHEBANK ............... 03/04/2011 CITIGROUP GLOBALMKTS ........... 30,000,000.000 ... 29,995,413 ... 29,861,618 ... 29,995,510 ............... ........... 97 (133,891) ..... (133,891) ....... 42,265
0599999 - Subtotal - Bonds - U.S. GOVEIMMENLS . .. .. ...\ oo e e 52,633,620.500 ... 52,520,448 ... 52,389,996 ... 52,520,754 ............... .......... 306 (130,758) ..... (130,758) ....... 81,703
Bonds - All Other Governments

683234-DP-0  PROV OF ONTARIO .. 1.600% 09/21/16 . A 09/14/2011 NATIONAL BANK OF CANADA ..... 10/12/2011 NATIONAL BANK OF CANADA ......... 5,000,000.000 ... 4,994,000 .... 4,909,800 .... 4,994,063 .... (84,263) ...... (84,263) ........ 5718 ...
1099999 - Subtotal - Bonds - All Other GOVEIMMENLS ... ... .. ...\ 5,000,000.000 .... 4,994,000 .... 4,909,800 .... 4,994,063 (84,263) ...... (84,263) ........ 5,778
Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

01F035-45-4  FNMA DOLLAR ROLL .. 3.000% 05/01/26 04/14/2011 BANK of AMERICASEC ........... 05/13/2011 BANK of AMERICASEC ............... 19,802,600.000 ... 19,236,268 ... 19,236,268 ... 19,236,268 163,263 ....... 26,403

01F035-46-2  FNMA DOLLAR ROLL .. 3.000% 06/01/26 05/13/2011 BANK of AMERICASEC ........... 06/14/2011 BANK of AMERICA SEC 19,802,600.000 ... 19,236,268 ... 19,236,268 ... 19,236,268 013
01F035-47-0  FNMA DOLLAR ROLL .. 3.000% 07/01/26 06/14/2011 BANK of AMERICA SEC ... 07/15/2011 BANK of AMERICA SEC ... 19,802,600.000 ... 19,236,268 ... 19,236,268 ... 19,236,268 .... 107,088 ...
01F035-48-8  FNMA DOLLAR ROLL .. 3.000% 07/01/26 07/15/2011 BANK of AMERICA SEC ... .. 8/11/2011 BANK of AMERICA SEC ... 19,802,600.000 ... 19,236,268 ... 19,236,268 ... 19,236,268 .... 107,522 ...
01F035-49-6  FNMA DOLLAR ROLL .. 3.000% 09/01/26 08/11/2011 BANK of AMERICA SEC ... 09/15/2011 BANK of AMERICA SEC 19,802,600.000 ... 19,236,268 ... 19,236,268 ... 19,236,268 125,623 .......
01F035-4A-3  FNMA DOLLAR ROLL .. 3.000% 10/01/26 09/15/2011 BANK of AMERICA SEC ... 10/14/2011 BANK of AMERICASEC ............... 19,802,600.000 ... 19,236,268 ... 19,236,268 ... 19,236,268 12,310 ...
01F035-4B-1  FNMA DOLLAR ROLL .. 3.000% 10/01/26 10/14/2011 BANK of AMERICA SEC ... .. 11/15/2011 BANK of AMERICA SEC ... 19,802,600.000 ... 19,236,268 ... 19,236,268 ... 19,236,268 .... A9
01F035-4C-9 FNMATBA .. 3.000% 12/01/26 ......... 11/15/2011 BANK of AMERICA SEC ... .. 11/15/2011 BANK of AMERICASEC ...... 19,802,600.000 ... 19,236,268 ... 19,236,268 ... 19,236,268 ....

095242-CH-4  Blue Ash VRDN .. 0.090% 06/01/31 ... 06/08/2011 PNC CAPITAL MARKETS . .. 12/08/2011 PNC CAPITAL MARKETS ... 12,100,000.000 ... 12,100,000 ... 12,100,000 ... 12,100,000 ....

095242-CH-4  Blue Ash VRDN .. 0.090% 06/01/31 ... 04/01/2011 PNC CAPITAL MARKETS ......... 06/01/2011 Redemption ... 100.0000 ............ .. 100,000.000 ...... 100,000 ...... 100,000 ...... 100,000

130536-PR-0  CA PCR WST MGMT POLLUTION ....... 08/01/2011 MERRILL LYNCH-NY-FXINC ...... 11/01/2011 Redemption ... 100.0000 ............ 3,750,000.000 ... 3,750,000 .... 3,750,000 .... 3,750,000

162296-AC-1  CHATOM ALA INDL DEVBRD REV UTILITIES . 07/28/2011 BARCLAYS 8/01/2011 Redemption ... 100.0000 ... 1,800,000.000 .... 1,800,000 .... 1,800,000 .... 1,800,000 ....

16229P-AA-3  CHATO AL IDB GULF OP ZONEVRDN ... 11/10/2011 BARCLAYS .... 1/15/2011 Call ... 100.0000 .......... 100,000.000 ...... 100,000 ...... 100,000 ...... 100,000 ...

16229P-AA-3  CHATOAL IDB GULF OP ZONE VRDN ... 11/10/2011 BARCLAYS 1/15/2011 Redemption ... 100.0000 ............ 2,300,000.000 ... 2,300,000 .... 2,300,000 .... 2,300,000

3128PR-P8-6  FGLMC POOL # J12247 ... 4.500% 05/01/2  10/17/2011 NOMURA SECURITIES INTERNATIONA ~ 12/01/2011 Paydown ..................cooooien oo 122,829.050 ...... 130,199 ... 122,809 ... 122,829

3128PR-RN-1 FGLMC POOL #J12293 ... 4.500% 05/01/2  10/17/2011 BARCLAYS ..................... 12/01/2011 Paydown ... 66,216.680 70210 ... 66,217 ....... 66,217 ...

3128PT-UT-0 FGLMC #J14194 .. 3.000% 01/01/26 ... 03/04/2011 NOMURA SECURITIES INTERNATIONA  12/01/2011 Paydown ................ccoooieins .. 774,748,300 ...... 752,716 ...... TI4,T48 ... TTATAE L.

31381P-UL-0  FNMA # 466887 .. 3.060% 12/01/17 ... 05/19/2011 AMHERST SECURITIES GROUP ... 12/01/2011 Paydown .................ccooovenes 92,093.270 ....... 92,19 ... 92,093 ... 92,093 ...

3138A5-ZG-0  FNMA #AH4342 .. 3.000% 02/01/26 ... 03/04/2011 J P MORGAN SECFIXEDINC ..... 04/14/2011 BANK of AMERICASEC ............... 19,802,598.800 ... 19,233,274 ... 19,236,268 ... 19,236,268 ....

3138A5-ZG-0  FNMA #AH4342 .. 3.000% 02/01/26 ... 03/04/2011 J P MORGAN SECFIXEDINC ..... 04/01/2011 Paydown ... 94,926.800 ....... 92,19 ... 94,921 ... 94,927 ...

31397Q-T2-4  FNR 2010-157 NA .. 3.500% 03/25/37 ... 01/10/2011 JEFFERIES & CO 1 1210172011 Paydown ... 95,010.520 ....... 9,406 ....... 95,011 ... 95,011 ...

46246K-K8-4  lowa FIN Authorityy VRDN .............. 1112312011 STERN ............. 22912011 Redemption ... 100.0000 ............ 6,560,000.000 .... 6,560,000 .... 6,560,000 .... 6,560,000 ....

47759K-AA-7  JJB PROPERTIES LLC OKREV VARRATENO  05/06/2011 STERN ....................oe. 6/09/2011 STERN ... 3,500,000.000 ... 3,500,000 .... 3,500,000 .... 3,500,000

485107-CK-0 KCMOTIF VRDN .. 0.230% 11/01/28 ... 07/27/2011 STERN ...................cco.e. 1112212010 STERN ... 6,000,000.000 ... 6,000,000 .... 6,000,000 .... 6,000,000

50447P-CJ-8  MICHIGAN FINAUTHVRDN ............ 12/08/2011 BMO CAPITAL MARKETS ......... 12/08/2011 BMO CAPITAL MARKETS ............. 11,000,000.000 ... 11,000,000 ... 11,000,000 ... 11,000,000 ...

677660-SX-1  OHSTWTRDEVAUTH .. 0.080% 05/15/19 .. 11/23/2011 MORGAN STANLEY FIXED INC .... 12/01/2011 MORGAN STANLEY FIXEDINC ........ .. 800,000.000 ...... 800,000 ...... 800,000 ...... 800,000 ...

882716-2D-4  TX ST .. 0.250% 12/01/33 12/08/2011 JP MORGAN SECFIXEDINC ..... 12/08/2011 JP MORGAN SECFIXEDINC ......... 6,200,000.000 .... 6,200,000 .... 6,200,000 .... 6,200,000 ....

986476-AX-7 York .. 1.000% 09/15/24 02/25/2011 MERRILL LYNCH-NY--FXINC ... .. 09/01/2011 Redemption ... 100.0000 ............ 1,000,000.000 ... 1,000,000 ... 1,000,000 .... 1,000,000

3199999 - Subtotal - Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments

and Their Political SUDAIVISIONS . ... ... .234,679,223.420 .. 229,567,338 .. 229,582,233 .. 229,582,233 ............... ....... 4895 805 958,854 ...... 258,423
Bonds - Industrial and Miscellaneous (Unaffiliated)

025816-AQ-2  AMERICAN EXPRESS CO .. 4.875% 07/15/1.  08/15/2011 Various ......................... 11/09/2011 BANKOFNEWYORK ................ 2,769,000.000 .... 2,932,488 .... 2,919,661 .... 2,912,051 (20,436)

066365-DC-8  BANKERS TRUST NEW YORK CORP ... 03/09/2011 CREDIT SUISSE FIRSTBOSTON .. 10/15/2011 Maturity 1,000,000.000 ... 1,037,310 .... 1,000,000 .... 1,000,000 .... . (37,310) ...

07388V-AB-4 BSCMS 2007-T26 A2 .. 5.330% 01/12/45 . 07/12/2011 J P MORGAN SECFIXEDINC ..... 12/01/2011 Paydown .. 1,269,328.970 ... 1,287,576 .... 1,269,329 .... 1,269,329 .... (18,247) ...

20546B-AC-4  CSMC 2007-C5 A2 .. 5.589% 09/15/40 ... 08/10/2011 JPMORGANSECFIXEDINC ... 12/01/2011 Paydown 109,172,700 ...... 10,793 ... 109,173 ... 109,173 (1,621)

(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)

23305X-AA-9  DBUBS 2011-LC2A A1 .. 3.527%01/10/21  06/17/2011 DEUTSCHEBANK ............... 1210172011 Paydown ... 195,797.030 ...... 197,741 .. 195,797 ... 195,797

25179M-AL-7  DEVON ENERGY CORPORATION ........ 07/05/2011 UBSWARBURG ................. 07/05/2011 JEFFERIES&CO1 . 5,000,000.000 .... 4,984,100 .... 5,002,850 .... 4,984,100 ....

25459H-AD-7  DIRECTV HLDS/FN .. 6.375% 06/15/15 . 05/17/2011 MORGAN STANLEY FIXED INC ... 06/15/2011 Call .... 102.1250 .. 3,500,000.000 .... 3,588,550 .... 3,574,375 .... 3,574,375 ....

491674-BF-3 KU ENERGY CORP .. 5.125% 11/01/40 . 02/25/2011 RBS GREENWICH CAPITAL ....... 07/07/2011 Tax FreeExchange ................... 1,000,000.000 ...... 965,370 ...... 965,516 ...... 965,516

494368-BG-7  KIMBERLY CLARK .. 5.300% 03/01/41 .. 01/27/2011 CITIGROUP GLOBAL MKTS ....... 04/07/2011 BARCLAYS ..., 2,000,000.000 .... 1,982,640 .... 1,981,640 .... 1,982,518

59157B-AC-6  METLIFE INSTITUTIONALFD ........... 01/05/2011 UBSWARBURG ................. 12/12/2011 UBSWARBURG ..................... 1,800,000.000 .... 1,800,000 .... 1,801,424 ... 1,800,000 ....

