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SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4 5
Securities
Lending
Reinvested
Collateral Amount|

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations
1.43  Revenue and assessment obligations
1.44  Industrial development and similar obligations
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1.513 All other

CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521

1.523 All other

Other debt and other fixed income securities (excluding short term):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
Total invested @SSets ..........oiiiuiiiii

13,148,132

2,037,807
12,441,432

13,148,132

2,037,807
12,441,432

Gross
Investment Holdings
1 2
Amount Percentage

..... 13,148,132 .......... 11.845
..... 15,812,301 |.......... 14.245
......... 670,932]............0.604
....... 2444629 ............2.202
..... 10,504,041 (............9.463
....... 2,037,807 |............ 1.836
..... 12,441,432(.......... 11.208
......... 502,129 |............0.452
..... 22,454,201 .......... 20.229
....... 2,383296 |............ 2147
....... 7415737 |............6.681
..... 14,090,391 |.......... 12.694
............ 5290(............0.005
....... 7,089,781 |............6.387
... 111,000,099 ]......... 100.000

.... 111,000,099

.... 111,000,099
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

31 Totals, Part 1, Column 13 ...

3.2 Totals, Part 3, Column 11 ...
4. Total gain (loss) on disposals, Part 3, Column 18 ... |
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  Total foreign exchange change in book/adjusted cq

6.1 Totals, Part1,Column15...................... N O N E .................................

6.2 Totals,Part3,Column13 .....................l
7. Deduct current year's other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12 ...

7.2  Totals, Part3, Column 10 ...
8.  Deduct current year's depreciation:

8.1 Totals, Part 1, Column 11 ...

8.2 Totals,Part3, Column O ...
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines 9minus 10) ...

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

31 Totals,Part 1, Column 12 ...

3.2 Totals, Part 3, Column 11 ...
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

51 Totals,Part1,Column O ... .

52 Totals,Part3, Column 8 ... .
6.  Total gain (loss) on disposals, Part 3, Column 18 .—————J...........| |
7. Deduct amounts received on disposals,Part3,Coi M § & X\ REI & _ | | |
8. Deduct amortization of premium and mortgage intei N O N E ..................................
9.  Total foreign exchange change in book value/recorded nvestment excluding accrued Interest

9.1  Totals, Part 1, Column 13 ...

9.2 Totals,Part3, Column 13 ... ..
10.  Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 11 ..

10.2 Totals, Part 3, Column 10 ...
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12.  Total valuation allowance ...
13, Subtotal (Lines 11 pIUS 12) ...
14.  Deduct total nonadmitted amounts ........................ |
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ............................coo 241,006

2.2 Additional investment made after acquisition (Part 2, Column 9) .......................... 241,006
3. Capitalized deferred interest and other:

31 Totals,Part1,Column 16 ...

3.2 Totals,Part3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  Totals, Part 1, Column 13 ...

52 Totals,Part3, Column O ... .
6.  Total gain (loss) on disposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ....................................| | 20,348
8. Deduct amortization of premium and depreciation ............................oo
9. Total foreign exchange change in book/adjusted carrying value:

9.1  Totals, Part 1, Column 17 ...

9.2 Totals, Part3, Column 14 ...
10.  Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 15 .. ...

10.2 Totals, Part 3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10 220,658
12.  Deduct total nonadmitted amounts ........................ 220,658
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................ooooccc | 103,076,950
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... | 346,114,872
3. Accrual of Discount ... 18,226
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2 Part2,Section 1, Column 15 ... .

4.3 Part2, Section 2, Column 13 ... (1,069,248)

44 Partd, Column 11 e | (1,815,035) |........ (2,884,283)
5. Total gain (loss) on disposals, Part4, Column 19 ... | 5,177,335
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 346,662,362
7. Deduct amortization of premium ... 935,210
8. Total foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other than temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)....| | 103,905,028
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 103,905,028
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SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 30,998,240 (......... 31,137,154 | ... 31,048,704 | ......... 30,136,929
Governments 2. Canada ...................... | 670,932 |............. 674,709 ............. 674,611|............. 630,000
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. Totals ... | 31,669,172 ......... 31,811,863 ......... 31,723,315|......... 30,766,929
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals ... | 2,444,629 (........... 2,506,557 |........... 2,451,394 |........... 2,210,000
U.S. Political Subdivisions of States, Territories and
Possessions (Diresct 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 7. Totals ...............ococo oo 22,945473......... 23,206,808 ......... 23,046,493 ......... 20,836,142
8. United States .................. [ 22,956,330 |......... 23,013,512 ......... 23,026,927 |......... 21,982,729
Industrial and Miscellaneous and 9. Canada ...................... | 833,313 |............. 854210(............. 833,757 |............. 830,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [........... 1,549,983 |........... 1,560,355 ........... 1,563,095(........... 1,420,000
1. Totals.............coooooi | 25,339,626 |......... 25,428,077 |......... 25423,779|......... 24,232,729
Parent, Subsidiaries and Affiliates 12, Totals ... e
13.  TotalBonds ....................|......... 82,398,900 (......... 82,953,305(......... 82,644,981|......... 78,045,800
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. Totals ... [ [
Parent, Subsidiaries and Affiliates 18.  Totals ... [ [ L
19.  Total Preferred Stocks ........ [ .coooveiiiiiiiiiies [ L
COMMON STOCKS 20.  United States .................. ..o 20,186,373 |......... 20,186,373 |......... 16,838,160
Industrial and Miscellaneous (unaffiliated) 21, Canmada .................fe 152,574 |............. 152,574 ............. 147,448
22.  Other Countries ............... [........... 1167,181(........... 1,167,181 (........... 1,118,213
23, Totals........oooooiiiiiiii | 21,506,128 |......... 21,506,128 ......... 18,103,821
Parent, Subsidiaries and Affiliates 24, Totals ...
25.  Total Common Stocks ........ [......... 21,506,128 |......... 21,506,128 ......... 18,103,821
26. TotalStocks ................... ... 21,506,128 |......... 21,506,128 |......... 18,103,821
27.  Total Bonds and Stocks .......|........ 103,905,028 |........ 104,459,433 |........ 100,748,802
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GoIS

SCHEDULE D - PART 1A - SECTION 1

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

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

31 Classt ...

47 TOTALS ...

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

Non-Guaranteed
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90IS

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

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

Quality Rating Per the

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

Class 1
Class 2

AAAAAAAA 18,890,063
.......... 2,044,813

AAAAAAAAAA 2,309,263
.......... 1,352,476

........ 23,051,596
.......... 3,397,289

........ 12,767,329
............ 264,714

........ 23,051,596
.......... 3,397,289

Hybrid Securities

71
72
73
74
75
7.6
7.7

Class 1

Class 5
Class 6

TOTALS

Parent, Subsidiaries and Affiliates

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Class 2
Class 3
Class 4
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L0IS

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

Values By Major Types of Issues and NAIC Designations

Distribution of All Bonds Owned December 31, at Book/Adjusted Carryin

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

84,404,005
3,397,289

.. 84,404,005
3,397,289

100.00

100.00

112,670,919
264,714

. 112,670,919
264,714

100.00

100.00

84,404,005
3,397,289

112,670,919
264,714

.. 84,404,005
3,397,289

Quality and Maturit
1 2 3
1 Year Over 1 Year Over 5 Years
Quality Rating Per the or Through Through
NAIC Designation Less 5 Years 10 Years

9. Total Bonds Current Year
9.1 Class 1. .o (d)........ 9,999,904 |......... 58,938,720 |......... 13,484,906
9.2 Class 2 .o (d)re 2,044,813 (........... 1,352,476
9.3 Class3 ... (). e
94 Class4 ... (d)r e
9.5 Class b ..o (d)r e
9.6 Class B .........oocoiii (). L
9.7 TOTALS oo 9,999,904 ......... 60,983,533 ......... 14,837,382
9.8 Line9.7asa%of Column 6 ...................... | 1139 69.46|................ 16.90

10. Total Bonds Prior Year

101 Class T ..o [ 32,792,360 | ......... 43,076,349 |........... 7,209,193
102 Class2 ..oooovvoioiiiie L [ 264,714
103 Class3 ..o [ e
104 Classd ..o [ e
105 Classb .o [ L
106 ClassB ... L e
107 TOTALS ... [ 32,792,360 | ......... 43,076,349 | ........... 7,473,907
108 Line10.7asa%ofCol.8 .................ooooo [ 20.04|............... 3814 6.62

11. Total Publicly Traded Bonds
11 Class T .o L 9,999,904 ......... 58,938,720 |......... 13,484,906
112 Class2 ...ocooooviiiiin [ 2,044813(........... 1,352,476
113 Class3 ..o [ e
114 Classd ... | L
115 Classh .o e L
116 Classb ..o [
17 TOTALS ..o L 9,999,904 |......... 60,983,533 ......... 14,837,382
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 139 69.46|................ 16.90
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... |................ 1139 69.46|................ 16.90

12. Total Privately Placed Bonds
121 Class .o e e
122 ClasS2 .o | L
123 0 Class3 .o | L
124 Classd ... [ e
125 Classh ..o [ e
126 ClassB ..o e L
127 TOTALS ..o L L
128  Line12.7asa%of Col.6 ... | [
12.9 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... [............oooooii [ |

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

(b) Includes §............... 0 current year, §.............. 0 prior year of bonds with Z designations and §............... 0 current year, $...............

(c) Includes §............... 0 current year,

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

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

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......4,301,170; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.
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80IS

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

k/Adjusted Carrying Values by Major Type and Subtype of Issues
3 5 6

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
U.S. Governments
1.1 1sSUEr OBIIgatioNs ... | 4,293135(....... 26,896,624 | ......... 2,063,809 | ... | | 33,253,568 ............. 3787|....... 39,841,836 ............. 3528|....... 33,253,568 | ......oii
1.2 Residential Mortgage-Backed Securities ........... ... [ 111588 |.......... 405496 |.......... 426574 |.......... 645777 (.......... 448373 |......... 2,037,807 |.............. 2320 2,037,807 |..................
1.3 Commercial Mortgage-Backed Securities ..o [ [ e e e e e e e e
14 Other Loan-Backed and Structured Securities ... [ L e e e e e e e
15 TOtalS ... 4404723 ....... 27,302,119 ......... 2490383 |.......... 645,777 (.......... 448373 ....... 35291375 ............. 4019(....... 39,841,836 |............. 3528 |....... 35291375 | ............... .
All Other Governments
2.0 Issuer Oblgations ... [ [ 615,788 |............ 55144 ... 670932|.............. 0.76].......... 196,138 | .............. 0147 ..o 670932(..........oit
2.2 Residential Mortgage-Backed Securities ..............ooviiiiiiiiii i | e e e e e e e e
2.3 Commercial Mortgage-Backed SECUMHIES ... .. ... .o
24  Other Loan-Backed and Structured Securities ...
25 0 TOAIS L.
U.S. States, Territories and Possessions, Guaranteed
3.1 18SUEr OblIGAtioNS .. ... ..
3.2 Residential Mortgage-Backed Securities ........ ... ...t
3.3 Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ...
3.5 TOtAIS .o
U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 Issuer Obligations ............oiii i e [ e e e e MIT740 ... 10420 oo
4.2  Residential Mortgage-Backed Securities ........... ... | | L e e e e e e
4.3 Commercial Mortgage-Backed Securities ............. ..o
44  Other Loan-Backed and Structured Securities ...
45 Totals ... C
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 Issuer OblIGations ............ i [ [ 4529946 |......... 5974096 | ..o | 10,504,041 (............. 11.96]....... 193744141 ............. 1716 ....... 10,504,041 | ..................
52  Residential Mortgage-Backed Securities ............ ... [ 4,245,039 (......... 6,308,606 1,503,590 | .......... 367,164 |............ 17,032]....... 12441431 ... 1447 24389904 | ............. 2160|....... 12,441,431
53  Commercial Mortgage-Backed SeCUrties ..............ooiiii e | | L
54  Other Loan-Backed and Structured Securities ... - RN P T P
5.5 TOAIS ..o [ 4,245,039 (....... 10,838,552 |......... 7A77,685|.......... 367,164 |............17,032|....... 22945473 |.............2613|....... 43764318].............3875]....... 22,945473
Industrial and Miscellaneous
6.1 Issuer Oblgations . ....... ..o | 1,350,141 ....... 13,304,464 | ......... 3661739 ..o [ [ 18316344 L2086 L 11041876 978 18,316,344 | ..................
6.2  Residential Mortgage-Backed Securities ..............ocooiiiiiiiii e | e e e e e e e e
6.3 Commercial Mortgage-Backed Securities ..............oooiiiiii i | | L e 502,129 (.......... 502,129 (.............. 057 |......... 1,990,166 | .............. 1.76 | .......... 502,129
6.4  Other Loan-Backed and Structured Securities . .. R DU 7630412 .. oo e ....7630412].... R 1 N T DU 7,630,412
8.5 TOAIS ... [ 1,350,141 ....... 20,934,875 .........3661,739 | ................. o | 502,129 (....... 26,448,885 ............. 3012 ....... 13,032,042 (............. 1154]....... 26,448,885
Hybrid Securities
7.4 Issuer Obligations ...........ooiii i | e e e e e e e
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities e T .
74  Other Loan-Backed and Structured Securities ...............ooovviiiiiiiii i | L
TS5 TOMAIS ..o i i e e e e e e e e
Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities ........
8.3  Commercial Mortgage-Backed Securities .......
84  Other Loan-Backed and Structured Securities ... . . L
8.5 TOMAIS ...
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31

at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
9.1 Issuer Obligations ... 5,643,276 |........ 46,639,019 ........ 12,907,218 | ..o | 65,189,514 (. ............. 7425]...... XXX | XXX | 65,189,514 ...
9.2 Residential Mortgage-Backed Securities ..........................o. [ 4,356,627 |.......... 6,714,102|.......... 1,930,164 |.......... 1,012,940 (............ 465,406 (........ 14,479,239 |.............. 1649 ...... XXX .o XXX oo 14,479,239 ...
9.3 Commercial Mortgage-Backed Securities ... | e e 502,129 |............ 502,129 |................ 057]...... XXX oo XXX oo 502,129 |.....................
9.4 Other Loan-Backed and Structured Securities ....................... ... 7630412 . 7,630,412(................ 8.69]...... XXX oo XXX oo 7630412 .....................
9.5 Totals ... 9,999,904 |........ 60,983,533 |........ 14,837,382|.......... 1,012,940(............ 967,535]........ 87,801,293 |............. 100.00]...... XXX [ XXX [ 87,801,293 . ...
9.6 Line9.5asa% 0f Col. 6 .......covviiviiiiiiiiii [ 1139 69.46|.............. 16.90 ..., 145 110 . 100.00]...... XXX o, XXX . XXX oo [, 100.00 . oo
10.  Total Bonds Prior Year
101 Issuer Obligations ..............ocooiviiiiiiii 32,792,360 |........ 43,076,349 |.......... 7473907 |............ 973417 (... 2,239,530]...... XXX |, XXX [, 86,555,563 |.............. 76.64........ 86,555,563 | .........ooiiiiinnn
10.2  Residential Mortgage-Backed Securities ...................ooooco [ [ e e 24,389,904 | ...... XXX .o XXX oo 24,389,904 |.............. 2160|........ 24,389,904 |................
10.3 Commercial Mortgage-Backed Securities ... | e e 1,990,166 | ...... XXX oo XXX oo 1,990,166 |................ 176.......... 1,990,166 | .....................
104  Other Loan-Backed and Structured Securities ....................... [ Lo b e e XXX o] XXX oo | L e L
105 Totals ..o 32,792,360 |........ 43,076,349 |.......... 7473907 |............ 973417 ........ 28,619,600 ...... XXX .| XXX oo 112,935,633 |............. 100.00]....... 112,935,633 |...................
106 Line10.5asa % of Col.8 ......coiiviiiiiiiiiiiiiiiiiieiii | 29.04]........... 3814 662 .. 086 ....c........ 25.341...... XXX o, XXX oo L, 100.00]...... XXX oo [, 100.00 . oo
11.  Total Publicly Traded Bonds
111 lssuer Obligations .............ooooviviiiiiii 5,643,276 |........ 46,639,019 ........ 12,907,218 | ..o | 65,189,514 (.............. 7425|........ 86,555,563 |.............. 76.64........ 65,189,514 |...... XXX ...
112 Residential Mortgage-Backed Securities ......................c..... | 4,356,627 |.......... 6,714,102|.......... 1,930,164 |.......... 1,012,940 ............ 465,406 ........ 14,479,239 .............. 16.49(........ 24,389,904 |.............. 21.60]........ 14,479,239 |...... XXX ...
11.3  Commercial Mortgage-Backed Securities ....................cooooo [ [ L e 502,129 |............ 502,129 ... 057 (.......... 1,990,166 | ................ 1.76|............ 502,129 ...... XXX ...
114 Other Loan-Backed and Structured Securities ....................... ... 7630412 . 7,630,412(................ 869 | ... 7,630,412 (...... XXX......
M5 Totals oo L 9,999,904 |........ 60,983,533 |........ 14,837,382|.......... 1,012,940............ 967,535|........ 87,801,293 |............. 100.00]....... 112,935,633 |............. 100.00]........ 87,801,293 |...... XXX ...
116  Line11.5asa%ofCol.6 ........oooeiiviiiiii 139 69.46(.............. 16.90 ... 115] 110 100.00...... XXX | XXX | XXX o |, 100.00]...... XXX ...
11.7  Line11.5asa %of Line 9.5, Col. 6, Section 9 ...........ccoooveiii | ieiiiiiniinn, 1139 69.46|.............. 16.90 ..., 145 110 . 100.00]...... XXX o, XXX . XXX oo [, 100.00]...... XXX ...
12.  Total Privately Placed Bonds
121 Issuer Obligations .................oooooii e e L e e e [ e [ XXX
12.2  Residential Mortgage-Backed Securities ... | [ e e e XXX [
123 Commercial Mortgage-Backed Securities ..................c.coooo [ [ e e e e e e XXX
12.4  Other Loan-Backed and Structured Securities ....................ooo | [ L XXX
125 Totals ..o e L e e e e e XXX oo |
126 Line125asa%of Col. 6 .......ooooveiiiiiiii e [ e e XXX | XXX | XXX | XXX o [
127  Line12.5asa % of Line 9.5, Col. 6, Section 9 .................ooo | Lo L e e L XXX .o XXX .o XXX .o XXX oo
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear .....................coo 32,392,020 (.......... 32,392,020 | ..o [
2. Cost of short-term investments acquired ....................oooo i 8,619,281|........... 8,619,281 | .. ..o
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooooiiiiiiiiniiiii
5. Total gain (loss) on disposals ........... ... 4282 ... 42821
6. Deduct consideration received on disposals ....................coocoi e 35,579,449 .......... 35,579,449 | ...
7. Deduct amortization of premium ... 3374 374 e
8. Total foreign exchange change in book/adjusted carrying value ... o | e e
9. Deduct current year's other than temporary impairment recognized ... |
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 5402,393|........... 5,402,393 | ... e
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 5402,393|........... 5,402,393 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11  Schedule DB Part A Verification .................cccoiviiiiiiiiiinn NONE
SI11  Schedule DB Part B Verification .................cccooviiiiiiiiiinn. NONE
S12  Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13  Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14  Schedule DB Verification ..............cccviiiiiiiiiii e NONE
SI15  Schedule E - Verification .....................cooiii i NONE

SI11 - SI15
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E01  Schedule A - Part 1 Real Estate Owned ...................ccoviiiunnt. NONE
E02 Schedule A - Part 2 Real Estate Acquired ..................coiiiiinn... NONE
E03 Schedule A - Part 3 Real Estate Sold ....................ccovviiiinnt. NONE
E04 Schedule B - Part 1 Mortgage LoansOwned ..........................s. NONE
E05 Schedule B - Part 2 Mortgage Loans Acquired . .................cccvvunnn. NONE
E06  Schedule B - Part 3 Mortgage Loans DISPOSED ......................... NONE

EO01 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 Book/ 13 14 15 16 17
Adjusted Current Year's Total
Name of Carrying Unrealized | Current Year's | Otherthan | Capitalized Foreign
Vendor or Date Type Value Valuation | (Depreciation) or | Temporary Deferred Exchange Commitment | Percentage
CUsIP Name or General NAIC Originally and Actual Fair Less Increase (Amortization)/ | Impairment | Interestand | Changein Investment | for Additional of
Identification Description Code City State Partner Designation Acquired Strategy Cost Value Encumbrances| (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment | Ownership
Joint Venturr - Common Stocks - UnaffiliatTd
............... Health Plan Alliance .................cooooo| e |Iving oo [ TX i | e 4000
1599999 Subtotal - Joint Venture - Common Stocks - Unaffiliated . . Lo XXX
3999999 Total - Unaffiliated .. ......... . . . . . Lo XXX
4099999 TOHAl = AFBIEA . .. ...ttt et e et e e e e | [ e L XXX
4199990 TOtalS ... ... . o | 220,658 |...... 220,658 |...... 220658 | ... e e e e . XXX ...
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
2 6 7 8 9

1 5 10 11
4 Name of Date Type Actual Cost Additional
CUSIP Name or Vendor or Originally and atTimeof  |InvestmentMade|  Amount of Percentage
|dentification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership
Joint Venture - Common Stocks - Unaffiliated
............... rHeaIthPlanAlliance...................Tlrving.................... TX | | 01011997 L [ 281006 e [ 4000
1599999 Subtotal - Joint Venture - Common Stocks - Unaffiliated . ... ... 241006 (. ... | XXX
3999999 Total - Unaffiliated . ... ... . 241,006 (... [ Lo XXX
4099999 Total - AffIlIAtEA ... ... . e e L XXX
4199999 TOMAIS . . ... 241,006 | ... [ Lo XXX

803
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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 Book/ 9 10 1 12 13 14 Book/
Adjusted Current Year's | Current Year's Total Adjusted
Name of Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Purchaser or Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Nature of Originally Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interestand B/A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) Gain (Loss) Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJA.C.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income
Joint Venturr - Common Stocks - Unaffiliated
............... Health Plan Alliance ........ | Irving Return of capital .... | 01/01/1997 03/31/2011

1599999 Subtotal - Joint Venture - Common Stocks - Unaffiliated .............. ...
3999999 Total - Unaffiliated ... ........ . . . . . . .
4099999 TOtal = ARBIEA . .. .. ...\ttt e | L
4199999 TOtAlS ... ... oo 20348 | .o e e e e e 20348 ....... 20348 | ..o e e

603
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

6] Year's

R Rate Other Total

E Used to Book/ Unrealized Current Than Foreign Admitted Amount

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received

CUSIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During
Identification Description Code| N |CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/ACV. of Interest Paid Accrued Year Acquired | Maturity

U.S. Governments - Issuer Obligations
31331KAH3 ... FEDERAL FARMCRBKCONSBD .............c.oo[oon [oon |, FE oo | 1,520,846 | ..... 101.3800 | ....... 1,520,700 | ....... 1,500,000 10/21/2011{02/27/2014
3133XXYX9 ... FEDERALHOME LNBKCONSBD .............c.oo[oon |[oon oo, 1FE ... ... 1536426 |.....102.2350 | ....... 1,533,525 |....... 1,500,000 10/28/2011{06/21/2013
3133762C8 ...... FEDERALHOME LNBKCONSBD .............c.oc.[oon oo |, 1FE ... 1,097,129 | ... .. 1,008,768 | .. 1,100,000 10/13/2011{11/27/2013
3137EACX5 ... FEDERALHOMELNMTGCORP ...........ocoove [ o oo, 1FE ... .. 1,181,079 | .. .. 1,178,537 | .. 1,180,000 09/21/201110/30/2013
3137EACYS ..... FEDERALHOMELNMTGCORP ..........cooovve [on oo o, FE ... .. 2,129,276 | .. .. 2,133,749 | .. 2,130,000 10/05/201111/25/2014
3137EADA4 ... FEDERALHOME LNMTGCORP ........o.oovvvve [ [ o, FE ... 747,953 .. 749453 | .. 750,000 12/15/2011{12/29/2014
31350MWJB ... FEDERALNATLMTGASSN ......oovvvieveefeen o [ 1FE ...... 2,338,245 2,333,394 2,100,000 10/13/2011/10/15/2014
31359MRGO ....... FEDERALNATLMTGASSN ......oovvvneiee oo o [ 1FE ...... 1,052,000 1,049,000 1,000,000 12/13/2011/03/15/2013
31398AXJ6 ...... FEDERALNATLMTGASSN ......oovvvieeeee oo o [ 1FE ...... 1,047,466 1,043,680 1,000,000 10/18/2011|05/15/2014
3135GO0BR3 ..... FEDERALNATLMTGASSN ......oovvvieveefeen o [ 1FE ...... 1,001,381 1,002,360 1,000,000 10/19/2011/08/09/2013
3135G0CM3 ....... FEDERALNATLMTGASSN ......oovvvieeeeefoe o [ 1FE ...... 88,067 190,771 ..190,000 | .... 10/12/2011/|09/28/2016
3135GOFG3 ..... FEDERALNATLMTGASSN .......ooooveoeoeo| o [ [ 1FE ... 999,900 1,000,360 21,000,000 | ... .999.909 | .. 10/26/2011{11/14/2013
3135G0FY4 ..... FEDERALNATLMTGASSN .......oooveoeoeo| o [ [ 1FE . 999,970 1,003,080 1,000,000 [ .........999,971 [ ... [ 11/15/2011{12/19/2014
912828QMS5 ... ... USTREASURYNOTE ......oooieieieee [ [ [ 1... 55,103 |..... 1016560 | .......... 55,911 ...55000.... 05/17/201105/15/2014
912828NY2 ... USTREASURYNOTE ......oovieieieee [ [ [ 1. 1,513,189 1,512,825 1,500,000 10/19/2011{09/15/2013
912828NN6 ... .. USTREASURYNOTE ..o [ [ [ 1. 1,517,857 1,517,865 1,500,000 12/21/2011{07/15/2013
912828QN3 ..... USTREASURYNOTE ......ooovieiiieeee [ [ [ 1. 1,135,013 1,183,554 1,060,000 08/09/201105/15/2021
912828RR3 ... USTREASURYNOTE .....oovoiieoeieeee [ [ [ 1. 249,923 252,853 250,000 | .........249923 [ ... [ 12/12/2011{11/15/2021
912828RQ5 . .... USTREASURYNOTE ......covviiiiiiiiieea oo e | 1.. 1,199,910 . 1,200,756 1,200,000 | ....... 1199912 | ... | 12/21/201111/15/2014
912828QU7 ..... USTREASURYNOTE ..o oo e | 1.. . 40,000 . . 40,309 .40,000 | .......... 40,000 | ... 07/13/2011|07/15/2014
912828KV1 ...... USTREASURYNOTE ... oo [ | 1.. 1,571,528 . 1,569,255 1,500,000 11/29/2011|05/31/2014
912828KD1 .. USTREASURYNOTE ... oo e oo 1.. 683,557 . 727,233 664,000 07/19/2011|02/15/2019
912828HV5 .. USTREASURYNOTE ..o oo e | 1.. 1,029,222 . 1,028,520 1,000,000 12/20/2011/03/31/2013
912828KY5 ...... USTREASURYNOTE ... oo e | 1.. 1,060,355 . 1,056,880 1,000,000 11/03/2011|06/30/2014
912828MX5 ... USTREASURYNOTE ..o [ [ [ 1. 1,532,993 . 1,529,760 1,500,000 10/28/2011{04/15/2013
912828LS7 ...... USTREASURYNOTE ..o [ [ [ 1. ...528,146 I ...528,165 | .. ..500,000 10/17/2011{10/31/2014
912828LK4 ...... USTREASURYNOTE .......oovvveoeiei [ [ [ 1. . 1,054,339 . . 1,053,440 | .. 1,000,000 10/26/2011|08/31/2014
0199999 Subtotal - U.S. Governments - Issuer Obllgatlons ..................................................... 29,010,872 | ... XXX ... [...... 29,094,701 | ...... 28,219,000 XXX . XXX
U.S. Governments - Residential Mortgage-Backed Securities
36230T5T5 ...... GNMA  POOL #0758958 VU U IR 1o 759,033 | L 107.4340 | ......... 760,556 | ......... 707,929 | ......... 759,022 12/21/2011{10/15/2041
36202FZX7 ......| GNMA Il POOL #0005258 ... N P IO I 1o 519,766 | ... .. 104.2660 | ... Coe.....519,761 12/21/2011{12/20/2041
36202FZY5 ...... GNMA Il POOL #0005259 N P I T T59,034 | L 107.1220 | ... e 759,024 12/21/2011{12/20/2041
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securities . ..................ccooovveee ] o, 2 037,833 ... XXX ... |.......2042453.......1917929(....... 2,037,807 [ ... XXX . XXX
0599999 Subtotal - U.S. GOVEIMMENLS . ... ... ...\ttt ettt e e 31,048,705 | ... XXX ... |...... 31 ,1 37,1 54(...... 30,1 36,929 ...... 30,998,240 XXX | XXX
All Other Governments - Issuer Obligations
68323AAUS ..... ONTARIO (PROVINCE OF) ... B 1FE ...... ...35212 ..., . 36,811 35,000 235199 | i 07/14/2011|07/16/2018
68323AAQ7 ..... ONTARIO (PROVINCE OF) .. B I 1FE ... L..20941 ... . 30,894 30,000 229948 | 05/03/2011|05/10/2016
642869AC5 ... .. PROV OF NEW BRUNSWICK . B 1FE ...... 19941 . 20,907 20,000 19945 | o S 06/09/2011|06/15/2018
6832348A9 ...... PROVINCE OF ONTARIO CANADA .. B 1FE ...... ..216,056 | ..... . 214,908 200,000 214,953 Lo (1103) | 10/19/2011|06/16/2014
683234SJ8 ...... PROVINCE OF ONTARIO CANADA . B I 1FE ...... ..183873|..... . ..182,011 ..175,000 | ......... 182,418 . (1454) | ... 10/05/2011/02/15/2013
748148RQ8 . ... PROVINCE OF QUEBEC CANADA ................. N 1FE ... 189,589 | ... .. . 189,179 170,000 | ......... 188,467 (1,122) 10/11/2011|05/26/2015
0699999 Subtotal - All Other Governments - Issuer OblGations . . . ................oooieiieiiiiiiiiiais [, 674,611 XXX oo [ 674709 [ ......... 630,000 [ ......... 670,932 (3,679) XXX [ XXX
1099999 Subtotal - All Other GOVEMMENLS .. ... ...ttt ettt | e 674,611 XXX oo 674709 | ......... 630,000 |......... 670,932 (3,679) XXX [ XXX
U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
13063BNS7 ... CALIFORNIAST ... e [ [ 146,501 145,000 | ......... 145,000 | oo 10/20/2011{10/01/2016
13063BPP1 ..... CALIFORNIA ST .. U EUU RUUE BT .. 291,865 .. 250,000 .. 280,446 10/20/2011{10/01/2016
13063BMH2 . .... CALIFORNIAST ..o e e e 119,992 100,000 M5132 oo 09/21/2011|09/01/2021
13063BNQ1 ..... CALIFORNIAST ... e [ s 50,307 50,000 50078 ... 10/20/2011/10/01/2014
4521518V8 ...... ILLINOISST oo [ e [ 312,066 300,000 BT [ e 10/05/2011/01/01/2015
5741924X5 ...... MARYLAND ST ..o | e e e . 380,928 300,000 371,589 09/27/2011|11/01/2019
677519HL7 ...... OHIOST ..o e e e . 302,571 300,000 304887 ..o e 10/21/2011/|03/01/2014
68608UCGY .....[OREGONST ......oovviiiiiiiiiiiiiiieee e e | 392,972 315,000 373,960 10/28/2011/05/01/2019
880541QL4 ...... TENNESSEE ST ..o | | | 1AM 203,238 200,000 200,000 [ ... 10/12/2011{08/01/2016
93974CEQ7 ..... WASHINGTONST ... | | 1AM ..306,118 .. 250,000 201750 .o 10/14/2011{06/01/2018
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guarameed) Issuer Obligations . 2,506,557 2,210,000 | ....... 2 444,629 XXX [ XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ......................... 2,506,557 2,210,000 | ....... 2,444,629 (6,765) XXX [ XXX
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

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

F Current

0 Year's

R Rate Other Total

E Used to Book/ Unrealized Current Than Foreign Admitted Amount

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received

CUsIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During
Identification Description Code] N [CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest Paid Accrued Year Acquired | Maturity