652482-CC-2  NEWS AMERICA INC ... 6.150% 02/15/41 02/09/2011 JP MORGAN SECFIXEDINC ..... 08/26/2011 Tax Free Exchange ................... 2,000,000.000 ... 1,989,700 .... 1,989,690 .... 1,989,706 ....
664397-AE-6  NORTHEAST UTILITIES .. 7.250% 04/01/1 .. 12/01/2011 CORTVIEW CAPITAL SECURITIESLL ~ 12/14/2011 LOOP CAPITAL MARKETS ............ 1,000,000.000 .... 1,020,440 .... 1,018,470 .... 1,018,840 .... 14,903 ... 13,000
771196-AQ-5 ROCHE HLDGS INC ... 5.000% 03/01/14 . 10/27/2011 CORTVIEW CAPITAL SECURITIESLL ~ 11/01/2011 GOLDMANSACHS ................... 5,000,000.000 .... 5,478,800 .... 5,480,700 .... 5,477,105 .... e 43,750 ... 41,667
91159H-HA-1  USBANCORP .. 4.125% 05/24/21 ...... 05/19/2011 MORGAN STANLEY FIXED INC ... 05/26/2011 USBANCORP ....................... 4,000,000.000 ... 3,984,760 .... 3,993,480 .... 3,984,752 .... ) ... ) . e 878 3,208
92239M-AC-5 VECTREN UTILITY HOLDINGS ......... 04/07/2011 KNIGHT LIBERTASLLC ........... 1210172011 Maturity ... 1,000,000.000 .... 1,037,120 .... 1,000,000 .... 1,000,000 .... 66,250 ....... 24,108
931142-CY-7  WAL-MART STORES .. 5.000% 10/25/40  03/02/2011 DEUTSCHE BANK .. 05/04/2011 CITIGROUP GLOBALMKTS ........... 1,000,000.000 ...... 939,590 ...... 951,920 ...... 939,776 ... 26,944 ... 18,333
698900-AF-4  PANCANADIAN ENERGY CORP ........ A 10/04/2011 WELLSFARGO .................. 110172011 Maturity ... 1,000,000.000 ... 1,003,760 .... 1,000,000 .... 1,000,000 31,500 ....... 21,125
05541V-AF-3  BG ENERGY CAPITALPLC .. 5.125% 10/15 .. F 10/27/2011 BANK of AMERICASEC ........... 1112912011 Cantor Fitzgerald Fixed ............... 4,000,000.000 ... 4,077,110 .... 4,158,120 .... 4,076,839 8412 ... 8,251
80105N-AG-0  SANOFI-AVENTIS .. 4.000% 03/29/21 ... F 06/06/2011 Various .................. 9/21/2011 Morgan Stanley 6,000,000.000 .... 6,033,720 .... 6,292,800 .... 6,033,277 .... . e 118,000 ....... 38,889
806854-AB-1  SCHLUMBERGER INVESTMENT ........ F 09/07/2011 CITIGROUP GLOBAL MKTS .. 09/14/2011 RBC/DAN ... 1,000,000.000 ...... 996,790 ...... 999,740 ...... 996,790 ... , 950 L 4B
3899999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... oo 44,643,298.700 ... 45,448,363 ... 45,704,685 ... 45,309,944 , 4 T19,088 L

Bonds - Parent, Subsidiaries, and Affiliates

349194-AE-5  FTWASHINGTON INVESTMENT ADVIS .. 02/15/2011 PRIVATE PLACEMENT ........... Paydown ... 5,000,000.000 .... 5,000,000 .... 5,000,000 .... 5,000,000

349194-AE-5  FT WASHINGTON INVESTMENT ADVIS .. 02/15/2011 PRIVATE PLACEMENT ... . Maturity ... 1,000,000.000 .... 1,000,000 .... 1,000,000 .... 1,000,000 ....

5599999 - Subtotal - Bonds - Parent, Subsidiaries, and Affiliates ............ ... o 6,000,000.000 .... 6,000,000 .... 6,000,000 .... 6,000,000

8399998 - SUDLOtAl - BONGS . ... ..o .342,956,142.710 .. 338,530,150 .. 338,586,715 .. 338,406,995

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00484M-10-6  ACORDA THERAPEUTICSINC ......... 05/24/2011 Various ......................... 07/13/2011 ROBERTW.BAIRD .................. ... 125.000 ........ 3,838 ... 392 ... 3,838

00724F-10-1  ADOBE SYSTEMSINC ................ 09/06/2011 Various ........ .. 12/09/2011 Western & Southern Financial Group .. 168,102.000 .... 4,146,045 .... 4,683,322 .... 4,146,045 ...

008073-10-8  AEROVIRONMENTINC ................ 06/30/2011 Various ........ .. 07/13/2011 ROBERTW.BAIRD ............cooet one. 195.000 ........ 6,921 ........ 6,826 ........ 6,92

015351-10-9  ALEXION PHARMACEUTICALSINC ... 05/23/2011 Stock Split .. 07/13/2011 ROBERTW.BAIRD ............coovt oone. 322,000 L

02913V-10-3  AMERICAN PUBLIC EDUCATION ....... 02/04/2011 Various .............. . .. 07/13/2011 ROBERTW.BAIRD ............coovt oone. 160.000 511 ... 7,770 5117

029429-10-7  AMERICAN SCIENCE & ENGINEER ..... 02/25/2011 STIFEL NICOLAUS & CO-EQ .. 06/16/2011 KNIGHT SECURITIES ................ ....... 20.000 1,881 ... 1,510 1,881

03820C-10-5  APPLIED INDUSTRIAL TECHINC ....... 06/14/2011 JPMORGAN-EQ ......... .. 07/13/2011 ROBERTW.BAIRD ..........cccoeoit i, 55.000 1,891 1,977 1,891

045327-10-3  ASPEN TECHNOLOGYINC ............ 06/27/2011 Various .................. .. 07/13/2011 ROBERTW.BAIRD .................. .... 1,050.000 ....... 16,55 ....... 17,650 . 16,565

05334D-10-7  AUXILIUM PHARMACEUTICALS INC ... ... 01/10/2011 JEFFERIES&COINC-EQ ......... 07/13/2011 ROBERTW.BARRD .................. ....... 90.000 ........ 2,081 ........ 1,861 ... 2,014

057665-20-0  BALCHEMCORP ..................... 02/02/2011 Various ......................... 07/13/2011 ROBERTW.BARRD .................. ....... 70.000 ........ 2,430 ........ 3,140 ... 2,430

089302-10-3  BIGLOTSINC ............... 01/04/2011 ROBERTW. BAIRD .. .. 07/13/2011 ROBERTW.BAIRD .................. ....... 60.000 ........ 1839 ... ... 2,053 1,839

09057G-60-2  BIO-REFERENCE LABS INC 05/17/2011 Various ............. .. 07/13/2011 ROBERTW.BAIRD .................. ...... 160.000 ........ 4,002 ........ 3,330 4,002

09061G-10-1  BIOMARIN PHARMACEUTICALINC ..... 04/05/2011 Various ............. .. 07/13/2011 ROBERTW.BAIRD .................. ...... 160.000 ........ 4,09% ....... 4,681 4,09

09689U-10-2  BODY CENTRALCORP ................ 07/12/2011 Various ............. .. 07/13/2011 ROBERTW.BAIRD .................. ....... 99.000 ........ 2,383 ........ 2,39 L2383 L.

109178-10-3  BRIGHAM EXPLORATIONCO .......... 05/24/2011 SIDOTI&COLLC ... .. 07/13/2011 ROBERTW.BAIRD .................. ...... 100.000 ........ 3,000 ........ 3,066 03,009 L.

126650-100 CVSCORP ..............cccooienne. 02/25/2011 LEERINK SWANN ... .. 07/21/2011 LEERINKSWANN .................... ... 12,000.000 ...... 392,641 ...... 456,861 392,641 ...

139594-10-5  CAPELLA EDUCATIONCO ... 07/06/2011 Various ............. .. 07/13/2011 ROBERTW.BAIRD .................. ...... 285.000 ....... 14199 ... ... 12,906 ....... 14,199 ...

14754D-10-0 CASHAMERICAINTLINC .............. 04/08/2011 SIDOTI&COLLC ................ 07/13/2011 ROBERTW.BAIRD .................. ....... 40.000 ........ 1,843 ........ 2,30 ... 1,843

149205-106  CATO CORP-CLASSA ................. 05/20/2011 Various ......................... 07/13/2011 Various .............cooooviiiiiiis . 408 . 13,285 ....... 11,408

14964U-10-8  CAVIUM NETWORKS INC 06/27/2011 Various ... .. 07/13/2011 ROBERTW. BAIRD . c 330 3,38 ... 3,301

156710-10-5 CERADYNEINC ...................... 06/30/2011 Various ............. .. 07/13/2011 Various .................... . 4T 34,958 ... 31547 ...

16524K-10-8  CHESAPEAKE MIDSTREAM PARTNERLP  06/21/2011 Various ......................... 09/14/2011 CITIGROUP GLOBAL-EQ ............. ... 39,000.000 .... 1,020,947 .... 1,080,763 .... 1,020,947

(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)

168615-10-2  CHICOSFASINC ..................... 06/14/2011 Various ......................... [13/2011 ROBERTW.BARD .................. ...... 620.000 ........ 7,79 .. 9,847 0,08
17275R-10-2  CISCO SYSTEMS INC 03/02/2011 BNY CONVERG-SOFT .. . 08/19/2011 . C. BERNSTEIN 50,000.000 ...... 925,870 ...... 753,26 ...... 925, e (112,645)

179895-10-7  CLARCORINC ...... 06/30/2011 Various ............... .. 07/13/2011 ROBERTW.BARD .................. ...... 150.000 ........ 6,540 ........ 7158 ........ 6, BB
19259P-30-0  COINSTARINC ....................... 06/30/2011 Various ......................... [13/2011 ROBERTW.BARD .................. ....... 50.000 ........ 2,14 2,976 T 82
20564W-10-5  COMSCOREINC ..................... 06/29/2011 Various ......................... [13/2011 Various ....................o 64.000 ........ 1,587 R X PR | L
24702R-10-1 DELLINC ......... 03/30/2011 Various ... . 08/25/2011 Various ....................o 268,300.000 .... 3,985,574 ... 3,694,219 ... e (291,29) ..... (291,205) ...
262037-10-4  DRIL-QUIP INC 05/09/2011 Various ... . 07/13/2011 ROBERTW.BARD .................. ....... 85.000 ........ 6,210 ........ 5,935 e (2Ts) (215) ...
283702-10-8  EL PASO PIPELINE PARTNERSLP ...... 09/20/2011 Various ........ 100372011 Various ... 10,000.000 ...... 369,107 ...... 326,499 ... e C(43,607) L
292554-10-2 ENCORE CAPITALGROUPINC ......... 07/08/2011 Various ........ . 07/13/2011 ROBERTW.BARD .................. ....... 65.000 ........2,024 ... 1,803 ... e T (221) ...
20273V-10-0  ENERGY TRANSFEREQUITYLP ....... 02/22/2011 WACHOVIA ... . 0771972011 WACHOVIA ... . 3,000.000 ...... 118,94 ...... 130,965 ... s 12,002
29355X-10-7  ENPROINDUSTRIESINC .............. 05/06/2011 Various ........ . 07/13/2011 ROBERTW.BARD .................. ...... 145.000 ........ 5960 ... 1122 .. o8
206315-10-4  ESCO TECHNOLOGIES INC ... 05/23/2011 Various ............. .. 07/13/2011 ROBERTW.BARD .................. ...... 456.000 ....... 16,897 ....... 17,000 ...

31620R-10-5  FIDELITY NATIONALTITLE ............ 01/03/2011 SANDLERONEILL ............... 12812011 BNY CONVERG-SOFT ................ ... 16,495.000 ...... 226,051 ...... 210,561 ... 226,051

317485-10-0  FINANCIALENGINESINC .............. 06/24/2011 Various ......................... [13/2011 ROBERTW.BARD .................. ...... 475.000 ....... 11,706 ....... "M 11,706

31787A-50-7  FINISAR CORPORATION ... 06/29/2011 Various ............. 071372011 Various ... 655.000 ....... 11,284 ... .. 12,009 ....... 11,284

31942D-10-7  FIRST CASHFINL SVCSINC .. 01/21/2011 SIDOTI&COLLC ... . 07/13/2011 ROBERTW. BAIRD .................. ..., 55.000 ........ 1744 2,356 ... 1T

34385P-10-8  FLUIDIGMCORP ..................... 06/30/2011 Various .................. [13/2011 ROBERTW.BARD .................. ...... 326.000 ........ 4725 ... 6,073 ........ 4725

35952W-10-3  FUEL SYSTEMS SOLUTIONSINC ... 05/05/2011 Various .................. /1312011 Various ... 440.000 ....... 12,476 ... 10,847 ... 12,476

384313-10-2  GRAFTECH INTERNATIONALLTD ...... 01/11/2011 Morgan Stanley .................. /1172011 JPMORGAN-EQ .................... ... 45.000 .........0%0 ... 882 ... 920 ...

40425J-10-1  HMS HOLDINGSCORP ................ 05/17/2011 KEY BANC CAPITAL MARKETS ... 07/13/2011 ROBERTW.BARD .................. ....... 25.000 .......0 1,903 ..o 2,002 ... 1,908 L

443320-10-6  HUB GROUP INC-CL A 06/14/2011 Various ......................... 07/13/2011 Various ....................co 206.000 ....... 11,192 ... 164 1192 e . -

45256B-10-1  IMPAX LABORATORIESINC ............ 05/10/2011 Various ......................... 07/13/2011 ROBERTW.BAIRD .................. ...... 530.000 ....... 14,648 ....... " B8 e (3,516)

457153-10-4  INGRAMMICROINC-CLA ............. 05/05/2011 Various ......................... 12/09/2011 Western & Southern Financial Group .. 348,884.000 .... 6,293,867 .... 6,739,835 (445,967) ..... (445,967)
45928H-10-6  INTERNATIONAL COAL GROUPINC ... 02/07/2011 Various ............. .. 03/22/12011 Various ... 440.000 ........ 3,865 ........ 4,685 L3865 ... PPN .| E
46626E-20-5  J2 GLOBAL COMMUNICATIONS INC ... ... 05/05/2011 JP MORGAN-EQ ... .. 07/13/2011 ROBERTW.BAIRD .................. ... 35.000 ........ 1,014 1,007 o101 -

48268Y-10-1  K-SEA TRANSPORTATION PARTNER ... 03/10/2011 Various ......................... 03/31/2011 Various ....................oo L 315,000.000 ... 2,542,835 ... 1,639,779

49456B-10-1  KINDERMORGANINC ................ 03/22/2011 OPPENHEIMER&CO ............ 03/30/2011 CITIGROUP GLOBAL-EQ ............. ... 12,000.000 ...... 370,042 ...... 354,980 ... 370,042

501889-208 LKQCORP .......................... 01/07/2011 INSTINET ............. .. 07/13/2011 ROBERTW.BARD .................. ....... 90.000 ........ 2,01 Lo,

502160-10-4  LSBINDUSTRIESINC ................. 03/04/2011 SIDOTI&COLLC .... .. 05/06/2011 SIDOTI&COLLC ................oooo o 55.000 ........ 1,989 o199

515098-10-1  LANDSTAR SYSTEMINC .............. 06/16/2011 Various ............. .. 07/13/2011 ROBERTW.BARD .................. ...... 180.000 ........ 8,037 L8083

549764-10-8  LUFKININDUSTRIESINC .............. 07/05/2011 Various ... .. 07/13/2011 ROBERTW.BARD .................. ....... 85.000 ........ 7,178 c T8

577933-10-4  MAXIMUSING ........................ 01/19/2011 KNIGHT SECURITIES .. .. 07/13/2011 ROBERTW.BARD .................. ....... 10.000 .. b7 . e 647 ... . - . .
577933-10-4  MAXIMUSING ........................ 07/01/2011 Stock Split ............ .. 07/13/2011 ROBERTW.BARD .................. ...... 208.000 L. PP
594901-10-0  MICROS SYSTEMSINC ............... 06/24/2011 Various ............. .. 07/13/2011 ROBERTW.BAIRD .................. ... 95.000 ........ 4,585 c 4585 e . - .
617700-10-9  MORNINGSTARINC .................. 03/16/2011 Morgan Stanley .................. 05/05/2011 Various ..................c.ococo 65.000 ........ 3,689 ........3732 ... 3 B0 R
62541B-10-1  MULTI-FINELINE ELECTRONIXIN ....... 05/13/2011 Various ......................... 07/13/2011 ROBERTW.BAIRD .................. ...... 185.000 ........ 4513 03918 L 4,573

651718-50-4  NEWPARKRESOURCESINC ........... 06/28/2011 Various ............. .. 07/13/2011 ROBERTW.BAIRD .................. ... 2,140.000 .. 19,690 s 19690 L e . - .
65440K-10-6 99 CENTSONLY STORES .............. 06/13/2011 Various ............... .. 07M3/2011 Various ... 230.000 .. 4,04 .. 4,555 L4024 e e
67059L-10-2  NUSTAR GP HOLDINGS LLCMLP ... 01/12/2011 OPPENHEIMER&CO .. .. 05/19/2011 OPPENHEIMER&CO ................ ... 5,000.000 .. 183,491 ... 179,323 183,491 L

67072-10-3  NXSTAGE MEDICAL INC 04/04/2011 Various .................. .. 07/13/2011 ROBERTW.BAIRD .................. ...... 385.000 .. 8,057 ... .. 7,920 ... 8,057 ...

67555N-206 OCLAROINC .......... 03/08/2011 CITIGROUP GLOBALEQ ......... 06/10/2011 KNIGHT SECURITIES ................ ....... 65.000 1,066 .......... 488 ...

688239-20-1  OSHKOSHCORP ..................... 08/02/2011 CREDIT SUISSE FIRSTBOSTON .. 12/09/2011 Western & Southern Financial Group .. 260,104.000 .... 5,999,845 ... 5,280,700 .... 5,999,845 ... . (T10,145)

69840W-10-8  PANERA BREAD COMPANY-CLA ..... .. 02/02/2011 Various ......................... 10212011 Various ... 75.000 ........ 739 ... 8,700 T T0 B0
699173-209  PARAMETRIC TECHNOLOGY CORP ... 06/30/2011 Various ......................... [13/2011 ROBERTW.BARD .................. ...... 286.000 ........ 5468 ........ 5488 . 568 L 0
707884-10-2  PENNVIRGINIARESOURCELP ........ 03/18/2011 Various ......................... 12712011 WACHOVIA ... . 12,000.000 ...... 332,668 ...... 303,335 (29,333) ...... (29,333)
716382-106  PETMEDEXPRESSINC ............... 06/15/2011 Various ............. .. 07/13/2011 ROBERTW.BARD .................. ...... 300.000 ........ 4423 ... 3007 A (826) ......... (826)
716748-10-8  PETROQUEST ENERGY INC .. 05/06/2011 Various ......................... /13/2011 ROBERTW. BAIRD . 2,313.000 ....... 2048 ... 16,502 ... .. (3,956) ....... (3,956) ...
73172K-10-4 - POLYCOMINC ....................... 01/19/2011 KNIGHT CAPITAL-CSA-EQUITY ... 07/13/2011 Various .....................cooooee oenee. 45.000 ........ 1,831 /0 3 899 .......... 899

(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)

T3172K-10-4
743312-10-0
743312100
743312-10-0
749941-10-0
75885Y-10-7
712739-20-7
795435-10-6
80517Q-10-0
805423-30-8
834376-50-1
83568G-10-4
84756N-10-9
87611X-10-5
88160R-10-1
882681-10-9
885175-30-7
891092-10-8
892356-10-6
89674K-10-3
899896-10-4
91307C-10-2
922417-10-0
92335C-10-6
92827P-10-2
929297-10-9
929297-10-9
929740-10-8
981811-10-2
H5833N-10-3
151290-88-9
151290-88-9
48667L-10-6
48667L-10-6
M51363-11-3
N93540-10-7
P8744Y-10-2

POLYCOM INC
PROGRESS SOFTWARE CORP ...
PROGRESS SOFTWARE CORP ...
PROGRESS SOFTWARE CORP ...
RF MICRO DEVICES INC
REGENCY ENERGY PARTNERS LP
ROCK-TENN COMPANY -CL A
SALIX PHARMACEUTICALS LTD
SAVIENT PHARMACEUTICALS INC
SAWIS INC
SOLUTIAINC ..
SONOSITE
SPECTRA ENERGY PARTNERS LP
TARGA RESOURCES PARTNERS LP MASTER LI
TESLA MOTORS INC
TEXAS ROADHOUSE INC
THORATEC CORP
TORO CO
TRACTOR SUPPLY COMPANY
TRIQUINT SEMICONDUCTOR INC
TUPPERWARE
UNITED THERAPEUTICS CORP
VEECO INSTRUMENTS INC
VERA BRADLEY INC
VIRTUSA CORP
WMS INDUSTRIES INC
WMS INDUSTRIES INC
WABTEC CORP
WORTHINGTON INDUSTRIES
NOBLE CORP
CEMEX SAB-SPONS ADR
CEMEX SAB-SPONS ADR
KDDI CORP-UNSPONSORED ADR
KDDI CORP-UNSPONSORED ADR
MELLANOX TECHNOLOGIES LTD
VISTAPRINT NV

Common Stocks - Mutual Funds

89154@-80-9  TOUCHSTONE HIGH YIELD-A Def-Comp ...
89154T-50-9  TOUCHSTONE VST BOND 816-TBND ...
89154W-40-3  TOUCHSTONE INSTITUTIONAL MONEY MARKET .. .
89154W-70-0  TOUCHSTONE MONEY MARKET
89154W-81-7  TOUCHSTONE HIGH YIELD-Y
89154X-30-2  TOUCHSTONE LARGE CAP GROWTH FUND CLAS . .
89154X-53-4  TOUCHSTONE MID CAP GROWTH-Y ...
89154X-57-5  TOUCHSTONE DIV SMALL CAP GROWTH - A
(continues)
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1 Stock Split ... 711312011
1 Morgan Stanley . 07/13/2011
1 Stock Split .......... .. 07113/2011
1 Stock Split ... 13112011
1 Various ... 07/13/2011
1 OPPENHEIMER & CO .. .. 08/09/2011
1 Various ............... .. 0412712011
1 PIPER JAFFRAY ... .. .. 0713/2011
1 Various ............. .. 05/09/2011
1 PIPER JAFFRAY ... .. . 05/27/2011
1 Various ............. . 0771312011
1 Various ........ . 07/13/2011
1 WACHOVIA 129/2011
1 OPPENHEIMER&CO ............ 02/16/2011
1 PRIVATE EQUITY DIST . .. 03/09/2011
1 Various ............... .. 07113/2011
1 LEERINKSWANN ................ 07/13/2011
1 SIDOTI&COLLC ...t 07/13/2011
1 Various ............. .. 0711312011
1 Various ............. .. 07/13/2011
1 ROBERTW. BAIRD ....... .. 06/15/2011
1 MERRILLLYNCH-ALGO .......... 07/13/2011
1 ROBERTW.BAIRD .............. 06/23/2011
1 Various ... 07/13/2011
1°S. G. COWEN SECURITIES CORP. (07/13/2011
1 Various ... 07/13/2011
1 CREDIT SUISSE FIRST BOSTON .. 12/09/2011
1 KEY BANC CAPITAL MARKETS ... 07/13/2011
1 KEY BANC CAPITAL MARKETS ... 07/13/2011
1 SANDLERONEILL ............... 03/15/2011
1 BNY CONVERG-SOFT .. .. 10/10/2011
1 Stock Dividend ................... 10/10/2011
1 CREDIT SUISSE FIRSTBOSTON .. 12/09/2011
1 Stock Split ... 12/09/2011
1 Various ... 07/13/2011
1 Various ... 07/13/2011

Various ... .. 071372011

fVarious ... 12812011
1 DIVIDEND REINVESTMENT . 0471812011
1 Various .................. 1212112011
fVarious ... 120/2011
1 TOUCHSTONE SECURITIES ...... 12101/2011
1 TOUCHSTONE SECURITIES ...... 06/20/2011
1 TOUCHSTONE SECURITIES ...... 0712112011
1 TOUCHSTONE SECURITIES ...... 06/20/2011

ROBERTW. BAIRD
ROBERTW. BAIRD ...
ROBERTW. BAIRD .