U.S. Special Revenue, Special Assessment - Issuer Obligations
040649LJ2 ...... ARIZONA ST TRANSPRTNBRDEXCIS .. ... | e o | oeie, 292,180 293200 ......... 250,000 290,318 09/28/201107/01/2016
04109KCS4 ... ARKANSAS STDEV FINAUTHCAPIT ..o | o e, .. 296,368 ..301,288 | .. ..250,000 [ .........295315 11/01/2011{06/01/2017
11506KCX7 ..... BROWARD CNTY FLPORTFACSREVE ............[... [... [...... .. 256,676 ..262,39% | .. ..235000.........256,369 11/10/2011{09/01/2018
181006GH4 ..... CLARK CNTY NEV PASSENGERFACC ............[... ... [...... ..222,032 ..232818 | .. ..200,000|.........221,335 10/18/2011|07/01/2017
186427BC3 ... .. CLEVELAND OHIOWTRREV ...............oo oo [ oot .. 382,724 ..391,595 | .. ..330,000|.........381,144 10/28/2011|01/01/2017
232760V96 .. ....| CYPRESS-FAIRBANKS TXINDEPSCH .............[... ... [...... .. 294,380 .. 305,555 | .. ..250,000|.........293,641 10/19/2011{02/15/2018
2838212G0 ......|ELPASOTEXWTR&SWRREV ................... ... ... [...os .. 339,861 ..341,460 | .. ..300,000|.........337,946 10/28/2011|03/01/2015
341507G70 ......| FLORIDASTBRD OF EDULOTTERY ...............[... ... [...... .. 346,779 ..361,011] .. ..300,000|.........345713 10/27/2011|07/01/2018
343136M53 ... FLORIDA ST TPKAUTHTPKREV ... e |oon [oenins .. 553,265 ..553510 | .. ..500,000 | .........540,712 03/11/2011(07/01/2014
396086AM4 ... GREENVILLECNTY SCSCHDIST | ... v oo [eennn ..294,363 ..291,907 | .. ..275000 | .........293,568 10/20/2011{12/01/2015
469487CR1 ..... JACKSONVILLE FLASPLREV ..o e [on | onen, .. 578,595 ..554,740 | .. ..500,000 | .........556,131 08/27/2010(10/01/2014
46613Q6U2 ... JEAFLASTJOHNSRIVPWRPKSY ....ooovvven | [ e, .. 297,255 ..298,353 | .. ..250,000 [ .........295464 09/20/201110/01/2017
544525PB8 ... .. LOS ANGELES CADEPTOFWRT&P ... vn |oen [ovnnnn ..337,212 .. 348678 | .. ..285000 .........335927 10/19/2011{07/01/2018
574204WP4 .. ... MARYLAND ST DEPT OF TRANSPRTN ... v |oen [ovnnnn .. 451,080 .. 462,896 | .. 375,000 ... 449,506 11/07/2011{05/01/2018
575579CW5 ... ... MASSACHUSETTS BAY TRANSNAUTH ... [ o |oon [oennnn 124,902 127,631 100,000 ... 124,230 09/22/201107/01/2020
576000LZ4 ...... MASSACHUSETTS STSCHBLDGAUTH ............[... [... |[...... 302,480 315,700 250,000 ...301,797 11/03/2011|10/15/2021
576049YV6 .| MASSACHUSETTS STWTRRESAUTH .............[... |... |...... 193,130 195,208 160,000 ... 191,835 09/30/2011{08/01/2017
592030ZA1 ......| MET GOVT NASHVILLE & DAVIDSON .............. ... ... [...... 350,823 361,363 295,000 ... 349,836 11/04/2011|05/15/2018
59259RYY4 ..... METROPOLITAN TRANSN AUTHNY ..o ooe | [oennen 549,495 558,635 500,000 ... 538,507 02/23/2011(11/15/2014
592663F45 ...... METROPOLITAN WTRDISTSOUTHNC ............ [... [... |[...... 224,554 . 222,144 200,000 ... 222,246 09/21/2011{07/01/2014
594636PS5 ...... MICHIGAN ST COMPREHENSIVE TRAN ... oo [oon oot . 308,331 305,664 300,000 ... 308,094 10/21/2011|05/15/2017
604111CW2 ... MINNESOTAPUB FACSAUTH ... [ e | e 292,538 300,940 250,000 ...291,047 10/17/2011{03/01/2017
639707AU2 ..... NEBRASKA UTILCORPREV .........ovvveenon| e e [evennn 561,885 562,820 500,000 ... 547,164 01/06/2011(01/01/2015
64989KHSS ... NEW YORK STPOWERAUTH ......ovvovennen [oe e [evennn 282,918 279,650 250,000 ... 281,071 09/22/201111/15/2015
736742QH3 ... PORTLAND ORE SWRSYSREV .........cooovvevin|vne |oen [ovennn 299,398 306,843 250,000 ...298,394 11/04/2011{06/15/2018
812643DQ4 ... SEATTLE WASHMUN LT &PWRREV .......ooen|vne |oen [ovennn 352,080 357,816 300,000 ... 350,890 11/10/2011{02/01/2017
837151BMO ... SOUTH CAROLINASTPUBSVCAUTH ... | v | oo [evnnen 326,709 325,857 300,000 ... 324,422 10/20/2011{12/01/2013
875124CR8 ..... TAMPABAY WTR FLAAREGLWTR ... .292,812 . 304,092 245,000 ...292,089 11/08/2011{10/01/2019
882117M27 .. TEXAS A & MUNIV PERM UNIV FD . 244,674 . 250,966 200,000 ... 243,546 09/28/2011{07/01/2020
915138KS9 ......| UNIVOF TOLEDOOH ............. 278,588 . 283,483 250,000 ... 277,644 10/20/2011|06/01/2016
91412F5B9 ......| UNIVERSITY CALIF REVS ... 117,825 . 123,765 100,000 ... 117,469 10/28/2011|05/15/2019
914353RY5 .. UNIVERSITY ILL UNIV REVS .. 231,050 . ..247138 | .. 200,000 .. 230,456 10/19/2011|04/01/2020
956704XT2 ...... WEST VIRGINIA STUNIVREVENUES .............. ... .. 322,619 . ..319,012 .. .. 280,000 320,127 09/22/2011{10/01/2015
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations ......................coo0 | oot 10 599,638 ... XXX ... |...... 10 748,132 9,230,000 | ...... 10,504,041 XXX . XXX
U.S. Special Revenue, Special Assessment - Residentjal Mortgage -Backed Securities
3128PWC89 ... .. FHLMC POOL#J1-6395 .................ooe o | | oo 1FE ...... 178,683 | ..... 105.2940 178,545 169,568 178538 .. [ RO 4.000]..... 3354 |MON ...|......... 565(......... 1,130 |10/19/201108/01/2021
3132GDSP8 ... FHLMC POOL#Q0-0526 .....................ooofee | | oeeen. 1FE ... ..968,753 | ..... 107.7220 | . .. .. 960,286 | .. ..891448 ... 988410 | ... e (B29) [ e 5.000]..... 4.471 | MON . 3714 ... 11,143 [09/19/2011{05/01/2041
3132GDW65 ... | FHLMC POOL#Q0-0869 .............c.oovvveen]en [ore |onenn FE ... .. 954,838 | ..... 106.8680 ..951,992 | .. L.890,811 [ ..o 954,531 | o | (BBT) [ e e 4500..... 4.081 [ MON . L3341 10,022 {09/19/201104/01/2041
3132GEFHS ..... FHLMC POOL#Q0-1088 ........o'veveveveneneif e |een [oeninn FE ... ..953501 [ ..... 108.8940 ..944,988 | .. L. 867,805 [ .. ... 953,160 | | (860) [ e 5500 ..... 4.869 | MON . L3977 | 11,932 [09/21/201105/01/2041
3132GETD2 ..... FHLMC POOL#QO-1448 .........ovovvveiveneeai| e | e FE ... LT L 107.7220 .. 737,928 | .. 685,030 CLTAA99 | L BT e e 5000 ..... 4.464 | MON . L2854 | 6,598 (10/06/2011|06/01/2041
3132GFBVS ..... FHLMC POOL#Q0-1852 ........ovvevevevenaeif e |een [oeinn FE ... .. 953986 ..... 109.4250 .. 949,404 | .. 867,630 2953845 | [ ) [ e 5500 ..... 4.866 | MON . L3977 | 11,930 [09/21/201106/01/2041
3132GF4F1 ..... | FHLMC POOL#Q0-2622 .............ooovvvveon] e [oe |oonenn FE ... 478878 ..... 108.8940 477,045 438,082 CATBTAY | @2 [ e 5500 ..... 4.905 [ MON . L2008 ... 4,016 (09/28/2011|08/01/2041
3132GJAJ8 ......| FHLMC POOL#Q0-3009 ...........ccovvveveeen] e [ore |onenn FE ... 928,737 | ..... 106.8680 926,509 866,966 928448 | [ (2495) [ e 4500..... 4.087 | MON . L3251 | 9,753 (09/19/2011|09/01/2041
3132GJJR1 ..... | FHLMC POOL#Q0-3272 ..................coooofoo [ |ooeit 1FE ... 513,990 |..... 107.7220 513,931 477,090 518866 | | (@280 e e e 5.000]..... 4.527 | MON . 1988 ......... 3,976 |10/05/2011|09/01/2041
31405EA39 ......| FNMA POOL#0786726 ..............cccovveeenn e [oun [ooiit 1FE ...... 197,796 | ..... 112.9410 216,689 191,860 197488 | (B1E) | e 6.500|..... 6.257 | MON . 1039 ........ 12,471 {01/01/2009{08/01/2034
31416BL71 ...... FNMA  POOL#0995050 .......................o. oo | | ooen. 1FE ...... 336,082 |..... 110.3160 . 332,196 301,132 L..335889 ... | (2880) | e e 6.000]..... 5.186 | MON . 1506 (...l 4,517 |08/11/2011|09/01/2037
31416BRR1 ..... FNMA POOL#0995196 ......................... ... |[... |...... 1FE ...... 556,267 | ..... 110.3160 549,836 . 498,419 2555965 | ... | (B922) | e e 6.000]..... 5.197 | MON . L2492 ... 7,476 |08/11/2011|07/01/2038
31416XTK6 ... .. FNMA POOL#0AB2353 .................coooooe oo | | oeenn. 1FE ...... 458,982 | ..... 105.4640 . 458,418 434,667 458614 (1380) | e e 3500 ..... 3.021 | MON . 1268 (...l 3,803 |09/19/2011|03/01/2026
31416YTZ1 ... FNMA POOL#0AB3267 ...................coooofeen | | ooenn. 1FE ...... 1,005,634 | ..... 105.5650 1,040,463 . 985,614 1005 496 | ... [ (B00) [ e 4.000]..... 3.885 | MON . L3285 (........ 13,142 {08/01/2011{07/01/2041
31419MC25 ... FNMA POOL#0AE9988 .....................ooo e | | ooen. 1FE ...... 22,532 | ..... 105.6850 320,675 . 303,425 322332 | ..o BB e e 4.000]..... 3.453 | MON . S0 2,023 |10/05/2011|07/01/2026
3138AD4KS ..... FNMA  POOL#0AI0825 .........c.ooveeneneancf e |eon [oeinn FE ... 17759 | ..... 107.3420 178,244 166,053 L ATTET3 s [ B0) [ e 4500..... 4.096 | MON . B 7<) 623 |11/01/2011{09/01/2041
3138AJWVT ... FNMA  POOL#0AI5127 ... | o FE ... 473337 ..... 105.6220 469,521 444,529 L AT2933 | [T [ e 4.000..... 3.444 | MON . 1482 (... 4,445 (09/19/2011|09/01/2026
3138AM5H4 ... FNMA  POOL#0AIBO47 ... e | e FE ... 308522 ..... 107.3420 310,506 289,268 2308478 | [ B8 [ e | 4500..... 4.113 | MON . 1,085 [ ....nnnn 1,085 [10/31/201110/01/2041
3138ANWFSG ..... FNMA  POOL#0AIBT45 .........oovoveennneac| e | oo FE ... 479,654 | ..... 107.5600 482,024 448,144 CAT9538 | [ A9 [ e 4500 ..... 4.092 [ MON . 1881 | 3,361 (09/29/2011|09/01/2041
3138ASCZ3 ..... FNMA  POOL#0AJ0987 ........oovvveeennenaes [ | [oeins FE ... 467922 ..... 105.3240 467,280 443,660 L ABTET2 | [ (B9 [ e 3500..... 3.044 [ MON . 1294 ..o 3,882 (09/19/2011|09/01/2026
31417YTF8 ... FNMA POOL#0MAO8B93 .........vovvveveneeif e |eon [oeins FE ... ..324570 (... 105.5910 ..324,946 | .. 307,740 324307 [ [ BAB) [ e 4.000..... 3.352 | MON . 1,026 2,052 (10/19/2011|10/01/2021
31418AAF5 .. FNMA  POOL#OMAO905 ......................... ... |... |...... 1FE ..664878|..... 104.7160 ..667,250 | .. 637,200 L..664399 .. | (1023) e 3500]..... 2.995 | MON . 1859 ... 3,717 |10/13/2011|10/01/2021
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mortgage Backed Securities . . 12,446,855 | ... XXX . 12,458,676 | ...... 11,606,142 ...... 12,441,432 XXX XXX . XX X .. 45 325(....... 133,097 [. XXX |. XXX
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt .. ..........o.oueeeniniiiiiaeeiei |, 23,046,493 | ... XXX ... [...... 23,206,808 | ...... 20,836,142 | ...... 22,945,473 XXX XXX XXX |...... 165,105]....... 243536 . XXX |. XXX
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Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824AX8 ...... ABBOTT LABORATORIES ..o e [ i, FE ... 110,788 110,123 105,000 | ......... 109,286 10/01/2010{05/27/2015
020002AR?2 .. ALLSTATE CORP/THE .... PO YD PR O 1FE ...... .. 142,419 ..140,290 | .. .. 130,000 [ ......... 141,344 09/26/201108/15/2014
02209SAJ2 JALTRIAGROUPING ..o e | e 2FE ...... .. 143,758 . 147,704 | .. ..110,000 | ......... 142,877 09/28/2011{08/06/2019
031162BF6 |AMGENINC .......... AP P P 2FE ...... .. 137641 .. .. 135922 | .. .. 135,000 .... 137,552 10/28/2011|06/15/2016
031162BD1 .. AMGENINC ... e | e 2FE ...... ... 4798 .. ... 4884 .. ....5000].... .. 4,807 07/07/2011{10/01/2020
03523TBHO ..... | ANHEUSER-BUSCH INBEV WORLDWIDE ...........[... |[... [...... 1FE ...... .. 148,790 | .. .. 150,697 | .. ..120,000 ] .... 148,131 10/11/2011{11/15/2019
037389AY9 ......[AONCORP ... oo [ oot 2FE ...... .. 181411 .. 182,043 | .. ..180,000(.........181,356 10/18/2011|05/27/2016
039483BB7 ......| ARCHER-DANIELS-MIDLANDCO ................o oo e [ooon 1FE ...... .. 112,448 L. 113279 .. ..100,000|......... 112,279 11/17/2011]03/01/2021
00206RAQ5 ... ATETING .o e L | 1FE ...... 362,164 336,000 .. 343,706 09/26/2011(02/15/2014
053332AK8 ...... AUTOZONEINC ... | [ | FE ... 143,909 130,000 141,410 09/28/2011(01/15/2015
06051GDW6 ... | BANK OF AMERICACORP ...........ooovvvevenan] e [oe |onnnn FE ... 200,162 200,000 202,819 09/20/201105/01/2013
06051GEC9 ..... BANK OF AMERICACORP ... e oo oo FE ... 147,797 160,000 166,449 06/08/201107/01/2020
075887BB4 ...... BECTONDICKINSON ... [ oo e FE ... 80,602 80,000 . 79,974 11/03/2011{11/08/2016
079860AJ1 ......|BELLSOUTHCORP ..........coovvvvvinnenaen] e [oe |oonenn FE ... 93,013 90,000 . 93,020 10/20/2011{11/15/2012
084664BP5 ... . ..| BERKSHIRE HATHAWAY FINANCE COR ............|. .. .o |.ovee. FE ... . 298,377 300,000 299,341 10/26/2011{01/10/2014
084664BGS5 ... .. | BERKSHIRE HATHAWAY FINANCECOR ............[... ... [...... 1FE ...... .106.4850 | ... 196,997 185,000 197,420 09/20/2011{08/15/2013
084670AV0 .. ....| BERKSHIREHATHAWAYINC ..................oo oo [ oot 1FE ...... 106.0160 | ... 148,422 140,000 147,182 09/26/2011{02/11/2015
084670AU2 .. BERKSHIRE HATHAWAY INC ..o [ | o 1FE ... 101.6950 | ... 274,577 270,000 275,057 10/27/2011{02/11/2013
097014AKO ...... BOEING CAPITALCORP ... [ oo fonn oot 1FE ...... 106.4800 | ... 117,128 110,000 116,184 , 09/28/2011(10/27/2014
10112RAE4 ..... BOSTONPROPERTIESLP ... oo [ oot 2FE ...... 108.2970 | ... 124,542 115,000 122,682 ... e (@29) o e [ 05.000 (L 2931 (UD L AT 2,875 |10/13/2011|06/01/2015
10112RATT ... BOSTONPROPERTIESLP ... oo [ oot 2FE ...... 102.1080 | ... 122,530 120,000 119,725 ... |11/03/2011|11/15/2018
10138MAHS ... BOTTLING GROUPLLC ... | | e 1FE ...... 112.4020 | ... 185,463 165,000 186,093 10/18/2011{03/15/2014
12189TBAT ..... BURLINGTON NOTHN SANTAFE CORP ............|ooe |oon [ovnnen FE oo | 144519 L 116.8390 | ... 146,049 125,000 141,896 11/23/2010{03/15/2018
14912L4F5 ... ... | CATERPILLAR FINANCIAL SERVICES ..............f oo |oon [oeintn FE ... 110.7180 | ... 110,718 100,000 110,412 09/28/2011(02/17/2014
172967EY3 ......[ CITIGROUPINC ........ovviieineiiineaes [ | [ FE ... 104.9520 | ... 262,380 250,000 268,357 10/26/2011{08/12/2014
172967EQO .. CITIGROUPINC ..o [ e e FE ... 102.0920 | ... 117,406 115,000 117,971 09/30/2011(04/11/2013
172967DP3 ... CITIGROUPINC ... [ e e FE ... . 102.8010 | ... 257,003 250,000 259,367 10/18/2011{07/02/2013
19416QDW7 .... | COLGATE-PALMOLIVECO ....................... .o |0 | ooee. 1FE ... ..99.9660 | ... 444,849 445,000 443,393 11/03/2011|11/15/2014
20030NAWT ... COMCASTCORP ... e [ et 2FE ...... . 115.0760 | ... 138,091 120,000 137,795 09/26/2011{05/15/2018
126408GL1 ...... CSXCORP ... [ 2FE ...... 105.2660 | ... 105,266 100,000 105,575 10/28/2011|03/15/2013
25459HAY1 ... DIRECTV HOLDINGS LLC/DIRECTV ...........ooof oo [oon oot 2FE ...... 103.0920 | ... 170,102 165,000 171,181 10/19/2011{03/01/2016
25746UAM1 ... .. DOMINION RESOURCES INCVA ... oo [ oot 2FE ...... 104.8690 | ... 78,652 75,000 78,660 10/28/2011|03/15/2013
260543BW2 ..... DOW CHEMICALCO/THE ..................ooooo oo [ oot 2FE ... 113.0820 | ... 141,353 125,000 141,492 09/21/2011{05/15/2014
26442CAKO ... DUKE ENERGY CAROLINAS .......ooovovvveeen| e oo [ovennn FE ... 109.7450 | ... 10,975 10,000 . 10,065 05/23/201106/15/2021
264399EM4 ... DUKE ENERGY CAROLINASLLC ......oovovenneeai| v oo [ovnnn 1FE ...... 113.8210 ... 256,097 225,000 257,451 10/05/2011{10/01/2015
26441YAT4 ... DUKEREALTYLP ... | e e FE ... 117.5020 | ... 146,878 125,000 146,583 09/21/2011(08/15/2019
263534BY4 ...... EIDUPONTDENEMOURS &CO ... |oon e FE ... 106.6440 | ... 117,308 110,000 117,144 09/28/2011(01/15/2015
36962G4R2 ... GENERALELECCAP CORP .........c.ovvvverenn | ve e [evennn FE ... 102.1890 | ... 158,393 155,000 157,399 10/05/2010{09/16/2020
36962GA4C5 ... GENERAL ELECTRIC CAPITALCORP ... | v |oen [evnnnn FE ... . 109.5150 | ... 197,127 180,000 197,477 09/20/201105/13/2014
36962GK%4 ..... GENERAL ELECTRIC CAPITALCORP ... | v |oen [ovnnn FE ... ..959320 ... 191,864 200,000 192,927 10/26/2011{09/15/2014
36962G4G6 . ... GENERAL ELECTRIC CAPITALCORP ..o | v |oen [ovnnnn 1FE ... . 1054070 | ... 447,980 425,000 444,750 10/18/2011(11/14/2014
36962GZY3 ..... GENERAL ELECTRIC CAPITALCORP ..............|. .. .. ..ot 1FE ...... . 1046260 | ... 193,558 185,000 192,834 09/28/2011{01/15/2013
38141GGQ1 ..... GOLDMAN SACHSGROUPINC ................... oo oo |ooen 1FE ... .. 975540 | ... 14,633 15,000 15,043 07/22/2011{07/27/2021
38141EA58 ...... GOLDMAN SACHS GROUP INC/THE ...............[... [... [...... 1FE ...... .. 987020 | ... 83,807 85,000 86,608 02/18/2011{03/15/2020
428236BM4 .. HEWLWTT-PACKARD CO ... [ [ oot 1FE ...... 46,144 45,000 45,308 06/17/2011{06/01/2021
437076AP7 ...... HOMEDEPOTINC ... o [ et 1FE ...... 145,526 126,000 142,550 09/28/2011{03/01/2016
459200GU9 . ... INTERNATIONAL BUSINESS MACHINE .........o.of oo |oon [oenins FE oo | 112,025 112,829 110,000 111,913 09/28/2011(01/05/2016
46625HHBY . ... JPMORGAN CHASE &CO ... e [ | FE oo | 237,974 235,220 225,000 235,805 09/20/201105/01/2013
46625HHPS . ... JPMORGAN CHASE &CO ... e [ | FE ... 155,520 150,000 155,025 09/20/2011(01/20/2015
46625HJA9 ...... JPMORGAN CHASE &CO ... e [ | FE ... 234,615 235,000 235,832 07/19/201107/05/2016
46625HJC5 . ... JPMORGAN CHASE &CO ... e [ | 1FE ...... 70,694 70,000 70,207 08/09/201108/15/2021
50075NBB9 ... KRAFT FOODSINC ... e e e FE oo | 144654 | 146,574 135,000 144,140 09/28/201102/09/2016
501044CE9 ..... KROGERCO/THE ..........cooviiiiiiiiiiiieeea oo [ oot 2FE ...... . 140,808 135,000 141,393 10/28/2011]02/01/2013
548661CHS ..... LOWESCOSINC ... oo [ oot 1FE ...... 112.0780 | ... 112,078 100,000 112,340 10/11/2011{10/15/2015
58155QAD5 ..... MCKESSONCORP ... oo [ oot 1FE ... 113.2940 | ... 175,606 155,000 165,483 07/15/2011{03/01/2021
806605AE1 ......|MERCK&COINC ... oo [ oot 1FE ...... 108.7020 | ... 119,572 110,000 119,733 10/05/2011{12/01/2013
59018YN56 . ... MERRILLLYNCH&CO ...................oooooo oo oo oo 1FE ...... 100.9370 | ... 123,143 122,000 118,173 09/16/2008 | 04/25/2013
59156RAR9 ..... METLIFEINC ... [ [ 1FE ...... 118.9540 | ... 95,163 80,000 93,190 11/16/2010{08/15/2018
59156RANS ..... METLIFEINC ... [ [t 1FE ...... .108.9390 | ... 108,939 100,000 109,409 09/30/2011{06/15/2015
61747YCK9 ... MORGAN STANLEY ..o [ oo e 1FE ...... .. 964440 | ... 144,666 150,000 149,836 09/20/201111/20/2014
65473QAS2 ..... NISOURCE FINANCE CORP ... [ e oo [evennn FE ... . 114.9850 | ... 132,233 115,000 129,703 09/28/2011(03/15/2018
66989HAAG ... NOVARTIS CAPITAL CORP . v e FE ... 106.9920 | ... 187,236 175,000 187,036 10/05/2011{02/10/2014
68389XAF2 ... .. ORACLECORP ..............ooueiiin s oo [ FE ...... 107.5480 | ......... 118,303 | ......... 110,000 | ......... 18,484 | ..o e @80) [ | | 3750 L 0783 L 1,982 09/30/201107/08/2014
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717081DB6 ... .. PFIZERINC ... P D PO 1FE ...... 113,183 [ ..... 123.3910 Mr221(.......... 95000 |......... 112,283 07/22/2011{03/15/2019
717081DA8 .. PFIZERINC ..................... R U T 1FE ...... .. 187,853 | ..... 1131190 | ... .. 186,646 | .. ..165,000|.........186,697 10/25/2011|03/15/2015
718172AB5 ......| PHILIP MORRIS INTERNATIONALIN ...........oooo e [on |onen. 1FE ...... L. 341546 [ ..... 105.5250 | ......... 337,680 | .. 320,000 ... 338,120 09/21/201105/16/2013
72650RAW2 .....| PLAINS ALL AMERICAN PIPELINEL ........oooovo]en o |oenenn FE ... .. 129079 ... 111.6050 | ......... 128,346 | .. 115,000 ... 128,822 10/24/2011{01/15/2020
693476BJ1 ...... PNCFUNDINGCORP ... e oo e FE ... . 167,534 | ..... 112.9970 | ......... 175145 | .. 155,000 ... 166,111 11/05/2010{02/08/2020
74254PVP4 .. ... PRINCIPAL LIFE INCOME FUNDING S FUUR PO PR 1FE ...... .. 156,891 [ ..... 104.0790 | ......... 156,119 | .. 150,000 ... 155,898 10/28/2011(12/14/2012
743263AQ8 ..... PROGRESS ENERGYINC ........... IS U DU PO FE ... .. 126802 ..... 113.6910|.........130,745 | .. 115,000 ... 126,533 10/11/2011{12/01/2019
74432QBJ3 ... PRUDENTIAL FINANCIAL INC . % U PO PR FE ... 140712 105.5890 | ......... 142,545 | .. 135,000 ... 140,389 09/30/2011(09/17/2015
T4456QAW6 . .. .. PUBSVCELEC&GAS ... | eee oo e 1FE ...... ..129,900 | ..... 104.2480 | ......... 130,310 .. 125,000 ... 128,513 08/11/2010(05/01/2015
760761AD8 ... .. REPUBLICSERVICESINC ...............cooooooa] oo e oot 2FE ...... 127871 113.3890 | ... .. 130,397 | .. 115,000 ... 127,648 10/11/2011|11/15/2021
828807BMS ... SIMON PROPERTY GROUPLP .................oofoo [oon [ooen 1FE ...... ..120326 | ..... 109.2690 | ... ..120,196 | .. 110,000 ... 119,690 09/30/2011{06/15/2015
828807CHS ..... SIMON PROPERY GROUPLP .................ooo oo [ oot 1FE ...... ..169,606 | ..... 102.1430 | ... .. 173643 | .. 170,000 ... 169,614 11/10/2011]01/30/2017
88732JAQ1 ..... TIMEWARNERCABLEINC .............ooooovei oo | oo [ eenns 2FE ...... .. 148541 ... .. 112.7160 | . .. .. 146,531 | .. 130,000 ... 146,596 09/26/2011{02/14/2014
89417EAE9 ..... TRAVELERS COS INC/THE .. B T PUUR B 1FE ...... .. 148481 ... 117.5450 | ... ..152,809 | .. 130,000 ... 147,980 10/14/2011|05/15/2018
907818DA3 ..... UNIONPACIFICCORP ........ A PUU O 2FE ... L 146774 L 118.5690 | ... . 148211 L. 125,000 ... 146,088 09/30/2011{08/15/2018
911312AL0 ...... UNITED PARCEL SERVICE INC .. S FUUR PO PR FE ... .. 187,898 | ..... 106.6980 | ......... 186,722 .. 175,000 ... 186,793 10/11/2011{04/01/2014
91159HGW4 . ... | US BANCORP v e e FE ... 178819 (.. ... 101.6310 | ......... 177,854 | .. 175,000 ... 178,398 10/20/2011{06/14/2013
91159HGRS ... ... USBANCORP ... P U DU PR FE ... L M8T00 (... 107.0620 | ......... 117,768 | .. 110,000 .. 117,872 09/26/201105/15/2014
91159HHAT ... US BANCORP IS U DU FE ... LMTAST L 1111060 | ......... 122217 | .. 110,000 ... 116,789 08/09/201105/24/2021
92343VAN4 ... VERIZON COMMUNICATIONSINC ... e o e, FE ... 117,09 | ..... 105.5230 116,075 | .. 110,000 ... 115,984 09/28/201104/15/2013
m 92343VAMG . ... VERIZON COMMUNICATIONSINC ... e [ e, FE ... 154,086 | ..... 120.1370 .. 156,178 | .. 130,000 ... 153,371 10/11/2011{04/15/2018
- 92976GAE1 ..... WACHOVIABANKNA ... | s 1FE ...... 119,704 | ..... 107.0850 117,794 110,000 ... 118,355 03/30/2011{03/15/2016
o 931142CQ4 ... WAL-MARTSTORESINC ..............oooooiiiia] oo | oo [ nenns 1FE ... 202,443 | ..... 105.6090 200,657 190,000 ... 201,253 09/26/2011{05/15/2014
w 931142A82 ...... WAL-MARTSTORESINC ..............oooooiieia] oo | oo [ nenns 1FE ...... 370,765 | ..... 109.3550 366,339 335,000 .. 366,681 10/20/2011|06/01/2013
931142DA8 .. WAL-MARTSTORESINC .............oooooiiiioa] oo | oo [ eenns 1FE ...... 245860 | ..... 102.1990 245,278 240,000 245,424 10/20/2011|04/15/2014
94106LAT6 ......| WASTE MANAGEMENTINC .............coooooii [on foen [ooinn 2FE ...... 102913 [ ..... 114.0920 102,683 90,000 102,256 10/27/2011|03/11/2015
949746NY3 .. WELLSFARGO&CO ... oo | e 1FE ...... 198,265 | ... .. 103.3500 .. 196,365 | .. 190,000 196,623 09/20/2011{01/31/2013
94974BET3 .. WELLS FARGO & CO .. AU U O 1FE ...... 197,452 | ..... 105.5720 ..195.308 | .. 185,000 196,361 09/20/2011{10/01/2014
983024AEQ ......|WYETH .............. v e e 1FE ...... 192,807 | ..... 109.6260 191,846 175,000 191,259 10/11/2011{02/01/2014
984121BY8 ......| XEROXCORP ................... U DU P FE ... 148417 | ... 112.8380 146,689 130,000 147,056 10/17/2011{05/15/2014
136375BS0 ... ...| CANADIAN NATIONAL RAILWAY CO JO% U I OO FE ... 109,126 | ..... 107.7900 107,790 100,000 108,387 10/20/2011{01/15/2014
78008TXA7 ..... ROYAL BANK OF CANADA ........ S VR O I OO FE ... 349,867 | ..... 100.5190 351,817 350,000 349,874 10/25/2011{10/30/2014
89114QAES8 ..... TORONTO-DOMINION BANK ... [ FE ... 129277 | ... 101.7590 132,287 130,000 129,305 10/12/2011{10/19/2016
89153UABT ..... TOTAL CAPITAL CANADALTD ... [ FE ... 122,460 | ..... 101.6830 122,020 120,000 122,194 09/26/2011(01/28/2014
893526DK6 . . ... TRANSCANADA PIPELINESLTD ... [ 1FE ...... 123,027 | ..... 107.9210 140,297 130,000 123,554 02/07/2011{10/01/2020
055451AF5 . .....| BHP BILLITON FINANCE USALTD .. R|[...... 1FE ... 150,024 | ..... 115.9670 150,757 130,000 149,449 10/28/2011{03/29/2017
055451AG3 ..... | BHP BILLITON FINANCE USALTD .... | | R 1FE ...... 110328 | ..... 109.9210 109,921 100,000 109,333 09/28/2011{04/01/2014
05565QBT4 ... BP CAPITAL MARKETS PLC ..... e | R 1FE ... 150,000 | ..... 100.6380 150,957 150,000 150,000 10/27/2011|11/01/2016
22303QAL4 ..... COVIDIEN INTL FINANCE SA .. o | R 1FE ... 100,627 | ..... 109.4960 104,021 95,000 99,951 08/11/2010{06/15/2020
25243YANS ... .. DIAGEO CAPITALPLC ...... | | R 1FE ...... 228484 |..... 112.8650 225,730 200,000 225,278 09/21/2011{01/15/2014
636274AC6 ..... NATIONAL GRIDPLC ...... v R FE ... 143,949 | ... 114.7530 143,441 125,000 143,075 09/30/201108/01/2016
767201AF3 ......| RIO TINTO FINANCE USALTD . e R FE ... 261,672 ..... 116.9510 257,292 220,000 257,658 09/26/201105/01/2014
822582AQ5 ..... | SHELL INTERNATIONALFIN ......... e R FE ... 105446 | ..... 107.2140 107,214 100,000 104,070 10/01/2010{06/28/2015
822582AL6 ...... SHELL INTERNATIONAL FINANCE BV ... e R FE ... ..204,084 | ..... 101.8610 | .........203,722 .. 200,000 ...203,369 09/21/2011(03/25/2013
92857TWAF7 ..... VODAFONE GROUPPLC .............. | R FE ...... C....108481 . 107.3000 | .........107,300 | .. ..100,000 | .........107,801 10/25/2011{12/16/2013
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .......................ccooo| e, 17,289,370 ... XXX ... |...... 17,306,950 16,179,000 | ...... 17,207,086 XXX [ XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
50179MAET ..... LB-UBS COMMERCIAL MORTGA C6 A4 141301 | ... 110.8460 144,100 130,000 10/26/2011{09/15/2039
59022HMU3 ... MERRILL LYNCH MORTGAGE CKI1 A6 . 2150127 | ... 110.7340 | ......... 276,835 | .. ..250,000 (... 09/28/201111/12/2037
92936JAZ7 ...... WF-RBS COMMERCIAL MORTGA C5 A2 . ...85849..... 101.3020 | .......... 86,107 | .. ...85000.... 11/01/2011{11/15/2044
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed 502,367 | ... XXX ... 507,042 465,000 XXX [ XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02005JAC3 ...... ALLY AUTO RECEIVABLES TR3A3 ................ U DU PR 311,235 310,062 310,000 311,155 09/26/2011(08/17/2015
02005PAC9 ..... ALLY AUTO RECEIVABLES TRUST ... | e o e, .. 666,533 ..665,625 | .. ..665,000 [ .........666414 09/28/201111/17/2014
13974YAGS ... CAPITAL AUTO RECEIVABLES 2A4 ... | [oennen .. 525,667 ..524,901 | .. ..516,320 [ .........525655 12/28/2011{12/15/2014
13974TACS ... CAPITAL AUTO RECEIVABLES4AA4 ... |oe | oo [oenen .. 936,723 ..935375 | .. . 927409 .........936,718 12/28/2011{05/15/2014
14312YACS ..... CARMAX AUTO OWNERTRUST3A3 ............o. oo f[oon oot ..602,344 | .. ..601,122 | .. ..600,000|.........602,169 09/26/2011{02/17/2015
12616VABS ... .. CNHEQUIPMENTTRUSTCA2 ...................|..o oo oot ..429,998 | .. ..429,789 | .. ..430,000|.........429,998 12/07/2011|04/15/2015
12612AAD4 ... CNHEQUIPMENTTRUSTCA4 ...................|... oo |t L. 717,992 | .. ..710,640 | .. ..700,000|.........716,857 09/26/2011{08/17/2015
34529TACT ..... FORD CREDITAUTOLEASE TRBA3 ..........ooo [oo |oon [oonns .. 434,947 | .. .. 434,461 | .. ..435000 [ .........434950 10/25/2011{10/15/2014
34528QBE3 ... FORD CREDIT FLOORPLAN 11-2A1 .. v e 174,969 | .. L ATATES | L. 175000 [ ......... 174971 10/06/2011{09/15/2015
36162CABT ..... GE EQUIPMENT MIDTICKETLL1A2 ............... T T 349,958 349,486 350,000 349,962 09/28/201105/22/2014
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

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

F Current

0 Year's

R Rate Other Total

E Used to Book/ Unrealized Current Than Foreign Admitted Amount

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received

CUsIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During
Identification Description Code] N [CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest Paid Accrued Year Acquired | Maturity

36161XAB2 ..... GE EQUIPMENT TRANSPORTATI1A2 ............. P D PO 1FE ...... 500,352 | ...... 99.9210 499,605 500,000 500,309 | ... e @) e 0770 ..... 0.736 | MON ... 09/26/2011{10/21/2013
41283NADS ... HARLEY-DAVIDSON MOTORCYCL 1 A3 . A UU I 1FE ...... ..501,426 | ......99.7350 | ... .. 498,675 | .. ..500,000.........501,349 | ... e (TT) s e 0.960|..... 0.897 | MON ... 09/26/2011{05/15/2016
44918AAB2 .. ... HYUNDAIAUTO RECEIVABLESCA2 ...........ooo oo [ ot 1FE ...... ..584,960 | ......99.8730 ... .. 584,257 | .. ..585,000 | ... 0884963 | L. e B e 0570 [..... 0.572 | MON ... 09/28/2011|07/15/2014
65475QAB7 ... .. NISSANAUTORECEIVABLESOBA2 .............. oo oo | oennns 1FE ...... ..569,942 | .....100.0220 | ... ..570,125 | .. ..570,000 | ... ..0869945 | L e 2 e 0740 (..... 0.744 | MON ... 11/09/2011/|09/15/2014
92867FAB1 ..... VOLKSWAGEN AUTO LEASE TRU A A2 ...... 1FE ...... 324997 | ..... 100.0640 325,208 325,000 324997 | oo e O e 1.100|..... 1.100 | MON ... 11/16/2011|02/20/2014
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan- Backed and Structured Securities .......|....... 7,632,043 (... XXX ... [....... 7,614,086 | ....... 7,588,729 (....... 7630412 [ oo e (B3 | e LOXXX | XXX [ XXX 6,346 ........ 13,967 [. XXX |. XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ... [ 25423779 (... XXX ... [...... 25,428,078 ...... 24232729 | ...... 25339627 | ... (87,685) | .o | LOXXX L XXX XXX | 200997 | ....... 232431 . XXX [. XXX
7799999 Subtotals - Issuer Obligations .................c.ccoiiiiiiiiiiiii e 60,025,884 | ... XXX ... [...... 60,331,049 | ...... 56,468,000 | ...... 59,787,120 | ... e (235,853) | ..o [ LOXXX L | XXX [ XXX | 451,868 |....... 463585 . XXX |[. XXX
7899999 Subtotals - Residential Mortgage-Backed Securities ................................. ] 14,484,688 ... XXX ... |...... 14,501,129 | ...... 13,524,071 ...... 14479239 | ... | (20,047) | ... XXX | XXX XXX 51,504 |....... 133,097 [. XXX |. XXX
7999999 Subtotals - Commercial Mortgage-Backed Securities ... [ 502,367 ... XXX ... |......... 507,042 |......... 465,000 | ......... 502129 ... e (237) | oo LOXXX L | XXX [ XXX 1680 |......... 3565 (. XXX |. XXX
8099999 Subtotals - Other Loan-Backed and Structured Securities ..................ccoooiviiiiiiiiiiiins |, 7,632,043 (... XXX ... [....... 7,614,086 | ....... 7,588,729 (....... 7630412 . .. (1,831) [ oo e LOXXX | XXX [ XXX 6,346 ........ 13,967 [. XXX |. XXX
8399999 Grand Total - Bonds ........... ... ... 82,644,981 ... XXX ... [...... 82,953,305 |...... 78,045,800 | ...... 82,398,900 | ............... | (257,768) | ... [ LOXXX L | XXX XXX ] 511398 |....... 614213 | . XXX [. XXX

vol3
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other than Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
8999999 Total Preferred StOCKS ............. ..o | XXX e XXX L] XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other Than Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B./A.CV. Change in Indicator Date

Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
003830106 ....... ABRAXAS PETROLEUM CORP ..o e | e ... 5,500.000 05/12/2011
00738A106 ....... ADTRANINC ... e [ 600.000 ..| 12/07/2006
007974108 ....... ADVENT SOFTWAREINC ... e [ | 290.000 ..| 08/19/2011
011659109 ....... ALASKAAIRGROUPINC ... e [ e 350.000 ..| 05/25/2010
012653101 ....... ALBEMARLECORP ................ v 820.000 .| 04/30/2010
01741R102 ....... ALLEGHENY TECHNOLOGIESINC ........oooiiiiiii e [ e 570.000 08/08/2011
018581108 ....... ALLIANCE DATASYSTEMS CORP ......oviviiiiiiee | [ | 200.000 07/02/2010
02076X102 ....... ALPHANATURALRESOURCESINC ..o o [ e 461.000 ..| 06/02/2011
021441100 ....... ALTERACORP ... e e ... 1,100.000 ... ..| 08/17/2011
03073E105 ....... AMERISOURCEBERGEN CORP ..o e [ | 650.000 ... ..| 07/25/2011
031162100 ....... AMGENINC ... e e ... 1,125.000] ... ..| 06/02/2010
032744104 ....... ANARENINC ... e [ 900.000 ... ..| 03/19/2007
035710409 ....... ANNALY CAPITAL MANAGEMENTINC ... oo | ... 1,760.000 | ... ..| 09/09/2011
037598109 ....... APOGEE ENTERPRISESINC ... e | e ... 1,550.000] ... ..| 04/152011
037604105 ....... APOLLOGROUPINC ... e [ | 940.000 | ... ..| 11/28/2011
037833100 ....... APPLEINC ... e e 855.000 ... ..| 101272011
04269Q100 ....... ARRISGROUPINC ..o | e ... 3,362.000] ... ..| 04/29/2011
00207R101 ....... ATMIEING Lo e [ 930.000 ... ..| 07/28/2008
052800109 ....... AUTOLIVINC ... e e ... 1,345000] ... ..| 05/04/2010
05367P100 ....... AVID TECHNOLOGY INCCOM ........ [ FUU IS ...2,299.000] ... ..| 01/22/12010
077454106 ....... BELDENINC ..................... e ...2,170.000] ... ..| 12/09/2009
084670702 ....... BERKSHIRE HATHAWAY INC ......... ORI PUTTTIN P ...2,032.000] ... ..| 10/08/2008
09061G101 ....... BIOMARIN PHARMACEUTICAL COM .. e e e 710.000 ... ..| 02/19/2009
055921100 ....... BMC SOFTWAREINC ................... [ EUUUUUR T T 555.000 .| 10/04/2011
109473405 ....... BRIGHTPOINTINC ... [ [ 2,560.000 04/06/2011
111320107 ....... BROADCOM CORP ... [ e ... 1,950.000 09/08/2011
12673P105 ....... CAINC ..o e ... 1,145000] ... ..| 07/29/2011
127055101 ....... CABOTCORP ... e [ ... 1,070.000] ... ..| 10/24/2008
12709P103 ....... CABOT MICROELECTRONICSCORP ..........oovovveoif oo [ [ 440.000 | ... ..| 05/17/2010
127097103 ....... CABOTOIL&GASCORP ... [ [ [ 710.000 ... ..| 10/06/2008
14040H105 ....... CAPITAL ONE FINANCIAL CORP ... [ [ e 980.000 | ... ..| 0171972011
14055X102 ....... CAPITALSOURCEINC ..o e [ .. 11,500.000 | ... ..| 08/17/2009
141707101 ....... CAREFUSIONCORP ... [ e ... 1,065.000] ... ..| 08/12/12011
142339100 ....... CARLISLECOSINC ...... e e e 400.000 | ... ..| 05/04/2007
144577103 ....... CARRIZOOIL&GASINC ... e e ... 1,660.000] ... ..| 04/14/2011
14888B103 ....... CATALYSTHEALTH SOLUTIONS INC ... [ [ o 900.000 ... ..| 05/07/2008
124857202 ....... CBSCORP .....ooviiiiiiieie e [ ... 3,320.000] ... ..| 02/18/2011
151020104 ....... CELGENE CORP .. IUTUUUIIY FUTTTRS DU ... 3,285.000]... ..| 08/03/2011
166764100 ....... CHEVRONCORP ..ot [ e ... 1,340.000 ... ..| 1212172010
168615102 ....... CHICO'SFASINC ........... e [ ... 4,950.000] ... ..| 10/31/2008
16934Q109 ....... CHIMERAINVT CORPCOM ..o [ [ ... 8920.000] ... ..| 04/16/2009
17275R102 ....... CISCOSYSTEMSINC ... [ oo e ..12,015.000 ... ..| 04/13/2011
172967424 ....... CITIGROUPINC ..o e e ... 5668.000]... .| 10/11/2011
177376100 ....... CITRIXSYSTEMSINC ..o e [ ... 1,560.000 04/13/2011
184496107 ....... CLEANHARBORSINC ..o [ [ ... 1,120.000 02/03/2006
19239302 ....... COGENT COMMUNICATIONS GROUP .........ooovvien [ [ennnen ... 3,300.000] ... ..| 03/09/2009
192446102 ....... COGNIZANT TECHNOLOGY SOLUTIONS ........coovvens [eeenen [ennnen ... 1,010.000] ... ..| 11/23/2011
20030N101 ....... COMCASTCORP ........cooviiiiiiinnn v ... 8900.000] ... ..| 08/08/2011
20564W105 ....... COMSCORE INC COM . e [ e 600.000 ... ..| 05/14/2009
207410101 ....... CONMED CORP ... Lo [ [ 450.000 ..| 09/24/2010
20854P109 ....... CONSOL ENERGYINC .......... e e 890.000 ..| 04/13/2011
210313102 ....... CONSTANT CONTACTINC ... [ [ [ 580.000 ..| 07/14/2011
212015101 ....... CONTINENTAL RESOURCESINC ..o [ [ e 700.000 ..| 10/16/2008
228368106 ....... CROWNHOLDINGSINC ... [ [ 3,720.000 ..| 01/19/2010
126650100 ....... CVS CAREMARK CORP .. U PUURN PO ... 1,495,000 ... .| 04/04/2011
232572107 ....... CYMERINC ... [ .. 1,100.000 04/22/2008
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other Than Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B./A.C.V. Change in Indicator Date

Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B/A.CV. Acquired
232806109 ....... CYPRESS SEMICONDUCTORCORP ... [ [ e 820.000 L 11/25/2011
235851102 ....... DANAHERCORP ... e e ... 2,180.000] ... L.........] 06/20/2011
23918K108 ....... DAVITAINC ... [ [ e 800.000 ... L.........] 101972011
242309102 ....... DEALERTRACK HOLDINGSINC ..o [ [ e 840.000 ... L.........] 01/26/2011
247916208 ....... DENBURY RESOURCESINC .........ccoovviiiiiinea e e ... 1,110.000] ... L.........| 06/29/2010
252131107 ... DEXCOMINC ... [ [ ... 5840.000] ... L.........] 11/09/2010
253651103 ....... DIEBOLDINC ... Lo [ e 810.000 ... L.........| 06/15/2009
25388B104 ....... DIGITAL RIVER INC v [ ... 1,070.000] ... L... .| 07/27/2011
254709108 ....... DISCOVER FINANCIAL SERVICES ..........coovvviiiies [eee e ... 1,050.000 L 09/23/2010
256746108 ....... DOLLARTREEINC ... [ [ [ 745,000 L 05/10/2004
260003108 ....... DOVERCORP ...t [ [ ... 1,210.000] ... L.........] 1211572011
260543103 ....... DOW CHEMICALCO/THE ... [ e ... 2,650.000] ... L.........| 04/25/2011
262037104 ....... DRIL-QUIPINC ... [ [ e 900.000 | ... L.........| 08/07/2007
23335C101 ....... DTSINC/CA .............. e ... 1,550.000] ... L.........] 10/07/2011
26969P108 ....... EAGLEMATERIALS INC ... [ e ... 1,400.000 | ... L.........] 05/13/2011
278642103 ....... EBAYINCCOM ............. e e ... 2,085.000] ... L.........| 08/27/2010
281020107 ....... EDISON INTERNATIONAL ......ovoviiiiiieeeee [ [ e 925.000 ... L.........| 1212112010
532457108 ....... ELILILLY &CO ..o e [ ... 3,060.000] ... L.........] 09/14/2011
268648102 ....... EMC CORP/MASSACHUSETTS ..o [ e ... 4,460.000] ... L.........] 04/13/2011
292562105 ....... ENCOREWIRECORP ........cooovviiiiiiiiieiie o [ [ 340.000 ... L.........] 08/19/2011
26875P101 ....... EOGRESOURCESINC .......coovvvviiiiiieis [ [ [ 800.000 ... L.........| 10/04/2011
30212P303 ....... EXPEDIAINC ... [ [ ... 1,190.000 ... L. 1202212011
30231G102 ........ EXXONMOBILCORP ... [ [ ... 1,395.000] ... L.........] 1212172010
303726103 ....... FAIRCHILD SEMICONDUCTORINTERN ..o [ o [ennnen ... 2,870.000] ... L] 1172312011
316773100 ....... FIFTHTHIRDBANCORP .........oiiiiiiiiiiiiee [ e ... 2535000 ... L.........| 10/26/2011
302491303 ....... FMCCORP ... L [ e 600.000 | ... L .........| 04/02/2004
345370860 ....... FORDMOTORCO ... [ [ ...2210.000] ... L] 1211412011
369604103 ....... GENERALELECTRICCO ... e e .. 14,355.000 ... L.........| 10/04/2011
370334104 ....... GENERALMILLSINC ... e e ... 2,580.000] ... L.........| 04/25/2011
371901109 ....... GENTEXCORP ..o [ [ [ 700.000 L.........] 10/21/2008
37940X102 ....... GLOBALCROSSING ............. e e e 400.000 L.........] 01/18/2008
38259P508 ....... GOOGLEINC ... L [ e 330.000 L.........| 06/02/2011
406216101 ....... HALLIBURTON CO ... [ e 2,660.000|.........91,797|...... 510 115,878 .... L.........| 1202212011
410345102 ....... HANESBRANDS INC ... [ [ [ 870.000(.........19,018]...... 21860 (......... .. 241031.... L.........] 06/07/2011
413086109 ....... HARMAN INTLINDS INCNEWCOM ........oooiiii [ [ o 860.000.........32,714|...... 38.040(......... . 21485] ... L.........| 04/30/2010
413875105 ....... HARRIS CORPDEL COM ........oovviiniiiiiiiiiiiens [ e ... 1515000 .........54,601]...... 36.040(......... .. 52,759 ... L.........| 05/15/2009
404132102 ....... HCC INSURANCE HOLDINGS INC ..o [ [ e 810.000.........22,275]...... 27500(......... L.........| 172312011
427866108 ....... HERSHEY CO/THE ... e [ ... 2430000]........150,125| ...... 61.780(........ L.........] 04/13/2011
437076102 ....... HOMEDEPOTINC ... [ e ... 2385000]........100,265 | ...... 420401 ........ L.........] 1200272011
438516106 ....... HONEYWELL INTERNATIONALINC ... [ e ... 1410000 ......... 76,634 ...... 54350 (......... L... .| 06/13/2011
443320106 ....... HUBGROUPINCCLA ..o [ e .. 1,290.000.........41835(...... 32430(.........41835|......... L 08/19/2009
443510201 ....... HUBBELLINC ... [ [ e 400.000|.........26,744 | ...... 66.860 |......... 26,744 |......... L 07/14/2008
444859102 ....... HUMANAINC ... [ [ [ 715000 .........62,641|...... 87610(......... L.........] 12/21/2010
44919P508 ....... IAC/INTERACTIVECORP ..o [ | e 295000 (.........12,567...... 42600]......... L.........] 0522072011
452327109 ....... ILLUMINAING ..o e e 690.000(.........21,031|...... 30480 (......... L.........| 09/23/2011
45784P101 ....... INSULETCORP COM ... [ [ ... 4,800.000].........90,384 | ...... 18.830|......... L.........| 03/06/2009
458118106 ....... INTEGRATED DEVICE TECHINC ............ooooii o o ... 4204000].........22954|....... 5460 |......... L.........| 05/18/2010
459200101 ....... INTERNATIONAL BUSINESS MACHINE ............oooooo| e | | e 490.000.........90,101..... 183.880(......... L.........] 10/06/2011
460254105 ....... INTLRECTIFIERCORP .........ovvviiiiiiiiiiiie [ [ ... 1460.000].........28353]...... 19420|......... L.........| 11/20/2008
46118H104 ....... INTRALINKS HOLDINGS INC ... e | | 430.000|..........2683|....... 6.240.......... L.........] 11/30/2011
466313103 ....... JABILCIRCUITTING ..o e e ... 1,600.000].........31456]...... 19.660|......... L.........] 10/10/2008
469814107 ....... JACOBS ENGINEERINGS GROUPINC ... | [ e 480.000|......... 19478 ...... 40580 ......... L.........| 03/16/2007
46612J507 ....... JDSUNIPHASE CORP .......oiiiiiiiiiiiieiiiee | | e ... 1720000 ......... 17,957 | ...... 10440 |......... L.........] 08/22/2011
472319102 ....... JEFFERIESGROUPINC .......oooiiiiiiiiiiiea | | e ... 2,050.000].........28,188]...... 13750 ......... L.........] 10/31/2011
477143101 ....... JETBLUE AIRWAYSCORP ... e | e ... 3720000 .........19,344 | ....... 5200(......... L.........] 09/23/2010
478160104 ....... JOHNSON & JOHNSON ... e e ... 1975000 ........129,521 | ...... 65580 (........ L.........] 01/04/2011
46625H100 ....... JPMORGAN CHASE & COCOM ... e | e ... 4,010.000]........133,333 ] ...... 33250 (........ L... .| 03/19/2009
482730102 ....... KI2INC ... [ 190.000(.......... 3409(...... 17.940|.......... 3409 |.......... L 11/23/2011
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485170302 ....... KANSAS CITY SOUTHERN COMNEW ...........oooovvveifonoeen [oeien o 510.000 L 03/03/2009
486587108 ....... KAYDONCORP ..ot [ [ [ 780.000 L .........| 04/02/2004
497266106 ....... KIRBY CORP ... e [ [ 320.000 L .........| 04/02/2004
500255104 ....... KOHL'SCORP ... Lo [ [ 650.000 L.........| 1212912010
515098101 ....... LANDSTARSYSINCCOM ......oovviiiiiiiiiiie [ [ [ 760.000 L.........| 06/11/2010
521865204 ....... LEARCORP ... [ e 1,500.000 L.........] 06/13/2011
526107107 ....... LENNOX INTERNATIONALINC ... [ [ 1,580.000 L.........] 0772712011
530322106 ....... LIBERTY MEDIA CORP - LIBERTY .. v e 556.000 L... .| 09/26/2011
501889208 ....... LKQCORP ...t [ [ e 600.000 L 02/04/2010
548661107 ....... LOWE'SCOSINC ......oviiiiiiee [ e ... 3,820.000 L 12/02/2011
55616P104 ....... MACY'SINC ... e e ... 4725000 ... L.........] 1072412011
55973B102 ....... MAGNUM HUNTER RESOURCES CORP ..........ccovvven e [ennnen ...2,710.000] ... L.........| 11712011
560879108 ....... MAKO SURGICAL CORP .......ovovveiiiiiieee [ [ e 350.000 ... L.........| 11/03/2010
571748102 ....... MARSH & MCLENNAN COSINC ..o oo [ ... 1,300.000] ... L.........] 08/09/2011
57636Q104 ....... MASTERCARDINC ... [ [ [ 270.000 ... L.........] 052712011
57772K101 ....... MAXIM INTEGRATED PRODUCTS ... e [ ... 1,800.000 ... L.........| 07/09/2008
580645109 ....... MCGRAW-HILLCOS INC/THE ..o [ e .. 1,455.000 | ... L.........| 05/04/2011
58155Q103 ....... MCKESSON CORP COM ..o [ [ [ 950.000 L.........| 08/11/2009
58502B106 ....... MEDNAXINCCOM ... [ [ [ 600.000 L.........| 0520/2010
552715104 ....... MEMC ELECTRONIC MATERIALSINC ..........coooovvei]veen [ennnnn ... 3,020.000] ... L.........| 03/04/2011
59001K100 ....... MERITORINC ..o e e ... 3,010.000] ... L.........| 05/23/2011
59156R108 ....... METLIFEINC ... ..o [ [ ... 1,875.000] ... L.........] 06/17/2011
591708102 ....... METROPCS COMMUNICATION .........ooovvviiiii [ e ... 3,110.000] ... L.........] 11/21/2008
595137100 ....... MICROSEMICORP ..o e e ... 1,450.000] ... L.........| 03/05/2009
594918104 ....... MICROSOFT CORP ... [ e ... 4,240.000] ... L.........| 06/15/2010
609839105 ....... MONOLITHICPWR SYSINC ... [ [ ... 3,660.000] ... L.........| 06/04/2010
611742107 ....... MONSTER WORLDWIDE INC ..o e [ ... 2,060.000] ... L.........| 09/24/2010
615369105 ....... MOODY'SCORP ... [ [ [ 500.000 ... L.........| 10/25/2010
63009F105 ....... NANOSPHERE ..........ccooiiiiiiiiiiieie e e ... 4,120.000] ... L.........| 12/31/2008
637071101 ....... NATIONAL OILWELL VARCOINC ... e e ... 1,350.000] ... L.........] 04/13/2011
63934E108 ....... NAVISTARINTL ..o [ [ e 890.000 ... L.........| 07/18/2006
651639106 ....... NEWMONTMININGCORP ..o [ e ... 1,400.000 | ... L.........] 10142011
62913F201 ....... NIFTHLDGS INCCLBNEW ..o [ [ e 940.000 | ... L .........| 06/04/2009
655044105 ....... NOBLEENERGY INC ... [ [ 380.000 ... L.........] 06/22/2011
666807102 ....... NORTHROP GRUMMAN CORP ..o [ [ e 630.000 ... L.........|] 07119/2010
674599105 ....... OCCIDENTAL PETROLEUMCORP ........ooveiiien [ [ ...2,130.000] ... L.........| 09/30/2010
681919106 ....... OMNICOMGROUPINC .......oviiiiiiiieieee [ e ... 1,250.000 ... L... .| 06/30/2010
682189105 ....... ON SEMICONDUCTOR CORP ... [ [ ... 2,740.000 ... L] 1172372011
68389X105 ....... ORACLECORP .................. I PUUUIRN ... 6,340.000] ... L.........| 03/13/2008
685564106 ....... ORBITAL SCIENCES CORP COM ... e [ ...2,030.000] ... L... .| 12/17/2009
671044105 ....... OSISYSTEMSINCCOM .....oovvviieiiiieeen [ [ [ 400.000 L 07/12/2010
695156109 ....... PACKAGING CORP AMERCOM .........ooovviiiiii e [ ... 1,000.000 L 02/27/2009
696429307 ....... PALLCORP ... [ [ [ 630.000 ... L .........| 04/02/2004
709631105 ....... PENTAIRINC ... [ [ e 300.000 ... L.........| 07/24/2006
714290103 ....... PERRIGOCO COM ... [ [ [ 400.000 | ... L.........| 02/03/2009
717081103 ....... PFIZERINC ..o e e ... 8375.000]... L.........| 09/23/2010
718172109 ....... PHILIP MORRIS INTERNATIONAL IN .. [P PUURUUE U 320.000 ... L.........] 1212172010
69344F106 ....... PMCSIERRAINC ... [ [ ... 2,240.000] ... L.........] 09/11/2007
693475105 ....... PNC FINANCIAL SERVICES GROUP | ..o [ e ... 1,590.000] ... L.........] 0172172011
740189105 ....... PRECISION CASTPARTS CORP ........ooovvviiiiiie o [ [ 500.000 ... L.........| 08/25/2011
740585104 ....... PREMIERE GLOBALSVCSINC ..o e [ ... 5100.000] ... L.........| 09/08/2009
747525103 ....... QUALCOMMINC ... [ [ ... 2,090.000] ... L.........] 04/13/2011
T4T62E102 ....... QUANTASERVICESINC ..o [ e ...2,280.000] ... L.........|] 07/15/2011
74874Q100 ....... QUINSTREETINC ...t e e ... 3510.000] ... L.........| 06/29/2010
754730109 ....... RAYMOND JAMES FINLINCCOM ..o oo [ e ... 2175000 ... L.........] 0521/2010
755111507 ....... RAYTHEONCO ... [ [ ... 1415000 ... L.........] 04/14/2011
759351604 ....... REINSURANCE GROUP OF AMERICA | . U PUUUUIRN DT T 470.000 | ... L... .| 12/21/2010
759509102 ....... RELIANCE STEEL & ALUMINUM CO ... oo [ [ 370.000 L 08/04/2011
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760759100 ....... REPUBLIC SERVICESINC .........oovvvvviiieie [ [ [ 955.000 L 03/19/2007
761565100 ....... REX ENERGY CORP COM .. [ U IS ...2910.000] ... L.........] 01/26/2010
749941100 ....... RF MICRO DEVICES INC ... [ PURUUIR U ... 6,760.000] ... L.........] 011072011
768573107 ....... RIVERBED TECHNOLOGY INC .. JUUE PUDUUUE PURNN P 50.000 ... L.........| 08/18/2011
772739207 ....... ROCK-TENNCO .........ccevnen U FUUUR T R 585.000 | ... L.........| 02/09/2011
775133101 ....... ROGERS CORP ... [ EURUUR O ... 2,670.000] ... L.........| 02/04/2010
779376102 ....... ROVICORP .... U P I ... 2,466.000| ... L.........| 01/20/2006
74972G103 ....... RPXCORP .........ccoovviinn.. v ... 1,120.000 ... L... .| 12122011
74973W107 ....... RTIINTERNATIONAL METALSINC ..o [ [ e 530.000 L 09/26/2008
781295100 ....... RUE21INC ... [ [ e 650.000 L 11/29/2011
78388J106 ....... SBA COMMUNICATIONS CORP COM ... v ... 1,020.000] ... L.........| 0520/2010
806857108 ....... SCHLUMBERGERLTD .................. v 935.000 ... L.........| 04/13/2011
826919102 ....... SILICON LABORATORIES ... [P PUUUOR FUUUUR DU 520.000 ... L... .| 06/22/2007
82967N108 ....... SIRIUS XM RADIO INC ... e .. 13,200.000 | ... L.........] 120172011
83088M102 ....... SKYWORKS SOLUTIONS ........ v ... 2,180.000] ... L.........] 11/19/2008
78442P106 ....... SLMCORP ........ e ... 4995000 ... L.........| 09/23/2010
78454100 ....... SM ENERGY CO e e e 285.000 ... L.........| 08/04/2011
832248108 ....... SMITHFIELD FOODSINC .......ooovviiiiiiee [ [ [ 900.000 ... L.........] 06/27/2008
835898107 ....... SOTHBY'SHOLDINGS ..........cooviiiiiiiee [ [ [ 310.000 ... L.........| 05/26/2004
T 848577102 ....... SPIRITAIRLINESINC ................. vl e 10.000 | ... L.........] 0972212011
o 854502101 ....... STANLEY BLACK & DECKERINC ... [P PUTUURRS DRSO ... 1,060.000 ... L.........| 1211312011
w 855244109 ....... STARBUCKSCORP ................ v ... 1,600.000 ... L. 12212011
87157D109 ....... SYNAPTICS INC ... [P PUURUUE TR 710000 ... L.........] 03/10/2011
87612E106 ....... TARGETCORP ........ v ... 2,660.000] ... L.........| 12/09/2010
87651B104 ....... TASER INTL INC COM . U FUUUUIRN DT 200.000 ... L.........| 06/10/2010
88162G103 ....... TETRATECHINC ........... e [ e 760.000 | ... L.........] 08/01/2011
216648402 ....... THE COOPERCOSINC ..... e e ... 1,650.000] ... L.........| 07/22/2008
884315102 ....... THOMAS & BETTSCORP ... | [ | 300.000 ... L.........| 03/27/2008
887317303 ....... TIME WARNER INC NEW COMNEW ....... v ... 1,628.000]... L.........| 09/10/2009
888706108 ....... TIVOINC ... v ... 4,290.000] ... L.........] 05/03/2011
89417E109 ....... TRAVELERS COS INC/THE . IRUTTRTTU U TR R 515.000 ... L.........| 1212112010
89531P105 ....... TREXCOINC ............... v e 750.000 | ... L.........| 08/10/2011
896945201 ....... TRIPADVISORINC ................. v e 675.000 ... L. 122172011
89674K103 ....... TRIQUINT SEMICONDUCTOR INC . e ... 2,780.000] ... L.........] 0711272011
904034105 ....... ULTRATECHINC .............. . RTUUIY FUTTTTRS DU ... 1,610.000] ... e L.........] 08/26/2011
910047109 ....... UNITED CONTL HLDGS INC oo [ ... 7,850.000]........148,130 ] ...... 870 ........ 149,463 | .... L.........| 04/05/2011
913017109 ....... UNITED TECHNOLOGIESCORP ........oovvvviiiiiin [ e ... 1,920.000]........140,333 ] ...... 73.090(........ L.........| 08/15/2011
91324P102 ....... UNITEDHEALTHGROUPINC ... e [ ... 1,025000].........51,947 | ...... 50680 (......... .. 50317 (... L.........] 12/08/2011
902973304 ....... US BANCORP DEL COMNEW ... e ... 3490.000(.........94405]|...... 27.050(......... .. 88348|.... (436 ... L.........] 03/02/2010
91913Y100 ....... VALERO ENERGY CORP ...... e ... 4,200.000].........88410]...... 21.050(......... L... .| 04/13/2011
918194101 ....... VCAANTECHINC ... e [ | 900.000......... 17,775 ...... 19750 | ......... 17,775 ......... 23309 | ... L 05/20/2010
92342Y109 ....... VERIFONE SYSTEMSINC ... e [ e 270.000(.......... 9,590 ...... 35520 (..........9590|..........9562|............... L 06/17/2011
92343E102 ....... VERISIGNINCCOM ... e [ e 520000 (.........18574|...... 35720 ......... L.........| 06/24/2010
92532F100 ....... VERTEX PHARMACEUTICALS INC . v ... 2,810000].........93320]...... 33210 ......... L.........] 09/13/2011
92553P201 ....... VIACOMINC ..o v ... 3450.000]........156,665]...... 454101 ........ . 863 ... L.........| 09/13/2010
92839U206 ....... VISTEON CORPWI/I ..o e [ | 320.000(.........15981]|...... 499401 ......... .. 23766 .... L.........| 022212011
929566107 ....... WABASH NATIONAL CORP ............. v ... 7,660.000].........60,054]|....... 7840(......... LAT024 1. L.........] 08/04/2011
92927K102 ....... WABCO HLDGSINCCOM ............... [P EURUUOR DU 500.000.........21,700] ...... 43400]......... 13761 .. L.........] 0111272010
930059100 ....... WADDELL & REED FINANCIAL INC . U PUUUR IR R 750.000(......... 18,578 ]...... 247701 ......... 11595 . 188 L.........| 10/08/2008
931142103 ....... WAL-MART STORESINC ........... v e 825.000(.........49,302]...... 59.760 | ......... .. 43935] ... .. 301 ... L.........| 09/24/2010
942622200 ....... WATSCOINC ............... 1 FUUTOR FUUROR B 700.000(.........45962]...... 65.660(......... ..26880.... L.........] 01/08/2008
949746101 ....... WELLSFARGO&CO ... | | e ... 9,885.000]........272,431 | ...... 27560 (........ 258,893 .... L.........] 1211572011
958102105 ....... WESTERN DIGITAL CORP .. [P PUUTOUR O ... 1420000 .........43949]|...... 30950 (......... .. 36,1441 ... L.........| 10/13/2010
959802109 ....... WESTERNUNIONCO/THE ................... v ... 2,650.000].........48389]...... 18260 |......... .. 452991 ... L... .| 08/18/2011
929297109 ....... WMS INDUSTRIESINC ............. U UUUE TR P 790.000(......... 16211 ...... 20520(......... .. 29546 (... L.........] 03/29/2011
981475106 ....... WORLD FUEL SERVICES CORP ... [P PUTURTRS DU ... 1530.000].........64229]|...... 41980]......... ..20,190.... .. 57 L.........| 10/02/2008
084423102 ....... WRBERKLEYCORP ............... e v ... 1,700.000......... 58463 ]...... 34390 (......... 377641 ... L... .| 10/27/2008
984121103 ....... XEROXCORP ..o i | ... 5460.000].........43462]|....... 7960 (.........43462|......... 232 L 08/18/2010
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98419M100 ....... XYLEMINC/INY ..o e | e ... 2,050.000].........52,665|......25690(.........52,665|......... 55690 | .............o | 208 L (B025) .o e (3,025) L 12/16/2011
008474108 ....... AGNICO-EAGLEMINESLTD ..o e [ I 570000 .........20,702...... 36.320 | ......... 20,702 | ......... 23,710 | .......ooeis |ee 130 (3007) ..o e (3,007) L. 1172812011
460951106 ....... INTEROILCORP ... [ .ol ]...1,030.000].........52664...... 51130 |......... 52,664 |......... 42945 | ... o e (16,246) | ..........ocon | ennnnn (16,246) L.........] 06/20/2011
535919203 ....... LIONS GATE ENTERTAINMENTCORP .............ocooe [oenns ol ... 4100000 ... 3411200 8320 L 342 2838 | e e 5731 o [ 5,731 L.........| 09/02/2011
767744105 ....... RITCHIE BROTHERS AUCTIONEERS ...........ooovvviiif e [P I DO 580.000(.........12,806]...... 22.080(......... 12,806 |.......... 5533 | ........ocor | 280 (563) | v (563) L .........| 04/02/2004
867224107 ....... SUNCORENERGYINC ... ol ..03170.000) ... 91,391 (... 28830 | 91391 L BT3B e T @5747) ... | (45,747 L.........] 05/26/2011
(02602103 ....... AMDOCSLTDCOM ... | e . R.[...2400.000]|.........68472|...... 28530 |.........68472|......... 591561 | ... o e 2544 2,544 L.........| 04/29/2010
03524A108 ....... ANHEUSER BUSCH INBEV SPNADR ..........coovvvves | ennnn. RO 630.000(.........38424|......60.990......... 38424 |.........31884 | .............. | BBB L 2457 o 2,457 L... .| 11/25/2009
M22465104 ....... CHECKPOINT SOFTWARE TECH ...........ccoovviiiis e . R.[...1380.000].........72505...... 52540 | ......... 72,505 |......... 76457 | .......coooovee oo [ | (3,952) [ ..ovvveiii e (3,952) L 06/02/2011
167250109 ....... CHICAGO BRIDGE & IRON-NY ... [ . R.[...1420.000].........53676|...... 37.800|......... 53676 |......... 14271 |............... |24 6958 ... e 6,958 L 09/09/2008
N22717107 ....... CORE LABORATORIES .........ooiiiiiiiiiiee [ RO 370000 (.........42,162|..... 113950 |......... 42162 |.......... 4023 |............... | 3BT 9213 | .o 9,213 L .........| 04/02/2004
G2554F113 ....... COVIDIENPLC ... [ . R.[...1340.000].........60,313|...... 45010 ......... 60,313 |......... 67,872 | .......c.ooe oo 39 [ (7559) .o e (7,559) L.........] 10142011
G3223R108 ....... EVERESTREGROUPINC .........ocovviiiiiiiiees [ RO 400.000.........33636|...... 84.090|......... 33,636 |.........24 914 | ............... o 980 L (292) | oo (292 L... .| 01/30/2009
Y2573F102 ....... FLEXTRONICS INTERNATIONALLTD ..o [ . R.[...5930.000].........33564|....... 5660|.........33564 |.........15887 | ...........o. oo | (12476) [ ... |t (12,476 L. 1172372011
H27178104 ....... FOSTERWHEELERAG ... [ . R.[...1100.000|.........21,054 | ...... 19440 | ......... 21,054 | ......... 25718 | ... e e (16,918) [ ....oveees |t (16,918 L.........| 09/09/2008
580037109 ....... MCDERMOTT INTERNATIONALINC ..o e . R.[...2390.000].........27,509 | ...... 11510 ......... 27,509 |......... 33614 | ..o [ [ (6,106) [ ....ovvvveie e (6,106 L.........| 08/04/2011
H5833N103 ....... NOBLE CORPORATIONBAAR .........ocoiiiiiiiiis [ RO 620.000(.........18,736...... 30220 | ......... 18,736 | ......... 10,119 | ..o | 103 (2619 .o e (2,619 L .........| 04/02/2004
N72482107 ....... QIAGENNV ..o . R.[...1580.000].........21,820 | ...... 13810 |......... 21,820 | ......... 31545 | ... [ [ (9,089) [ ....ovvovee [ (9,069) L.........| 09/25/2009
780259206 ....... ROYALDUTCHSHELLPLC ..o [ RO 965.000.........70,532|...... 73.090|......... 70,532 |......... 68457 |.........coo | 2878 2075 . i e 2,075 L.........] 02/16/2011
G7945M107 ...... SEAGATE TECHNOLOGY .......cooiiiiiiiiiiea [ . R.[...3220.000].........52,808|...... 16.400|......... 52,808 |.........45284 | ............... | 091B L 4873 (.. 4,873 L.........| 10/13/2010
M87245102 ....... SYNERONMEDICALLTD ..o [ . R.[...3710.000].........41,070 | ...... 11.070|......... 41,070 | ......... 39349 | .........oooii o e 2609 . [ 2,609 L.........| 06/16/2011
H84989104 ....... TE CONNECTIVITY LTD .. TR P . R.[...1400.000].........43134|...... 30810 |......... 43134 |......... 40446 | ............... [........ 1008 2688 ... [ 2,688 L.........] 0311712011
H89128104 ....... TYCO INTERNATIONALLTDSHS ... | . R.[...3765000]........175863|...... 46.710|........ 175863 |........ 178476 | ............... [ 728 i | (2613) .o e (2,613 L.........] 1200272011
(87210103 ....... UTIWORLDWIDEINCSHS ... [ . R.[...2450.000].........32561...... 13290 |......... 32561 | ......... 47121 | ... o126 (14,561) [ ..o | (14,561) L.........] 02/23/2011
G9319H102 ....... VALIDUS HOLDINGSLTD COMSHS ........cooviiiiii| e . R.[...1155000].........36,383|...... 31.500|......... 36,383 |......... 30,589 | .............o. [oeee BB 1028 [ 1,028 L.........| 11/19/2009
92857TW209 ....... VODAFONE GROUPPLC ............. TR P . R.[...1,730.000|.........48492|...... 28030 |......... 48492 |.........42545| ... 1944 | ... 37T . T27 | 727 L.........] 1212172010
(G94368100 ....... WARNER CHILCOTTPLC CLASSA ..o e . R.[...6740.000|........101976|...... 15130 |........ 101,976 | ........ 144392 | ............... oo | (42416) [ ... | (42,416 L.........] 08/08/2011
H27013103 ....... WEATHERFORD INTERNATIONLLTD ..........coovvviin | ennee . R.[...3570.000]|.........52265|...... 14640 |......... 52,265 |......... 73,802 | .........ccooe [evveiiiiis | | (21,838) [ .o e (21,538) L... .| 1212212011
(696666105 ....... WILLIS GROUP HOLDINGSLTD SHS ......... N RO 640.000.........24,832|...... 38.800.........24,832|......... 16,959 |............ 166 |............ 716 |............... [ 2669 ... [ 2,669 L 12/14/2009
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) .............................o L 14,090,391 | L XXX | ... 14,090,391 | ... 12,494,039 |......... 16612 |........ 145448 | ... ........... |...... (466,790) | ............... ... (466,790) XXX .| XXX ..
Mutual Funds
0075W0700 ....... ADVISORS INNER CIRCLE/UNITED ASSOC S&P 500 INDEX
L L .369,141.821 | ...... 3,388,722 ....... 9.180...... 3,388,722 |...... 2475460 |............oo | 66,918 ..o 225 225 . Lo, 09/30/2009
411511306 ....... HARBORFDINTLFD ........ooviiiiiiiiiiies [ [ . 76,7781471 ... 4,027,015|...... 52450(...... 4,027,015(...... 3134322 | .. 98453 | . ... [ (602,683) | .........c.ooo. |l (602,683) | ............... Lo 12/18/2009
9299999 Subtotal - Mutual FUNDS ... 7415737 | ... XXX .. |...... 7415737 |...... 5,609,782 |............... | 165371 | (602,458) | ............... |...... (602,458) | ............... XXX |.. XXX ..
9799999 Total CoMMON STOCKS ... ...\ttt [ 21,506,128 ... XXX .. |..... 21,506,128 | ..... 18,103,821 |......... 16,612]........ 310818 |............... .. (1,069248) ... .. (1,069248) ... XXX, |.. XXX..
310818 |............... ... (1,089,248) | ............. .. .. (1,069248) | ... XXX |.. XXX ..
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Bonds - U.S. Governments
31331KAH3 ... FEDERAL FARM CRBK CONSBD ..o e ... 10/21/2011 .. | JEFFERIES & COINC,NEWYORK ............oocooiviii |, XXX [ 1,520,846 | ....... 1,500,000.00................ 2,672
3133XXYX9 ...... FEDERALHOME LNBK CONSBD ..ot ... 10/28/2011 .. |HSBC SECSINC,NEWYORK .............oooivii XXX o 1,536,426 |....... 1,500,000.00f.............. 10,156
3133762C8 ...... FEDERAL HOME LN BK CONS BD ..ot e ... 10/13/2011 .. | MORGAN STANLEY & COINC,NY ..........oooivi |, XXX 1,097,129 (....... 1,100,000.00 | ..........oooiiiinnnn
3137EACX5 ... FEDERALHOMELNMTG CORP ..o e ... 09/21/2011 .. | DEUTSCHE BANC ALEXBROWN INSTL, NY ..........ooocooo ], XXX [ 1,181,079 (....... 1,180,000.00 | ............ooooin 37
3137EACY3 ...... FEDERALHOMELNMTG CORP ..o ... 10/05/2011 .. | CITIGROUP GBL MKTS/SALOMON,NEWYORK .................|....... XXX o 2,129,276 ....... 2,130,000.00 | ..o
3137EADA4 ... FEDERALHOMELNMTG CORP ..ot e ... 12/115/2011 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........ccooovii| v XXX [, T47953|......... 750,000.00 | ..o
31359MWJ8 ... FEDERAL NATLMTG ASSN ... o ... 10/13/2011 .. |DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........ocoooeii| i XXX 2,338,245|....... 2,100,000.00|.............. 48,293
31359MRGO ... FEDERAL NATL MTG ASSN ... ... 12113/2011 .. | CITIGROUP GBL MKTS/SALOMON,NEW YORK .................| ....... XXX [ 1,052,000{....... 1,000,000.00 (.............. 10,816
31398AXJ6 ...... FEDERAL NATLMTG ASSN ... ... 10/18/2011 .. |HSBC SECSINC,NEWYORK ............coooiviii XXX 1,047,466 (....... 1,000,000.00.............. 10,694
3135G0BR3 ...... FEDERAL NATLMTG ASSN ... o ... 10/19/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ..........cccovoii]innnn XXX 1,502,072 ....... 1,500,000.00|................ 1,479
3135GOCM3 ... FEDERAL NATL MTG ASSN ... ... 10/12/2011 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........coovvei| . XXX o 999,726 |....... 1,010,000.00 | ... 526
3135GOFG3 ...... FEDERAL NATLMTG ASSN ... oo ... 10/26/2011 .. |DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........o.cooeii| i XXX [ 999,900....... 1,000,000.00 | ..........cooeiinns
3135G0FY4 ...... FEDERAL NATL MTG ASSN ..o ... 11115/2011 .. | CITIGROUP GBL MKTS,LONDON ...........coooviiiiiii |, XXX o [, 999,970 ....... 1,000,000.00 | .........coooiiiiinnn
912828QMS5 ... USTREASURY NOTE ... ... 05/17/2011 .. | TD SECS (USA) INC,NEWYORK ............coooiiii XXX [ 95178 |........... 95,000.00......ccoiiiinn 8
912828NY2 ...... USTREASURY NOTE ... e ... 10/19/2011 .. |UBS SECURITIES LLC, STAMFORD ............coooooiviiiii] XXX 1,513,189 (....... 1,500,000.00................ 1,082
912828NN6 ...... USTREASURY NOTE ... e ... 12/121/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .......cccooveii] v, XXX [ 1,517,857 |....... 1,500,000.00................ 6,495
912828QN3 ...... USTREASURY NOTE ... ... 08/09/2011 .. | JPMORGAN CHASE BK/RBS SEC INC,NEWYORK .............|....... XXX 2,187.874|....... 2,071,000.00|.............. 14,676
912828RR3 ...... USTREASURY NOTE ... e ... 12112/2011 .. [HSBC SECSINC,NEWYORK ..........ccoooiiiiiiiii XXX 249,923|......... 250,000.00{............... 385
912828RQ5 ... USTREASURY NOTE ... ... 12/21/2011 .. |UBS SECURITIES LLC, STAMFORD ............oocooiiiiii o XXX 1,199,910 ....... 1,200,000.00 | .................. 422
912828QU7 ...... USTREASURY NOTE ... e ... 07/13/2011 .. | TD SECS (USA) INC,NEW YORK ..........ocoooviviiii |, XXX [ 40,000 ........... 40,000.00 | .......ovviiii
912828KV1 ...... USTREASURY NOTE ... e ... 11/29/2011 .. | BARCLAYS CAPITAL INC,NEWYORK ...........coooovivn] . XXX 1,571,528 ....... 1,500,000.00|................ 8,975
912828KD1 ...... USTREASURY NOTE ... ... 07/19/2011 .. | JPMORGAN CHASE BK/RBS SEC INC,NEWYORK .............|....... XXX 1,665,655(....... 1,618,000.00(.............. 19,052
912828HV5 ... USTREASURY NOTE ... e ... 12/120/2011 .. | MORGAN STANLEY & COINC,NY ........ooooiii |, XXX 1,029,222 ....... 1,000,000.00................ 5,601
912828KY5 ... USTREASURY NOTE ... oo ... 11/03/2011 .. |UBS SECURITIES LLC, STAMFORD ............oocoooiiiii ] o XXX 1,060,355 ....... 1,000,000.00|................ 9,059
912828MX5 ... USTREASURY NOTE ... e ... 10/28/2011 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........ccooveeii| v XXX [ 1,532,993 (....... 1,500,000.00|................ 1,148
912828LST7 ...... USTREASURY NOTE ... ... 10/17/2011 .. |UBS SECURITIES LLC, STAMFORD ............oocoiiiiii o XXX 1,056,292 ....... 1,000,000.00.............. 11,036
912828LK4 ...... USTREASURY NOTE ... ... 10/26/2011 .. |UBS SECURITIES LLC, STAMFORD ............oocoooiiiiii o XXX 1,054,339 ....... 1,000,000.00|................ 3,719
362307575 ...... GNMA  POOL#0758958 ... ... oo ... 12/121/2011 .. | JPMORGAN SECURITIES INC, NEWYORK ............cooooie | XXX o [, 759,033|......... 707,928.95(................ 2,045
36202FZXT7 ...... GNMA 1T POOL #0005258 ... ..o [ ... 12/21/2011 .. | JPMORGAN SECURITIES INC,NEWYORK ...............ocoooo |t XXX [ 519,766 |......... 500,000.00 | ................ 1,264
36202FZY5 ... GNMA Il POOL #0005259 ... [ .. 12/21/2011 .. | JPMORGAN SECURITIES INC,NEWYORK ....................o. [ XXX [ 759,034 |......... 710,000.00 | ................ 2,051
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS ......... ..o 34,964,235]...... 33,961,928.95|............. 171,690
Bonds - All Other Governments
68323AAUS ...... ONTARIO (PROVINCE OF) ... 1. ]...07/14/2011 .. | CIBC WORLD MARKETS CORP, NEW YORK ..............oocooo |, XXX [ 35212 ........... 35,000.00 ... 8
68323AAQ7 ...... ONTARIO (PROVINCE OF) ... ... l...|...05/03/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................[....... XXX [ 29941(........... 30,000.00 ...
642869AC5 ... PROV OF NEW BRUNSWICK ... ... 1...]... 06/09/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................[....... XXX [ 19941 ... 20,000.00 ...
6832348A9 ...... PROVINCE OF ONTARIO CANADA ... ool ]...10M9/2011 .. | SCOTIA CAPITAL (USA) INC,NEWYORK .............ooocoiii [ XXX [ 216,056 ......... 200,000.00..........vne 2,916