Cash Adjustment ..................... .

Varous ... 000 A0 S A Ol e (T00) (700
CITIGROUP GLOBAL-EQ ............. .... 4,000.000 10,828 ... 90,934 . (19,894) ...
JPMORGAN-EQ ... 55.000 3,450 ... 3,766

ROBERTW.BAIRD ..........ccoeveet e 115.000 3,81 ... 4,49

Various ... 585.000 6,130 ........ 5,09

Various ... 145.000 541 ... 5,69

ROBERTW.BAIRD ..........cccoveet e 540.000 ....... 13,005 ....... 1725 ...

ROBERTW.BAIRD .........coevveet e 180.000 ........ 6,027 ........ 6,530 ...

OPPENHEIMER&CO ................ ... 2,000.000 ....... 66,338 ....... 56,352

WACHOVIA ... 3,000.000 ...... 100,398 ...... 100,207

PRIVATEEQUITYDIST ............oe. oo 1,604.000 .. “me 41,642

Various ... 1,640.000 .. 27,564 ... 29,092

ROBERTW.BAIRD .........coovveen e 365.000 ....... 12,198 ... 13,089

ROBERTW.BAIRD .........ccovvein e, 30.000 ........ 1941 1,815

Various ... 165.000 ........ 7,852 .......

Varous ... 960.000 ....... 12,156 ........

STIFELNICOLAUS &CO-EQ .......... ....... 55.000 ........ 2,680 ........

ROBERTW.BAIRD ..........covovin e

PIPER JAFFRAY ...

ROBERTW. BAIRD .
ROBERTW. BAIRD ...

ROBERTW.BARD .................. ...... (4,581) ... (4581)
Western & Southern Financial Group ... 86,236.000 .... 2,502,146 .... 1,752,316 .... 2,502,146 (749,831) ..... (T49,831) ...
Various .. ... 10000 ........ 6,828 ........ 7,36 ........688 ...

ROBERTW.BARRD ................oo oo 53.000 ........ 1,191 ... T 1 TR " e
CITIGROUP GLOBAL-EQ ............. .... 1,800.000 ....... 63,985 ....... 79,044 ... 63,985 ... 15,089 ... 15,059 ...

BNY CONVERG-SOFT ................ ... 50,000.000 ...... 444,505 ... 152,695 ... 444,505 . (291,830) ..... (291,830) ...

BNY CONVERG-SOFT ................ ... 280,000 e
Western & Southern Financial Group ... 75,636.000 ... 5,354,946 (438,606) ..... (438,606) ........ 9,338 ...
Western & Southern Financial Group 28,008, 000 28,015 ...
ROBERTW.BARD .................. ...... 240.000 6,436

ROBERTW.BARRD .................. ....... 30.000 1,392

ROBERTW. BAIRD . 100.000 ........ 4629 ... 5014 ... 4629 ...

....................................................... 35,660,315 ... 34,077,879 ... 35,660,277

TOUCHSTONE SECURITIES .......... ... 27,127.8%

TOUCHSTONE SECURITIES .......... ........ 0.912

TOUCHSTONE SECURITIES .......... 4,953,104.599 .. ..

TOUCHSTONE SECURITIES .......... ... 86,223.910

TOUCHSTONE SECURITIES .......... .... 3,925.045 (1,125)
TOUCHSTONE SECURITIES .......... .... 3,571.290 .. e L5
TOUCHSTONE SECURITIES .......... .... 8,868.962 220,160 224,633 ... L (44T)
TOUCHSTONE SECURITIES .......... ... 14,906.691 174,364 166,496
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 I 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
r Par Value Current Year's
e (Bonds) Unrealized Other Than Total Total Foreign Foreign Interest and Paid for
cusip i or Number Book/Adjusted | Valuation | Current Year's | Temporary Change in Exchange Exchange Realized Total Dividends Accrued
|dentifi- g| Date Name of Disposal of Shares Carrying Value | Increase/ | (Amortization)/ | Impairment | B./A.C.V. Changein | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest
cation Description n| Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost | Consideration | at Disposal | (Decrease) Accretion Recognized | (12+13-14) | B./A.C.V. | onDisposal | onDisposal | onDisposal | During Year |and Dividends
Common Stocks - Mutual Funds (continued)
89154X-58-3  TOUCHSTONE DIVERSIFIED SMALL CAP GROW  04/04/2011 TOUCHSTONE SECURITIES ...... 06/20/2011 TOUCHSTONE SECURITIES .......... ...... 934.623 ....... 1,057 ... 10,818 ....... T 0T e (239) ... (239)
89154X-63-3  TOUCHSTONE LARGE CAP GROWTHFUND CLAS .. 04/04/2011 TOUCHSTONE SECURITIES ...... 08/01/2011 TOUCHSTONE SECURITIES .......... ... 11,828.494 ... 299497 ... .. 298,286 S 299,497 L(1212) o (1212) L
89154X-88-0  TOUCHSTONE MID CAP GROWTH-A ... 04/01/2011 TOUCHSTONE SECURITES ...... 06/20/2011 TOUCHSTONE SECURITIES .......... .... 3,283.613 .. 78,25 ... 82,551 L1825 L. L4298 4298
89155H-24-9  TOUCHSTONE SMALL CAP CORE FUND CLASS  04/04/2011 TOUCHSTONE SECURITIES ...... 04/21/2011 TOUCHSTONE SECURITIES .......... .... 1,223.314 ... 17,40 ... 17,182 (238) ......... (238)
89155H-28-0  TOUCHSTONE LARGE CAP REL VALUE CLASS ...  04/04/2011 TOUCHSTONE SECURITIES ...... 06/20/2011 TOUCHSTONE SECURITIES .......... ....... 84.167 ........ 1101 1,045 (56) .......... (56)
89155H-46-2  TOUCHSTONE EMERGING MARKETS FUND CLAS .. 04/04/2011 TOUCHSTONE SECURITIES ...... 06/20/2011 TOUCHSTONE SECURITIES .......... ....... 82.380 .. 1104 . 1,031 . (73) (1) .
89155H-73-6  TOUCHSTONE SMALL CAP VALUE FUND  04/01/2011 Various ......................... 06/13/2011 TOUCHSTONE SECURITIES .......... .... 1,331.041 .. 28,349 ... 23,208 (141) S (M) L
89155T-82-1  TOUCHSTONE SMALL CAP VALUE-A ...  06/13/2011 TOUCHSTONE SECURITIES ...... 06/20/2011 TOUCHSTONE SECURITIES .......... ...... 390.488 .. 6,400 ........ 6,525 125 125
89155T-85-4  TOUCHSTONE FOCUSED EQUITY FUND CLASS ~ 01/01/2011 DIVIDEND REINVESTMENT ....... 04/18/2011 TOUCHSTONE SECURITIES .......... .... 2,510.034 .. 29812 ... 31,354 . 1,542 1542
89155T-86-2  TOUCHSTONE FOCUSED EQUITY FUND CLASS  04/04/2011 TOUCHSTONE SECURITIES ...... 06/20/2011 TOUCHSTONE SECURITIES .......... ....... 64.55 .. 837 ... 768 . .. (69) . (69) ..
89155T-87-0  TOUCHSTONE FOCUSED EQUITY FUND CLASS ~ 01/01/2011 DIVIDEND REINVESTMENT ....... 04/18/2011 TOUCHSTONE SECURITIES .......... ....... 30.751 . 365 .32 . 18 S8
89155T-88-8  TOUCHSTONE FOCUSED EQUITY FUND CLASS ~ 01/01/2011 DIVIDEND REINVESTMENT ....... 04/18/2011 TOUCHSTONE SECURITIES .......... ....... 65.541 781 820 ... L% .39
299999 - Subtotal - Common Stocks - MUtUal FUNGS ... .. ... e e 6,263,042 ... 6,271,187 .. 8,145 ... 8,145
9799998 - Subtotal - COMMON SIOCKS ... ... ... e 41,923,357 ... 40,349,066 ... 41,923,320 ...l LT (B7) o (1,574,253) ... (1,574,253) ...... 14,02 ...
9899999 - Subtotal - Prefierred and ComMON STOCKS ... ... .. ..o e 41,923,357 ... 40,349,066 ... 41,923,320 ... LT (B7) o (1,574,253) ... (1,574,253) ...... 14,02 ..o
0090990 - TOTALS .. 380,453,506 .. 378,935,781 380,330,314 .. (123,185) ........... KIA (123192) ..o (1,394,534) ... (1,394,534) .... 1,934,338 ...... 624,907




ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such Company Owned
NAIC NAIC by Insurer on Statement Date
Company Valuation Do Insurer's
Code or Method Assets Include Total 9 10
Alien (See SVO Intangible Amount of
Description Insurer Purposes and Assets Connected Such
cusip Name of Subsidiary, Controlled or |dentification | Procedures with Holding of Such Intangible Book/Adjusted Number % of
Identification Affiliated Company Foreign Number manual) Company's Stock? Assets Carrying Value of Shares Outstanding
Common Stocks - U.S. Life Insurer
N/A
95956*-10-4 ... WESTERN SOUTHERN ASSURANCE COMPANY ....... 92622 ......... 2B1. NO oo 986,859,523 .. 2,500,000.000 ............. 100.000
N/A .
19933102 ... COLUMBUS LIFE INSURANCE COMPANY .. ....... 99937 ... 2B1. NO oo 206,747,469 . 10,000,000.000 ............. 100.000
N/A .
45824#-10-5 ... INTEGRITY LIFE INSURANCE COMPANY .. ....... T4780 ... 2B1. NO oo 547,200,360 .. 1,500,000.000 ............. 100.000
N/A .
1299999 - Subtotal - Common Stocks - U.S. Life INSUTEr ... ... 1,740,807,352 ...
Common Stocks - Other Affiliates
34919@-10-7 .. FORT WASHINGTON SAVINGS COMPANY . ....... ............... 20B3 ... No .o 14,641,412 ... 100.000 ............. 100.000
N/A .
95953#-10-3 ... WESTERN-SOUTHERNAGENCY .......... ....... ............... 20B3 ... No oo 10,143 ... 1,000.000 ............. 100.000
N/A .
95706*10-7 ... WESTAD, INC ... 20B3 ... No oo s 500.000 ............. 100.000
1799999 - Subtotal - Common Stocks - Other Affiliates ......... ... .. 14,828,756 ...
1899999 - Subtotal - COMMON SEOCKS .. . ... ..o 1,755,636,108 ...
1999990 - TOTALS o 1,755,636,108 ...