683234548 ....... PROVINCE OF ONTARIO CANADA ... ... l...]...10/05/2011 .. | CITIGROUP GBL MKTS/SALOMON, NEW YORK .................|....... XXX [ 183,873 |......... 175,000.00 | ................ 1,191
748148RQ8 ... ... PROVINCE OF QUEBEC CANADA ... ... |...10/11/2011 .. |MERRILL LYNCH PROFESSIONAL CLRG, PURCHAS ...........|....... XXX [ 189,589 (......... 170,000.00|................ 2,998
1099999 Subtotal - Bonds - All Other GOVEIMMENES .. ... ... e e e e e [ 674,611]......... 630,000.00|................ 7,113
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
13063BNS7 ...... CALIFORNIA ST ..o ... 10/20/2011 .. | GOLDMAN SACHS & CO,NY .......coooiiiii XXX o 145,000(......... 145,000.00 | .........cooeiiinnnn
13063BPP1 ...... CALIFORNIA ST o ... 10/20/2011 .. | GOLDMAN SACHS & CO, NY ... XXX [ 281,520]......... 250,000.00]....coeii
13063BMH2 ... CALIFORNIA ST ..o ... 09/21/2011 .. | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..............|....... XXX o [, 115476 (......... 100,000.00 | ........ooveiiin
13063BNQ1 ...... CALIFORNIA ST o ... 10/20/2011 .. | GOLDMAN SACHS & CO, NY ... XXX [ 50,083 |........... 50,000.00|......coooiiiii
4521518V8 ...... ILLINOIS ST . ... 10/05/2011 .. | GOLDMAN SACHS & CO,NY ..o XXX o 312,612|......... 300,000.00 | ................ 3,684
5741924X5 ...... MARYLAND ST ... ... 09/27/2011 .. | CITIGROUP GBL MKTS INC,NEWYORK ..............cooooooii | XXX [ 373,725|......... 300,000.00 | ................ 6,208
677519HLT ...... OHIO ST o ... 10/21/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................|....... XXX [ 305274 ......... 300,000.00 | ................ 2,406
68608UCG9 ..... OREGON ST ..o ... 10/28/2011 .. | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..............|....... XXX [, 375,026 |......... 315,000.00 | .........ooeiii
880541QL4 ...... TENNESSEE ST ... ... 10/12/2011 .. |J.P. MORGAN SECURITIES LLC,NEWYORK .................oo |t XXX [ 200,000]......... 200,000.00]....coeii
93974CE97 ...... WASHINGTON ST ... [ .. 10/14/2011 .. | J.P. MORGAN SECURITIES LLC,NEWYORK .................... | ... XXXl 292,678|......... 250,000.00 (...
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1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ... 2,451,394 ... 2,210,000.00|.............. 12,299
Bonds - U.S. Special Revenue, Special Assessment
040649LJ2 ....... ARIZONA ST TRANSPRTNBRD EXCIS ... ..o ... 09/28/2011 .. | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..............|....... XXX [ 292,180 ......... 250,000.00]....coeii
04109KCS4 ...... ARKANSAS STDEV FINAUTH CAPIT ... [ ... 11/01/2011 .. |J.P. MORGAN SECURITIES LLC,NEWYORK ................oo |, XXX o [, 296,368 |......... 250,000.00 ..o
11506KCX7 ...... BROWARD CNTY FLPORT FACSREVE ... ... 11/10/2011 .. | NATIONAL FINL SVCS CORP, NEW YORK ..............ocooooiii | XXX [ 256,676]......... 235,000.00 ...
181006GH4 ... ... CLARK CNTY NEV PASSENGERFACC ..ot [ ... 10/18/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| ....... XXX o [, 222,032|......... 200,000.00{................ 3,028
186427BC3 ...... CLEVELAND OHIOWTRREV ... ... 10/28/2011 .. | JANNEY MONTGOMERY SCOTT, PHILADELPHIA ...............|....... XXX [ 382,724 ... 330,000.00 | ................ 1,192
232760V96 ...... CYPRESS-FAIRBANKS TXINDEP SCH .......coooiii [ ... 10/19/2011 .. |BOSC INC, OKLAHOMACITY ..o XXX [, 294380 |......... 250,000.00|............... 694
2838212G0 ...... ELPASO TEXWTR & SWRREV .. ..o ... 10/28/2011 .. | GUGGENHEIM CAPITAL MKT LLC, JERSEY CITY ............... | XXX o [, 339,861|......... 300,000.00 | ................ 2,669
341507G70 ...... FLORIDA STBRD OF EDU LOTTERY ..o [ ... 10/27/2011 .. | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..............|....... XXX [ 346,779 ......... 300,000.00 | ................ 1,333
343136M53 ... FLORIDA STTPKAUTHTPKREV ... e ... 03/11/2011 .. |LEBENTHAL & CO, LLC, JERSEY CITY ......coooviiiii | XXX 1,106,530 ....... 1,000,000.00 (.............. 10,417
396066AM4 ... GREENVILLE CNTY SC SCHDIST | ..o ... 10/20/2011 .. | PIPER JAFFRAY & CO, MINNEAPOLIS .................ocooi o XXX [ 294,363 ......... 275,000.00].............. 6,463
46613QGU2 ..... JEAFLASTJOHNS RIVPWRPKSY ... [ ... 09/20/2011 .. |J.P. MORGAN SECURITIES LLC,NEWYORK ................oo |, XXX [, 297,255|......... 250,000.00{.........ooeiiinnn
544525PB8 ...... LOS ANGELES CADEPT OF WRT &P ... ... 10/19/2011 .. |FIDELITY CAP MKTS (DIV OF NFSC), BOSTON ..................|....... XXX [ 337,272|......... 285,000.00]................ 2,375
574204WP4 ... MARYLAND ST DEPT OF TRANSPRTN ..o [ ... 11/07/2011 .. | MORGAN STANLEY & COINC,NY ... XXX [ 451,080 (......... 375,000.00 | ................ 1,042
575579CW5 ... MASSACHUSETTS BAY TRANSN AUTH ... [ ... 09/22/2011 .. | FIDELITY CAP MKTS (DIV OF NFSC), BOSTON .............cooo|ovvn. XXX [, 124,902(......... 100,000.00|................ 1,254
576000LZ4 ....... MASSACHUSETTS STSCHBLDG AUTH ..o [ ... 11/03/2011 .. | NATIONAL FINL SVCS CORP, NEW YORK .............cocooooiii | XXX [ 302,480]......... 250,000.00|.......ccoeint 174
576049YV6 ...... MASSACHUSETTS STWTRRESAUTH ... ... 09/30/2011 .. | JEFFERIES & COINC,NEWYORK ............oooovevviiii |, XXX o [, 193,130 ......... 160,000.00 | ................ 1,493
592030ZA1 ...... MET GOVT NASHVILLE & DAVIDSON .........cooiiiiiii e ... 11/04/2011 .. | MORGAN KEEGAN & COINC, MEMPHIS ....................oo | XXX [ 350,823 ......... 295,000.00 ...
T 59259RYY4 ...... METROPOLITAN TRANSN AUTHNY ... [ ... 02/23/2011 .. |HUNTINGTON INVESTMENT CO, COLUMBUS ...................|....... XXX 1,098,990 ....... 1,000,000.00.............. 14,583
w 592663F45 ....... METROPOLITAN WTR DISTSOUTHN C ... [ ... 09/21/2011 .. |J.P. MORGAN SECURITIES LLC,NEWYORK ................ooo | XXX o [, 224554 ......... 200,000.00{................ 2,361
- 594636PS5 ...... MICHIGAN ST COMPREHENSIVE TRAN ... ... 10/21/2011 .. | SOUTHWEST SECURITIES INC, DALLAS .............coooi i XXX [ 308,331......... 300,000.00 | ................ 7,044
604111CW2 ... MINNESOTAPUB FACS AUTH ... ... 10/17/2011 .. |HUNTINGTON INVESTMENT CO, COLUMBUS ...................| ... XXX [, 292,538|......... 250,000.00{................ 1,701
639707AU2 ...... NEBRASKAUTILCORP REV ... ... 01/06/2011 .. | JPMORGAN SECURITIES INC,NEWYORK ...............ocoooo |t XXX o 1,123,770 ....... 1,000,000.00|................ 6,667
64989KHSS ...... NEW YORK STPOWER AUTH ... [ ... 09/22/2011 .. | SAMUEL A RAMIREZ & COMPANY, BROOKLYN .................| ... XXX [, 282,918|......... 250,000.00 ..o
736742QH3 ... ... PORTLAND ORE SWR SYSREV ...t ... 11/04/2011 .. | GOLDMAN SACHS & CO,NY ..o XXX [, 299,398 |......... 250,000.00{................ 5,000
812643DQ4 ...... SEATTLE WASHMUN LT & PWRREV ... [ ... 11/10/2011 .. | CLEARVIEW CORRESPONDENT SRVS,LLC,RICHMON ........ |....... XXX [ 352,080]......... 300,000.00 | ................ 4,375
837151BMO ...... SOUTH CAROLINASTPUB SVCAUTH ... [ ... 10/20/2011 .. | MORGAN KEEGAN & CO INC,MEMPHIS ....................coo |, XXX o [, 326,709 |......... 300,000.00 | ................ 2,250
875124CR8 ...... TAMPABAY WTRFLAAREGLWTR ... ... 11/08/2011 .. | MORGAN KEEGAN & COINC, MEMPHIS ....................oo | XXX [ 292812)......... 245,000.00).............. 1,463
882117M27 ...... TEXASA&MUNIVPERMUNIVED ..o ... 09/28/2011 .. | CLEARVIEW CORRESPONDENT SRVS,LLC,RICHMON ........ |....... XXX o [, 244674)......... 200,000.00{................ 2,556
915138KS9 ...... UNIVOF TOLEDO OH ... ... 10/20/2011 .. | BARCLAYS CAPITAL INC,NEWYORK ...............ococoiii ] XXX [ 278,588 ......... 250,000.00]....coeii
91412F5B9 ...... UNIVERSITY CALIFREVS ... o ... 10/28/2011 .. |BC ZEIGLER & CO, STPETERSBURG .............coocoiiiiii | XXX [ 117,825(......... 100,000.00 | ................ 2,319
914353RY5 ...... UNIVERSITY ILLUNIVREVS ... ... 10/19/2011 .. | NATIONAL FINL SVCS CORP,NEW YORK ...........occooeeviii |, XXX o [, 231,050 |......... 200,000.00{...........oovnn 703
956704XT2 ...... WEST VIRGINIASTUNIVREVENUES ... ... 09/22/2011 .. | J.P. MORGAN SECURITIES LLC,NEWYORK ...............o.oo |t XXX [ 322619|......... 280,000.00]......coeiii
3128PWC89 ..... FHLMC POOL #J1-6395 ... .. i ... 10/19/2011 .. | GREENWICH CAP MKTS, GREENWICH .......................... | XXX [, 181,619(......... 172,355.18 | ..o 440
3132GDSPS ..... FHLMC POOL #Q0-0526 ............ooooiiiiiiie e [ ... 09/19/2011 .. |BARCLAYS BANK OF NEWYORK ..........coooiiii | XXX [ 972,352 ......... 894,759.30 | ................ 2,610
3132GDW65 ... FHLMC POOL #Q0-0669 .............ooiiiiiiii e [ ... 09/19/2011 .. |BANK OF AMERICA,NY ... XXX [ 959,028 1......... 894,719.68|................ 2,349
3132GEFHS ..... FHLMC POOL#QO0-1088 ...........coovviiiieeiiiiie e [ ... 09/21/2011 .. |NOMURA SECS,NEW YORK ...........ccoooviiiiiiiiiiiii] XXX 957,070 (......... 871,053.19 ... 3,327
3132GETD2 ..... FHLMC POOL#QO-1448 ... ... ..o ... 10/06/2011 .. | JPMORGAN CHASE BK/RBS SEC INC,NEWYORK .............|....... XXX o 1,486,600 ....... 1,369,597.72 | ................ 3,404
3132GFBVS ...... FHLMC POOL #QO0-1852 .........oiiiiiiiiee e [ ... 09/21/2011 .. |NOMURA SECS,NEW YORK ............coooiiiiiiiiiiiiiii] XXX 958,310 ......... 871,562.01................ 3,329
3132GF4F1 ... FHLMC POOL #Q0-2622 ........ ..o [ ... 09/28/2011 .. | GREENWICH CAP MKTS, GREENWICH .......................... | XXX [ 479,957 |......... 439,068.81|.................. 805
3132GJAJ8 ...... FHLMC POOL #Q0-3009 ... ..ottt e ... 09/19/2011 .. |BARCLAYS BANKOF NEWYORK .........ccooooviii |, XXX [, 963,122|......... 899,063.24 | ................ 2,360
3132GJJR1 ... FHLMC POOL#Q0-3272 ... ..o ... 10/05/2011 .. | GREENWICH CAP MKTS, GREENWICH .......................... | XXX o [, 515469 |......... 478,463.06|.................. 797
31416BL71 ...... FNMA  POOL #0995050 ..........cooiiiiiie e ... 08/11/2011 .. | JPMORGAN CHASE BK/RBS SEC INC,NEWYORK .............|....... XXX [ 361,247 |......... 323,680.13 ... 647
31416BRR1 ...... FNMA  POOL#0995196 ... ...ttt ... 08/11/2011 .. | JAMORGAN CHASE BK/RBS SEC INC,NEWYORK .............|....... XXX o [, 592,669 |......... 531,035.60 | ................ 1,062
31416XTK6 ...... FNMA  POOL#0AB2353 .. .. ..o [ ... 09/19/2011 .. | JPMORGAN SECURITIES INC,NEWYORK ...............ocoooo | XXX [ 478,869 (......... 453501.71 ... 926
31416YTZ1 ... FNMA  POOL #0AB3267 ... o oo ... 08/01/2011 .. | JPMORGAN SECURITIES INC, NEWYORK ............cocoovei | XXX [ 2,058,520 |....... 2,017,538.85|................ 2,242
31419MC25 ... FNMA  POOL#0AEQ988 ... ... [ ... 10/05/2011 .. | CITIGROUP GBL MKTS/SALOMON,NEWYORK .................|....... XXX [ 325,342|......... 306,069.49|.................. 578
3138AD4KS ...... FNMA  POOL #0AI0825 ... .. ..o [ ... 11/01/2011 .. | GREENWICH CAP MKTS, GREENWICH .......................... | ... XXX [ 178126 |......... 166,545.47 | .................. 271
3138AJWV1 ... FNMA  POOL #0AIS127 ... e ... 09/19/2011 .. | BANK OF AMERICA,NEWYORK ...........ccooviiiiii |, XXX [, 479,162(......... 450,000.00{................ 1,050
3138AM5H4 ... .. FNMA  POOL#0AIB047 ... [ ... 10/31/2011 .. | GREENWICH CAP MKTS, GREENWICH .......................... | XXX [ 308,915]......... 289,635.95|................ 471
3138ANWFG ..... FNMA  POOL#OAIBTAS ... . e ... 09/29/2011 .. | GREENWICH CAP MKTS, GREENWICH .......................... | XXX [, 480,843 (......... 449,255.09|.................. 674
3138ASCZ3 ...... FNMA  POOL #0AJ0987 ... . ... ... 09/19/2011 .. | GREENWICH CAP MKTS, GREENWICH ..........................|....... XXX oo [ 474609(......... 450,000.00].................. 919
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31417YTF8 ... FNMA  POOL #OMADBI3 ... ... i [ ... 10/19/2011 .. |JEFFERIES & CO, INC.SEC FIN.JERSEY CITY ............cccooon |vvennn XXX o [ 330,107|......... 31299014 (..., 800
31418AAF5 ... . FNMA  POOL #OMAQ905 ... | ... 10M3/2011 .. | STIFELNICOLAUS .............coooiiiiiiii . XXX o[ 678,234|......... 650,000.00|................ 1,074
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... ... ... 25,905,858 | ...... 23,520,894.62|............. 113,289
Bonds - Industrjal and Miscellaneous (Unaffiliated)
020002AR2 ...... ALLSTATE CORPITHE ... ..o [ ... 09/26/2011 .. | CITIGROUP GBL MKTS/SALOMON,NEW YORK .................|....... XXX 142,419 ......... 130,000.00 | .........ceevn. 794
02209SAJ2 ...... ALTRIAGROUP INC ... ... 09/28/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ..........ccoeveri|vrnnn. XXX o [ 143,758 |......... 110,000.00|.........o.on 1,611
031162BD1 ...... AMGEN INC ... ... 07/07/2011 .. | JPMORGAN CHASE BK/RBS SEC INC, NEWYORK .............|....... XXX o 4798 ... 5,000.00 |.........ceoiinnnn 48
031162BF6 ...... AMGENINC ... ... 10/28/2011 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............[....... XXX 137,6411......... 135,000.00|................ 1,052
03523TBHO ...... ANHEUSER-BUSCH INBEV WORLDWIDE ..........c.oooiiiieiieeee [ ... 10/11/2011 .. | DEUTSCHE BANC ALEXBROWN INSTL, NY ... XXX [ 148,790 ......... 120,000.00 | ................ 3,415
037389AY9 ...... AONCORP ..ot ... 10/18/2011 .. | CITIGROUP GBL MKTS/SALOMON, NEW YORK .................| ... XXX o [ 181,411 ......... 180,000.00|............... 2,250
039483BBT7 ...... ARCHER-DANIELS-MIDLAND CO .......oiiiiiiiiee e .. 111772011 .. | J.P. MORGAN SECURITIES LLC, NEW YORK ..............ooooo [ XXX 112,448 |......... 100,000.00 | .................. 832
00206RAQS ...... ATETINC oo ... 09/26/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .........ccooevvii]vvnnn. XXX [ 118,763 ......... 110,000.00 | .........ceovn. 652
053332AK8 ...... AUTOZONE INC ... ... 09/28/2011 .. | J.P. MORGAN SECURITIES LLC, NEW YORK ..............ooooo [ XXX 142,2821......... 130,000.00|................ 1,620
06051GDWE6 ... BANK OF AMERICA CORP ........cooiiiiii e ... 09/20/2011 .. | MLPFS INC/FIXED INCOME, NEW YORK ............cooooiiii | XXX 203,376 |......... 200,000.00{................ 3,866
06051GEC9 ...... BANK OF AMERICA CORP ... oo e ... 06/08/2011 .. | JPMORGAN SECURITIES INC,NEWYORK .............ccoooe [ XXX 307,408 ......... 295,000.00|................ 7,467
075887BB4 ...... BECTON DICKINSON ... e e ... 11/03/2011 .. |MORGAN STANLEY & COINC,NY ..o [ XXX [ 79974(........... 80,000.00|.......cooeviiiin
079860AJ1 ....... BELLSOUTH CORP ... ..ot ... 10/20/2011 .. |J.P. MORGAN CLEARING CORP, NEWYORK ................o.o | XXX [ 93,644 (........... 90,000.00|................ 1,900
084664BG5 ... BERKSHIRE HATHAWAY FINANCE COR ..o | ... 09/20/2011 .. | US BANCORP INVESTMENTS INC, ST.PAUL ..............oooo | XXX 199,476 ......... 185,000.00 | .................. 976
m 084664BP5 ... BERKSHIRE HATHAWAY FINANCE COR ........cooiiii [ ... 10/26/2011 .. | GOLDMAN SACHS & CO,NY ..o XXX 299,289 |......... 300,000.00 | ........ccevnee 120
- 084670AU2 ...... BERKSHIRE HATHAWAY INC ... e ... 10/27/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................[..oo. XXX 275808 ......... 270,000.00|................ 1,275
w 084670AV0 ...... BERKSHIRE HATHAWAY INC ... [ ... 09/26/2011 .. | CITIGROUP GBL MKTS/SALOMON,NEW YORK .................|....... XXX [ 147,755 ......... 140,000.00 |.................. 597
N 097014AKO ...... BOEING CAPITAL CORP ...t ... 09/28/2011 .. |J.P. MORGAN CLEARING CORP, NEWYORK ................o.o | XXX 116,705 ......... 110,000.00 | ................ 1,549
10112RATT ... BOSTON PROPERTIESLP ..o e ... 11/03/2011 .. | J.P. MORGAN SECURITIES LLC, NEW YORK ...............oooo [ XXX 119,720(......... 120,000.00 | .......ooveviiii
10112RAE4 ... ... BOSTON PROPERTIESLP ..o [ ... 10/13/2011 .. |UBS SECURITIES LLC, STAMFORD ...........cccoovviiiiieii ] . XXX o 123111 ......... 115,000.00 | ................ 2,188
10138MAHS ..... BOTTLING GROUP LLC .. ... e ... 10/18/2011 .. | DEUTSCHE BANC ALEX BROWN INSTL, NY ..........cooooooe [ XXX 187,920(......... 165,000.00|................ 1,147
14912L4F5 ....... CATERPILLAR FINANCIAL SERVICES ... [ ... 09/28/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| ... XXX [ 111,585 ......... 100,000.00 |.............e. 783
172967EQO ...... CITIGROUP INC ... e ... 09/30/2011 .. | BARCLAYS CAP/FIXED INCOME,NEW YORK ................... [ XXX 118,516 ......... 115,000.00 | ................ 3,057
172967EY3 ... CITIGROUP INC ... e ... 10/26/2011 .. | CITIGROUP GBL MKTS/SALOMON, NEWYORK .................[....... XXX 269,468 |......... 250,000.00|................ 3,497
172967DP3 ...... CITIGROUP INC ... ... 10/18/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .........ccooevii]vvnnn. XXX [ 260,535|......... 250,000.00{................ 4,428
19416QDWT ... COLGATE-PALMOLIVE CO ... e e ... 11/03/2011 .. | J.P. MORGAN SECURITIES LLC, NEW YORK ................cooo [ XXX 443313 1......... 445,000.00 | ........oooiiiienn,
20030NAWT ... COMCAST CORP ... ... 09/26/2011 .. | CITIGROUP GBL MKTS/SALOMON,NEW YORK .................|....... XXX [ 138,434 (......... 120,000.00 | ................ 2,546
126408GL1 ...... COX CORP .. ... 10/28/2011 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............[....... XXX 106,324 |......... 100,000.00 | .................. 751
25459HAY1 ... DIRECTV HOLDINGS LLC /DIRECTV ..ot e ... 10/19/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE ................. ..o XXX 1714421 ......... 165,000.00 | .................. 850
25746UAM1 ... DOMINION RESOURCES INC/VA ... ... 10/28/2011 .. |J.P. MORGAN CLEARING CORP, NEWYORK ................o.o | XXX [ 79152 ........... 75,000.00 ... 490
260543BW2 ...... DOW CHEMICAL COITHE ... ..o e ... 09/21/2011 .. | BARCLAYS CAP/FIXED INCOME,NEWYORK ...............ooo. [ XXX 143,269 |......... 125,000.00|................ 3,457
26442CAKO ...... DUKE ENERGY CAROLINAS ... ..o [ ... 05/23/2011 .. | MLPFS INC/FIXED INCOME, NEW YORK .............ooooiiii | XXX [ 10,068 |........... 10,000.00 | .......oceoiiinnnns 8
264399EM4 ... DUKE ENERGY CAROLINAS LLC ... | e ... 10/05/2011 .. | BARCLAYS CAP/FIXED INCOME,NEWYORK ...............o... [ XXX 259,317 |......... 225,000.00(.........cooennn 331
26441YAT4 ... DUKEREALTY LP ..o [ ... 09/21/2011 .. | J.P. MORGAN SECURITIES LLC,NEWYORK ..............ccooo | XXX [ 147,183 ......... 125,000.00 | ................ 1,174
263534BY4 ...... EIDUPONTDENEMOURS & CO .. ..ot e ... 09/28/2011 .. | CITADEL SECURITIES LLC, CHICAGO ...........cooooviiiii] . XXX o 17,7041 ......... 110,000.00 | .........coevn. 775
36962G4C5 ... GENERAL ELECTRIC CAPITAL CORP ... e ... 09/20/2011 .. | MLPFS INC/FIXED INCOME,NEW YORK ...........ccccooeivei [ XXX 199,429 ......... 180,000.00|................ 3,835
36962GZY3 ...... GENERAL ELECTRIC CAPITALCORP ..o [ ... 09/28/2011 .. |J.P. MORGAN CLEARING CORP, NEWYORK ................ooo | XXX [ 194,648 |......... 185,000.00 | ................ 2,185
36962G4G6 ... GENERAL ELECTRIC CAPITALCORP .......iiviiiii e e ... 10/18/2011 .. | J.P. MORGAN CLEARING CORP, NEW YORK ................ooo| o XXX 446,033 1......... 425,000.00|................ 6,951
36962GK%4 ...... GENERAL ELECTRIC CAPITALCORP ..ot [ ... 10/26/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .........ccooevii] i XXX [ 192,501 (......... 200,000.00|..........ccevvn. 155
38141GGQ1 ..... GOLDMAN SACHS GROUP INC ... ... 07/22/2011 .. | GOLDMAN SACHS & CO,NY ... XXX o [ 15,045 ........... 15,000.00 | ...
38141EA58 ... GOLDMAN SACHS GROUP INC/THE ... e ... 02/18/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................|..oo. XXX 122,418 ......... 120,000.00|................ 2,849
428236BM4 ... HEWLWTT-PACKARD CO ...t e ... 06/17/2011 .. | JPMORGAN SECURITIES INC, NEWYORK ............coocovien | XXX [ 453141 ........... 45,000.00 | .......oevinnnnn 62
437076APT7 ...... HOME DEPOT INC ... e ... 09/28/2011 .. | UBS SECURITIES LLC, STAMFORD ...........occoovvviviiie XXX 1434741 ......... 126,000.00 | .................. 605
459200GU9 ...... INTERNATIONAL BUSINESS MACHINE ... ... e ... 09/28/2011 .. |KEYBANC CAPITAL MARKETS INC, NEWYORK ................ | ....... XXX o 112,025(......... 110,000.00 | .........ceovn. 538
46625HJCS ... JPMORGAN CHASE & CO ... ... 08/09/2011 .. | BARCLAYS CAPITAL INC, NEWYORK .............ooocoveiiv [ XXX 336,022 ......... 335,000.00 (...........ooevin 81
46625HHBI ... JPMORGAN CHASE & CO ... ... 09/20/2011 .. | US BANCORP INVESTMENTS INC, ST.PAUL ..............ooooo| XXX 237974 (... 225,000.00|................ 4,216
46625HHPS . ..... JPMORGAN CHASE & CO ... [ ... 09/20/2011 .. |HSBC SECSINC,NEWYORK ..........ccoooiviiiiiiii XXX [ 155,453 |......... 150,000.00 |..........coon. 971
46625HJA9 ...... JPMORGAN CHASE & CO ... ... 07/19/2011 .. | JEFFERIES & CO (BONDS DIR DIV), BROOKLYN ................|....... XXX 235907 |......... 235,000.00 (... 473
50075NBB9 ...... KRAFT FOODS INC ... ... 09/28/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................|....... XXX o[ 144,654 |......... 135,000.00|.................. 835
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501044CE9 ...... KROGER COITHE ... e ... 10/28/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................|..oo. XXX 142,345 ......... 135,000.00|................ 1,877
548661CHS ...... LOWE'S COSINC ... [ ... 10/11/2011 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............|....... XXX 113,007 |......... 100,000.00 | ................ 2,486
58155QAD5 ...... MCKESSON CORP ... e ... 07/15/2011 .. | J.P. MORGAN SECURITIES LLC, NEW YORK ................ooo [ XXX 337,163 |......... 315,000.00f................ 5,819
806605AE1 ...... MERCK & COINC ... ... 10/05/2011 .. | BARCLAYS CAP/FIXED INCOME, NEW YORK ..............cooo. | XXX [ 120,842(......... 110,000.00 | ................ 2,105
59156RANS ...... METLIFEINC .. e ... 09/30/2011 .. | MILLENNIUM ADVISORS LLC, CHARLOTTE ...........ccoovvs [ XXX 110,029|......... 100,000.00|................ 1,528
61747YCK9 ...... MORGAN STANLEY ... [ ... 09/20/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| ... XXX [, 149,822 ......... 150,000.00 | ................ 2,153
65473QAS2 ...... NISOURCE FINANCE CORP ........coiiiiiii e ... 09/28/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| ... XXX [ 130,210(......... 115,000.00 | .........ccovne 368
66989HAAG ... NOVARTIS CAPITAL CORP ... e ... 10/05/2011 .. | MERRILL LYNCH PROFESSIONAL CLRG, PURCHAS ...........|....... XXX 188,284 ......... 175,000.00 | ................ 1,223
68389XAF2 ...... ORACLE CORP ..o ... 09/30/2011 .. |J.P. MORGAN CLEARING CORP, NEWYORK ................o.o | XXX [ 118,944 (... 110,000.00 | .........ceevn. 997
717081DB6 ...... PFIZERINC ... ... 07/22/2011 .. | MLPFS INC/FIXED INCOME,NEWYORK ............cccoooive [ XXX 470,603 |......... 395,000.00(................ 8,980
717081DA8 ...... PFIZERINC ... ... 10/25/2011 .. | J.P. MORGAN CLEARING CORP, NEWYORK ...................| . XXX [, 187,853 ......... 165,000.00 | ................ 1,054
718172AB5 ... PHILIP MORRIS INTERNATIONAL IN ... e ... 09/21/2011 .. | BARCLAYS CAP/FIXED INCOME, NEWYORK ..............coo. | XXX [ 341,546 |......... 320,000.00 | ................ 5,633
72650RAW2 ... PLAINS ALL AMERICAN PIPELINE L ..o e ... 10/24/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................[...o. XXX 129,079(......... 115,000.00 | ................ 1,874
T4254PVP4 ... PRINCIPAL LIFE INCOME FUNDING ... e ... 10/28/2011 .. |J.P. MORGAN CLEARING CORP, NEWYORK ................o.o| oo XXX 156,891(......... 150,000.00 | ................ 3,048
743263AQ8 ...... PROGRESS ENERGY INC ..o e ... 10/11/2011 .. | GOLDMAN SACHS & CO,NY ..........ooovviiii [ XXX |, 126,802|......... 115,000.00 | ................ 2,071
74432QBJ3 ... PRUDENTIAL FINANCIAL INC ... e ... 09/30/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................|...e. XXX 140,712 ......... 135,000.00 | .........ccovn. 321
760761ADS ...... REPUBLIC SERVICES INC ... e ... 10/11/2011 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............[....... XXX 127,871 ......... 115,000.00 | ................ 2,499
828807BMS ...... SIMON PROPERTY GROUP LP ... e ... 09/30/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................|..oo. XXX 120,326 |......... 110,000.00 | ................ 1,714
828807CHS ...... SIMON PROPERY GROUP LP ..o ... 11110/2011 .. | J.P. MORGAN SECURITIES LLC,NEWYORK ..............ccooo | XXX 169,606 |......... 170,000.00 | ........oovveiiinnnnn
88732JAQ1 ...... TIMEWARNER CABLE INC ... ... 09/26/2011 .. | J.P. MORGAN SECURITIES LLC, NEW YORK ..............ooooo [ XXX 148,5411......... 130,000.00 | ................ 1,341
T 89417EAE9 ...... TRAVELERS COS INC/THE ... [ ... 10/14/2011 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............|....... XXX o 148,481(......... 130,000.00 | ................ 3,225
w 907818DA3 ...... UNION PACIFIC CORP ... e ... 09/30/2011 .. | MLPFS INC/FIXED INCOME,NEW YORK ...........cccccooeivein [ XXX 146,774 ......... 125,000.00 | ............c... 990
w 911312AL0 ...... UNITED PARCEL SERVICEINC ... e ... 10/11/2011 .. |J.P. MORGAN CLEARING CORP, NEWYORK ...................| . XXX [ 187,898 ......... 175,000.00 | ..........c.one. 245
91159HHAT ... . USBANCORP ... ... 08/09/2011 .. | JPMORGAN SECURITIES INC, NEWYORK ............coocooeen | XXX [ 154,434 1......... 145,000.00 | ................ 1,296
91159HGW4 ... USBANCORP ... ... 10/20/2011 .. | UBS SECURITIES LLC, STAMFORD ...........oocoviiiiieie XXX 178,819 ......... 175,000.00 | ................ 1,274
91159HGRS ... USBANCORP ... ... 09/26/2011 .. | STIFELNICOLAUS ... XXX [ 118,700 (......... 110,000.00 | ................ 1,720
92343VAMG ...... VERIZON COMMUNICATIONS INC ... ... 10/11/2011 .. | J.P. MORGAN CLEARING CORP, NEW YORK .............oooooif o XXX 154,086 |......... 130,000.00|................ 3,943
92343VAN4 ... ... VERIZON COMMUNICATIONS INC ... [ ... 09/28/2011 .. | CITADEL SECURITIES LLC, CHICAGO ...........cccooveiiii] . XXX 117,091(......... 110,000.00 | ................ 2,695
92976GAE1 ...... WACHOVIABANKINA ..o [ ... 03/30/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................|.ooe. XXX 446,170 (......... 410,000.00|................ 1,212
931142A82 ... WAL-MART STORES INC ... ... 10/20/2011 .. | J.P. MORGAN CLEARING CORP, NEW YORK ...............cooo| o XXX 370,765|......... 335,000.00(................ 9,715
931142DA8 .. .... WAL-MART STORES INC ... [ ... 10/20/2011 .. |J.P. MORGAN SECURITIES LLC,NEWYORK ..............ccooo | XXX [ 245860 ......... 240,000.00..........ooevnnnn 98
931142CQ4 ... WAL-MART STORES INC ... ... 09/26/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................|.ooo. XXX 202,443 |......... 190,000.00|................ 2,263
94106LAT6 ...... WASTE MANAGEMENT INC ... [ ... 10/27/2011 .. |RBS SECURITIES INC, GREENWICH ...............oooov] XXX 102,913 ........... 90,000.00|.........oovvnnn 735
94974BET3 ...... WELLS FARGO & CO ... ... 09/20/2011 .. | CITIGROUP GBL MKTS/SALOMON, NEWYORK .................[....... XXX 197,452 ......... 185,000.00 | ................ 3,315
949746NY3 ...... WELLS FARGO & CO ... ... 09/20/2011 .. | BARCLAYS CAP/FIXED INCOME,NEWYORK ...............ooo. [ XXX 198,265|......... 190,000.00|................ 1,224
983024AEQ ...... WYETH L ... 10/11/2011 .. [HSBC SECSINC,NEWYORK ..........ccoooiiiiii XXX 192,897 (......... 175,000.00 | ................ 1,952
984121BYS ...... XEROX CORP ..o ... 10/17/2011 .. | GOLDMAN SACHS & CO,NY .........ooooviiiiiii [ XXX |, 148,417 1......... 130,000.00|................ 4,618
136375BS0 ...... CANADIAN NATIONAL RAILWAY CO ..o ... 1. [...10/20/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .........cocoovifinnnnn. XXX [ 109,126 |......... 100,000.00 | ................ 1,375
78008TXAT7 ...... ROYAL BANK OF CANADA ... s ... 10/25/2011 .. | RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................[....... XXX 349,867 |......... 350,000.00 [ ..........ovivn.
89114QAES ...... TORONTO-DOMINION BANK ... s ... 10M12/2011 .. |J.P. MORGAN SECURITIES LLC,NEWYORK ................ooo | XXX [ 129277 ......... 130,000.00 | ......c.ovvveiiinnn
89153UABT7 ...... TOTAL CAPITAL CANADALTD ..o s ... 09/26/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| ... XXX [ 122,460 1(......... 120,000.00 | .........ccovn. 330
893526DK6 ...... TRANSCANADA PIPELINES LTD ..ot s ... 02/07/2011 .. |NOMURA SECS INTLINC,NEWYORK ............coovvvviin| XXX 269,713 |......... 285,000.00|................ 4,121
055451AG3 ...... BHP BILLITON FINANCE USALTD ...t ... R ... 09/28/2011 .. |J.P. MORGAN CLEARING CORP, NEWYORK ................o.o | XXX [ 110,328 |......... 100,000.00 | .........cevvnnns 31
055451AF5 ...... BHP BILLITON FINANCE USALTD ..o ... R ... 10/28/2011 .. | BARCLAYS CAP/FIXED INCOME,NEW YORK ...............o.o. [ XXX 150,024 |......... 130,000.00 | ............. 632
05565QBT4 ...... BP CAPITAL MARKETS PLC ... . e ... R [...10/27/2011 .. |HSBC SECS INC,NEW YORK ...........oooooiiii [ XXX [ 150,000 ......... 150,000.00 | ........oovveiiinnnn
25243YANO ...... DIAGEO CAPITAL PLC ... e ... R...[...09/21/2011 .. | BNP PARIBAS SEC BOND,NEW YORK .............ooooivii |, XXX [ 228,484 |......... 200,000.00{................ 2,909
636274AC6 ...... NATIONAL GRID PLC ... ... R ... 09/30/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .........cccooev| v XXX 143,949 ......... 125,000.00|................ 1,400
767201AF3 ...... RIOTINTO FINANCE USALTD ..ot ... R ... 09/26/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| ... XXX [ 261,672|......... 220,000.00{................ 8,095
822582AL6 ...... SHELL INTERNATIONAL FINANCE BV ... ... R ... 09/21/2011 .. |MORGAN STANLEY & COINC,NY ... [ XXX 204,084 |......... 200,000.00 | .........ooivinnnn, 10
92857WAF7 ..... VODAFONE GROUP PLC ... ... R...[...10/25/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................|.ooooe. XXX [ 108,481 ......... 100,000.00 | ................ 1,833
50179MAET ...... LB-UBS COMMERCIAL MORTGA CB A4 ... e ... 10/26/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ...........coooof v XXX 141,391 ......... 130,000.00 | ............c. 388
59022HMUS ... MERRILL LYNCH MORTGAGE CKITAB ... e ... 09/28/2011 .. | MLPFS INC/FIXED INCOME,NEW YORK ...........ccccoooeinec [ XXX 275127 |......... 250,000.00|.........ooovinnnn 75
92936JAZT ...... WF-RBS COMMERCIAL MORTGA C5 A2 ... ... 11/01/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................| ... XXX [ 85,849 |........... 85,000.00|............ene 133