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: § 3,493,215,580

2. Total amount of intangible assets nonadmitted $ ...................

SCHEDULE D - PART 6 - SECTION 2

1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer
Intangible Assets on Statement Date
Included in
Amount Shown in 5 6
cusip Name of Company Listed in Section 1 Column 7, Number % of
Identification Name of Lower-tier Company Which Controls Lower-Tier Company Section 1 of Shares Outstanding
Common Stocks
34918#-10-6 ... W&S BROKERAGE SERVICES, INC. ...t WESTERN-SOUTHERN LIFE ASSURANCE COMPANY .......ooois i e 150.000 ......... 100.000
44951#-10-3 ... IFSFINANCIAL SERVICES, INC ...........coviiiii WESTERN-SOUTHERN LIFE ASSURANCE COMPANY ..ot o e 1,000.000 ......... 100.000
63654@-10-5 .. NATIONAL INTEGRITY LIFE INSURANCECO .................... INTEGRITY LIFE INSURANCE COMPANY ..o e 200,000.000 ......... 100.000
13971*-10-8 ... CAPITALANALYSTS, INC. ... COLUMBUS LIFE INSURANCE COMPANY ... e 500,000.000 ......... 100.000

0299999 - Subtotal - Common Stocks

E16



/13

ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Change In Book/Adjusted Carrying Value 13 14 Interest 21
3| 4 9 10 11 12 15 16 17 18 19 2
Current Year's Amount Due and
Unrealized Other Than | Total Foreign Accrued Dec. 31
Valuation | Current Year's [ Temporary Exchange of Current Year | Non-Admitted Paid for

CUSIP Date Maturity Book/Adjusted | Increase/ | (Amortization)/ | Impairment Change in Actual on Bond Not Due and Rate Effective | When |AmountReceived | ~Accrued
dentification Description Code| Foreign| Acquired Name of Vendor Date Carrying Value | (Decrease) Accretion Recognized | B./A.C.V. Par Value Cost in Default Accrued of Rate of Paid During Year Interest
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
.............. YORKCP ... ... .......12101/2011 MERRILLLYNCH-NY--FXINC ..........03/01/2012 .... ....2,500,000 ................ ..o i ... 2,500,000 ... 2,500,000 .........0969 0450 o MAT
2599999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of
Governments and Their Political Subdivisions - Issuer Obligations .............. ... 2,500,000 L e 2,500,000 ....2,500,000 ........... 080 e
3199999 - Subtotal - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political SUbdIVISIONS ..o 2,500,000 .o e 2,500,000 ....2,500,000 ........... 080 e e e
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
.............. METLIFE INSTITUTIONAL FD CORPFLOAT . ... ....... 12/12/2011 UBSWARBURG .......................12/07/2012 .... ... 1,800,000 ................ ................ ... ..................1800,000 ...1,800,000 .....................................0940 ... 0724 MISD ... ............... ...
.............. AT&T ... ... 113002011 CORTVIEW CAPITAL SECURITIESLL .. 08/15/2012 .... ...... 773,508 ... (2,720) ... ...................750,000 ... 776,228 ... 16,646 ................ ... 5875 ... 0813 FA ... ... ... 13464
3299999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 2,573,508 (2,720) .o 2,550,000 ....2,576,228 ....... 16,646 13,464
3899999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 2,573,508 ... (2,720) .. 2,550,000 ....2,576,228 ....... 16,646 .. 13,464
7799999 - Total Bonds - Subtotal - Issuer Obligations ... 5,073,508 ... ... (2,720) .. 5,050,000 ....5,076,228 ....... LA TR 13,464
8399999 - TOTAL = BONGS . ... ..o 5,013,508 ...l (2,720) .o 5,050,000 ....5,076,228 ....... AL TS UPUTRI 13,464
Class One Money Market Mutual Funds
299920-43-9 .. EVERGREEN TSY MONEY MARKET ... SD ....... 05/31/2002 Tax Free Exchange .................... 1203112012 ... ... 50,000 L. e e e 50,000
60934N-20-3 . FEDERATED PRIME OBLIG-CLSSPRIMEOBLI .. .... ....... 1202712011 Various ..o 1213112012 ... ... 0,299,040 9,299,942
60934N-62-5 . FEDERATED PRIME OBLIG-CLSSPRIMEOBLI .. .... ....... 1213012011 Various ................oooooii 1213112012 ... .. 153,458,812 153,458,812
$99992-77-0 . FIDELITY INSTMMFUNDPRIME ...... ... ....... 1213012011 Various ............................... 1213112012 ... ... 76,832,865 76,832,865
8999999 - Subtotal - Class One Money Market Mutual Funds ... 239,641,619 239,641,619

9199999 - TOTAL Short-Term InVeStMents ... ... 244,715,127
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 2 Al 2 2
Hedge
Current Total Credit | Effectiveness
Date of Prior Year Year Initial Unrealized Foreign Adjustment Quality | at Inception
Description of Items Type(s) | Exchange Maturity | Number Strike Price, Initial Cost Cost of Valuation Exchange | Current Year's to Carry of and at
Hedged or Used for Schedule/Exhibit | of or Trade or of Notional Rate or Index of Premium Premium Current Book/Adjusted Increase/ Changein | (Amortization) / Value of Potential  [Reference| Year-end
Description Income Generation Identifier  [Risk(s) | Counterparty | Date [Expiration| Contacts Amount Received (Paid) (Received) Paid | (Received) Paid | Year Income | Carrying Value |code| Fair Value | (Decrease) | B./A.C.V. Accretion Hedged Item | Exposure | Entity (a)
Written Options - Income Generation - Call Options and Warrants
CHEVRON CORP (COVERED CALL) CHEVRON CORP 166764100 N/A ........... ........ US-CBOE..... (60,464) ................ ... (47,850) ... ... (47,850) ..... 12,614
GLAXOSMI THKLINE (COVERED CAL GLAXOSMITHKLINE 37733W105 N/A ........... ........ US-CBOE..... (48,823) ... ... (53,200) ... .... (53,200) ..... (4,317)
INTEL CORP (COVERED CALL) INTEL CORP 458140100 ... NIA US-CBOE..... (108,158) ................ ... (59,280) ... ... (59,280) ..... 48,878
3M (COVERED CALL) ...... 3M CO 88579Y101 ........... NIA US-CBOE..... (51,045) ... (10,780) .... ... (10,780) ..... 40,265
ABOTT LABS (COVERED CALL) ABBOTT LABS 002824100 ... N/A ........... ........ US-CBOE..... (16,650) ................ ... (19,980) .... ... (19,980) ..... (3,330)
HOME DEPOT INC (COVERED CALL) HOME DEPOT 439076102.... N/A ........... ........ US-CBOE..... (149,040) ................ . (266,100) ... .. (266,100) .. (117,060)
KRAFT FOODS INC (COVERED CALL KRAFT FOODS INC 50075N104 . N/A ........... ........ US-CBOE..... (95,368) ... (179,360) ... .. (179,360) .... (83,992)
KRAFT FOODS INC (COVERED CALL KRAFT FOODS INC 50075N104 . N/A ........... ........ US-CBOE..... e (33,929) ... ) (56,940) ... (23,011)
0649999 - Written Options - Income Generation - Call Options and WaImants ... . ... o i e e (563,477) ... (693,490) ... .. (693,490) .. (130,013)
0709999 - Written Options - Subtotal - INCOME GENEIAtION .. ... ... . e e (563,477) ... . (693,490) ... .. (693,490) .. (130,013) ...
(0789999 - Written Options - Total Written Options - Call Options and Warrants ......... ... o (563,477) ... . (693,490) ... .. (693,490) .. (130,013) ...
(849999 - Written Options - Subtotal - Total Written Options ... .. . (563,477) ... . (693,490) ... .. (693,490) .. (130,013) L. o
1429999 - Totals - Subtotal - INCOME GENETAHON ... ... .. . e (563,477) ... . (693,490) ... .. (693,490) .. (130,013) L. o

(a)

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

NONE




ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

I E|

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 2 Al 2 2
Hedge
Current Total Credit | Effectiveness
Date of Prior Year Year Initial Unrealized Foreign Adjustment Quality | at Inception
Description of Items Type(s) | Exchange Maturity | Number Strike Price, Initial Cost Cost of Valuation Exchange | Current Year's to Carry of and at
Hedged or Used for Schedule/Exhibit | of or Trade or of Notional Rate or Index of Premium Premium Current Book/Adjusted Increase/ Changein | (Amortization) / Value of Potential  [Reference| Year-end
Description Income Generation Identifier  [Risk(s) | Counterparty | Date [Expiration| Contacts Amount Received (Paid) (Received) Paid | (Received) Paid | Year Income | Carrying Value |code| Fair Value | (Decrease) | B./A.C.V. Accretion Hedged Item | Exposure | Entity (a)
80000 - TOT AL (563,477) ... . (693,490) ... .. (693,490) .. (130,013) L. oo e




ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated as of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 2 2 2 23 24 25
Current Adjustment
Indicate Strike Prior Year Year Initial Total to Hedge
Date of Exercise, Price, Rate | Initial Cost Costof  [Consideration Book/ Unrealized Foreign Current Carrying | Gain (Loss) | Effectiveness
Type(s) | Exchange Maturity Expiration, or Index if Premium Premium Received Current Adjusted Valuation Exchange Year's Gain (Loss) | Value of to at Inception
Description of Schedule/Exhibit |~ of or Trade or Termination | Maturity or | Number of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization)/ | on Termination | Hedged | Termination and at
Description Hedged Item(s) Identifier ~ [Risk(s) | Counterparty | Date |Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value  |Code| (Decrease) | B/A.C.V. Accretion | Recognized | ltemty | Deferred | Termination (a)

Written Options - Income Generation - Call Options and Warrants

3MCOVERED CALL ..... 3M885TOY101 ... .. N/A /1212011 11/19/2011 11/15/2011 ... Closingpurcha . ........ (210) ..............82.5........... ... ... (21,79 ... (11,550) (11,550)
ADP US 05/21/11C50- C. AUTOMATIC DATAPROCESS . N/A 1712011 05/21/2011 05/20/2011 ... (40,998) ..... (40,998) ... (40,998) ...
AXP US 05/21/11 C47 -Co  AMERICAN EXPRESS CO 02 N/A 130/2011 05/21/2011 05/20/2011 ... (29,429) ..... (29,429) (29,429)
BAX'US 05/21/11C55-CO BAXTERINTLINC 071813.. N/A 103/2011 05/21/2011 05/20/2011 ... Exercise (51,648) ..... (51,648) (51,648)
BMY US 09/17/11 C30-COV . BRISTOL-MYERS SQUIBBC N/A 12012011 09/17/2011 09/16/2011 .. .. Exercise (15,088) ..... (15,088) ... (15,088) ...
CAH US 05/21/11C43-Co CARDINALHEALTHINC 14 N/A 12512011 03/19/2011 03/21/2011 ... Expiration (24,250) ..o
CAH US 05/21/11C43-Co CARDINALHEALTHINC 14 N/A 12112011 05/21/2011 05/20/2011 ... Exercise (21,000) ..... (21,000) (21,000)
CHEVRON CORP COVERED CA . CHEVRON CORP 166751107. N/JA ............ ........ US-CBOE ...... 10/14/2011 11/19/2011 11/16/2011 . ... Closingpurcha . ........ (145) ... (13,775) ... (7,395) (7,395)
FIDELITY NATNAL (COVERE FIDELITY NATIONAL TITL . N/A 130/2011 10/22/2011 10/22/2011 .. .. Expiration AT (BTBB)
HD US 05/21/11C40-COV. . HOME DEPOT 437076102 N/A 116/2011 05/21/2011 05/21/2011 ... Expiration ..... ........ (850) ... A0 (B0,349)
INTEL CORP COVERED CALL INTEL CORP 458140100  N/A /19/2011 12/17/2011 12/01/2011 ... Closing purcha . ...... (1, . . (73,907) ..... (45,224) ... (45,224) ...
JNJUS 10/22/11C70 ... JOHNSON & JOHNSON 4781 N/A ............ ........ US-CBOE...... 07/07/2011 10/22/2011 08/02/2011 . ... Closingpurcha . ........ (410) ... (36,858) ...... (6,560) .............. . (6,560)
JPMUS 05/21/11 ... JPMORGAN CHASE &C04 N/A ............ ........ US-CBOE ...... 02/16/2011 05/21/2011 05/21/2011 ... Expiration ..... ........ (340) ...
KO US 05/21/11C65 -Cov COCA-COLA CO 191216100 N/A............ ........ US-CBOE ...... 02/17/2011 05/21/2011 05/20/2011 . ... Exercise ...... ........ (100) .. .
KIMBERLY CLARK (COVERED . . KIMBERLY CLARK 4943681 N/A............ ........ US-CBOE ...... 10/12/2011 11/19/2011 11/19/2011 .. .. Expiration ..... ........ (500) .. .
LOWUS 7/16/11 C27 COVD. LOWES COMPANIES 548661 N/A ............ ........ US-CBOE ...... 03/03/2011 07/16/2011 07/15/2011 . ... Closingpurcha . ........ (590) oo 2T (T8,
NOVARTIS ADR -Covered ~ NOVARTIS AG-ADR 66987V N/A ............ ........ US-CBOE ...... 04/07/2011 07/16/2011 07/15/2011 . ... Exercise ...... ........ (290) ... 1m9) ... (41179) (41,179)

M SANOFI-AVENTISBOND OPT SANOFI-AVENTIS80105NA N/A ............ ........ US-CBOE ...... 08/01/2011 09/21/2011 09/21/2011 ... Exercise ...... .. (6,000,000) .............. 040 (46,800) ..... (46,800) ...l (46,800

© (continues)

(a)
Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

NONE
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated as of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Current Adjustment

Indicate Strike Prior Year Year Initial Total to Hedge
Date of Exercise, Price, Rate | Initial Cost Costof  [Consideration Book/ Unrealized Foreign Current Carrying | Gain (Loss) | Effectiveness
Type(s) | Exchange Maturity Expiration, or Index if Premium Premium Received Current Adjusted Valuation Exchange Year's Gain (Loss) | Value of to at Inception

Description of Schedule/Exhibit |~ of or Trade or Termination | Maturity or | Number of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization)/ | on Termination | Hedged | Termination and at
Description Hedged Item(s) Identifier ~ [Risk(s) | Counterparty | Date |Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value  |Code| (Decrease) | B/A.C.V. Accretion | Recognized | ltemty | Deferred | Termination (a)

Written Options - Income Generation - Call Options and Warrants (continued)

TUUS9/M7/11C56 ... TELUS CORPORATION 8797 N/A ............ ........ US-CBOE ...... 07/07/2011 09/17/2011 08/02/2011 . ... Closingpurcha . ........ (780) ... [ (88,528) ..... (36,747) ... (36,747) o 52,181
0649999 - Written Options - Income Generation - Call Options and WaITANTS . ... ... . .. o e (824,430) .... (362,018) .............. ... (362,018) .. o 42,411
0709999 - Written Options - Subtotal - INCOME GENEFAtION . . ... ... . e e (824,430) ... (362,018) .............. ... (362,018) ... o 482,411
(0789999 - Written Options - Total Written Options - Call Options and WaITANtS . .. ... ... e (824,430) .... (362,018) .............. ... (362,018) ... o 482,411
0849999 - Written Options - Subtotal - Total WHHEN OPtONS . . ... ..o e (824,430) .... (362,018) .............. ... (362,018) ... o 482,411
1429999 - Totals - Subtotal - INCOME GENEFALION . . ... .. ... . e (824,430) ... (362,018) .............. ... (362,018) ... o 482,411
0000 - TOT AL o (824,430) .... (362,018) .............. ... (362,018) .. o 42,411
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Page E20
Schedule DB, Part B, Section 1
NONE

Broker Name
NONE

Financial or Economic Impact of the Hedge
NONE

Page E21
Schedule DB, Part B, Section 2
NONE

Broker Name
NONE

Financial or Economic Impact of the Hedge
NONE

Pages E20 and E21



ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE DB - Part D

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

¢e3

1 2 3 4 Book/Adjusted Carrying Value Fair Value 1" 12
5 6 7 8 9 10
Contracts Contracts
With With
Credit Book/ Book/
Master Support Fair Value of Adjusted Adjusted Contracts Contracts Off-Balance
Description Counterparty or Agreement Annex Acceptable Carrying Carrying Exposure net With Fair With Fair Exposure Net Potential Sheet
Exchange Traded (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure
0199999 - Aggregate Sum of Exchange Traded Derivatives ................. ... (693,490) ... ... (693,490) ...
0899999 - TOTAL . . (693,490) ... (693,490)




ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
cusip Fair Book/Adjusted
Identification Description Code| NAIC Designation/Market Indicator Value Carrying Value Maturity Dates
Short-Term Invested Assets (Schedule DA type)
312902-LX-5 ... FMZC12/1712029A .. ......................... ... LIS 1757 1,722 01/03/2012 ................
31337620 ... FHLB4.00 FHOR 12-312543 ... ............... ... L 182,229 ... 179,904 01/03/2012 ................
3133765C-5 . ... FHLB4.00 FHOR 12-312551 ................... ... L 148,361 ... 146,192 01/03/2012 ................
3M3384NT-0 ... FHLB FHDN 11/08/12 ......................... ... LS 12,842 12,591 01/03/2012 ................
313384-SA-8 ... FHLBFHDN 01/20/12 ......................... ... L 179,970 ... 176,441 01/03/2012 ................
JM3IXXPV-3 . FHLB 1.125FHLB12G1898 .................... ... L 197,376 . 193,759 01/03/2012 ................
NMMMTZT 450FMNTGB13B ... LR 601 601 01/03/2012 ................
JUCIWT-T . 0.515FMNTGB12T7 ... L P 442,080 . 433,631 01/03/2012 ................
3134G2-TA4 . 100 FMNT 13-15A4 .o L P 262,41 257,516 01/03/2012 ................
3134G2-AA0 ... 25 FMNT 124150 ... L P 425052 . 419,844 01/03/2012 ................
3134G2-B76 ............. 160 FMNT 111676 ... L PP 44726 418,449 01/03/2012 ................
3134G2-PH-9 ... 1.05FMNT GB12-14H9 ... L P 141,389 139,300 01/03/2012 ................
3134G2-Q6-2 ............. 0.50 FMNT GB12-1362 ........................ ... LI PSP 8,467 ... 8,311 01/03/2012 ................
3134G2-T3-6 ............. FMNT12-16T36 ... e 706,866 .................. 694,522 01/03/2012 ................
3134G2-UC-4 ... 0.50 FMNTGB12-13C4 ........................ ... L 424166 ... 416,669 01/03/2012 ................
3134G2-YB2 ... .. 0.50 FMNTGB11-13B2 ........................ ... L 423,233 415,668 01/03/2012 ................
3134G3-GB-0 ............. 0.625 FMNTGB12-14B0 ....................... ... LS 84716 ... 83,059 01/03/2012 ................
313586-UV-9 ... 8.20FNSM16A ... LSRR 0 729 01/03/2012 ................
3135M-20-4 ... 4.875FNSMA12/16 .......................... ... L 166,243 ... 163,265 01/03/2012 ................
31359M-4D-2 ... 5,00 ENSMAQM7 ... LS 7,600 7,512 01/03/2012 ................
3M3BIMEH-2 5,00 FNSMAQ2/12 ... LSRR Q1 426 01/03/2012 ................
3M3BIM-TX-5 5.00 ENSMAOS/7 ..o e 18,761 .. 18,499 01/03/2012 ................
31359M-A4-5 5.00 FNSMAO4/15 ... L P 181,054 . 179,131 01/03/2012 ................
3M3B9M-EU-3 ... 6.25FNSMGDBB05/29 ... L S B3 44,728 01/03/2012 ................
3BIMFU-T TA25FNSMBBO1/30 ... LS M2 34,766 01/03/2012 ................
JM3BIMFP-3 7T.25FNSMBB05/30 ... L P 10,153 .. 108,621 01/03/2012 ................
31359M-GK-3 ... 6.625FNSMBB11/30 ... L PSP 1,670,740 .. 1,646,926 01/03/2012 ................
31359M-H8-9 ........... .. 5.00 FNSMAO3/16 ... L 1,473,165 ... 1,462,378 01/03/2012 ................
3M3BIMRG-0. ... 4.315FNSMAQO3/M3 ... LS 33,284 33,028 01/03/2012 ................
3M3BIM-WA-1 5.25FNSMAQ9/15/16 ........................ ... LS 5,313 51,950 01/03/2012 ................
M3BM-Z2-2 ... 5.45FNSMA16-21 ... L 110,053 ... 108,892 01/03/2012 ................
3135G0-BA0 ............. 2.375FNSMAQ4/M6 ... ... L 860,595 .................. 847,889 01/03/2012 ................
3135G0-BR-3 ............. 0.50 FNSMAO8/13 ........................... ... LS 25582 . 25,130 01/03/2012 ................
3135G0-BY-8 ............. 0.875FNSMAQ8/14 .......................... ... LS 78,082 ... 76,777 01/03/2012 ................
3135G0-CA-9 ............. 1.625FNSMA 214 ... LS 453 13,964 01/03/2012 ................
313560-CC-5 ............. 0.55FNSMA1213 ... L P 961,520 ... 944,496 01/03/2012 ................
3135G0-CM-3............. 1.25FNSMAQI/ME ... L SR 79,506 ... 78,196 01/03/2012 ................
3135G0-CN-1 ............. 0.65FNSMA12-14 ... L P 987,821 ... 970,572 01/03/2012 ................
3135G0-CQ-4 ............. 0.45FENSMA12-13 ... L P 847,756 ... 832,318 01/03/2012 ................
3135G0-CR-2 ............. 0.55FNSMB12-13 ... LS 21,393 26,903 01/03/2012 ................
3135G0-DP-5 ............. FNMA 1.50 FNSMA12-16 ..................... ... L P 180,186 ...l 177,314 01/03/2012 ................
3135G0-DY-6 ............. 0.75FENSMC12414 ... LT P 708,343 ... 695,508 01/03/2012 ................
3135G0-ES8 ............. 1375 ENSMAIM6 . LS 17,985 17,613 01/03/2012 ................
3135G0-FW-8............. 0.625FNSMC 1213 ... ... LS 285 22,460 01/03/2012 ................
3136FT-GB9 ............. FNMA2.00 FNNTD 1217 ...................... ... L 180,425 ... 177,436 01/03/2012 ................
3M3TEABST .. 350 FMNTGB13J7 ... LS 2953 29,035 01/03/2012 ................
31398A2S-0.............. 1.00FNSMAQI/M3 ... L 162,200 ... 159,445 01/03/2012 ................
31398AAM-1 FNMA 1.625 FNSMA10/15 .................... ... L 185,267 .................. 182,147 01/03/2012 ................
31398ABW-8 ... 0.75FENSMA2/13 ... L M3A38 110,947 01/03/2012 ................
31398AB4-3. ... 0.875FNSMAQ1/12 ... LI PSPPI 2,88 .. 2,784 01/03/2012 ................
31398ABX-9 ... 4.875FNSMAQS/12 ... e 2,650 ... 2,613 01/03/2012 ................
31398A-94 ... T75ENSMAQS/M3 .o LS 28,08 .. 22,702 01/03/2012 ................
31398AKY-T ... 3.625FNSMAG2/M13 ... L P 146,630 .................. 145,681 01/03/2012 ................
31398AMW-9 ... 3.25FENSMAO4M3 oo L P 408,192 . 403,007 01/03/2012 ................
31398A-SD-5 ... ... 3.8T5FNSMAQT/M3 ... LI PSPPI 1,880 1,576 01/03/2012 ................
31398A-T44 ... 150 FNSMAQB/M3 ... e 2,005 20,577 01/03/2012 ................
31398AU3-4 ... 2.315ENSMAQT/5 ... LS 21,863 ... 21,577 01/03/2012 ................
31398AUJ-9. . 2.875FNSMA12M13 ... L 162,777 159,816 01/03/2012 ................
31398AVD-1 ... 2. 15ENSMAQ/M4 . LIS 3,901 3,865 01/03/2012 ................
3M398AVZ2 . 2. 15FENSMAOQ3/M4 .. LS a7 43,806 01/03/2012 ................
31398AX3-1. ... 1.25FENSMAQB/M3 ... LS 498 44,312 01/03/2012 ................
31398A-YM-8 ... ... 175ENSMAQB/M2 ... LS MO0 10,874 01/03/2012 ................
31398AYY-2 ... 3.00 FNSMAQI/M4 ... L 631,392 ... 624,047 01/03/2012 ................
31398AZ54 . ... 2A5FENSMA 15 L P 512,702 ... 566,174 01/03/2012 ................
31398AZV-T ... FNMA2.625 FNSMA /14 ... ... L P 197,326 ... 193,991 01/03/2012 ................
TO15T-AA 8125RFBD19A ... L PR 29,635 .. 29,394 01/03/2012 ................
T61157-AC-0 ............. 8.875RFBD30B ... e 1,503 1,489 01/03/2012 ................
761157-AD-8 ............. 8.875RFBD20A ... e M0 4,137 01/03/2012 ................
T6157-AG1 ... 8.625RFBD21A ... LS 19,048 . 19,163 01/03/2012 ................
TOT6EBX-7 ............. REINAOMBIM2 oo e 8,918 ... 8,743 01/03/2012 ................
T6116EBY-5 ........ ... REINOAMB/M3 . LI 64 63 01/03/2012 ................
T6116EBZ2 ............. REINAOMB/M3 LS 16,066 ................... 15,751 01/03/2012 ................
T6116E-CB-4 ............. REINAOMB/M4 LR 155 152 01/03/2012 ................
T6116E-CD0 ............. REINAOMB/M5 . LS 538 ... 5,223 01/03/2012 ................
T6116E-CE-8 ............. REINOA/M5/M6 ... L 164, 106 .................. 160, 888 01/03/2012 ................
T6116E-CF-5 ............. REINAOM5/M6 ... L T 01/03/2012 ................
T6116E-CG-3 ........... .. REINOAMB/T LT 7 ........................ 7 01/03/2012 ................
T616E-CH-1 ............. REINAOMBIT oo L PP T 6 01/03/2012 ................
T616E-CJ-7.............. REINO4/MB/M8 ..o L PR 58,165 ... 57,025 01/03/2012 ................
TO116E-CK-4 ............. REINAOMBIM8 . e 3422 3,355 01/03/2012 ................
T6116E-CL2 ............. REINO4/MB/M9 .o LI PR 50 49 01/03/2012 ................
T6116E-FG-0 ............. REINO7/MB/M3 . L U 164 161 01/03/2012 ................
TOT6E-FH-8 ............. REINOT/MB/M4 .o L PR 92,850 .. 90,736 01/03/2012 ................
TOT6E-FJ-4............ .. REINO7/MB/14 ... LT PR 56 55 01/03/2012 ................
TOM6E-FL-9............ .. REINO7/15/15 ... LS 84,369 ... 82,715 01/03/2012 ................
TOM6EFM-7 ... .. REINO1/5/16 ... LS 15,951 15,638 01/03/2012 ................
TOT6E-FPO ........... .. REINOT/MB/MT . LIS 4700 4,608 01/03/2012 ................
TO16E-FQ-8 ............. REINO7/MB/M7 . LIS 3,959 3,881 01/03/2012 ................
TOM6EFRG ........ ... REINO1/M5/M8 ... . L 108,628 .................. 106,498 01/03/2012 ................
(continues)
General Interrogatories:
1. Total activity for the year Fair Value$............. (72,462,583) Book/Adjusted Carrying Value §........... .. (73,085,280)
2. Average balance for the year Fair Value$.............. 35,165,542 Book/Adjusted Carrying Value §.............. 36,421,657
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation
NAIC1S...... 20,198,355 (NAIC2S ... (NAIC3S ... NAIC4S.................. (NAICSS.................. (NAIC6S.................
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