02005JAC3 ...... ALLY AUTO RECEIVABLES TR3A3 ... oo ... 09/26/2011 .. |[NOMURASECS,NEWYORK ........oovviiiiiiiiiiiiiii XXX [ 311,235|......... 310,000.00 ... 117
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02005PAC9 ...... ALLY AUTO RECEIVABLES TRUST ... ... 09/28/2011 .. |BAIRD, ROBERT W & CO INC, MILWAUKEE ......................| ... XXX [, 666,533 |......... 665,000.00|.................. 303
13974YAGS ... CAPITALAUTORECEIVABLES 2 A4 ... ..o ... 12/28/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ..........ccoovoii]innnn XXX [ 525,667 ......... 516,320.03|................ 1,090
13974TACS ... CAPITAL AUTO RECEIVABLES 4A A4 ... ... ... 12/28/2011 .. |J.P. MORGAN SECURITIES LLC,NEWYORK ................... | XXX o [, 936,723 |......... 927,408.84 | ................ 2,016
14312YAC3 ... CARMAX AUTOOWNER TRUST 3 A3 ... o ... 09/26/2011 .. | MORGAN STANLEY & COINC,NY ... | XXX [ 602,344 ......... 600,000.00|.................. 231
12616VABS ...... CNHEQUIPMENT TRUSTCA2 ... ... 12/07/2011 .. | CITIGROUP GBL MKTS/SALOMON,NEW YORK .................| ....... XXX o [, 429998 (......... 430,000.00{.........ocoiiinnnn
12612AAD4 ... .. CNHEQUIPMENT TRUST C A4 .. o ... 09/26/2011 .. |BARCLAYS CAP/FIXED INCOME, NEWYORK ................... | ..o XXX [ 717,992|......... 700,000.00 | .............o..es 817
34529TACT ...... FORD CREDITAUTOLEASETRBA3 ... ..o ... 10/25/2011 .. | CITIGROUP GBL MKTS/SALOMON,NEWYORK .................|....... XXX [ 434947 (......... 435,000.00 ...
34528QBE3 ...... FORD CREDIT FLOORPLAN 11-2 AT ..o ... 10/06/2011 .. | BARCLAYS CAP/FIXED INCOME,NEWYORK ................... | XXX o [, 174,969 (......... 175,000.00 | ........oovoeiii
36162CABT7 ...... GE EQUIPMENT MIDTICKETLL 1 A2 ... ... 09/28/2011 .. |RBS SECURITIES INC, GREENWICH ....................ocoo o XXX [ 349958 |......... 350,000.00 | .........oovviiinn
36161XAB2 ...... GE EQUIPMENT TRANSPORTATIT A2 ..o [ ... 09/26/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................| oo XXX [, 500,352 ......... 500,000.00 | ................... 96
41283NAD3 ...... HARLEY-DAVIDSON MOTORCYCL 1 A3 ... [ ... 09/26/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................| ... XXX [ 501,426]......... 500,000.00|.................. 187
44918AAB2 ... .. HYUNDAIAUTO RECEIVABLES CA2 ... ... 09/28/2011 .. | CITIGROUP GBL MKTS/SALOMON,NEWYORK .................|....... XXX [ 584,960 ......... 585,000.00 | ...........coeninnnn
65475QAB7 ...... NISSAN AUTO RECEIVABLES OB A2 ... ... 11/09/2011 .. | CITIGROUP GBL MKTS/SALOMON,NEW YORK .................| ....... XXX [, 569,942|......... 570,000.00 | ...........cooiinin.
92867FAB1 ...... VOLKSWAGEN AUTOLEASE TRUAA2 ... ... 11/16/2011 .. | BARCLAYS CAP/FIXED INCOME, NEWYORK ...................|....... XXX 324997 |......... 325,000.00 | ......................
3899999 Subtotal - Bonds - Industrial and Miscellaneous (UNnaffilated) ......... .. ... [ 25,557,520 ...... 24,329,728.87|............. 193,057
8399997 SUBtOtal - BONGAS = PAIt3 ... ... e [ 89,553,618 ...... 84,652,552.44|............. 497,448
8399998 Summary item from Part 5 fOr BONGAS .. ... ... | 242,741819]..... 227,401,659.70|............. 302,267
8399999 SUDLOtAl - BONAS .. ... o 332,295,437 | ..... 312,054,212.14 |............. 799,715
m 8999998 Summary ltem from Part 5 for Preferrad STOCKS . ... . | XXX o [
P Common Stocks - Industrial and Miscellaneous (Unaffiliated)
~ 003830106 ....... ABRAXAS PETROLEUM CORP ..o ... 08/22/2011 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .............ooo | ooiinn. 5,500.000|.............. 21,817 (... XXX [
007974108 ....... ADVENT SOFTWARE INC ... [ ... 08/23/2011 .. | J P MORGAN SECURITIES INC, BROOKLYN ...........oooooiii] i 290.000 ... 5776]....... XXX [
01741R102 ...... ALLEGHENY TECHNOLOGIES INC ... ... 11/23/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. | 570.000|.............. 26,993 (....... XXX [
02076X102 ...... ALPHANATURAL RESOURCES INC ... [ ... 06/02/2011 .. | STOCK AND CASH MERGER WITH MASSEY ENERGY .........|............. 461.250(.............. 11,138 ... XXX [
021441100 ....... ALTERACORP ... ... 09/08/2011 .. |UBS SECURITIES LLC, STAMFORD ...........cooooviiii 1,330.000.............. 48,760 ....... XXX [
03073E105 ...... AMERISOURCEBERGEN CORP ..o ... 07/25/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| oo 650.000|.............. 25763 (....... XXX [
035710409 ....... ANNALY CAPITAL MANAGEMENT INC ..o [ ... 10/25/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| .o 1,760.000 | .............. 30,725(....... XXX [
037598109 ....... APOGEE ENTERPRISESINC ... ... 07/29/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .......ccovevii| i, 1,550.000|.............. 20,304 ....... XXX [
037604105 ....... APOLLO GROUP INC ... ... 11/29/2011 .. | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..............| oo 940.000.............. 42,967 ....... XXX [
037833100 ....... APPLEINC ... . ... 10/12/2011 .. |INVESTMENT TECHNOLOGY GROUP,NEWYORK .............| ..o 925.000(............. 316,720 ....... XXX [
04269Q100 ...... ARRIS GROUP INC ... ... 09/13/2011 .. | KING (CL) & ASSOCIATES, ALBANY ...........cooovveiiiiii |, 1,350.000 | .............. 15,59 | ....... XXX [
077454106 ....... BELDEN INC ... ... 11/23/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ........oocoovovii] v 20.000 (..o 602]....... XXX [
084670702 ....... BERKSHIRE HATHAWAY INC ... o ... 01/19/2011 .. |INVESTMENT TECHNOLOGY GROUP,NEWYORK .............| ..o 645.000|.............. 51,990]....... XXX [
055921100 ....... BMC SOFTWARE INC ... [ ... 10/04/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ........cocovviii] i 555.000.............. 21,1491 ....... XXX [
109473405 ....... BRIGHTPOINT INC ... [ ... 06/13/2011 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ..........o.oooo | 2,560.000|.............. 25103 (....... XXX [
111320107 ....... BROADCOM CORP ... [ ... 09/14/2011 .. | FRIEDMAN BILLINGS, WASHINGTONDC ...........ccooooviii [, 1,950.000 (.............. 67,054 1....... XXX o [
12673P105 ...... CAINC o ... 07/29/2011 .. | PIPELINE TRADING SYSTEMS LLC, NEWYORK ................ oo, 1,145.000(.............. 25513 ... XXX [
14040H105 ...... CAPITALONE FINANCIAL CORP ... ... 01/28/2011 .. |INVESTMENT TECHNOLOGY GROUP,NEWYORK .............| ..o 980.000|.............. 45491 (... XXX [
141707101 ... CAREFUSION CORP ...\ ... 08/15/2011 .. | PULSE TRADING LLC, BOSTON ..........coovvvviiiiiiien | e, 1,065.000 | .............. 26,769|....... XXX [
144577103 ....... CARRIZOOIL & GAS INC ... .. 11/23/2011 .. | STEPHENS INC, LITTLEROCK ...........cooii [ 1,660.000|.............. 49,678 1(....... XXX [
124857202 ....... CBS CORP ... ... 08/22/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY ............o. oo 2,515.000.............. 53,853 |....... XXX [
151020104 ....... CELGENE CORP ... ... 08/04/2011 .. |BARCLAYS CAPITALLE, JERSEY CITY .........oooooii 3,285.000|............. 185,047 (....... XXX [
16934Q109 ...... CHIMERA INVESTMENT CORP ... ... 09/22/2011 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ..........o.oooo | 2,020.000|.............. 5986(....... XXX [
17275R102 ... CISCO SYSTEMS INC ... ... 12/23/2011 .. |WILLIAM BLAIR & CO, CHICAGO ...........cooovveiiiiiiaa |, 17,185.000............. 304,515 ....... XXX [
172967424 ..... .. CITIGROUP INC ... ... 11/08/2011 .. |LIQUIDNET INC, BROOKLYN .......ooooiii 5,765.000|............. 197,309 (....... XXX [
177376100 ....... CITRIXSYSTEMS INC ...t ... 08/22/2011 .. | GOLDMAN SACHS & CO,NY ..o 1,920.000|............. 136,789 ....... XXX [
192446102 ....... COGNIZANT TECHNOLOGY SOLUTIONS ... [ ... 11/23/2011 .. | INVESTMENT TECHNOLOGY GROUP,NEWYORK .............|........on. 1,010.000.............. 65468 (....... XXX [
20030N101 ...... COMCAST CORP ... ... 11/01/2011 .. | CITATION GROUP/BCC CLRG,NEW YORK .............ccoooo| oo, 6,630.000|............. 159,076 |....... XXX oo [
20854P109 ...... CONSOL ENERGY INC ... ... 04/13/2011 .. |KNIGHT EQUITY MARKETS L.P.,JERSEYCITY ...........ooooo | 2,000.000............. 100,790 ....... XXX [
210313102 ....... CONSTANT CONTACTINC ... ... 07/18/2011 .. |OPPENHEIMER & COINC,NEWYORK .............ooooiii | 130.000|................ 2,800f....... XXX [
126650100 ....... CVS CAREMARK CORP ... ... 05/05/2011 .. | J P MORGAN SECURITIES INC,BROOKLYN ..........oooovii| i, 1,495.000(.............. 52,879(....... XXX [
232806109 ....... CYPRESS SEMICONDUCTOR CORP ... | ... 12/13/2011 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) .....................| .o 820.000|.............. 14,0411....... XXX o
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235851102 ....... DANAHER CORP ... ... 06/20/2011 .. |INVESTMENT TECHNOLOGY GROUP, NEWYORK .............|.....ooooe. 2,880.000|............. 152,127 (....... XXX [
23918K108 ...... DAVITAINC ..o ... 11/16/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. | .o 800.000|.............. 55,9701....... XXX [
242309102 ....... DEALERTRACK HOLDINGS INC ... [ ... 03/02/2011 .. [LIQUIDNET INC, BROOKLYN .........occooviiiiiiiiiii 840.000(.............. 16,654 |....... XXX [
25388B104 ...... DIGITALRIVERINC ... ... 08/18/2011 .. |DEUTSCHE BK SECS INC, NY (NWSCUS33) .........ocoooviii | 1,070.000.............. 28,670 ....... XXX [
260003108 ....... DOVER CORP ...\ ... 12/16/2011 .. | INVESTMENT TECHNOLOGY GROUP,NEWYORK .............|........... 1,210.000|.............. 68,659]....... XXX
260543103 ....... DOW CHEMICAL COIMHE ... o ... 05/02/2011 .. |LIQUIDNET INC, BROOKLYN .......ooooiiii [ 2,650.000|............. 107,583 (....... XXX [
23335C101 ...... DTS INCICA . ... 10/20/2011 .. |WILLIAMBLAIR & CO, CHICAGO ..........coooiiiii | 370.000|.............. 10,418 1....... XXX o [
26969P108 ...... EAGLE MATERIALS INC ... ... 10/06/2011 .. |LIQUIDNET INC, BROOKLYN .........ccooooviiiiii o 1,400.000(.............. 37,030 ....... XXX [
278642103 ....... EBAY INC .. ... 06/14/2011 .. | CITATION GROUP/BCC CLRG,NEWYORK ...........cocooviii oo 1,165.000|.............. 37,682|....... XXX [
532457108 ....... ELILILLY & CO ..o ... 09/16/2011 .. |INVESTMENT TECHNOLOGY GROUP, NEWYORK .............|......oooe. 3,060.000|............. 113,505 (....... XXX [
268648102 ....... EMC CORP/MASSACHUSETTS ... [ ... 06/23/2011 .. |LIQUIDNET INC, BROOKLYN .......ooooiiii 5420.000|............. 144,508 ....... XXX [
292562105 ....... ENCOREWIRE CORP ... ... 09/22/2011 .. | MORGAN KEEGAN & COINC, MEMPHIS .................coo | 340.000|.............. 7,785(....... XXX [
26875P101 ...... EOGRESOURCES INC ... ..o e ... 10/04/2011 .. | PULSE TRADING LLC, BOSTON ...........coovviviiiii [ 295.000(.............. 23,300]....... XXX o
30212P303 ...... EXPEDIAINC ... .. 12/27/2011 .. |WEEDEN & CO,NEW YORK ..o 1,190.000.............. 32,799|....... XXX [
30231G102 ... EXXONMOBIL CORP ... e ... 12/16/2011 .. | CITIGROUP GBL MKTS INC, NEWYORK ............cooovivie [, 675.000.............. 56,8111 ....... XXX
303726103 ....... FAIRCHILD SEMICONDUCTOR INTERN ... [ .. 11/23/2011 .. | STEPHENS INC, LITTLEROCK ..o [ 1,5670.000.............. 22,001(....... XXX [
316773100 ....... FIFTH THIRD BANCORP ... ... 10/26/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. ... 2,535.000|.............. 29,8511....... XXX [
345370860 ....... FORD MOTOR CO ... ... 12114/2011 .. | INVESTMENT TECHNOLOGY GROUP, NEWYORK .............|.....ooooe. 2,210.000|.............. 22,664 |....... XXX [
369604103 ....... GENERALELECTRIC CO ... ... 12/22/2011 .. |BARCLAYS CAPITALLE, JERSEY CITY ... 11,515.000 | ............. 185,487 (....... XXX [
370334104 ....... GENERALMILLSINC ... ... 08/08/2011 .. | PULSE TRADING LLC,BOSTON .........ooovviiiiiiiiii [ 2,680.000|............. 101,094 |....... XXX [
38259P508 ...... GOOGLE INC ... ... 06/02/2011 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ..........ooooo | 330.000|............. 187,518(....... XXX [
406216101 ....... HALLIBURTON CO ... e ... 12/22/2011 .. | KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ...........ooooo | 2,660.000|............. 115,878 (....... XXX [
410345102 ....... HANESBRANDS INC ... ... 06/08/2011 .. [INSTINET CORP, NY ... 870.000|.............. 24103 (....... XXX [
404132102 ....... HCC INSURANCE HOLDINGS INC ... [ ... 11/23/2011 .. |BARCLAYS CAPITALLE, JERSEY CITY ... 810.000|.............. 22,253 |....... XXX [
427866108 ....... HERSHEY CO/THE ... e ... 08/08/2011 .. |KNIGHT EQUITY MARKETS L.P.,JERSEYCITY ...........oooooi oo, 2,430.000|............. 137,002(....... XXX [
437076102 ....... HOMEDEPOTINC ... .o ... 12/02/2011 .. | INVESTMENT TECHNOLOGY GROUP,NEWYORK .............|........n. 2,350.000|.............. 88,017|....... XXX [
438516106 ....... HONEYWELL INTERNATIONAL INC ... e ... 06/13/2011 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ...........oooooi o, 2,375.000|............. 135,695(....... XXX [
444859102 ....... HUMANAIINC . ... 08/08/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. | 140.000|................ 9,335(....... XXX [
44919P508 ...... IAC/INTERACTIVECORP ... ... 05/23/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. | 295.000|.............. 10,499 1....... XXX [
452327109 ....... ILLUMINAINC .o ... 09/26/2011 .. |INVESTMENT TECHNOLOGY GROUP, NEWYORK .............| ... 1,190.000 | .............. 78,834 (....... XXX [
459200101 ....... INTERNATIONAL BUSINESS MACHINE ... [ ... 10/06/2011 .. | MORGAN STANLEY & COINC,NY ... 490.000(.............. 88,497 |....... XXX [
46118H104 ...... INTRALINKS HOLDINGS INC ... ... 12/02/2011 .. |WEEDEN & CO,NEW YORK .........ccooiiiiiiii 430.000(................ 2214|....... XXX [
469814107 ....... JACOBS ENGINEERING GROUPINC ... | ... 12/29/2011 .. |BARCLAYS CAPITALLE, JERSEY CITY .........ooooii] 20.000(........ooeenn 815(....... XXX [
466124507 ....... JDS UNIPHASE CORP ... [ ... 11/23/2011 .. | CANACCORD GENUITY INC, JERSEY CITY ........cooovii o, 1,720.000 | .............. 175401 ....... XXX o [
472319102 ....... JEFFERIES GROUP INC ... [ .. 111712011 .. | KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ...........ooooo |, 2,050.000|.............. 25,785 ....... XXX [
477143101 ....... JETBLUE AIRWAYS CORP ... ... 07/26/2011 .. | DAHLMAN ROSE & CO LLC, JERSEY CITYY ..o 380.000|.........oene 1,889]....... XXX [
478160104 ....... JOHNSON & JOHNSON ... ... 04/18/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ........cooovee| i, 2,250.000|............. 141,191 ... XXX
48273U102 ...... KI2INC o ... 11/25/2011 .. |BTIGLLC,JERSEY CITY . ..o 190.000|................ 4460]....... XXX [
500255104 ....... KOHL'S CORP ... e ... 01/07/2011 .. | LIQUIDNET INC, BROOKLYN ..........cooviiiiiiii 195.000|.............. 10,068 ....... XXX
521865204 ....... LEARCORP ... o ... 10/06/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. .o 1,500.000|.............. 68,632....... XXX [
526107107 ....... LENNOX INTERNATIONAL INC ... [ ... 10/03/2011 .. |LIQUIDNET INC, BROOKLYN .......ooooiii [ 1,580.000|.............. 53,204 |....... XXX [
530322106 ....... LIBERTY MEDIA CORP - LIBERTY ...t [ ... 09/26/2011 .. | Survival of merger with Liberty-Starz .........................c | 632.000.............. 27,309 ....... XXX [
548661107 ....... LOWE'S COSINC ... ... 12/14/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ........ccooovii| i, 3,820.000|.............. 92,983]....... XXX [
55616P104 ...... MACY'SINC ..o ... 10/27/2011 .. |LIQUIDNET INC, BROOKLYN ..........coooviiiiiii o 3,655.000|............. 108,353 |....... XXX [
55973B102 ...... MAGNUM HUNTER RESOURCES CORP ... [ ... 11/18/2011 .. | CANTOR FITZGERALD & CO INC,NEWYORK ..................i| oo 2,710.000|.............. 12,1491 ... XXX [
571748102 ....... MARSH & MCLENNAN COS INC ... ... 10/25/2011 .. | INVESTMENT TECHNOLOGY GROUP,NEWYORK .............|.......... 1,300.000|.............. 37,39 ... XXX [
57636Q104 ...... MASTERCARD INC ... [ ... 06/08/2011 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY .........ocoooii ] 290.000(.............. 81,826 |....... XXX [
580645109 ....... MCGRAW-HILL COS INC/THE ... .o ... 08/05/2011 .. | CITIGROUP GBL MKTS INC,NEW YORK .............coooooii [ 1,455.000(.............. 60,936 (....... XXX [
552715104 ....... MEMC ELECTRONIC MATERIALS INC ... [ ... 08/08/2011 .. | J P MORGAN SECURITIES INC,BROOKLYN .........coooooeii| i, 1,990.000(.............. 20,1191 ....... XXX [
59001K100 ...... MERITORINC ... ... 05/24/2011 .. | MERGER WITH ARVINMERITORINC ................ooo [ 3,010.000|.............. 50,214 |....... XXX [
59156R108 ...... METLIFEINC ... ... 08/05/2011 .. | MERRILL LYNCH PROFESSIONAL CLRG, PURCHAS ...........|........... 2,760.000|............. 118,403 |....... XXX o [
591708102 ....... METROPCS COMMUNICATIONS INC ... [ ... 09/22/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY ..............| oo 320.000 ... 2,885(....... XXX [
609839105 ....... MONOLITHIC POWER SYSTEMS INC ... ... 11/03/2011 .. | OPPENHEIMER & COINC,NEWYORK ............cooooi [ 1,560.000|.............. 22,391 (... XXX [
615369105 ....... MOODY'S CORP ... [ .. 01/05/2011 .. | KEEFE BRUYETTE AND WOODS, JERSEY CITY ................ [ oo 90.000................ 2416(....... XXX o [
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611742107 ....... MY o ... 03/10/2011 .. | KNIGHT EQUITY MARKETS L.P., JERSEY CITY ...........ooooii [, 370.000(................ 5506....... XXX [
63009F105 ....... NANOSPHERE INC ... [ ... 12/06/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. | oo 820.000|................ 1,317 ... XXX [
637071101 ....... NATIONAL OILWELL VARCO INC ... e ... 04/13/2011 .. | KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ............oooo |, 1,350.000(............. 101,320 ....... XXX [
63934E108 ...... NAVISTAR INTERNATIONAL CORP ... [ ... 07114/2011 .. [LIQUIDNET INC, BROOKLYN .........cccoiviiiiiiiiiii 290.000.............. 16,537 1....... XXX [
651639106 ....... NEWMONT MINING CORP ... e ... 10/18/2011 .. | GOLDMAN SACHS & CO,NY ..o, 1,400.000|.............. 92,804 |....... XXX
655044105 ....... NOBLEENERGY INC ... ... 10/04/2011 .. | CITIGROUP GBL MKTS INC, NEWYORK .............ccooooviii | 415.000(.............. 32,855(....... XXX [
674599105 ....... OCCIDENTAL PETROLEUM CORP ..o [ ... 04/13/2011 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ...........oooooi o, 1,025.000 (.............. 99,563 |....... XXX [
681919106 ....... OMNICOM GROUP INC ... e ... 05/12/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. [ oo, 220.000(.............. 10,632....... XXX
682189105 ....... ON SEMICONDUCTOR CORP ...ttt [ ... 12/21/2011 .. | KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ...........ooooe [, 2,130.000|.............. 15,069 1....... XXX [
68389X105 ...... ORACLE CORP ...\ e ... 06/13/2011 .. | RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| ... 4,800.000(............. 161,193 ....... XXX
693475105 ....... PNC FINANCIAL SERVICES GROUP | ........ocooviiii ... 08/19/2011 .. | J P MORGAN SECURITIES INC, BROOKLYN ...........ooooii |, 1,690.000(.............. 88,796 |....... XXX [
740189105 ....... PRECISION CASTPARTS CORP ...t ... 08/25/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .........cooovvii] v, 500.000.............. 74292(....... XXX [
747525103 ....... QUALCOMM INC ... e ... 06/20/2011 .. | CANACCORD GENUITY INC, JERSEY CITY ........cooooviiii |, 2,510.000|............. 132,345| ... XXX
T4762E102 ...... QUANTASERVICES INC ... ... 08/08/2011 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY .........ocooooii i 970.000.............. 17,073]....... XXX [
74874Q100 ...... QUINSTREET INC ... e ... 11/08/2011 .. | AVONDALE PARTNERS LLC, NASHVILLE ..............oocooo |, 1,800.000|.............. 24180]....... XXX [
754730109 ....... RAYMOND JAMES FINANCIAL INC ... e ... 07/11/2011 .. |KEEFE BRUYETTE AND WOODS, JERSEY CITY ..........oooo i 290.000|........coevnnn 9481....... XXX [
755111507 ... RAYTHEON CO ..ot e ... 04/14/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. ..o, 1,415.000(.............. M2 XXX [
759509102 ....... RELIANCE STEEL & ALUMINUM CO ...t e ... 08/05/2011 .. |KNIGHT DIRECT LLC,JERSEY CITY ........ooviiiii [, 345.000(.............. 14,982....... XXX [
761565100 ....... REXENERGY CORP ... e ... 04/19/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| oo 460.000(................ 4966|....... XXX [
749941100 ....... REMICRODEVICES INC ... e ... 03/31/2011 .. | KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ............oooo |, 6,760.000|.............. 48220]....... XXX [
T 768573107 ....... RIVERBED TECHNOLOGY INC ..o e ... 08/18/2011 .. |SIDOTI& COLLC,NEWYORK .........oooiiiiiii 50.000(................ 1,001 |....... XXX [
w 772739207 ....... ROCK-TENN CO ..o e ... 08/08/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. [, 585.000.............. 35,709 (....... XXX
o 775133101 ....... ROGERS CORP ... ... 07/26/2011 .. |KEYBANC CAPITAL MARKETS INC, NEWYORK ................ | oo 100.000 | ................ 4919|....... XXX [
779376102 ....... ROVICORP ... ... 12116/2011 .. | KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ...........oooooi o 1,966.284 |.............. 75917 (... XXX [
74972G103 ... RPX CORP .. e ... 12/19/2011 .. | INVESTMENT TECHNOLOGY GROUP,NEWYORK .............|........... 1,120.000|.............. 14,722|....... XXX
781295100 ....... RUE2TINC ..o ... 12/29/2011 .. [LIQUIDNET INC, BROOKLYN .........cccoiiiiiiiiiiii 650.000 | .............. 15,702]....... XXX [
78388J106 ....... SBA COMMUNICATIONS CORP ...t e ... 04/18/2011 .. | LIQUIDNET INC, BROOKLYN .........oooviiiiiiiiiiiii 230.000 (... 8,892|....... XXX
806857108 ....... SCHLUMBERGERLTD ..o [ ... 09/27/2011 .. | STIFELNICOLAUS ... [ 1,365.000|............. 108,244 |....... XXX [
82967N108 ...... SIRIUSXMRADIOINC ... ... 12/02/2011 .. | INVESTMENT TECHNOLOGY GROUP, NEWYORK .............|......... 13,200.000 | .............. 24,765]....... XXX [
784541100 ....... SMENERGY CO ... ... 08/04/2011 .. |KNIGHT DIRECT LLC, JERSEY CITY ........oooviiii [ 345.000(.............. 25331]....... XXX [
848577102 ....... SPIRITAIRLINES INC ... ... 09/22/2011 .. [INSTINET CORP, NY ... 10.000 ..o M3|....... XXX [
854502101 ....... STANLEY BLACK & DECKERINC ..o e ... 12/14/2011 .. | INVESTMENT TECHNOLOGY GROUP,NEWYORK .............|........... 1,060.000|.............. 68,672]....... XXX [
855244109 ....... STARBUCKS CORP ...t [ ... 12/02/2011 .. | UBS SECURITIES LLC, STAMFORD ..........ccooiviiiii [ 1,600.000 (.............. 68,345 ....... XXX [
87157D109 ...... SYNAPTICS INC ... e ... 06/10/2011 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........coooeovvi i, 710.000(.............. 19,857 |....... XXX [
87612E106 ...... TARGET CORP ...t ... 09/21/2011 .. | LIQUIDNET INC, BROOKLYN .........cooiiiiiiii 2,250.000|............. 115,144 ... XXX [
88162G103 ...... TETRATECHINC ..o [ ... 08/01/2011 .. |OPPENHEIMER & CO INC,NEW YORK .............cocoooiiii] i, 760.000.............. 16,973]....... XXX [
887317303 ....... TIMEWARNERINC ... ... 08/18/2011 .. | INVESTMENT TECHNOLOGY GROUP,NEWYORK .............|.coccoiiinn. 320.000 (... 9,233|....... XXX [
888706108 ....... TIVOINC oo ... 05/16/2011 .. | JANNEY MONTGOMERY SCOTT, PHILADELPHIA ...............| ... 2,190.000|.............. 21,319 ... XXX [
89417E109 ...... TRAVELERS COS INC/THE ... ... 08/16/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. [, 260.000(.............. 13,556 |....... XXX [
89531P105 ...... TREXCOINC ..o [ ... 10/118/2011 .. | STEPHENS INC,LITTLEROCK ... 750.000 | .............. 12,101 ....... XXX [
896945201 ....... TRIPADVISORINC ... 1202172011 00 [MERGER .o 675.000.............. 18,6511....... XXX [
89674K103 ...... TRIQUINT SEMICONDUCTORIINC ... ... 07/18/2011 .. |INSTINET CORP, NY .......oooiiiiiiiiii [ 2,880.000|.............. 33,610(....... XXX [
904034105 ....... ULTRATECH INC ... ... 09/12/2011 .. | INVESTMENT TECHNOLOGY GROUP, NEWYORK .............| oo 1,610.000 (.............. 34,092(....... XXX [
910047109 ....... UNITED CONTLHLDGS INC ... e <. 1172372011 .. |INSTINET CORP, NY ... [ 6,730.000|............. 124,813 ....... XXX
913017109 ....... UNITED TECHNOLOGIES CORP ..o e ... 08/15/2011 .. |BERNSTEIN SANFORD C & CO,NEW YORK ...............ccooo] e 540.000(.............. 41,2531 ....... XXX [
91324P102 ...... UNITEDHEALTH GROUP INC ... e ... 12/08/2011 .. | INVESTMENT TECHNOLOGY GROUP, NEWYORK .............| ..o 1,025.000(.............. 50,317 |....... XXX [
91913Y100 ...... VALERO ENERGY CORP ..ot ... 08/22/2011 .. | PULSE TRADING LLC,BOSTON .........o.ccovviiiiiii [, 5,250.000|............. 134,136 ....... XXX
92342Y109 ...... VERIFONE SYSTEMS INC ... [ ... 08/19/2011 .. |RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................| oo 270.000|........coovnn 9,562]....... XXX [
92343E102 ...... VERISIGNINC ... ... 01/05/2011 .. | JEFFERIES & COINC,NEWYORK ............oooooviiii [, 120.000|................ 4,005]....... XXX [
92532F100 ....... VERTEX PHARMACEUTICALSINC ... [ ... 12/08/2011 .. |LEERINK SWANN & CO, JERSEY CITY ..o [, 2,810.000|............. 122,929(....... XXX [
92553P201 ...... VIACOMINC ... ... 04/13/2011 .. | KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ............oooo |, 2,550.000|............. 120,697 ....... XXX [
92839U206 ...... VISTEON CORP WL ... ... 02/22/2011 .. | LIQUIDNET INC, BROOKLYN .........ooovviiiiii [, 325.000(.............. 24131 ... XXX
929566107 ....... WABASH NATIONAL CORP ... [ ... 10/04/2011 .. | STERNEAGEE & LEACHINC ... [, 7,660.000).............. 47,9241 ....... XXX [
949746101 ....... WELLS FARGO & CO ... ... 12/16/2011 .. |CITIGROUP GBL MKTS INC,NEWYORK ..........coooiviiii i, 4,715.000............. 129,805]....... XXX o [
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUsSIP Date of Shares Accrued Interest
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
958102105 ....... WESTERNDIGITALCORP ... ... 08/08/2011 .. |BERNSTEIN SANFORD C & CO,NEWYORK ....................| oo 490.000(.............. 15469 |....... XXX oo
959802109 ....... WESTERN UNION CO/THE ... ... 08/18/2011 .. |PULSE TRADING LLC,BOSTON ...........ooovi 1,340.000(.............. 244871 ....... XXX o
929297109 ....... WMS INDUSTRIESINC ... ... 03/29/2011 .. |BAIRD, ROBERT W & CO INC, MILWAUKEE ......................| ... 790.000(.............. 29,546 ....... XXX oo
984121103 ....... XEROXCORP ... ... 07/29/2011 .. |LIQUIDNET INC, BROOKLYN .................oooo 1,295.000(.............. 12,184 ... XXX o
98419M100 ...... XYLEMINCINY o ... 12/16/2011 .. |BARCLAYS CAPITALLE, JERSEYCITY ..........ooooi 2,050.000|.............. 55,690 1....... XXX oo
008474108 ....... AGNICO-EAGLE MINESLTD ... oo ... L. |...12/29/2011 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ..........oooveei|oeeniiinnn, 570.000(.............. 23,710 ....... XXX o
460951106 ....... INTEROIL CORP ... o ... 10/18/2011 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ............oocoooo | 430.000(.............. 25,668 |....... XXX oo
535919203 ....... LIONS GATE ENTERTAINMENT CORP ... o ... 09/28/2011 .. | BMO CAPITAL MARKETS CORP, NEWYORK ....................| ... 4,100.000(.............. 28,3811....... XXX oo
867224107 ....... SUNCORENERGY INC ... o ... 05/27/2011 .. | RBC CAPITAL MARKETS CORP, MINNEAPOLIS .................|........... 3,170.000|............. 137,138 ....... XXX o
M22465104 ...... CHECKPOINT SOFTWARE TECH ... ... R ... 06/08/2011 .. |LIQUIDNET INC, BROOKLYN ...............ooooiiii 1,380.000(.............. 76,457 |....... XXX oo
G2554F113 ... COVIDIEN PLC .o .. R ... 11/10/2011 .. |KNIGHT EQUITY MARKETS L.P.,JERSEYCITY ..................|........... 2,860.000|............. 147,939 ....... XXX o
Y2573F102 ...... FLEXTRONICS INTERNATIONAL LTD ... .. R ... 11/23/2011 .. | J P MORGAN SECURITIES INC,BROOKLYN ....................| ..o 230.000|................ 1,295(....... XXX o
580037109 ....... MCDERMOTT INTERNATIONAL INC ... ... R ... 09/22/2011 .. | INVESTMENT TECHNOLOGY GROUP, NEWYORK .............|........... 2,390.000|.............. 33614 (....... XXX oo
780259206 ....... ROYALDUTCH SHELL PLC ... o .. R ... 03/31/2011 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY ..............|............. 965.000(.............. 68,457 ....... XXX o
G7945M107 ... SEAGATE TECHNOLOGY ... ... R...[...08/17/2011 .. |CUTTONE & COINC,JERSEYCITY .............ooovi 1,960.000(.............. 28,997 ....... XXX oo
M87245102 ...... SYNERONMEDICALLTD ..o ... R...[...08/22/2011 .. | OPPENHEIMER & CO INC,NEW YORK ...........................|........... 1,510.000(.............. 16,043 |....... XXX o
H84989104 ...... TE CONNECTIVITY LTD ... ... R ... 03/17/2011 .. |MERGERWITH TYCOELECTRONICS ..............ooovii o, 2,290.000|.............. 66,159 ....... XXX oo
H89128104 ...... TYCO INTERNATIONALLTD SHS ... ... R ... 12/02/2011 .. | JEFFERIES & COINC,NEWYORK ...............ooooviii |, 3,805.000|............. 180,512(....... XXX oo
G87210103 ... UTIWORLDWIDE INC SHS ... .. R ... 12/01/2011 .. |LIQUIDNET INC, BROOKLYN .................oooo 2,450.000|.............. 471211 ... XXX o
92857W209 ...... VODAFONE GROUP PLC ... ... R ... 11110/2011 .. | CITATION GROUP/BCC CLRG,NEWYORK ..................... oo, 850.000(.............. 24,4981 ....... XXX oo
T (G94368100 ...... WARNER CHILCOTT PLC CLASS A ... .. R ... 08/09/2011 .. |PULSE TRADING LLC,BOSTON ...........coooooi 6,740.000|............. 144,392 ....... XXX o
w H27013103 ...... WEATHERFORD INTERNATIONL LTD ... ... R...[...12/22/2011 .. | KNIGHT EQUITY MARKETS L.P. JERSEYCITY ..................[........... 5,120.000|............. 106,525 ....... XXX oo
~ 9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .......... ... . 9147519|....... XXX oo
Common Stocks - Mutual Funds
0075W0700 ...... ADVISORS INNER CIRCLEFDUTD ... ... 12/129/2011 .. [NON-BROKERTRADE ..............ccooiiiiiiii 7,314.078|.............. 66,918 ....... XXX oo
411511306 ....... HARBOR INTERNATIONAL FUND ... ... 12/16/2011 .. [NON-BROKERTRADE .................ococoii | 1,943400(.............. 98,453 |....... XXX |
9299999 Subtotal - Common StOCkS - MUUAI FUNGS ... 165,371(....... XXX
9799997 Subtotal - CoMMON STOCKS - Part 3 ... . 9,312,890 ....... XXX
9799998 Summary Item from Part 5 for COmMMON STOCKS ....... ... 4,506,546 | ....... XXX oo
9799999 SUDtOtal - COMMON S OCKS .. ... 13,819,435|....... XXX oo
9899999 Subtotal - Preferred and COmMMON SEOCKS .......... ... 13,819,435(....... XXX
9999999 TOMAIS ... ... ... 346,114,872 ....... XXX .o 799,715




ANNUAL STATEMENT FOR THE YEAR 2011 oF THE Paramount Health Care

SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other Than Total Foreign Carrying Foreign Stock
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
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Bonds - U.S. Governments
3135G0BR3 | FEDERAL NATLMTGASSN ................... ... |12/20/2011] MORGAN STANLEY &
COINC, ...........o... o XXX 501,287 | ... 500,000.00...... 500,691 ..o | [ (B3] e [ B3] o 500,608 |.........ooo |oeiiinnn 679|.......... 679|......... 917 |08/09/2013|
3135GOCM3| FEDERAL NATLMTGASSN ................... ... |11/08/2011| JPMORGAN SECURITIES
INC, ... o XXX 821,658 | ... 820,000.00|...... 811,659 ..o | [ 167 [ o | 167 i | 811826 ... e 9,832|......... 9,832|....... 1,153 |09/28/2016|
31359MEU3 | FEDERAL NATL MTGASSNDEBS ............ ... |09/16/2011| BARCLAYS CAPITAL
INC,NEW ............... o XXX 114,297 | ... 83,000.00(....... 95610(....... 94645 ............ | (282) | oo [ (282) | oo e 94363 ... e 19935]....... 19935]....... 4,381 (05/15/2029
912810FB9 | USTREASURYBOND ...........cccevinnnns ... |11/14/2011| BARCLAYS CAPITAL
INC,NEW ............... o XXX 460,019 | ... 323,000.00...... 409,265 | ...... 408,788 | ... [ (6,335) [ ..ooovoie | (6,335) [ ..o | 402453 | . ... e 57,566 |....... 57,566 |...... 18,090 |11/15/2020|
912810FF0 | USTREASURYBOND ...........ccovevnnnns ... |03/25/2011| GOLDMAN SACHS & CO,
NY o XXX 302,483 |... 268,000.00...... 309635(...... 309409 (... | (855) | v [ (855) | .o [ 308,555 ... [ 6,072)|....... 6,072)|....... 5,169 [11/15/2020
912810EQ7 [ USTREASURYBOND ...........ccovivinnnns ... |02/04/2011| MLPFS INC/FIXED
INCOME,N ............. o XXX 155,839 | ... 128,000.00...... 158,256 | ...... 157573 | o | (181) ] oo [ (181) | e e 157,392 (oo | (1,552) | ....... (1,552) | ....... 3,826 |08/15/2023
912810EW4 | US TREASURYBOND ..........oovvvininnnns ... |02/04/2011| JPMORGAN CHASE
BK/IRBSSEC ............ o XXX 269,845 ... 227,000.00...... 283,556 |...... 283381 ... @74) oo @)oo 283107 (... | (13,261) | ...... (13,261) | ....... 6,514 (02/15/2026
912810QH4 | US TREASURYBONDS ............ccevnee ... |09/16/2011| JPMORGAN SECURITIES
INC, ... o XXX |... 1358454 (..1,141,00000..... 1,165,984 | ..... 1165949 (... | (BO7) | [ @BO7) | .o | 1165642 (............. |..... 192,812 ...... 192,812 ...... 48,290 |05/15/2040
912810QD3 | US TREASURY BONDS ...........ceevivnnnen ... |05/06/2011| MLPFS INC/FIXED
INCOME,N ............. o XXX 341,104 | ... 339,000.00|...... 336,565 |...... 336,565 ... [ 15 15 | 336,580 ... [, 4525 ......... 4525(....... 7,170 |11/15/2039
912828LT5 |USTREASURYNOTE ..............ccovenaes ... |10/3172011| Maturity ................. o XXX 400,000 | ... 400,000.00...... 400,813 ]...... 400,340 | ... (340) | ..o e (340) | ..o [ 400,000 | ... [ e 4,000 [10/31/2011
T 912828LS7 |USTREASURYNOTE ............coovvvenn. ... |11/15/2011| BARCLAYS CAPITAL
'S INC,NEW ............... o XXX 529,139 |... 500,000.00...... 528146 (... | (T81) ] oo [ (T61) | oo o 527,385 ... [, 1754 ... 1754 ....... 6,492 (10/31/2014
912828QN3 | US TREASURY NOTE ...........ccovvennn ... |10/17/2011| JEFFERIES & CO INC,
NEWY ... s XXX...]... 1,096,536 ..1,011,00000]..... 1,052,862 ..o | [ (893) .o [ (893) .o | 1,051,969 ..o | 44567 ....... 44567 ...... 13,393 |05/15/2021
912828QM5 | US TREASURY NOTE ..o ... |05/19/2011| JPMORGAN SECURITIES
INC, ... o XXX 40,044 |..... 40,000.00....... 40,075 ..o e Of oo [ Of v o, 40,075 ... [ @O (€101 PP 5(05/15/2014
912828JW1 [ USTREASURYNOTE ...........ccovvnnnn ... |01/03/2011| MLPFS INC/FIXED
INCOME,N ............. s XXX |... 3738134 ..3,691,00000]..... 3,768,547 |..... 3760919 ... | (128) | oo [ (128) .o | 3,760,791 ... | (22,657) |...... (22,657)[......... 612 |12/31/2013]
912828CT5 | USTREASURYNOTE ...........ccoovvenne ... |01/03/2011 GOLDMAN SACHS & CO,
AAAAAAAAAAAAAAAAAAAAAA .o XXX...|.....608946 |... 553,000.00(...... 623,185|...... 616,720 | ............. | oo . (18T) [ oo e (18T) [ | 616833 | (7587) [ (7,587) | ... 9,069 (08/15/2014
912828KT6 | US TREASURYNOTE ...........ccovvennn ... |01/03/2011 GOLDMAN SACHS & CO,
NY o XXX 895,520 | ... 887,000.00|...... 896,308 |...... 896,308 |..........oe |iiiinnn (240) | oo (240) | ..o o 896,068 |............. |..oeins (548) | ......... (548)|....... 5,556 (03/31/2016
912828KD1 | US TREASURY NOTE ... ... |07/22/2011| BARCLAYS CAPITAL
INC, NEW o 978,182 |... 954,000.00|...... 982,098 |.............. | [ (198) | (198) | 981,901 |............. [ (3719 ....... (3719 ...... 11,596 |02/15/2019|
0599999 Subtotal - Bonds - U.S. Governments ..................ccooviuiuiiiiiiiiiiiiiiii.. .. 12,611,488 | 11,865,000.00 | ... 12,363,255 12335246 (... | 276,242 ...... 276,242 ..... 146,232 | . XXX
Bonds - All Other Governments
1107098W5 | BRITISH COLUMBIAPROVOF ................ .| {02/15/2011| CIBC WORLD MARKETS
CORP, ... o XXX 10178 |..... 10,000.00....... 10,589 ....... 10,558 | ..o [ (16) .o [ (16) .o e 10,542 06/16/2015
669827FX0 | NOVA SCOTIAPROVINCE .................... .| 02/23/2011| CIBC WORLD MARKETS
CORP, ........oee o XXX 75,027 |..... 75,000.00]....... 76,922 ....... 76815 . ..o e B [ B 76,755 07/21/2015
6832348K7 | ONTARIOPROVINCEOF ..............coceene .1 |06/17/2011| CIBC WORLD MARKETS
CORP, ........ceinn. o XXX 37,095 ..... 35,000.00]....... 38,987 ....... 38,89 ... | (A [ () 38,756 04/14/2020
731011AR3 | REPUBLIC OF POLAND ..............covvi R |12/21/2011) RBS SECURITIES INC,
GREEN . e XXX 77,735 ..... 70,000.00]....... 69,852 ....... 69,868 |............. | 12012 69,880 07/15/2019
1099999 Subtotal - Bonds - All Other GOVEIMMENTS ...t | 200,036 | ... 190,000.00...... 196,349 ...... 196,138 ... | (205) | (205) [ 195,933 . XXX
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
041042RF1 | ARKANSAS ST ....ooviiiiiiieiee ... |03/17/2011| STIFEL NICOLAUS ...... .o XXX...[...1,097,910..1,000,000.00f..... 1,118,110 ..... 1,097,500 (... | (4288) [ .....covi | (4288)(........... |.onn. 1093212 (... | 4698 (......... 4698]|...... 40,417 |08/01/2013
6775192Q2 [OHIOSTATE ..., ... |09/19/2011| GOLDMAN SACHS & CO,
NY .. XXX...[... 1103870 |..1,000,000.00f..... 1,095,360 | ... 1,053,932 (... | (12225) | ..o [ (12225) ... |oee 1,041,708 (... | 62,162 ....... 62,162(...... 57,083 |02/01/2014
880541JL2 .| TENNESSEE ST ........oooviiiiiins ... |02/10/2011| JEFFERIES & COMPANY,
JERS ... ... XXX...[... 101,080 |..1,000,000.00..... 1,099,860 | ..... 1,055,062 [ .....c.ovoven | eennnn (2425) ..o | (2425) ... |ennn 1,052,637 [ ..o | 484431 ....... 484431 ...... 22,778 109/01/2013
93974CRH5 | WASHINGTON ST .......ooiiiiiiie ... |09/19/2011| GOLDMAN SACHS & CO,
NY Lo XXX [... 1,102,620 | ..1,000,000.00..... 1,138,800 ..... 1,123,065 [............. |..... (29469) [............. | (29469) [ ........... |..... 1,09359 [............. | 9,024|......... 9,024|...... 55,833 |01/01/2014
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1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ................................ ... 4,405,480 | ..4,000,000.00 | ..... 4,452,130 ..... 43295558 |.............|..... (48407) | ............. |...... (48407)|........... |..... 4281152 ... | 124328 |...... 124,328 | ..... 176,111 . XXX
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
013595QG1 | ALBUQUERQUE NMMUN SCHDIST ......... ... |02/16/2011| PIPER JAFFRAY & CO,
MINNE .................. Lo XXX ]... 1,023,590 |..1,000,000.00f..... 1,034,700 | ..... 1,031,188 ..o | (1,502) [ ..o | (1,502) [ ..ooovoven | 1,029686 | ............. ... (6,09)|....... (6,09)|....... 8,333 08/01/2013
03588EG98 | ANNE ARUNDEL CNTYMD ..............eene ... |01/05/2011| TD SECURITIES (USA)
LLC, oo ... XXX...|...1,087,670]..1,000,000.00f..... 1,130,180 ..... 1,080,176 | .....oove | (912) | o [ 912) | oo | 1,079,264 ... | et 8406 |......... 8406|...... 17,917 |03/01/2013|
0414296A4 | ARLINGTON CNTY VA REF-PUB IMPT ........ ... |01/04/2011] HUNTINGTON
INVESTMENT CO, ...... .. XXX...|...1,085450..1,000,000.00f..... 1,126,960 | ..... 1075154 [ ... | (605) | .o e (605) | ....cooeov | 1074549 ... | 10,901 ....... 10,901 |...... 23,889 101/15/2013
235218N59 | DALLASTEXAS ..ot ... |09/19/2011| MORGAN KEEGAN & CO
INC,M ..o .. XXX...|...1,106,580 |..1,000,000.00..... 1,145,090 ..... 1,116,032 (... | (26,559) | ....oovvei e (26,559) | .....oven | e 1,089,473 (... | 17,107 ... 17,107 |...... 55,139 [02/15/2014
35880CAA2 | FRISCO TEX INDPT SCHOOL DISTRI .......... ... |02/08/2011| JEFFERIES & COMPANY,
JERS ... .o XXX...|... 1,074,220 ..1,000,000.00f..... 1,086,580 | ..... 1,074,802 (............. |...... (1,001 .o | (1,000) .o |t 1,073,801 [.....ocoovoen | M9 ... 49]...... 24,444 108/15/2013
546585EJ5 | LOUISVILLE & JEFFERSON CNTYKY ......... ... 102/10/2011| J.P. MORGAN CLEARING
CORP ..o .. XXX...|... 1,049,690 ..1,000,000.00f..... 1,062,460 | ..... 1,052,880 [ .....oooveein | (2248) ..o | (2248) ..o | e 1,050,632 (..o | (942)|......... (942)]....... 8,667 [11/01/2013
678705RK2 | OKLAHOMA CNTY OKLA INDPTSCH ......... ... |09/19/2011| PIPER JAFFRAY & CO,
MINNE ... .. XXX...[...1,036980..1,000,000.00f..... 1,027,540 | ..... 1,027,540 ... | (6,004) ... et (6,004) ........... |..... 1,021,536 ..o | 15444 ....... 15444 |...... 19,938 |01/01/2014|
688443199 .| OSSEO MINN INDPT SCHDIST 279 ........... ... |02/10/2011] RAYMOND
m JAMES/FI,SAINT PE ..... ... XXX...|... 105130 .. 1,000,000.00..... 1,144,160 | ..... 1115925 ..o |, @4515) ..o | @4515) ..o |ennn TAMA10 . ] (6,280) | ....... (6,280) |...... 44,444 102/01/2014
— | 866560GW9| SUMTERCNTYSC ......ocoiiiiiiiiin ... |09/19/2011| MERRILL LYNCH PIERCE
e FENN ..., L. XXX...|...1,097,630..1,000,000.00f..... 1,124,170 ..... 1105909 ... |t (23,786) | ..o [ (23,786) | ........... |.nn. 1082123 ... | 15507 |....... 15507 |...... 52,917 |03/01/2014
= | 899559MU9 | TULSA CNTY OKLA INDPT SCHDIST ......... ... |09/19/2011| STERN BROTHERS &
CO,JERS ............... ... XXX...[...1,108,640 |..1,000,000.00]..... 1,139,320 ..... 1115388 |............. |..... (25423) ........... | (25423)|........... |..... 1,089,964 |............. |...... 18,676]....... 18,676 |...... 73,750 (04/01/2014
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) .................................... 10 775,580 | 10,000,000.00 | ... 11,021,160 |... 10,794,992 |............. |..... (92555) [..........o | (92,555) [........... 10702437 73143|....... 73,143 | ..... 329,438 |. XXX
Bonds - U.S. Special Revenue, Special Assessment
052476HR2 | AUSTIN TEX WTR & WASTEWATER .......... ... |02/16/2011| STIFEL NICOLAUS ...... ... XXX...|...1,053400..1,000,000.00f..... 1,0858101..... 1041110 (..o | 4199 ..o | 4199 ... | 1,036,911 ..o | 16,489 |....... 16,489 |...... 13,472 |05/15/2012|
13066YRJO | CALIFORNIA STDEPT WTRRESPWR ........ ... |09/19/2011| BONY/VINING-SPARKS
BGA ... .o XXX...|... 1,112,670 .. 1,000,000.00..... 1,106,900 ..... 1105453 ... | (22,382) | ..o [ (22,382) | ..o | 1,083,071 (..o |, 29599 ....... 29599 ...... 46,111 |05/01/2014
235241LY0 | DALLAS TEXAREARAPID TRANSAL ......... ... |09/19/2011| CITIGROUP GBL MKTS
INC,N o .. XXX...[...1,033980..1,000,000.00f..... 1,035,030 ..... 1032492 (... | (8,002) f...ovvvei | (8,002) f.....ooovn |ennnn 1024491 (............. | 9489 |......... 9489|...... 16,167 |12/01/2013|
246428WR3 | DELAWARE TRANSN AUTH TRANSN SYS REV| ... |09/19/2011| BONY/VINING-SPARKS
BGA ... s XXX ]... 1,121,190 | .. 1,000,000.00 | ..... 1,095,490 ..... 1,061,771 .o | (12,268) | ..o [ (12,268) | ......cooen | onne. 1,049,504 ... | 71686 ....... 71686 (...... 61,250 |07/01/2014
29270CSR7 | ENERGY NORTHWEST WASH ELECREV ..... ... 109/19/2011 GOLDMAN SACHS & CO,
...................... Lo XXX...]...1,036590 |..1,000,000.00].....1,091,880].....1,043370 ............. |.....(20815) [ ............. |  (20815) o L 1022855 (| 14,035 (L 14,035 L. 61,250 (07/01/2012
29270CHK4 | ENERGY NORTHWEST WASH ELECREV ..... ... 109/19/2011 SOUTHWEST
SECURITIESING, ....... ... XXX...|...1,085500..1,000,000.00f..... 1,127,930 ..... 11709 .o | (32,196) [ ..o e (32,196) | ....oven | e 1079513 ..o | 5987 |......... 5987|...... 64,313 107/01/2013
34160WVG6| FLORIDA ST DEPT ENVIRONMENTAL ........ ... 109/19/2011 GOLDMAN SACHS & CO,
...................... ... XXX...|...1,076,080 |..1,000,000.00.....1,108,990|..... 1,087,417 [ ............. |.....(25047) [ .............|...... (25047) | ........... ... 1062370 (... | 13710 13,710 L 61,250 (07/01/2013
343136M53 | FLORIDA ST TPKAUTH TPKREV ............. ... 1011172011 BONYNINING SPARKS
BGA ... o XXX 550,260 | ... 500,000.00...... 553,265 | .....ccooiie | 9185) [ .oovveie | 9185) [ .o | 544110 ..o [ 6,150 ......... 6,150 |...... 19,653 |07/01/2014|
41981CGU8 | HAWAII STHWYREVSERB .................. ... |09/19/2011] MORGAN STANLEY DW
INC,JE ..., ... XXX...|...1,078670|..1,000,000.00f..... 1,112,760 | ... 1,071,829 ... |t (20475) | .....ooooeoa | (20475) | ........... | ... 1,051,354 [ ..o | 27316 | ....... 27316 |...... 61,250 {07/01/2013
442435YJ6 | HOUSTON TEXUTILSYSREV ................ ... |09/19/2011| GOLDMAN SACHS & CO,
NY .. XXX...|... 1,096,900 ..1,000,000.00f..... 1,135,370 ..... 11215827 oo | 4173) | .o (24173) .o | 1,097,354 ... | (454)|......... (454)|...... 52,917 [11/15/2013
469487CR1 | JACKSONVILLE FLASPLREV ................ ... |10/11/2011| CITIGROUP GBL MKTS
INC,N o o XXX 550,725 | ... 500,000.00...... 578595 |...... 572152 (... | (12413) | ..o [ (12413) [ ..o oo 559,740 ... | 9,015)|....... 9,019 |...... 26,944 10/01/2014
542690725 | LONG ISLAND PWRAUTHNYELEC .......... ... |09/19/2011| FIDELITY CAP MKTS
(DIVOF ... .o XXX...|... 1,130,120 .. 1,000,000.00..... 1,122,030 ..... 1120634 ... | 1,573) | .o [ 1,573) .o | 1,099,061 ..o |onnenn 31,059 ....... 31,059(...... 42,438 |12/01/2014
586158ML8 | MEMPHIS TENN ELECSYSREV .............. ... |09/19/2011| MORGAN KEEGAN & CO
INC,M ..o o XXX ..o |... 1,134,450 | .. 1,000,000.00..... 1,131,950 ..... 1,130,605 |........cooe | e (23,533) [ ..o [ (23,533) ..o | e 1,107,072 (..o | 27378 ....... 27378 ...... 40,417 |12/01/2014
59259RYY4 | METROPOLITAN TRANSN AUTHNY .......... ... |10/11/2011| WACHOVIA CAP
MKTS/WACHOVI ........ o XXX 553,645 | ... 500,000.00...... 549495 | ... e (8128) .o | (8128) .o | 541367 ..o e 12,2781 ....... 12,278 ...... 23,990 |11/15/2014
60636PB90 | MISSOURI ST ENVIRONMENTAL IMPT ... ... |09/19/2011| BONY/GRIFFIN KUBIK
STEPHE ................ ... XXX...[... 103,100 |..1,000,000.00..... 1,142,930 ..... 111384 .. (26,564) [ .........ooo oo (26,564) | ........... |..... 1,084,820 (............. |...... 18,280 ....... 18280 ...... 61,250 |01/01/2014
639707AU2 | NEBRASKAUTILCORPREV .................. ... |10/11/2011| STIFEL NICOLAUS ...... o XXX 558,060 | ... 500,000.00|...... 561,885 | .....coeiien | (11,460) [ ... | oennnn (11,460) [ ........... |...... 550,425 | .. ... o, 7635|......... 7635(...... 22,292 101/01/2015
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718849AG7 | PHOENIX ARIZ CIVIC IMPT ~ MUNICIPAL ... .| ... [09/19/2011| MORGAN STANLEY DW
INC,JE ...t ... XXX...|... 1,036,160 | ..1,000,000.00..... 1,084,540 | ..... 1,023,883 (... | e (1M1401) [ .o e (11,400 ..o | e 1012481 (..o |, 23679(....... 23679(...... 64,313 |07/01/2012
796253W40 | SAN ANTONIO TEXELEC&GAS .............. ... |09/19/2011| J.P. MORGAN
SECURITIESLL ......... Lo XXX ]... 1,109,990 | .. 1,000,000.00..... 1,099,633 | ..... 1,061,611 (... |t (13428) ... oo (13428) | ........... |..... 1,048,183 [ ............. |..ee 61,807 |....... 61,807 (...... 59,938 |02/01/2014
812643BV5 | SEATTLE WASH MUNLT & PWRREV ........ ... |09/19/2011| J.P. MORGAN
SECURITIESLL ......... s XXX .o ] 1,112,760 | .. 1,000,000.00 . .... 1,059,030 ..... 1,037,850 | ......ooooe | (B044) [ (8,044) [ ........... |..... 1,029,806 | ............. |..nen 82,954 |....... 82,954 |...... 48,750 |04/01/2014
837147XV4 | SOUTH CAROLINA ST PUB SVCAUTH ........ ... |09/19/2011| JANNEY MONTGOMERY
SCOTT, oo ... XXX...|...1,061610..1,000,000.00f..... 1,106,190 | ..... 1,057,349 ... | (20,507) o (20,507) | ..o | e 1,036,842 (... |oennn 24768 | ....... 24768 | ...... 64,313 101/01/2013
843375XJ0 | SOUTHERNMINNMUN ... ... |09/19/2011| PIPER JAFFRAY & CO,
MINNE .................. ... XXX...|...1,054,000..1,000,000.00f..... 1,063,500 ..... 1026199 (... | n (9295) [ 9295) ... |nnnn 1,016,905 (... |oeenn 37,005 (....... 37,095(...... 61,250 {01/01/2013
928172NE1 | VIRGINIA ST PUB BLDGAUTHPUB ........... ... |09/19/2011| BONY/VINING-SPARKS
BGA ... ... XXX...|...1,085300..1,000,000.00 08/01/2013
3128PWC89| FHLMC POOL #J1-6395 12/15/2011| Redemption .. o XXX 2787 2,786.69|.... 08/01/2021
3132GDSP8 | FHLMC POOL #Q0-0526 ... 12/15/2011| Redemption o XXX 331 3311.28].... 05/01/2041
3132GDW65| FHLMC POOL #Q0-0669 ... 12/15/2011| Redemption s XXX o] 3908 3908.32.... 04/01/2041
3132GEFH8 | FHLMC POOL #Q0-1068 ... 12/15/2011| Redemption s XXX o] 3248 324776 ... 05/01/2041
3132GETD2 | FHLMC POOL #Q0-1448 ... 12/21/2011| Redemption L XXX .. 684,567.83].... 06/01/2041
3132GFBV8 | FHLMC POOL #Q0-1852 ... 12/15/2011| Redemption co XXX ] 3932 3932301 .... 06/01/2041
3132GF4F1 | FHLMC POOL #Q0-2622 ... 12/15/2011| Redemption c XXX 98T 986.97 | .... 08/01/2041
T 3132GJAJ8 | FHLMC POOL #Q0-3009 12/15/2011| Redemption c XXX ] 32097 L 32,097.21 09/01/2041
4 | 3132GJJR1 | FHLMC POOL #Q0-3272 ... |12/15/2011 Redemption ............. s XXX 1373 137303 ... 1479 09/01/2041
N> [02R060621 | FHLMC 30-YRFIXEDTBA .........ccoovvnne. ... |02/07/2011| MLPFS INC/FIXED
INCOME, N L XXX ..3,802,000.00.....4,091,903|..... 4,091,903 02/01/2040
31405EA39 | FNMA  POOL #0786726 ... |12/27/2011| Redemption s XXX o] 56,305, .... 56,304.84 |....... 58,047 |....... 56,584 | ... 08/01/2034
31416BL71 | FNMA POOL #0995050 12/27/2011| Redemption s XXX 22548 L 22,548.45 09/01/2037
31416BRR1 | FNMA  POOL #0995196 12/27/2011| Redemption o XXX 32817 32,616.64 07/01/2038
31416XTK6 | FNMA  POOL #0AB2353 ... 12/27/2011| Redemption s XXX ] 18834 18,834.25 03/01/2026
31416YTZ1 | FNMA POOL #0AB3267 ... 12/21/2011| Redemption L XXX ..1,031,924.96 07/01/2041
31419MC25 | FNMA  POOL #0AE9988 ... 12/27/2011| Redemption s XXX 2644 2,644.09].... 07/01/2026
3138AD4K8 | FNMA  POOL #0AI0825 ... 12/01/2011| Redemption s XXX 493 49262 .... 09/01/2041
3138AJVV1 | FNMA  POOL #0AI5127 ... 12/27/2011| Redemption s XXX BAT L 5,470.59 09/01/2026
3138AM5H4 | FNMA  POOL #0AI8047 ... 12/01/2011| Redemption s XXX 368 368.01 10/01/2041
3138ANWF6| FNMA  POOL #0AI8745 ... 12/27/2011| Redemption o XXX 1,111.23 09/01/2041
3138ASCZ3 | FNMA  POOL #0AJ0987 ... 12/27/2011| Redemption o XXX ] 6340 6,340.34] ... 09/01/2026
31417Y7F8 | FNMA  POOL #0MA0893 .. 12/27/2011| Redemption s XXX o] 5250 ... 524997.... 10/01/2021
31418AAF5 | FNMA  POOL #0MAO905 .. ... |12/27/2011| Redemption XXX o] 12,800 12,800.11 10/01/2021
01F040628 | FNMA 30-YR FIXED TBA . 102/07/2011{ DEUTSCHE BK SECS
INC,NY ... s XXX | 4,721,716 | .. 4,804,000.00 . .... 4728531 ..... 4728531 .o | [ e e 4,728,531 \ \ 02/01/2040
01F062622 | FNMA30-YRFIXEDTBA .........covnennnn. ... |02/07/2011| BARCLAYS CAPITAL
INC,NEW ............... s XXX 356,486 | ... 321,000.00...... 355,508 |...... 355,508 | ... e e [ e 355508 | ......cooiii [, 978 ...t 978 ..o 12/02/2040
01F060626 | FNMA30-YRFIXEDTBA ...............ceeee. ... |02/07/2011| MLPFS INC/FIXED
INCOME,N ............. o XXX ]... 9,996,841 [..9,257,000.00 | ... 10,008,675|... 10,008,675 | ..........c..|veveiiiiis [ e [ ... 10,008,675 ............. |.inn (11,834) [ ...... (11,834)............. 02/01/2040
01F062614 | FNMA30-YRFIXEDTBA ..........coovvennnn. ... |01/07/2011| GOLDMAN SACHS & CO,
NY L. XXX, |... 4,971,137 |..4,480,000.00..... 4,949,700 ..... 4949700 | ... | e 4949700 ............. ... 21437 ....... 0437 ............. 01/01/2041
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment ... .. 47,923,605 | 44,596,917.49 | ... 48,246,627 | ... 44,104,872 |............. (3734200 (373,420) | ........... . 47353818 569,787 |...... 569,787 | ... 1,060,715 |. XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
002824AX8 | ABBOTT LABORATORIES ..................... ... 109/19/2011| GOLDMAN SACHS & CO,
NY o XXX 371,081 ... 350,000.00...... 368,305 ...... 367,255 ... [ 730) [ .oeii | 2730) .o | 364,525 . ... 6,555 |......... 6,555|....... 7,744 |05/27/2015
031162AJ9 | AMGENINCSRNT ...t ... |04/15/2011| MLPFS INC/FIXED
INCOME,N ............. o XXX 94,333 ..... 85,000.00....... 96,030 (....... 95,004 (... | (T64) | oo [ (T64) | o [ 94330 ..o | 3. 3., 1,741 |11/18/2014]
00206RAR3 | AT&T INC GLOBALNT ..o, ... |07/19/2011| CREDIT SUISSE, NEW
YORK (.o, o XXX 139,507 | ... 121,000.00]...... 129174 | ...... 128498 ... |, (A27) | oo [ @27) ..o [ 128071 oo | 11,436]....... 11,436]....... 6,570 (02/15/2019
06051GDX4 | BANK AMER FDG CORP MED TERM .......... ... |06/08/2011| CITIGROUP GBL
MKTS/SALOMO ......... o XXX 313,797 | ... 295,000.00 | ...... 288,185|...... 289404 (... | 64| . 264 289668 |............. |...ns 24130 ....... 24130 (...... 10,278 |05/01/2018|
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06051GEC9 | BANK OF AMERICACORP ................e. . 109/19/2011| MILLENNIUM ADVISORS
LLC, oo CXXX 441,936 | ... 450,000.00...... 4545550 ...... 3394 @3] [ @3) ..o [ 454549 ... | (12,613)...... (12,613)...... 32,154 (07/01/2020
071813BA6 | BAXTER INTERNATIONALINC ................ . 102/09/2011| NOMURA SECS INTL
INC,NEW ............... o XXX 62,170 ..... 60,000.00....... 66,190 |....... 65966 | ............. |.oiiinn TN [ TN [ 65895 | ... e, (3725 (....... (3725 (....... 1,296 |08/15/2019)|
12189LAB7 | BURLINGTON NORTH SANTAFE ............. . 05/06/2011| CITIGROUP GBL
MKTS/SALOMO ......... o XXX 4837 1...... 5,000.00]......... 4957 (......... 4958 (... T LN FETTTTUTTU USRI 4960 (... | (122)]......... (122)]......... 121]09/01/2020
12189TBA1 | BURLINGTON NOTHN SANTAFE CORP ...... . 109/19/2011| MILLENNIUM ADVISORS
LLC, oo CXXX 116,811 ... 100,000.00...... 115615 ...... MBA447 o (139 .o | (1,391 .o e 114,056 ..o | 2755 ... 2755 ....... 5,862 |03/15/2018
149123BQ3 | CATERPILLARINCNT ...t . |04/15/2011| BNP PARIBAS SEC
BOND,NEW ............ CXXX 517,784 | ... 406,000.00...... 497,961 ...... 487581 ... (2436) [ ..o | (2436) [ ......oon | 485145|............ | 32639(....... 32,639(...... 11,137 |12/15/2018|
17275RAC6 | CISCOSYSTEMSINC ... o 04/15/2011| CREDIT SUISSE, NEW
YORK (.o, CXXX 129,733 ... 115,000.00]...... 135,064 |...... 133,780 .o | (1,050) ..o | (1,050) [ ..o | 132730 o | (2997)|....... (2997)|....... 4,182 (02/22/2016
244199BD6 |DEERE&CO .......oooviiiiiiiiii . 109/16/2011| MERRILL LYNCH
PROFESSIONA ......... CXXX 118928 |..... 99,000.00(....... 98,771 ....... 9779 ..o Sl [ Sl [ 98,784 (... | 20,143 |....... 20,143 ....... 4,952 (10/16/2029
26875PAG6 | EOG RESOURCESINC ... . |01/04/2011| BARCLAYS CAP/FIXED
INCOME ................ XXX 4950 ]...... 5,000.00(......... 5005(......... 5,005 .o | Of oo [ Of oo o, 5,005 e | (7 (7 25|02/01/2021
341081FD4 | FLORIDAPOWER & LIGHT .................... ... |01/21/2011| CITIGROUP GBL
MKTS/SALOMO ......... o XXX 14,862 ..... 15,000.00(....... 14963 |....... 14963 ... Of oo [ Of oo [, 14963 ... (101)]......... (101)]......... 102 02/01/2041
36962G4R2 | GENERAL ELECCAPCORP .................. .. |09/19/2011| STIFEL NICOLAUS ....... CXXX 510,620 | ... 500,000.00...... 508,625 ...... 508,462 (..o |eeiiinn (B21) | oo [ (B21) | oo e 507,942 ... [, 2678|......... 2678|...... 22,240 |09/16/2020
38141GFM1| GOLDMAN SACHS GROUP INCBD ........... . 102/18/2011| CITIGROUP GBL
MKTS/SALOMO ......... o XXX 145,69 | ... 134,000.00]...... 12979 | ...... 130495 ..o | 56| .. [ 56 ..o [ 130,550 ..o e 15145]....... 15145]....... 3,274 |04/01/2018
38141EA58 | GOLDMAN SACHS GROUP INC/THE .......... . 05/13/2011| CITIGROUP GBL
MKTS/SALOMO ......... o XXX 36,307 |..... 35,000.00]....... 35705 (..o | [ (216) | oo [ (218) | oo [ 35489 (... | 17| ...l 817|....... 1,270 |03/15/2020|
427866AR9 | HERSHEY COMPANY ..........cooovvivinninn . |01/04/2011| UBS SECURITIES LLC,
STAMF ................. XXX 5047(...... 5,000.00]......... 49921......... 49921 ... Of oo [ Of oo [, 49921 ... 55| ... 55| ... 14 12/01/2020
4581X0BD9 | INTER AMERN DEV BK GLOBALMTN ......... . |01/24/2011| CIBC WORLD MARKETS
CORP, ........cen CXXX 78824 |..... 75,000.00]....... 749621 ....... TAOT4 | ... T T [ TAOT4| ... 3850 (......... 3850 |......... 594 104/22/2014|
45950KBJ8 | INTL FINANCECORP .........ccvvviiiinns . |02/15/2011| FIRST BOSTON CREDIT
CORP, ... o XXX 46,983 |..... 50,000.00....... 495671 ....... 49573 . Bl 8l [ 49581 ... (2598)|....... (2598)[......... 269 |11/17/2017,
46625HJC5 | JPMORGAN CHASE&CO ... . 109/19/2011| UBS SECURITIES LLC,
STAMF ... s XXX 273,734 | ... 265,000.00...... 265808 (..o | [ ()] PE TR PR @)oo | 265802 (... o, 7932|......... 7932|....... 1,345 08/15/2021
46625HGY0 | JPMORGAN CHASE & COSRNT ............. . 102/17/2011| JPIMORGAN SECURITIES
INC, ... o XXX 396,860 | ... 360,000.00...... 382,733 ...... 380418 (... | BI7) e [ GBI [ 380,101 ..o [ 16,760 |....... 16,760 |...... 13,080 |01/15/2018|
487836BD9 | KELLOGGCO ........oovviiiiiiiiian . 102/15/2011| MLPFS INC/FIXED
INCOME,N ............. CXXX 14475(..... 15,000.00|....... 14871)....... 14871 T T [ 14872 (398)|......... (398)|......... 108 |12/15/2020
58155QADS5 | MCKESSON CORP ...........oevviviiinnnn . 109/19/2011| MLPFS INC/FIXED
INCOME,N ............. CXXX 180,950 | ... 160,000.00...... 171258 | oo [ (57) | oo [ (A57) | oo o 17100 oo | 9850 |......... 9,850 |....... 4,307 (03/01/2021
589331AQ0 [ MERCK&COINC ... . 109/15/2011| HSBC SECS INC, NEW
YORK ..o o XXX 504,100 | ... 408,000.00|...... 463482 ...... 463,186 ... [ (669) ..o [ (669) ..o [ 462517 | oo 41584 1....... 41584 |...... 17,304 |06/30/2039)
58933YAA3 | MERCK& COINC .........oooviiiii . 107/15/2011| CREDIT SUISSE, NEW
YORK (..o, o XXX 325,702 | ... 320,000.00...... 319,034 |...... 319038 (... [ M Ml 319079 ..o [ 6623|......... 6623|....... 7,578 |01/15/2021
59018YN56 | MERRILLLYNCH&CO ... o 09/19/2011| MILLENNIUM ADVISORS
LLC, .o CXXX 359,814 |... 350,000.00...... 316,334 |...... 331453 .. 5414 5414 . ... | 336,867 .....ooiin e 2047(....... 247(...... 19,552 |04/25/2013|
594918AC8 | MICROSOFTCORP ...........ovvviiiiinenn . 109/19/2011| WELLS FARGO
SECURITIESLL ......... o XXX 587,706 | ... 525,000.00...... 5814781 ...... 580129 (... [ (4196) ... |t (4196) [ ........... | 575934 | ............ ... M2 ... M772|...... 17,824 106/01/2019|
61747YCM5 | MORGAN STANLEY ... . 102/18/2011| MORGAN STANLEY &
COINC, ..o CXXX 100,978 | ... 100,000.00....... 99,498 | ....... 99,500 [ .....ooovve | 6. [ 6. o 99,506 | .......ovi |t 1472 ... 1472 ....... 3,178 |01/26/2020
674599BY0 | OCCIDENTAL PETROLEUMCOR ............. . |01/03/2011{ DEUTSCHE BK SECS
INC,NY ..o CXXX 15207 |..... 15,000.00(....... 14997 |....... 14997 | oo e e e 14997 | ..o 210 20| 34 102/01/2021
674599BX2 | OCCIDENTAL PETROLEUMCORP ............ . 109/19/2011{ MERRILL LYNCH
PROFESSIONA ......... CXXX 327,307 | ... 294,000.00...... 300,486 |...... 299712 .o (T10) | oo e (T10) | oo e 299,001 ..o [ 28,306 ....... 28,306 ....... 9,803 [06/01/2016
68389XAH8 [ ORACLECORP ........ceiviiiiiiiiiinn . 109/16/2011| WELLS FARGO
SECURITIESLL ......... o XXX 179,140 | ... 149,000.00]...... 157,255 ...... 157407 oo | (88) ] e [ 88) .o e 157,019 oo | 22121 ....... 221211...... 10,977 |07/08/2039)
695114CK2 | PACIFICORP 1STMTGBD ...............e.ee . 102/23/2011| WELLS FARGO
SECURITIESLL ......... o XXX 94,336 |..... 85,000.00....... 99,032(....... 98,486 [.......ccooi |iiiinn (234) | oo e (234) | o [ 98,253 | ... | BN |....... G917 |....... 2,896 (01/15/2019
717081DB6 | PFIZERINC ..o . 109/19/2011{ US BANCORP
INVESTMENTSIN ... XXX 374,283 | ... 300,000.00]...... 357420 (... | (1,000 .o | (1,000) ..o | 356,419 ... | 17,864 ....... 17,864 ....... 9,662 [03/15/2019
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91159HHAT [ USBANCORP ..o ... |09/19/2011| MILLENNIUM ADVISORS
LLC, oo o XXX 37,942..... 35,000.00]....... 37277 | | (B8) .o [ (B36) .o | 7241 (0 01|, 473 (05/24/2021
92343VAKO | VERIZON COMMUNICATIONS INCNT ......... ... |01/24/2011| CITIGROUP GBL
MKTS/SALOMO ......... o XXX 97,691]..... 90,000.00(...... 101,831 ...... 101,761 oo | 4] [ 4] [ 101747 (oo | (4,056) | ....... (4,05) | ....... 2,434 102/15/2038
92976GAE1 | WACHOVIABANKNA ..., ... |09/20/2011| MERRILL LYNCH
BROADCORTC ......... o XXX 331,869 |... 300,000.00...... 326466 (... | @37 @37 | 324149 ... 7720 ......... 7720 ....... 8,773 03/15/2016
931142CU5 | WAL-MART STORESINC ...............c.e.e. ... |09/19/2011| RBC CAPITAL MARKETS
CORP, ... o XXX 212,970 ... 200,000.00 ...... 200,074 |...... 200,073 ..o [ B oo e ()] TR IO 200,089 | ......ooei e 12,901....... 12901 |...... 15,084 |07/08/2020|
94974BEUO | WELS FARGOBANKNA ...................... ... |02/18/2011| WELLS FARGO
SECURITIESLL ......... o XXX 422,726 | ... 410,000.00...... 428685|...... 0772 (528) | .o [ (528) | .o [ 421243 ... @4517) | ....... @4517)|....... 5,326 04/15/2015
893526DK6 | TRANS-CANADA PIPELINES .................. .1 09/19/2011| WELLS FARGO
SECURITIESLL ......... o XXX 210,416 | ... 200,000.00...... 193,450 ....... 46,743 | ... 36 . [ 36 . [ 193745 (..o | 16,671....... 16,671)....... 7,579 |10/01/2020
22546QAF4 | CREDIT SUISSENEW YORK .................. R |01/06/2011| JEFFERIES & CO
(BONDSDRR ............. o XXX 243,283 |... 250,000.00...... 257843 1...... 257,758 ..o (8) ] e [ (8) .o [ 257740 ... | (14,457) | ...... (14,457) | ....... 4,740 (08/05/2020
676167BB4 | OEKB OEST KONTROLLBANK ................ R |01/19/2011) NOMURA SECS INTL
INC,NEW ............... c XXX 30473]..... 30,000.00]....... 30469 ....... 30413 . (2) .o [ (2) .o [ 30401 (.o | 2. 2. 194 103/11/2013
676167BC2 | OESTERREICHISCHE KONTROLLBANK ...... R |04/19/2011) BNY/MIZUHO
SECURITIESUSA ....... o XXX 9,803 ..... 10,000.00(......... 9983 |......... 9984 ... T LN FETTTTUTTU USRI 9985 ... (182)]......... (182) ... 97 |10/05/2015)
m 822582AQ5 | SHELL INTERNATIONALFIN .................. R |09/19/2011| CITIGROUP GBL
i’y MKTS/SALOMO ......... o XXX 372,071 ... 350,000.00...... 367,657 (...... 366,681 (... e (2,568) [ ...cooovvei |t (2,568) [ .....ooen |oennnn 364114 ... 7957 |......... 7957 |....... 7,957 |06/28/2015
4+ | 00254EKM3 | SWEDISH EXPORT CREDIT .................. R |05/24/2011) CREDIT SUISSE, NEW
'S YORK( .o o XXX 59.2711..... 60,000.00....... 59,899 ....... 59903 ... | Bl oo [ Bl [ 59,909 (... | (638)]......... (638)]......... 61110/20/2015)
89152UAE2 | TOTAL CAPITALSA ..o R |09/19/2011| BARCLAYS CAP/FIXED
INCOME ................ o XXX 348,404 | ... 340,000.00|...... 3418191...... 341746 ... | (215) | oo [ (215) | oo e 341532 . 6,873 |......... 6,873 |....... 7,215 |03/15/2016
89152UAD4 | TOTAL CAPITALSA ... R |09/19/2011) HSBC SECS INC, NEW
YORK ... o XXX 544,934 | ... 490,000.00...... 5345831 ...... 533,603 ... [ (2832) .o | (2832) ..o | 530,771 . 14,163 ]....... 14,163 |...... 16,233 |06/24/2020|
961214BH5 | WESTPAC BANKING CORP ................... R |09/16/2011| MERRILL LYNCH
PROFESSIONA ......... s XXX 581,867 | ... 551,000.00...... 550,438 |...... 550,572 (..o [ B9 . [ 69| ..o [ 550,641 [ ....ccoiiiin [ 31226 ....... 31226 |...... 24,685 |02/27/2015
22546NAD6 | CREDIT SUISSE 08-C1 CLA-3 ................ ... |09/19/2011| CREDIT SUISSE, NEW
YORK( ..o, o XXX 541,084 | ... 506,000.00...... 424235 ...... 426,106 | ... o 1342 1342 ] 427448 ... 113636 |...... 113636 |...... 28,648 |02/15/2041
20173QAE1 | GREENWICH CAPITAL COMME GG9 A4 ...... ... |05/25/2011| MLPFS INC/FIXED
INCOME,N ............. s XXX 838,581 |... 774,000.00...... 805,282 ...... 805,103 | .......ccov |ennnnn (196) | oo [ (196) | oo e 804,907 [......cooeov e 33673 ....... 33673(...... 21,068 |03/10/2039
46625MRE1 | JP MORGAN CHASE SER02C3CLD ......... ... |09/19/2011| J.P. MORGAN
SECURITIESLL ......... L XXX 825,850 | ... 830,000.00]...... 757,725|...... 758,957 ..o 1037 1037 759994 ... | 65,856 |....... 65,856 |...... 31,982 |07/12/2035
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ..........................oc .. 12,598,033 11 ,677,000.00 | ... 12,049,818 ... 10,565212|............. |..... (17,200 ... | (17,200 | ........... .o 12,029310 . 568,723 |...... 568,723 |..... 414566 | . XX X
8399997 Subtotal - BONAS - Part 4 ... ...\t .. 88,514,222 | 82,328,917.49|... 88,329,338 |... 78421,368|............. .. (542,668) ... |l (542,668) |........... ... 86,897,895 ... 1616326 ..... 1,616,326 | ... 2,135,578 | . XXX
8399998 Summary Item from Part 5 for Bonds ... . 244,577,515 | 227,401,659.70 | .. 242,741,819 L (116549) | (116,549) | ... .. 242,625,270 01,952,245 ... 1,952,245 ..... 759,856 | . XX X
8399999 Subtotal -Bonds ... . 333,091,736 | 309,730,577.19 | .. 331,071,158 | ... (659,217 ... | (659,217) | ... .. 329,523,165 .. 3,568571]..... 3,568,571 ... 2,895,434 [ XXX
8999998 Summary ltem from Part 5 for Preferred Stocks ....................... o o XXX . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824100 .| ABBOTT LABORATORIES ..................... ... |01/26/2011| CITIGROUP GBL MKTS
INC,N o 960.000...... 45328 ... XXX ... [....... 476741....... 45994 |....... 1881 1681 .o [ 47674 . ..o | (2,346) | ....... (2,346) | ......... 308|. XXX
HO023R105 | ACELIMITED .........cooiiiiiii ... |08/16/2011| DOWLING & PARTNERS,
JERSE ... 550.000...... 35521 (... XXX...|....... 2,12(....... 34238 |..... (12125) [ ..o [ e (12125) [ ..o oo 212 13408|....... 13408 |......... 494 . XXX
009158106 .| AR PRODUCTS & CHEMICALSINC ........... ... |03/23/2011| COLLINS STEWART LLC,
NEW ..o e 1,500.000 . XXX .. . XXX
012348108 .| ALBANY INTLCORP-CLA .................... ... |07/21/2011| BAYPOINT TRADING
LLC,NEW ..o 1,900.000 XXX .. . XXX
012653101 .| ALBEMARLECORP ............ovvviiiinnnn. ... |08/23/2011| BARCLAYS CAPITAL LE,
JERS ... 805.000 L XXX . XXX
02076X102 | ALPHA NATURAL RESOURCESIINC .......... [ ... |06/24/2011| NON-BROKER TRADE .. |......... 0.250 1.0 XXX ... . XXX
021441100 .| ALTERA ... ... |11110/2011] KING (CL) &
ASSOCIATES, A ........|..... 1,330.000 XXX .. . XXX
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025816109 .| AMERICAN EXPRESSCO ...............ccene ... |08/09/2011| INVESTMENT
TECHNOLOGYGRO ... |..... 1,495.000...... 68,240 ... XXX ... |....... 43,0311....... 64,165 ..... @UI34) [ e 1,134) [ 43031 ... 252091(....... 25209 (......... 743|. XXX
001765106 .| AMRCORP .........oviiiiiiiiiiien, ... |02/09/2011| OPPENHEIMER & CO
INC,NEW ... | 1,500.000...... 10688 (... XXX... [....... 10,318 ....... 11,685|...... (1,367) .o | [ (1,367) .o | 10318 | oo [ 370 370 ..o . XXX
032744104 .| ANARENINC ... 10/10/2011| NEEDHAM & CO, NEW
YORK ..o e 170.000....... 3388 (... XXX...[...oooins 2,032|......... 3545(...... (1513) oo | [ (1513) [ oo | 2032 1356 |......... 1356 ............. . XXX
035710409 .| ANNALY CAPITAL MANAGEMENTINC ........ ... |10/28/2011| FIRST ANALYSIS SECS
CORP, ... e 3,300.000 ] ...... 56,940 ... XXX ... |....... 459951 ....... 59,136 |..... (13140 [ .o | (131410 [ ..o | 45995 . ... | 10,945]....... 10945]....... 5640 . XXX
037833100 .| APPLEINC ... . 07/21/2011{ JANNEY MONTGOMERY
SCOTT, .o 70.0001...... 27,049 ... XXX ... 23355 | | [ 23355 (... 3694 |......... 3694, . XXX
04033V203 [ARIBAINC .........ooiiiiiiiie ... |11/23/2011| CREDIT SUISSE, NEW
YORK (.o | e 300.000]....... 8335 (... XXX...[..oooits 4606 (......... T047(...... AN [ 44N .o 4606 (..........c.|eenns 3729|......... 3729 ... . XXX
00206R102 [AT&TINC ..ot ... |04/13/2011| KNIGHT EQUITY
MARKETSLP ..........[..... 4,400.000 | ..... 133449 (... XXX ... |...... 118,161 ...... 129272 ..... (M) (M) [ 18161 | oo | 15288 ....... 15288 ....... 3784 (. XXX
00207R101 [ATMIINC ......oiiiii e ... |12/20/2011| GOLDMAN SACHS
EXECUTION & ..........[...... 480.000|....... 9755 (... XXX... [..ooiiis T406|......... 9571|...... (2165) [ ..o | [ (2165) [ ..o | TA0B | ..o o 2349|......... 2349 ... . XXX
053015103 .| AUTOMATIC DATAPROCESSINGINC ... . |04/13/2011 KNIGHT EQUITY
MARKETSLP ..........[..... 2,500.000 | ..... 130,152 ... XXX... |...... 104,558 | ...... 115,700 ..... (MA42) [ e (M142) [ ... | 104,558 ... e 2559 |....... 2559 |....... 1,800]. XXX
053807103 .| AVNETINC .......ooiiiiiiii ... |08/24/2011| CREDIT SUISSE, NEW
T YORK (oo | 1,380.000 ...... 34965|... XXX...|....... 41516....... 455811 ...... (4,086) [ .....ooovove | [ (4,086) ........... |.oonns 4516 ..o [ (6,550) | ....... (6,550) [ .......vnne . XXX
> 058498106 .| BALLCORP ............covviiiiiiinn, ... |09/27/2011| STIFEL NICOLAUS ......|...... 990.000...... 33,961|... XXX...|....... 30,051 (....... 33685(...... (3,834) [ ..o | [ (3634) ... | 30,051 (..o | 3911 ... 3911 ... 152|. XXX
o1 | 060505104 .| BANK OF AMERICA CORP . ... |04/25/2011] ISIGROUP INC,NY .....|..... 8,300.000 | ..... 102,686 ... XXX ... |...... 115304 | ...... 110722 ....... 45821 ... 4582 (... | 115304 ... | (12,618) |...... (12,618)[.......... 75|. XXX
075811109 .| BECKMAN COULTER INC . 103/16/2011| BAYPOINT TRADING
LLC,NEW ..o e 460.000 | ...... 38,105|... XXX ... |....... 27,007 ....... 34,606 ...... (7599 .o | [ (7599) ..o | 27,007 .o | 11,0981 ....... 11,08 .......... 87|. XXX
09061G101 | BIOMARIN PHARMACEUTICALCOM .......... ... |11/23/2011| LEERINK SWANN & CO,
JERSE ..........cooo] e 390.000...... 12979 (... XXX ... [...ooiis 5018(....... 10,503 |...... (5,484) [ ..o | [ (5,484) [ ... | 5018 ..o [ 7961......... 7961 (... . XXX
110122108 .| BRISTOLMYERS SQUIBB .................... . |04/13/2011 KNIGHT EQUITY
MARKETSL.P ...........[..... 4,500.000 | ..... 123,028 (... XXX ... [....... 90,979 ...... 119,160 ..... (28181 .o [ [ (28181 .o | 90,979 ..o | 32,048 ....... 32,048 ....... 2970 . XXX
117421107 .| BRUSH ENGINEERED MATERIALS ........... . 03/08/2011| MERGER WITH
MATERION ............. [...... 600.000]....... 7632(... XXX ... [...oooins 7632|....... 23,184 |..... (15,552) [ ...oooveeoe e [ (15,552) [ .....ooven e, 7832 o | [ . XXX
127055101 .[ CABOTCORP ........coviiiiiiiiiiiinen, . |04/29/2011| KNIGHT EQUITY
MARKETSLP ...........[...... 530.000]...... 24101 |... XXX ... |.oooiinn 8,109 ....... 19955]..... (11,846) [ ..o e [ (11,846) [ ..o [oeennnn, 8109 ... | 15992 |....... 15992 .......... 95|. XXX
12709P103 | CABOT MICROELECTRONICSCORP ......... 10/04/2011{ GOLDMAN SACHS
EXECUTION& ..........[...... 360.000...... 12873 (... XXX... [..ooiis 9,385|....... 14922|...... (5,537) .o | [ (5537) .o | 9385 ..o [ 3488 |......... 3488 |............. . XXX
127097103 .| CABOTOIL& GASCORP ...........cevve. ... |07/20/2011| STEPHENS INC, LITTLE
ROCK ... 90.000f....... 6,332 (... XXX... [...oooins 2340|......... 3407(...... (1,067) [ ..o | e [ (1,067) [ ..oevee |, 2340 . 3992|......... 3992(........... 5. XXX
808513105 .| CHARLES SCHWAB CORP/THE ............... ... 102/17/2011| J P MORGAN
SECURITIESINC ........[..... 7,400.000 ] ..... 140,008 ... XXX ... |...... 107,669 | ...... 126614 |..... (18945) [ ..o e [ (18,945) [ ........... |...... 107,669 ... |oennn 32,338 |....... 32,338 (......... 444 XXX
163072101 .| CHEESECAKE FACTORY .............ooeine. ... |01/11/2011| CANTOR FITZGERALD &
COIN ..o e 500.000...... 14,630 (... XXX... [..oooins 5050 ....... 15330 ..... (10,280) [ ..voveee e [ (10,280) [ ..o [oeinnnn 5,050 |....cviiiin i 9580 |......... 9580 ... . XXX
166764100 .| CHEVRON CORPORATIONCOM .............. ... |08/05/2011| INVESTMENT
TECHNOLOGYGRO ... |..... 2,055.000..... 213582 ... XXX ... |...... 142431 ...... 187,519 ..... (45,088) [ .......oooovo e (45,088) [........... |...... 142431 71152 ... 71152 ... 1,569 ). XXX
171779309 .| CIENACORP .......cooiiiiiiiiiie ... |09/16/2011| GOLDMAN SACHS
EXECUTION & ..........[...... 700.000]....... 9311 [... XXX ... [.oooiiis 4690(....... 14,735 ..... (10,045) [ .....ooeoee e e (10,045) [ .....oooen |oeinnnn, 4690 (..o et 4621(......... 4621(............. . XXX
17243V102 | CINEMARKHOLDINGSINC ................... ... |04/13/2011| KNIGHT EQUITY
MARKETSLP ..........[..... 1,400.000...... 27,748 ... XXX ..o | 25083 (....... 24136 (......... QAT | oo 947 | .o 25083 (... e 2665(......... 2665(......... 2941, XXX
17275R102 | CISCOSYSTEMSINC ......ooovvveiiie] o 09/14/2011| DEUTSCHE BK SECS
INC,NY .......oooove | ....5,170.000 | ... 82,029 ... XXX ..o .o 89804 | i [ [ e e e 89,804 (............. |......(I,7TH) | ....... ()] 99|. XXX
172967424 .| CITIGROUPINC ..., 11/21/2011| BARCLAYS CAPITAL LE,
JERS ... 97000 .. 2426 (... XXX .o oo n3838 i [ e e 3838 ... | (112 (1412 ..o 2]. XXX
177376100 .| CITRIXSYSTEMSINC ..o 10/26/2011| MORGAN STANLEY &
COINC, ...........ooeof v, 360.000 | ....... 22973 ... XXX oo | 26888 | [ [ e e e 26888 (............. |......(3915)[....... BI15) .ot . XXX
184496107 .| CLEAN HARBORSINC ......................0. 12/13/2011| LIQUIDNET INC,
BROOKLYN .............[....... 80.000]....... 4743 .0 XXX ..o |0 1080 . 3,363 (2283) .o | [ (2283) ..o | 1,080 ... [ 36863 3663 (... . XXX
191216100 .| COCACOLACOCOM ........cvvvvinnnes . |04/13/2011| KNIGHT EQUITY
MARKETSL.P ...........[.....2,150.000 | ..... 144,660 ... XXX ... |....... 99486]...... 141,406 (41,920) [ ..o e 41,920) ... | oennnn 99,486 |............. |...... 45174 ... ... 451741 ....... 1,011]. XXX
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192422103 .| COGNEXCORP .........cooviiiiiiiiiainn. . |08/02/2011| PACIFIC CREST SEC,
PORTLA .......ooooeiii e 1,000.000...... 34990 (... XXX ... |....... 14,8001 ....... 294201 ..... (14,620) [ ..o e e (14,620) [ ..o | oenen 14,800 | ..o et 20,190 ....... 20190 ......... 170|. XXX
19248P106 | COHEN & STEERS CLOSEDEND ............. ... |04/13/2011| KNIGHT EQUITY
MARKETSLP ..........[..... 6,300.000 | ...... 84232 ... XXX...|....... 76,805 ....... 82,089(...... (5284) [ ..o | [ (5284) ..o |t 76805 (... et TA427|......... TA2T|. ..o . XXX
20030N101 | COMCAST CORPNEWCLA .................. ... |09/14/2011| MERRILL LYNCH PIERCE
FENN ... 180.000....... 3886 (... XXX...[......... 3068 |......... 3955|........ (886) | ... [ | (886) ..o [ 3,068 | ... 818|.......... 818|.......... 45|. XXX
20454K104 | COMPLETE GENOMICSINC .................. ... |02/02/2011| WEEDEN & CO, NEW
YORK ...ovvvviiiii] e 250.000]....... 1875 ... XXX ... [ 1,750 ..ot 1868 ........ (M7) ] e (M7) e [ 1750 o [ 125( ... 125(..... . XXX
20854P109 | CONSOLENERGYINC ............cooeovennn. ... |09/15/2011| CREDIT SUISSE, NEW
YORK(..vovovoiii | 1,910.000...... 81316 ... XXX ... |....... 78,802....... 38,9921..... (16,128) [ ..o e [ (16,128) [ ......cooe | oennn 78802 (...t 2514 |......... 2514 |......... 462 . XXX
210313102 .| CONSTANT CONTACTINCCOM .............. . |08/01/2011{ OPPENHEIMER & CO
INC,NEW ... oenins 460.000 | ...... 12948 ... XXX... |[..oooiis 9411 |....... 14255|...... (4845) [ ..o | [ (4845) [ .....ocooo |, 941 | 3537 ......... 3537 .o . XXX
228368106 .| CROWN HOLDINGS ..o 10/19/2011| INVESTMENT
TECHNOLOGYGRO ... |...... 470.000| ...... 1779 (... XXX .o | 4875(....... 15689 ..... (10,814) [ ..o | o (10,814) [ ..o |, 4875 ... | 12919]....... 12919 ... . XXX
235851102 .| DANAHERCORP ..........coviiiiiiiine, . |08/08/2011| LIQUIDNET INC,
BROOKLYN .............f ... 700.000...... 29714 ... XXX ... .o 36,365 ..o | [ e 36,365 | ... | (6,650)|....... (6,650) [ .......... 141. XXX
23918K108 [ DAVITAINC ... . 07/27/2011| LIQUIDNET INC,
BROOKLYN .............f...... 515.000]...... 43681 ... XXX... [....... 25179 ....... 35787 1..... (10,608) [ ... e [ (10,608) [ ......oon | oennnnn 25179 .. 18,502 ....... 18502 ... . XXX
244199105 .| DEERE&CO ..o . 102/15/2011| CREDIT SUISSE, NEW
YORK (oo | 1,500.000..... 139,799 (... XXX... |...... 113,783 ...... 124,575 ..... (10,792) [ ..oovoveeo e e (10,792) [ .....oove |ennnn 3783 | 26,016 |....... 26,016 (......... 525|. XXX
247916208 .| DENBURY RESOURCESINC .................. ... |07/19/2011| AVONDALE PARTNERS
LLC,NA o] 190.000....... 374 ... XXX .o | 3037 ......... 3627 |........ (590) | v e (590) | .o [ 3037 o 677|.......... 677 ... . XXX
252131107 .| DEXCOMINC ........ooooiiiiiiiiiies ... |10/07/2011| WILLIAM BLAIR & CO,
CHICA ... 760.000...... 10,343 ... XXX ... [..oooiis 2,008]....... 10,374 |...... (8276) ..o | e [ (8276) [ ..o |, 2098 8246 |......... 8246 |............. . XXX
253651103 .| DIEBOLD INC ..o ... |11/28/2011| J P MORGAN
SECURITIESINC ........[...... 120.000....... 3415 (... XXX ... [ 3371 ... 3846|........ (A75) | oo [ (475) | ..o 3371 440 41 133]. XXX
254709108 .| DISCOVER FINANCIAL SERVICES ............ 10/26/2011| GOLDMAN SACHS
EXECUTION & ..........[..... 2,395.000...... 57,024 ... XXX ... |....... 22824 1|....... 443791 ..... (21,855) [ ..o [ (21,855) [ ..oovvvee | 22824 ... 34200 ....... 34200(......... 290|. XXX
256746108 .| DOLLARTREEINC .............coooeiinns 12/02/2011| UBS SECURITIES LLC,
STAMF ... e 110.000....... 8921 (... XXX ... [......... 2,002|......... 6,169 |...... @O77) .o | [ @077 .o | 2002 6828 |......... 6828 |............. . XXX
260003108 .| DOVERCORP .........oviiiiiiiiiiiiins ... |04/13/2011| KNIGHT EQUITY
MARKETSLP ...........[..... 2,200.000 | ..... 141,867 ... XXX ... |...... 106,098 ...... 128,590 ..... (22492) [ ... | (22492) [.......ooo |oeinn 106,098 [ ....oovevin e 35769 ....... 35769 (......... 605|. XXX
26138E109 | DR PEPPER SNAPPLE GROUPINC ........... ... |02/14/2011| PULSE TRADING LLC,
BOSTON .........oooofonnnnn 885.000...... 30376 ... XXX ... |....... 21,993 |....... INMT... O124) [ ..o O124) ... | 21993 .. 8384 |......... 8384 |......... 228|. XXX
278642103 .| EBAYINCCOM ........oviiiiiiiiiien 11/23/2011| INVESTMENT
TECHNOLOGYGRO ... |..... 1,120.000 ...... 34108 (... XXX ... |....... 18431)....... 31,1701 ..... (12739 [ .o [ e (12739 [ .o | 18431 ..o 15677 ....... 15,677 ..o . XXX
281020107 .| EDISON INTERNATIONAL ...............ceeees ... |11/16/2011| CITATION GROUP/BCC
CLRG, ... [ 2450001 ....... 9823 (... XXX... [.....oo.s 7869(......... 9457 |...... (1,588) ..o | e [ (1,588) [..oovovee |, 7869 ..o 1953|......... 1953|......... 314, XXX
532457108 .| ELILILLY &CO ...t . |01/05/2011| CREDIT SUISSE, NEW
YORK (.o | 3,300.000..... 115,107 ... XXX... |...... 114,427 | ...... 115,632 ...... (1,205) [ ..o | e [ (1,205) ..o | 4427 oo | 680|.......... 680|............. . XXX
268648102 .| EMC CORP/MASSACHUSETTS ............... ... |12/22/2011| J P MORGAN
SECURITIESINC ........[..... 2,650.000...... 61210 ... XXX ... |....... 52,988 |....... 38,7011..... (M,325) [ .o [ e (M1,325) ..o e 52,988 (... et 8222|......... 8222 ..., . XXX
26875P101 |[EOGRESINCCOM ..........ccovvviviinnn. . 102/17/2011| LIQUIDNET INC,
BROOKLYN .............f ... 405.000|...... ATTT ... XXX | 38,762 ....... 37,021(....... LA T4 38762 (... | 3015(......... 3015 63|. XXX
294429105 .| EQUIFAXINCCOM .........oooiiiiiinnn . |04/25/2011| CITATION GROUP/BCC
CLRG, ... e 1,325.000...... 48875 ... XXX ... [....... 35723 |....... 471701 ..... (MA447) [ (M447) ..o | 35723 (... 13152 ....... 13152 ......... 212|. XXX
29444U502 [ EQUINIXINC ......ooooviiiiiiii . 102/08/2011 KNIGHT EQUITY
MARKETSLP ...........[...... 200.000...... 18,044 ... XXX... [....... 15917 ... 16,252 ........ (335) | v [ (335) | o e BT | 2128 |......... 2128 . XXX
30231G102 | EXXONMOBILCORP .........covviiinn . 102/23/2011 KNIGHT EQUITY
MARKETSLP ..........[..... 1,700.000..... 148,730 ... XXX ... |...... 111,951 ...... 124,304 | ..... (12,353) [ ..o e o (12,353) [....ooe e 1951 36,779 ....... 36,779 (...l . XXX
343412102 .| FLUORCORP ..........coiiiiiiiiiin ... |04/28/2011| INSTINET CORP,NY ....|...... 700.000...... 48439 ... XXX ... [....... 13,156 |....... 46,382 ..... (33,226) [ ... e (33,226) [ ..o | 13156 | oo [ 35282 ....... 35282(......... 145|. XXX
353514102 .| FRANKLIN ELECTRIC .... . 103/18/2011| MERRILL LYNCH PIERCE
FENN ... 300.000]...... 12189 (... XXX ... [..ooins 8433|....... 11,676 |...... (B243) [ .o | [ (3243) .o | 8433 ... 3756 |......... 3756 |.......... 39(. XXX
35906A108 | FRONTIER COMMUNICATIONS CORP ........ . [04/13/2011| KNIGHT EQUITY
MARKETSLP ...........[..... 5460.000 | ...... 43406 ... XXX ... [....... 42,655|....... 53,126 |..... (10471 [ .o [ e (10471 [ .o |, 42655 . ... 752) .. 752)....... 1,024]. XXX
364760108 .| GAPINC/THE ..o ... |08/11/2011| CITATION GROUP/BCC
CLRG, ... e 1,745.000 ...... 29,758 ... XXX ... |....... 35140 ....... 38,634|...... (BA95) [ ..o | (3495) ..o | 35140 ............. ... (5382)|....... (5382) | ......... 530 . XXX