Maturity Dates

1 2 3 4 5 6
cusip Fair Book/Adjusted
Identification Description Code| NAIC Designation/Market Indicator Value Carrying Value

Short-Term Invested Assets (Schedule DA type) (continued)

TO16E-FS4 ... . REINO7/15/18 ... LS MAST 40,330
TOM6EFT-2.............. REINOT/5/M9 ... LIS T8 6,997
TOMBE-FV-T ... . REINO1/5/20 ... LS 0419 29,822
TO16EFW-5 ... ... REINO7/15/20 ... . LSRR Mo 757
TOT6E-FX-3 ........... .. REINO1/5/21 ... LS 38544 37,788
TOMBE-FY-1 ... REINO7/15/21 ... .. LSRR 537 526
T6116E-GA2 ............. REINO7/5/22 ... LR 538 528
T6116E-GB0 ............. REINO1/5/23 ..o LI PR | 79
T6116E-GC-8 ............. REINO7/5/23 ... LIS B 15
T6116E-GD-6 ............. REINO1/5/24 ... ... e 7492 7,345
T6116E-GE-4 ............. REINO7/M5/24 ... ... LT PR 0 30
T6116E-GF-1 ............. REINO1/5/25 ... L PSRRI 01 197
T6116E-GG9 ............. REINO7/5/25 ... .o L SRR M 305
T6116E-GH-7 ............. REINOT/5/26 ... e 2,60 ... 2,216
TO16E-GK0 ............. REINO1/M5/27 ... LS 13,899 13,626
T6116E-GL-8 ............. REINO7/5/27 ... LI L 9%
T6116E-GM-6 ........... .. REINO1/15/28 ... ... ... LS 12,806 ... 12,554
TO116E-GN-4 ........... .. REINO7/15/28 ... ... ... LIS 3194 3,131
T616E-GP9 ........... .. REINO1/15/29 ... LR 81 177
T6116E-GR-5 ........... .. REINO1/5/30 ... LS 16,063 ... 15,748
T616E-GT-1 ............. REINOA/M5/20 ... LIS 8,208 ... 8,047
T6116E-GU-8 ............. REINAOMBI20 ..o L PR 6 6
TO116E-GW-4 ............ REINAOMSBI21 oo L SR 45595 44,701
T616E-GX-2 ............. REINO4/M5/22 ..o L PR 200 196
T616E-GY-0 ............. REINAOMBI22 .o L PP S 5
T6116E-GZ-7 ............. REINO4/MB/23 ..o e 53,563 ... 52,512
TOT6E-HA1 ... . REINAOMSBI23 .o L P 116,939 ... 114,646
T6116E-HB-9 ............. REINO4/MBI24 . ..o e 88,087 ... 86,359
T616E-HC-7 ........... .. REINAOMBI24 . .. LS 16,148 ... 15,832
T6116E-HD-5 ........... .. REINO4/5/25 ... ... LS 2,909 27,362
TOM6E-HE-3 ........... .. REINAO/MBI25 ... LN S 5
T6116E-HHG ............. REINOAMBI2T ... LR 762 47
TOM6EHS-2.............. REINAOMBI2T . LT 4 4
TOM6E-HKO ........... .. REINOA/5/28 ... ... ... LS 0434 29,837
TOM6E-HLT ... .. REINAO/M5/28 ... . L 4 4
TOT6E-HN-3 ... ... REINOMBI29 ..o e 14,465 . 14,181
T6116E-HP-8 ............. REINO4/M5/30 ..o L PR 94 974
TO116F-AAS ... ... 8125RFPR19A ... L P 129,660 .................. 127,118
T6116F-AC-1 ... ... 8.875RFPR30B ... e 4,394 4,308
T6116F-AD-9 ............. 8.875RFPR20A ... L SRR 20 205
TO16F-AE-7 ........... .. 9.375RFPR20B ... L PR 34 46,415
T6116F-AG-2 ............. 8.625RFPR21A ... LT P 264 138,494
912795-5E-7 ... USTRBILL03/22/12 ... . LS 85,344 .. 83,670
912803-AA-1. ... USTRM4TPRNS ... LR 129 127
912803-AC-7 ............. USTR105/8 TPRN 15 ......................... ... LI Mo 14
912803-AL-7 . ... .. USTRB3/4TPRNAT ... ... LI B 16
912803BH-5 ............. USTRG3/4TPRN26 .......................... ... LI B 15
M2810-FR-4. ... USTR23/8TRIB25........................... ... L 187,700 136,154
M2810PV-4. USTR13/4TRIB28........................... ... LS 73,318 72,418
NWBI0PZS ... USTR21/2TRIB29 ... L P 323,598 ... 319,970
912810-QF-8 ............. USTR21/8TRIB40 ... L P 15,506 ... 113,910
912810QL5. ... USTR41/4BOND40 .................ooie oot L P 103,263 ... 101,657
912820-HF-7. ... USTR43/BTPRND 12 ... LI P 62 61
912828BD-1 ............. TTIBTRINC3 .o L P 320,12 316,405
912828BW-9 ............. 2TRINAA L P 946,199 ... 935,646
912828-JT-8 .............. USTR2NOTES13 ... e M2 89,722
012828-J2-4 ... .. USTR13/4NOTEGM4........................ ... LS 90,357 ... 89,207
9128286-NM-8 ........... .. USTRTM/4TRIND20......................... ... L 121,83 119,755
912828-QD-5 ........... .. USTROM/BTRINW 16 ........................ ... L 25712 221,342
912828-QN-3 ........... .. USTR31M/BNOTEC21 ........................ ... LS MATT 40,510
912828-QV-5 ... USTROS/BTRIND21......................... ... L 328,344 322,694
012833486 .............. TINTO8/M5/31 ... LIS 7819 7,725
012833-4T-4 ... TINTO2/15/32 ... LIS 5230 5,136
9128334U-1............ .. TINTO8/15/32. ..o L SRR M0 333
9128334V ... TINTO2M15/33 ..o LI PSPPI 1220 1,19
912833-4W-7 ... TINTO8/M5/33 ... e Mo 402
9128334X-5 ... TINTO2M15/34 ..o L PR I 365
912833-4Y-3 ... TINTO8/M5/34 ... .o L PRI 87 281
912833420 .............. TINTO2/15/35 ..o LI SRR 2,636 ... 2,584
912833-5A4 ... TINTO8/15/35. ..o e 6,921 ... 6,786
912833582 .............. TINTO2/15/36 ... LR 198 194
012833-TE-4 ... TINTO8/15/36 ... LI Th 73
O12833-7TF-1 ... TINTO2/15/37 ... LR 128 125
012833-IN-4 ... .. TINTHMBI30 ... LIS 7448 7,302
012833-7P9 ... TINTOS/M5/31 ... LS 1,58 11,308
012833-71Q-7 . ........... .. TINTHMBI3T LIS 9,53 . 9,352
912833-7R5.............. TINTO5/15/32 ... LIS 128 1,224
912833783 ... TINTHMBI32 .o L PR 10,473 10,267
9M2833-7T-1 .. TINTO5/15/33 ..o L PR 435 427
912833-7U-8 . ............. TINTHMBI33 .o e 9,383 9,199
912833-TV-6 ... TINTO5/15/34 ... L SRR M9 342
912833-TW-4 ... TINTHMBI34 e 2,538 2,488
912833-J2-4 ... USTRTINTM/15/12 ..o L PP 3 3
912833KB-5.............. USTRTINT M/M5/13 ... L PP 3 3
912833KD-1 ... ... USTRTINTM/15/14 ... ... LT 3 3
912833KF6.............. USTRTINT /1515 ... ... LU 3 3
Q12833KX-T. ... USTRTINTM/15/19 ... .. LU 2 2
O12833-LF5 ... USTRTINTM/15/21 ... ... LT 2 2
012833-LG-3. ... .. TINTO2/15/22 ... LSRR 566 .. 555
(continues)
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Maturity Dates

1 2 3 4 5 6
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Identification Description Code| NAIC Designation/Market Indicator Value Carrying Value

Short-Term Invested Assets (Schedule DA type) (continued)

912833-LK-4 ... TINTHMBI22 . LIS 420 4,141
012833-LL-2 ... TINTO2/15/23 ... LIS 548 ... 5,832
912833M-0 ... TINTO8/15/23 ... LS 7450 7,304
O12833AN-8 . ... .. TINTO5/M15/23 ... LIS 1815 1,780
912833-LP-3 ... TINTHMBI23 LS 13,839 13,568
912833-LQ-1. ... TINTO2/15/24 ... LR 84 180
912833LR9............ .. TINTOS/MB/24 ... LSS 9,798 ... 9,605
9M2833-LS-7 ... TINTO8/M5/24 ... .o L SRR 871 853
912833-LU-2. ... TINTO2M15/25 ..o e 1,06 1,055
912833-LV-0. ... TINTO5/15/25 ..o e 9 7,756
912833LW-8 ............. TINTO8/M5/25. ..o LI PSPPI 5746 ... 5,633
912833LX-6 . ............. TINTHMBI25 . LI SRR 4142 4,061
912833-LY-4 ... USTRTINT02/15/26 .................cooi ool L S 13,630 13,363
M2833LZ1 . TINTO5/15/26. ... e 4,491 4,402
912833PA-2. ... .. TINTO8/15/26. .. ... LIS 4721 4,628
912833PB-0.............. USTRTINT1/15/26 .......................... ... LS 19,339 18,960
912833PC-8 ............. TINTO215/27 ... LS 2,81 2,236
912833-PE-4. ... .. TINTO8/M5/27 ... LR 517 507
912833-QB9 ............. TINTHMBI2T LSRR M1 432
912833RY-8 ............. TINTO2/15/28 ... LS 2,543 2,493
912833-RZ-5. ... .. TINTO8/15/28 ... LSRR 81 429
9M2833WR-7 ... TINTHMBI8 ..o e 10,29 10,028
912833-X8-8 .............. TINTO5/15/35 ... e 3,612 3,600
912833-X96 . ............. TINTHMBI35 . LI PSPPI 7,008 .. 6,871
912833 XN-5 ... ... TINTO2M15/29 ..o L PP 6 6
912833-XP-0.............. TINTO8/15/29 ..o e 145 1,122
912833-XS-4 ... TINTO5/15/29 ..o L PSRRI 13 129
912833XT-2........ TINTHMBI29 . LI PR T6 75
912833-XU-9 ............. TINTO5/15/30 ... LIS 1,466 ... 1,431
912833-XX-3. ... TINTO2/15/30 ... LSRR 405 397
912833-XY-1. ... TINTO8/15/30 ... LIS 2,188 2,145
012833-X28.............. TINTO2/15/31 ... LR . 1
012833-Y2:0 . ... TINTO5/15/36 ... LIS 1,983 1,945
912833-Y38 ... .. TINTHMBI36. ... LR 552 541
012833-Y46 ... TINTOS/MB/37 ... LI Mo 43
912833252 .............. TINTO8/MB/37 ..o L PRI 100 98
912833260 .............. TINTO2/15/38 ... ..o L PSRRI 160 157
912834-AU-2 ............. USTRTINT02/15/39 ... LI PP K/ 36
912834-DU9 ............. USTRTINTM/15/38 ... L U 3 3
912834-0B5 ... TINTO8/15/40 ... LI PP 51 56
912834-JH-2 . ............. TINTHMBI40 ..o e 10321 1,296
912834-JP-4 ... TINTO2M5/41 ..o e 2,525 2,475
912834KP-2.............. TINTO8/MB/41 ... LT 2 2
8999999 - Short-Term Invested Assets (Schedule DAtYPE) ... .o o 20,507,253 ... 20,198,355
0999990 - TOTALS .. o 20,507,283 ... 20,198,355
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
cusip Fair Book/Adjusted

Identification Description Code| NAIC Designation/Marker Indicator Value Carrying Value Maturity Dates
Bonds: U.S. Governments - Issuer Obligations
M3BIEY2T FHLB 0.4% Due 11/1/2012MN1................ ... L 1,000,000 ... 1,000,000 11/01/2012 ................
690353-RM-1 ........... .. OPIC VRDN Adj % Due 3/15/2017 Sched ........ .... L 4435345 . 4,435,345 03/15/2017 ................
690353-RV-1 ... ... OPIC US AGENCY Floating Rate MTN Adj %D ... .... L 10,000,000 ............... 10,000,000 12/15/2019 ................
690353-SU-2 ............. OPIC AgencyVAR Adj % Due 6/15/2017 MJSD1 ... ... L 5,000,000 ................ 5,000,000 06/15/2017 ................
0199999 - Bonds: U.S. Governments - Issuer Obligations ............ .. ... . 20,435,345 ... 20,435,345
0599999 - Subtotals - Bonds: U.S. GOVErNMENLS ... ... ... ... o i 20,435,345 ... 20,435,345
Bonds: U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Government and Their Political Subdivisions - Issuer Obligations
16229P-AA-3 ... CHATO AL IDB GULF OP ZONEVRDN Adj % Due ... 1FE ... ... 2,700,000 ... 2,700,000 11/15/2038 ................
2599999 - Bonds: U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Government and Their Political Subdivisions - Issuer Obligations ........................................ ................ 2,700,000 ... 2,700,000 ...
Bonds: U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Government and Their Political Subdivisions - Other Loan-Backed and Structured Securities
235036-SV-3. ... .. DALLAS REV 0.9% Due 11/1/2012MN1 ......... ... IFE 1,697,909 ... 1,700,000 11/01/2012 ................
ATT59K-AAT JJB PROPERTIES LLCOKREVVARRATENOTE ... FE ... ... . ... ... . 2,525,000 ... 2,525,000 01/01/2036 ................
2899999 - Bonds: U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Government and Their Political Subdivisions - Other Loan-Backed and Structured Securities ................ ................ 4222909 ... 4,225,000 ..o
3199999 - Subtotals - Bonds: U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of
Agencies and Authorities of Government and Their Political Subdivisions .......... .. ... 6,922,909 ................ 6,925,000 ...l
Bonds: Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
095550-AA-T . ... BLUE HEN HOTEL VRDN Adj % Due 9/1/2027 ... .... IFE o 5,490,000 ................ 5,490,000 09/01/2027 ................
12640T-AAG CHS PROPERTIES INC VRDN VRDN Adj % Due 6 ... 1FE ... . ... 2,746,000 ................ 2,746,000 06/01/2021 ................
483582-AB-8.............. KAMPS CAPITAL Corp VRDN Adj % Due 5/1/20 .. .... IFE o 1,700,000 ...l 1,700,000 05/01/2040 ................
78009N-BQ-8 ............. Royal Bank CD Adj % Due 11/9/2012 Sched ...... .... IFE o 2,000,000 ... 2,000,000 11/09/2012 ................
89233P-4T-0.............. TOYOTAMOTOR CREDIT CORP Adj % Due 1/12...... ... IFE o 1,700,000 ...l 1,700,000 01/12/2012 ................
3299999 - Bonds: Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... ... 13,636,000 ............... 13,636,000 ...l
3899999 - Subtotals - Bonds: Industrial and Miscellaneous (Unaffiliated) ............ .. .. ... 13,636,000 ............... 13,636,000 ...
6199999 - Subtotals - Bonds: Total Bonds - Issuer Obligations . ........... .. .. ... 36,771,345 ... 36,771,345
6499999 - Subtotals - Bonds: Total Bonds - Other Loan-Backed and Structured Securities .................................. ... 4222909 ... 4,225,000 ..o
6599999 - Subtotals - Bonds: Total BONAS ... ... ... 40,994,254 ... 40,996,345 ...
Short-Term Invested Assets (Schedule DA)
78387G-AK9 ............. AT&T 57/8% Due 8/15/2012FA15.............. ... IFE o TI4,248 ... 773,508 08/15/2012 ................
316175405 ... FIDELITY INSTMMFUNDPRIME ............... .... LIS 76,832,865 ............... 76,832,865 ...
59157B-AG-T ... ........ METLIFE INSTITUTIONAL FD CORPFLOATAdj % ... 1FE ..o 1,800,000 ................ 1,800,000 12/07/2012 ................
98647R-AB-9 ........... .. YORK CP 0.45% Due 3/1/2012 AtMat ........... ... L 2,500,000 ................ 2,500,000 03/01/2012 ................
8999999 - Short-Term Invested Assets (Schedule DA) ... ... . . o 81,907,113 ... 81,906,373 ...
0999999 - TOTALS . o 122,901,367 .............. 122,902,718 ...

General Interrogatories:

1. Total activity for the year Fair Value§............. (26,932,830 Book/Adjusted Carrying Value $............ .. (26,934,743)

2. Average Balance for the year Fair Value§............. 146,948,689 Book/Adjusted Carrying Value$.............. 147,000,500

3. Grand Total Schedule DL Part 1and Part 2 Fair Value§............. 143,408,620 Book/Adjusted Carrying Value $.............. 143,101,073
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information Code | of Interest Year of Current Year Balance *
Open Depositories
Fifth Third Bank ......................... Cincinnati, OH 34,698,082 ...
PNCBank ...................... Cincinnati, OH ..o 9,041,497 ...
JPMorgan/Chase ............................... NeW YOrk, NY 6,673,229 ... ...
M&IBank ... Milwakee, Wi . 1,444,986 ...
Northern Trust ... ChICag0, I 500,036 .......
USBank ...l Cincinnati, OH ..o (262,195) .......
Bank of New York Mellon ... New York, NY (1,804,945) .......
Bank of America ... San Franscisco, CA ... oo (33,593,689) .......
0199998 - Depositsin ............ 3 depositories that do not exceed the allowable limit in any one depository (See Instructions) - Open Depositories . .................. ... o 26,058 ...
0199999 - TOTAL - OpeN DEPOSIOMIES ... ... .. e 16,723,059 .......
0399999 - TOTAL Cash 0N DBPOSIE ... ... ... e 16,723,059 .......
0499999 - Cash in ComPany's OffICE ... .. ... o 62,785 .......
0599999 - TOTAL CaSh ..o 16,785,844 ... ...
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

f.odanuary L] (28,387,876) [ 4. April ..............| (27,278,425) [ 7. duly ..o (15,202,134) [10. October ...........| ...ooooiiii, 736,207

2 February ...........| ... 1,539,783 [ 5. May ..............| s (23,654,011) [ 8. August ............| ............ 17,030,500 [11. November .........| ............. 6,469,390

3.March o] (22,679,542) [ 6. June .............f (14,579,031) | 9. September .........| ............ 15,487,642 (12. December .........| ............ 16,785,844
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description Code

3
Date Acquired

4

Rate of Interest

5

Maturity Date

6
Book/Adjusted
Carrying Value

7
Amount of Interest
Due and Accrued

8
Amount Received
During Year

923
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 Deposits For the Benefit All Other Special Deposits
of All Policyholders
3 4 5 6
Type of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Purpose of Deposit Carrying Value Value Carrying Value Value
1. Alabama
20 AIBSKA .
30 ATIZONA ..
4. Arkansas
5. California
6. Colorado
7. Connecticut
8. Delaware
9. District of Columbia
10, Florida. ...
1 GROTGI . ..o
120 Hawail ..o
13, 0daho ..o
14 TNOIS ...
15, Indiana. . ...
16, JOWA. ...
A7, KaNSaS ...
18.  Kentucky
19, Louisiana. ... LA
200 Maine. ... ME|. o
20 Maryland. ... MDY
22. Massachusetts.................... MAL.
23. Michigan ... ... MU
24, Minnesota........ ... MNT
25, MISSISSIDPI .. ... MS|.
26, MISSOUM. . ... MO|.. B....|Reinsurance..................|oeoeoo .. 15,404,207 |.... 19,810,514
20, Montana ... MT ] e
28, Nebraska......... ... NE | o e
290 Nevada ... NV
30. NewHampshire ...... ... NH e
31 NeWJBISBY . o NI
32, NewMexico ... M
33, NewYork ..o NY |
34, NorthCarolina ... NC|.. B Protection of policyholders .......|............... | 519,484 |....... 574,844
35. NorthDakota ... ND oo
36. Ohio. ... OH|.. B Protection of all policyholder ~ |..... 4,993,043 [..... 5,080,860 |............ |
37, OKlahoma ... ... ... OK| oo
38, Oregon ... OR|.coo e
39, Pennsylvania ... PAL o
40. Rhodelsland ......... ... R
4. SouthCarolina...............ooo SCl
42, SouthDakota ..o SO o
43, TENNESSER ... ..\ TN
B4, TOXES. .o TX o
45, Utah. oo UT o
46. Vermont ... .. VT
A7, Virginia ..o VAL
48. Washington. . ... WAL
49, West Virginia ... WV
50 WISCONSIN ... ... o W
51 WyomIng. ... ..o WY [
52. AmericanSamoa .. ... AS|
53, GUAM. ... GU|.ooo
54, PuertoRICO. ... PRI e
55. U.S.Virginlslands ... VIL
56. Northern Marianalslands ......................... MPL. e
57, Ganada.........ooi CNJ. o
58. Aggregate Alienand Other........................................... OT| XXX XXX e
59, Total .. XXX XXX | 4,993,043 |..... 5,080,860 |.... 16,084,724 |.... 20,546,552
5898. Summary of remaining write-ins for Line 58 from overflow page................. XXX XXX
5899. Total (Line 5801 through Line 5803 plus Line 5898) (Line 58 above)............. XXX XXX
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