ANNUAL STATEMENT FOR THE YEAR 2011 oF THE Paramount Health Care

SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
4 5 6 7 8 9 10

1 2 3 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other Than Total Foreign Carrying Foreign Stock
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion | Recognized [(Cols. 11+12-13) B.J/A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
369604103 .| GENERAL ELECTRICCO .........c.oevvennn. ... |12/22/2011| MACQUARIE
SECURITIES(USA) ......[..... 3,960.000 ] ...... 70,697 |... XXX ... | 69,181 ....... 72428 ...... B247) [ .o | [ B247) .o | 69,181 [ | 1516]......... 1516]....... 1,550 . XXX
370334104 .| GENERALMILLSINC ...........ooovviinnnn. ... |09/14/2011| LIQUIDNET INC,
BROOKLYN .............]...... 100.000....... 3729 ... XXX...[.oooiiis 379 [ e e e e 379 T0)].......... T0)].......... 31]. XXX
361652209 .| GFIGROUPINC ..., ... |07/14/2011| KNIGHT EQUITY
MARKETSLP ...........[..... 2,200.000....... 9965 (... XXX...[......... 8748 |....... 10,318 ...... (1570) [ .o | [ (1,570) [ .o | 8748 | ... 1217 ... 1217 ... 220|. XXX
382388106 .| GOODRICHCORP ...........eoveeiiiannnn ... |10/24/2011] RAYMOND JAMES &
ASSOCINC ... e 690.000...... 68,113 ... XXX ... |....... 19,813]....... 60,768 | ..... (40,955) [ ..o e e (40,955) [ ..o | oennnn 19813 i [ 48,3001 ....... 48300......... 258 . XXX
401617105 .| GUESS?INC ... ... |06/06/2011| INVESTMENT
TECHNOLOGYGRO ... |..... 1,240.000 ...... 51,107 (... XXX ... . XXX
413086109 .| HARMAN INTL INDS INCNEWCOM ............ ... |06/15/2011| DEUTSCHE BK SECS
INC,NY .o 340.000...... 15,636 ... XXX... . XXX
413875105 .| HARRISCORP ..........cooooiiiiiin ... |01/28/2011] INVESTMENT
TECHNOLOGYGRO ... |...... 215000 ...... 10,237 ... XXX ... . XXX
422704106 .| HECLAMINING ..., ... |08/08/2011| INSTINET CORP,NY ....|..... 2,100.000 | ...... 14595 (... XXX... . XXX
428236103 .| HEWLETT-PACKARDCO .............ceennne. ... |05/02/2011] MORGAN STANLEY &
COINC, ..o 2,275.000...... 92,559 (... XXX... . XXX
423074103 .|HJHEINZCO ... ... |04/13/2011| KNIGHT EQUITY
MARKETSLP ...........[..... 2,400.000 | ..... 119,139 (... XXX ... . XXX
T 436440101 .| HOLOGICINCCOM ........coovvviviiinnnn. ... |01/20/2011| GOLDMAN SACHS
~ EXECUTION& ..........[..... 1,475.000 ...... 28472|... XXX ... . XXX
~J [ 437076102 .| HOMEDEPOTINC .........covvvvininnnnn. ... |12/01/2011 KNIGHT DIRECT LLC,
JERSEY ......oooviiii i 700.000...... 24564 ... XXX ... |....... 22743 ....... 245421 ...... (1799 oo | [ (1799 .o | 2743 . 1820]......... 1820]......... 565|. XXX
438516106 .| HONEYWELL INTLINCCOM .................. ... |08/16/2011| MORGAN STANLEY &
COINC, ..o 2,330.000..... 111,345 |... XXX ... |...... 102,117 | ....... 72,563 |..... (25,705) [ ..o e (25,705) [ ......cooe e 10217 [ | 9229|......... 9229|....... 1,169]. XXX
444859102 .| HUMANAINCCOM ... ... |12/07/2011| CREDIT SUISSE, NEW
YORK(.ovovviiiiiiin | e 780.000]...... 58,687 (... XXX ... |....... 35574 |....... 42697 ...... TA23) oo | TA23) .o | 35574 ..o | 23,13 ....... 213 [......... 257 . XXX
452308109 .| ILLINOIS TOOLWORKSINC .................. ... |08/12/2011| KNIGHT DIRECT LLC,
JERSEY ... | 765.000...... 34861(... XXX...|....... 35040 ....... 40,8511 ...... GBI | [ GBI e | 35040 (... | (78)......... (78)|......... 780 . XXX
452327109 .| ILLUMINAINC ... ... |10/13/2011| DEUTSCHE BK SECS
INC,NY .o 1,330.000 ...... 48989 ... XXX ... [....... 47887 1....... 52,572(..... (38,843) [ ... e (38,843) [ ..o | 47887 ..o | 1,102]......... 1102] .. . XXX
459200101 .| INTL BUSINESS MACHINES .................. ... |10/20/2011| GOLDMAN SACHS
EXECUTION& ..........[..... 1,065.000..... 1784411... XXX ... . XXX
460254105 .| INTLRECTIFIERCORP ...t ... |11/21/2011] LIQUIDNET INC,
BROOKLYN .............f. ... 440.000| ...... 11,900 ... XXX... . XXX
465741106 .| ITRONINC .........cooiiiiiiiiin ... |01/19/2011| LIQUIDNET INC,
BROOKLYN .............f...... 400.000 | ...... 24016 (... XXX... . XXX
478160104 .| JOHNSON & JOHNSONCOM ................. ... |04/11/2011| KNIGHT EQUITY
MARKETSLP ...........[..... 2,100.000 | ..... 126,061 (... XXX... . XXX
46625H100 | JPMORGAN CHASE & COMPANY ............. ... |11/01/2011| GOLDMAN SACHS
EXECUTION& ..........[..... 1,055.000 ...... 34294 (... XXX ... . XXX
482827104 | KADANT ... ... |02/24/2011] CANTOR FITZGERALD &
COIN ... 700.000...... 16,166 ... XXX ... . XXX
485170302 .| KANSAS CITY SOUTHERN COMNEW ........ ... |02/14/2011| CANACCORD ADAMS
INC,JERS ..............|...... 2100001 ...... 11,500 ... XXX... . XXX
50075N104 | KRAFTFOODSINC .........coooiviviien, ... |04/13/2011| KNIGHT EQUITY
MARKETSL.P ...........[..... 4,200.000 | ..... 135237 (... XXX... . XXX
524660107 .| LEGGETT & PLATTINCCOM ................. ... |04/13/2011| KNIGHT EQUITY
MARKETSL.P ...........[..... 6,700.000 | ..... 152,502 (... XXX ... . XXX
530322106 .| LIBERTY MEDIA CORP - LIBERTY ............ ... |12/05/2011] NON-BROKER TRADE .. | ......... 0975|.......... 76]... XXX... . XXX
53071M708 | LIBERTY MEDIA-STARZ SR A-WII ... ... |09/26/2011| Dissolved through merger | ...... 632.000]...... 27,309 (... XXX... . XXX
532791100 .| LINCARE HOLDINGSINC ............ . |04/13/2011| KNIGHT EQUITY
MARKETSLP ..........[..... 5295.000..... 159,571 (... XXX ... . XXX
540424108 .| LOEWSCORPCOM ...........coviiinnnn. ... |01/20/2011| GOLDMAN SACHS
EXECUTION & ..........[...... 985.000...... 39,525 (... XXX... . XXX
548661107 .| LOWE'SCOSINC .........coiiiiiiiiiinns ... |06/06/2011| MERRILL LYNCH
PROFESSIONA .........|..... 1,060.000...... 24405|... XXX... . XXX
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55616P104 | MACYSINCCOM ..........coovvviiiininnnn. ... |01/07/2011] INVESTMENT
TECHNOLOGYGRO ... |...... 815.000]...... 18980 (... XXX... [....... 13,6901 ....... 20620 ...... (6,930) [ ..o | [ 6,930) ..coveien |t 13690 ..o [ 5290|......... 5290 |........... 4], XXX
560879108 .| MAKO SURGICALCORP .............ccovevnn ... |10/14/2011| PIPER JAFFRAY & CO,
MINNE ... 700.000...... 23079 (... XXX ... |t 6,769 |....... 10,654 |...... (3885) ..o | [ (3,885) [ ..ccooveve | 6,769 ... | 16,310 ....... 16,310 ............. . XXX
562750109 .| MANHATTAN ASSOCIATES ................... ... |08/30/2011| OPPENHEIMER & CO
INC,NEW ... 900.000...... 32447 ... XXX ..o | 14229]....... 27486 ..... (13,257) [ ..o e [ (13,257) [ .o | 14229 ... 18218]....... 18218 ... . XXX
56418H100 | MANPOWERINCWIS .............ooiinna. ... |09/07/2011| GOLDMAN SACHS
EXECUTION & ..........[...... 940.000...... 38426 (... XXX ... |....... 47,400]....... 58,99 |..... (1M1,895) [ .o [ e (11,895) [ ..o e 47400 (... e 8973)|....... 8973)[......... 308|. XXX
576206106 .| MASSEY ENERGY COMPANY ................ ... |06/02/2011| ALPHA NATURAL
RESOURCES | ..........[...... 450.000 | ...... 15638 ... XXX... |[......... 6,206 |....... 24143 (... (17,937) [ .o | e (17,937) ..o o 6,206 ... i 9432|......... 9432|.......... 27|. XXX
57636Q104 | MASTERCARDINC ...........cccoovvvinnnnn. ... |09/16/2011| GOLDMAN SACHS & CO,
NY 20.000f....... 6,889 (... XXX...[...oooins 5,660 | ..o [ [ e e e 5,660 ... |iiiiinn 1229|......... 1229 ... 3. XXX
577081102 .| MATTELINCCOM ... ... |04/13/2011| KNIGHT EQUITY
MARKETSL.P ..........|[..... 6,950.000 | ..... 175,554 | ... XXX ... |...... 156,516 | ...... 176,739 ..... (20,223) ..o e (20,223) [ .....ooe [ 156516 ... | 19,0381 ....... 19,0381 ....... 1,599 ). XXX
59156R108 | METLIFEINC ............coovviiiiiiiinn. ... |08/23/2011| CITIGROUP GBL MKTS
INC,N o 885.000...... 27326 ... XXX ... |..oo.o. 39,398 .o | [ e 39,398 (... | (12,072)|...... (12072) [ ............. . XXX
591708102 .| METROPCS COMMUNICATION ............... ... |06/17/2011| KNIGHT EQUITY
MARKETSLP ...........[...... 210000 ....... 3354 (... XXX ... [...oooiis 1182]......... 1877 ........ (695) | ..o [ (695) | ..o [ 1182 2472 ... 2472 . XXX
55272X102 | MFAFINANCIALINC ...........cooovviinnan. ... |01/04/2011] INVESTMENT
T TECHNOLOGY GRO ... |... 16,000.000..... 127,040 ... XXX... |...... 110,509 ...... 130,560 ..... (20,051) [ ..o e e (20,051) [.....oee [ 110,509 ..o | 16,531]....... 16,531]....... 3,760 |. XXX
> |594918104 .| MICROSOFT CORPCOM ...........cevenne. ... |05/11/2011] INVESTMENT
oo TECHNOLOGYGRO ... |..... 1,570.000 ...... 42235 ... XXX .. [....... 28401(....... 43819]..... (15417) [ .o | (15417) [ ..o | 28401 (... | 13834 ]....... 13834 |......... 109|. XXX
608190104 .| MOHAWK INDUSTRIESINC ................... ... |02/03/2011| PULSE TRADING LLC,
BOSTON .......ooovvvifennnnn 445000 ...... 24818|... XXX ... |....... 23,138 ....... 25258 |...... (2120) oo | [ (21200 .o | 23138 (. 1680|......... 1680 ... . XXX
615369105 .| MOODY'SCORP ..........oovvviiiiiiinn, ... |06/27/2011| WELLS FARGO
SECURITIESLL .........[...... 190.000....... TAT3 ... XXX .o | 5072|......... 5043 |.......... 290 290 e 5072 ..o 2101 ......... 201 .......... 39(. XXX
617446448 .| MORGAN STANLEY ..........ccooviviiinnn ... |05/12/2011| CREDIT SUISSE, NEW
YORK (.o | 1,625.000...... 39,923 (... XXX ... |....... 44151 ....... 44216 |......... (65) ..o e [ 65) ..o [ 4151 4,228)(....... (4,228)(......... 163 |. XXX
620107102 .| MOTRICITY INC ... ... |08/23/2011| CANTOR FITZGERALD &
COIN ... 850.000]....... LT[0 XXX 9,756 |....... 15,785 ...... (6,028) ..o | [ (6,028) ......ooon |oeinnnn 9756 ..o | (8,039)(....... (8,039 [............. . XXX
55405W104 | MYR GROUP INC/DELAWARE ................ ... |01/14/2011| WILLIAM BLAIR & CO,
CHICA ... 250.000]....... 5081 (... XXX... [...oooins 3631|......... 5250(...... (1819 .o | e [ (1619 [ .ooeveee |, 3631 .o [ 1450 ......... 1450 ... . XXX
637640103 .| NATIONAL SEMICONDUCTOR ................ ... |07/13/2011| KNIGHT EQUITY
MARKETSL.P ..........|[..... 1,360.000 ...... 33704 (... XXX ... |....... 13695|....... 18714 ...... BO19) [ | [ B019) .o | 13695 . ... [ 20,0091 ....... 20,009 (......... 272|. XXX
640079109 .| NEENAHPAPERINC .............cooooiienits ... |08/29/2011| J P MORGAN
SECURITIESINC ........[..... 1,100.000...... 18538 (... XXX... |[..oooiiis 9724 |....... 21,648..... (M1M,924) [ ..o | e (11,924) ..o o, 9724 | ... 8814 |......... 8814 |......... 363|. XXX
62913F201 [ NITHOLDINGSINC ... ... |12/08/2011| GOLDMAN SACHS
EXECUTION& ..........[...... 460.000 | ....... 9,555 (... XXX...[......... 8363 |....... 20544 1..... (12181 [ .o | e (12181 ..o o 8363 ... e 1193 ... 1193 .. . XXX
655044105 .| NOBLEENERGY INC .............cooivnnnn. ... |12/16/2011] INVESTMENT
TECHNOLOGYGRO ... |...... 605.000...... 57618 (... XXX ... |....... 41197 ....... 49,066 |..... (1M,010) [ .o e e (1M,010) [ .o e 4197 | 16,421)....... 16421|......... 225|. XXX
666807102 .| NORTHROP GRUMMANCORP ................ ... |03/31/2011| GOLDMAN SACHS
EXECUTION & .......... oo | 3254 (... XXX...[..ooooins 3254 |......... 3842|........ (588) | v [ (588) .o [ 3254 | e . XXX
629491101 .| NYSE EURONEXT COM .........ccovninnn ... |02/09/2011| GOLDMAN SACHS & CO,
NY 5,100.000 | ..... 194,868 (... XXX... |...... 151,203 | ...... 152,898 | ...... (1895) ..o | e [ (1,695) [ ... |oennnn 151,203 oo | 43665|....... 43665|............. . XXX
674599105 .| OCCIDENTAL PETE CORPCOM .............. ... |06/20/2011| RBC CAPITAL MARKETS
CORP, ....oooviiii e 420.000]...... 45119 ... XXX ... [....... 32,774 | ....... 412021 ...... (BA28) .o | [ (8428) ..o |t 2774 .. 12,345)....... 12,345 ......... 273|. XXX
681904108 .| OMNICAREINCCOM ...........ovivennn. ... |07/26/2011| J P MORGAN
SECURITIESINC ........[..... 1,515.000...... 46,061 |... XXX ... [....... 37437 ....... 38,466 |...... (1,028) .o | e [ (1,028) ..o | 3TAT .o 8624 |......... 8624 |.......... 83|. XXX
681919106 .| OMNICOM GROUP ..............ocoivinn ... |03/03/2011| J P MORGAN
SECURITIESINC ........[...... 2100001 ...... 10492 (... XXX... [......... 5653 |......... 9618|...... (3,965) [ ..covvvee | [ (3,965) [ ...coovovee e 5653 ..o 4839(......... 4839(.......... 41| XXX
68389X105 | ORACLECORP ........ccoviviiiiiiiiiiiininn ... |12/22/2011] INVESTMENT
TECHNOLOGYGRO ... |..... 1,450.000 ...... 40438 ... XXX... [....... 2059 ....... 45385]..... (24,786) [ ... e (24,786) [ .....coe | 20599 (..o 19,839|....... 19,839 |......... 207 |. XXX
688239201 .| OSHKOSHCORP ..........coviviiie ... |08/08/2011| KNIGHT DIRECT LLC,
JERSEY ... | 4250001 ....... 8960 (... XXX ... [....... 14922)....... 14977 ......... (B5) | .o e [ (55) .o o 14922 ... (5962)....... (5962) [............. . XXX
69331C108 [PG&E ..o ... |01/07/2011| INVESTMENT
TECHNOLOGYGRO ... |...... 505.000...... 23825|... XXX ... |....... 1959 |....... 24159 (...... (4563) ..o | [ (4563) ... et 19596 | ..o [ 4229 ......... 42291 ......... 230|. XXX
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69329Y104 | PDL BIOPHARMAINC .............ooevieines ... |02/14/2011| KNIGHT EQUITY
MARKETSLP ........... ... 12,300.000]...... 68,991 ... XXX ... |....... 69,315(....... 76,629 (...... T314) [ o | T314) .o | 69,315 (... | (325) | ......... (€725 ] T . XXX
717081103 .| PFIZER INC COM STKUSDO0.05 ............... ... |04/13/2011| KNIGHT EQUITY
MARKETSLP ........... ... 10,675.000]..... 217552 ... XXX ... |...... 170627 | ...... 186,919 ..... (16,292) [ .....ooovoee e [ (16,292) [........... [.o.ns 170627 oo | 46,925 ....... 46,925 ....... 2135[. XXX
717124101 .| PHARMACEUTICAL PRODUCTS .............. ... |08/19/2011| FRIEDMAN BILLINGS,
WASHIN ... ] 700.000...... 21108 ... XXX ... |....... 11,928)....... 18998 |...... (7O70) oo | [ (7070) .o | 11928 9179 ......... 9179 ......... 210|. XXX
718172109 .| PHILIP MORRIS INTERNATIONAL ............. ... |12114/2011| CITIGROUP GBL MKTS
INC,N o 635.000...... 44587 ... XXX ... [....... 24,8981 ....... 37,167 ..... (12269) [ ..o e e (12,269) [ ..o | oenen 24898 ... | 19,689 ....... 19,689 1....... 1,361]. XXX
69344F106 | PMCSIERRAINC ..o ... |12/05/2011| J P MORGAN
SECURITIESINC ........[...... 760.000 ....... 4134 .0 XXX .o | 3694 |......... 6528|...... (2835) .o | [ (2835) .o | 369 ... 40| .......... 40|............. . XXX
739276103 .| POWER INTEGRATIONSINC ................. 11/09/2011{ OPPENHEIMER & CO
INC,NEW ... onnins 100.000....... 3590 (... XXX...[.oooiins 3152 ......... 4016 (........ (865) | .. [ | (865) | .. [ 3452 438 ... 438 ... 15(. XXX
742718109 .| PROCTER & GAMBLECOCOM ............... . [04/13/2011 KNIGHT EQUITY
MARKETSLP ..........|[..... 1,850.000..... 116,107 ... XXX ... |...... 115810 ...... 119,011 ...... (B201) [ | [ (3201 .o | 15810 .o | 297 ... 297|......... 891. XXX
747525103 .| QUALCOMMINC ..o, ... |12/16/2011] CANACCORD GENUITY
INC,JE ... o 420.000|...... 22,085|... XXX ... |....... 2M3 [ e 213 28)].......... 28)]......... 262|. XXX
754730109 .| RAYMOND JAMES FINLINCCOM ............. . |03/21/2011| KEEFE BRUYETTE AND
WOODS, ......coveea| e 590.000...... 21439 ... XXX ..o | T748|....... 19293 ... (11,545) [ ... | (11,545) [ ... |, TTA8| ..o 13,692]....... 13692|.......... 77]. XXX
759509102 .| RELIANCE STL&ALUMCO ..........ceuvee ... |12/02/2011] INVESTMENT
TECHNOLOGYGRO ... |..... 1,175.000 ...... 57,691|... XXX...|....... 447481 ....... 60,043 (..... (15294) [ ..o | e (15294) [ ....oooven oo 44748 | 12,943)....... 12943 ......... 203|. XXX
760759100 .| REPUBLIC SERVICESINC .................... ... |11/29/2011| PIPER JAFFRAY & CO,
MINNE ... 230.000]....... 6123 (... XXX... [......... 3949 (... 6,868 |...... (2918) .o | [ (2918) .o | 3949 ... 2174 ... 2174 ... 189|. XXX
779376102 .|ROVICORP ..o ... |03/16/2011| NON-BROKER TRADE .. | ......... 0284 |.......... 16]... XXX [ 4. 18 ()] [ [ (4] [ Al 12 12 . XXX
749685103 .| RPM INTERNATIONALINC .................... ... |04/13/2011| KNIGHT EQUITY
MARKETSL.P ..........[..... 5,300.000 | ..... 121,390 ... XXX... |...... 105392 ...... 117,130 ..... (M,738) [ [ e (M,738) [ .o [ 105392 (..o | 15998 |....... 15998 ....... 2226 (. XXX
74973W107 | RTI INTERNATIONAL METALS INC ............ ... |11/23/2011| BTIG LLC, JERSEY CITY |....... 50.000f....... 1159 ... XXX .o [ 716|......... 1349 ........ (633) .o [ 633) .o [ T6|. o [ 4441 .. 444 . XXX
806857108 .| SCHLUMBERGER LTD 12/22/2011| LIQUIDNET INC,
BROOKLYN .............f..eee. 430.000]...... 30,370 ... XXX ... |....... 37,048 .o | e e 37,048 (... | 6,677)|....... 6677)[......... 288 . XXX
810186106 .| SCOTTS MIRACLE-GROCO/THE ............. . |04/13/2011 KNIGHT EQUITY
MARKETSLP ...........[..... 2,300.000 | ..... 133543 ... XXX ... |...... 117,033 ...... M6771......... 262 e 262 | M7,033 (.o 16,511)....... 16511 ......... 575|. XXX
826919102 .| SILICON LABORATORIES ..............o.vee 10/10/2011| PACIFIC CREST SEC,
PORTLA .....cooiiii [ 80.000....... 2754 (... XXX ... . XXX
83088M102 | SKYWORKS SOLUTIONS ... |10/28/2011| INSTINET CORP,NY ....|..... 3,240.000...... 98,888 (... XXX ... . XXX
78442P106 | SLMCORP ........ooiiiiiiiie . 107/29/2011| PIPELINE TRADING
SYSTEMS ...........oo.|.oenn 1,605.000...... 25720 (... XXX ... ... 13,6061 ....... 20,207 |...... (6,601) ..o | [ 6,601 f..ccoveven |t 13,606 | ... [t 12,114 ... 12114 ... 119]. XXX
784541100 .| SMENERGY CO .......ovviiiiiiiieiea ... |10/31/2011| GOLDMAN SACHS
EXECUTION& ..........[....... 60.000....... 5005 (... XXX... [......... 3897 .o [ e e e e 3897 ..o 1,109 ... 1109 ... . XXX
831865209 .| SMITHAOCORP ..........oooiiiiii ... |03/23/2011| DAVIDSON(D A) & CO
INC,N .o 620.000]...... 25838 (... XXX...|....... 13370 ....... 236101 ..... (10,239) [ ..oovoveeo e e (10,239) [ ..o | oennn 13370 | e 12,4681 ....... 12468 |.......... 87|. XXX
833034101 .| SNAP-ONINC .........oooiiiiiiiiiens ... |04/13/2011| STIFEL NICOLAUS ......|..... 2,100.000 | ..... 125,070 ... XXX... |...... 114,093 | ...... 118,818 ...... @A725) oo | 4725 ... | 114,003 (..o | 10977 ....... 10977 |......... 672|. XXX
835460106 .| SONIC SOLUTIONSINC ...t . 102/14/2011| MERGER WITH ROVI
CORP ......ooviiii] e 1,910.000...... 17917 (... XXX .o [ 17917 ... 28,650 ..... (10,733) [ ..o e e (10,733) [ ..o e 77| . XXX
835898107 .| SOTHBY'SHOLDINGS ..........ccovvivennnn. ... |08/05/2011| CREDIT SUISSE, NEW
YORK (oo | e 890.000...... 38,064 (... XXX...|.....o.t. 7912|....... 40,050 . XXX
857477103 .| STATESTREETCORP ...t ... |03/14/2011| GOLDMAN SACHS
EXECUTION& ..........[..... 1,285.000 ...... 58,364 |... XXX ... 57,865(....... 59,547 . XXX
87163F106 | SYNIVERSE HOLDINGSINC .................. ... |01/14/2011| NON-BROKER TRADE .. | ...... 390.000...... 12,090 ... XXX... [..oooins 86%|....... 12,032 . XXX
216648402 .| THE COOPERCOSINC ..........ccovvennn. ... |10/12/2011| LEERINK SWANN & CO,
JERSE ... 450.000 | ...... 3229 ... XXX ... ..o 7380(....... 25,353 . XXX
89417E109 | TRAVELERSCOSINCCOM ...........ooeen | .o 12/14/2011| FRIEDMAN BILLINGS,
WASHIN ... | 385.000...... 21730 ... XXX ..o | 17,701 ... 21,448 . XXX
89674K103 | TRIQUINT SEMICONDUCTORINC ............ . |08/03/2011| UBS SECURITIES LLC,
STAMF ... o 100.000......... T67|... XXX oo | 1501 .. . XXX
913017109 .| UNITED TECHNOLOGIESCORP .............. 11/16/2011 J P MORGAN
SECURITIESINC ........[...... 775.000 ...... 62,506 ... XXX ... |....... 415401 ....... 61,008 . XXX
91913Y100 | VALEROENERGYCORP ..................... 11/21/2011| PULSE TRADING LLC,
BOSTON ..............of....s 1,050.000...... 22,072 ... XXX...|....... 29132 ... . XXX
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922417100 .| VEECO INSTRUMENTSINC ................... ... |04/04/2011| WEEDEN & CO, NEW
YORK ..o e 520.000]...... 26,043 ... XXX ... | 21367 ....... 22,339 ........ O73) | o [ O73) | e [ 21867 .o | 4676 (......... 4676 (............. . XXX
92343V104 | VERIZON COMMUNICATIONSINC ............. ... |04/13/2011| KNIGHT EQUITY
MARKETSLP ..........[..... 4,000.000 | ..... 150,959 ... XXX... |...... 117,338 ...... 143,120 ..... (25782) [ ....oovoe e (25,782) [.......oco |einnn M7338 | | 33621(....... 33621(....... 3,900 (. XXX
92553P201 | VIACOMINCNEWCLB ...........coovivinn ... |12/05/2011| CITATION GROUP/BCC
CLRG, ..o e 1,655.000 ...... 78145 ... XXX ... |....... 48131]....... 65,555 ..... (7424) ... | (7424)........... ... 48131 . 30,014 |....... 30014 (......... 625|. XXX
92839U206 | VISTEON CORPW/I .......covviiiiiinnn ... |07/22/2011| MERRILL LYNCH
PROFESSIONA .........[...cc.eee 5.000(......... 338 ... XXX | 365 . e e e e e 365|. . [ @n].......... @)oo . XXX
930059100 .| WADDELL & REED FINANCIALINC ............ ... |06/22/2011| DEUTSCHE BK SECS
INC,NY oo 500.000...... 19,307 ... XXX... [....ooons 7730 ....... 17645|...... O915) [ .o | [ 9915) .o | 7730 o | 577 ... M7 146|. XXX
931142103 .| WAL MART STORESINCCOM ................ ... |12/01/2011| CREDIT SUISSE, NEW
YORK (oo | e 800.000...... 41290 ... XXX ... [....... 39,740 ....... 43144 ...... (B404) [ .o | [ (3404) ..o | 39740 ..o e 1550 ......... 1550 ......... 617 . XXX
931422109 .| WALGREENCO ..........ocoiiiiiie ... |05/02/2011] INVESTMENT
TECHNOLOGYGRO ... |...... 730.000]...... 31,074 ... XXX ..o | 22,367 ....... 284411...... B073) .o | [ 6073) ..o | 22367 ..o | 8707 |......... 8707 |......... 128|. XXX
958102105 .| WESTERN DIGITALCORP .................... ... |11/17/2011] INVESTMENT
TECHNOLOGYGRO ... |..... 1,035.000 ...... 26376 (... XXX ... |....... 11,851 ....... 35,087 1..... (23,236) [ ..o e e (23,236) [ ..o | 11,851 | [ 14525]....... 14525 ..., . XXX
969203108 .| WILLBROS GROUP INCDELCOM ............ ... |03/25/2011| SIDOTI & CO LLC, NEW
YORK ..o 1,100.000...... 12,059 ... XXX ... [.....oo.. 8295 |....... 10,802 ...... (2507) .o | (2507) .o | 8295 | ... 3764 |......... 3764 ... . XXX
T | 969904101 .| WILLIAMS-SONOMAINC ...................... ... |04/04/2011] INVESTMENT
- TECHNOLOGYGRO ... |...... 830.000...... 33526 (... XXX ... |....... 22270 ....... 29623 (...... (7353) [ oo | [ (7353) .o | 22270 (... | 11,256 |....... 11,256 |......... 125|. XXX
P |98884U108 |ZAGGINC ... ... |12/28/2011| GOLDMAN SACHS
8 EXECUTION& ..........[..... 1,500.000...... 21129 ... XXX ..o | 11,651 ....... 11430 ......... 20 21 11,651 | 9478|......... 9478 | ... . XXX
064149107 .| BANK OF NOVASCOTIA .........covviivenn.n. .| {04/13/2011| KNIGHT EQUITY
MARKETSL.P ...........[..... 2,200.000 | ..... 131,640 (... XXX ... |...... 106,247 | ...... 1258401 ..... (19,593) [ ..o [ e (19,593) [..oovovee e 106,247 oo | 25392 ....... 25392(....... 1,939]. XXX
136385101 .| CANADIAN NATURAL RESOURCES LTD ...... .| |10/04/2011| RBC CAPITAL MARKETS
CORP, ..o 585.000...... 15236 ... XXX... [....... 23544 |....... 25986 |...... (442 ..o | (442) ... | 23544 (... (8,308) | ....... (8,308)[......... 130]. XXX
39945C109 |CGIGROUPINC ........cooviiiiiiiin .1 10/26/2011| CITIGROUP GBL MKTS
INC,N o | 2,270.000 | ...... 47140 | ... XXX ... [....... 36,641(....... 39,180 ...... (2540) [ ..o | [ (2540) ..o | 36641 (... | 10,500 ....... 10,500 | ......o.inn . XXX
(02602103 | AMDOCSLTD .....oviiiiiiiieeee R |08/23/2011) WJB CAPITAL GROUP,
INC, ... 500.000...... 13,099 (... XXX... [.....o.. 9145 ....... 13,735|...... (4590) [ ..oooovoi | [ (4590) ..o | 9145 ... 3954 |......... 3954, . XXX
06738E204 | BARCLAYSPLCADR .........cvvvvivinnnn R |07/25/2011) J P MORGAN
SECURITIESINC ........[..... 2,205.000...... 31,605]... XXX...|....... 45360 ....... 36427 |....... 8934 | ... 8934 ... | 45360 (... | e, (13,755) | ...... (13,755) [ ......... 500 . XXX
167250109 .| CHICAGO BRIDGE & IRON-NY ................ R |05/31/2011] LIQUIDNET INC,
BROOKLYN .............f...... 420.000]...... 15398 ... XXX ... [......... 42211....... 13818|...... 9597) .o | [ 9597) .o | 4221 ... MAT7 | MATT | 18(. XXX
204409601 .| CIA ENERGETICA DE MINAS GERAIS ......... R |04/13/2011) KNIGHT EQUITY
MARKETSL.P ...........[..... 5,100.000 | ..... 100,934 |... XXX ... [....... 92,863 | ....... 84,609(....... 8254 | ..o 8254 ... |t 92,863 [.....coii |t 8071|......... 8,071|....... 4,023 . XXX
(24140108 | COOPER INDUSTRIESPLC ................... R |04/13/2011) KNIGHT EQUITY
MARKETSL.P ..........|..... 2,300.000 | ..... 153,976 ... XXX... |...... 107478 ...... 134,067 | ..... (26,589) [ .....ooovoee e (26,589) [........... [.o.onn 107478 ..o | 46,4981 ....... 46,4981 ....... 1,288 ). XXX
N22717107 | CORE LABORATORIES ...............ocoeene R |07/21/2011| KING (CL) &
ASSOCIATES, A ... | eeen 170.000 ...... 18644 ... XXX... |[...oooins 1849|....... 15,139 ..... (13,290) [ ..o e [ (13,290) [ ..o e, 1849 ... 16,796 |....... 16,79 |.......... 72|. XXX
G2554F113 | COVIDIENPLC ... R |05/31/2011| PULSE TRADING LLC,
BOSTON .........ooofenenn 1,520.000 ...... 83,166 (... XXX ... |....... 80,066 ... | [ e 80,066 |............. |.ouuinn 3100 (......... 3100 .......... 79|. XXX
350258307 .| FOSTERS GROUPLTDADR .................. R |04/13/2011) MACQUARIE
SECURITIES(USA) ...... ... 21,200.000]..... 125,031 ... XXX... |...... 109,986 | ...... 123426 ..... (13440) [ .....ooooev e [ (13440) [........... |.oons 109,986 ..ot | 15,045]....... 15,045]....... 2,629(. XXX
40049J206 .| GRUPO TELEVISASA ..., R |04/13/2011) KNIGHT EQUITY
MARKETSL.P ..........|..... 7,700.000 ] ..... 176,642 (... XXX ... |...... 143500 ...... 199,661 ..... (56,161) [ ..o e [ (56,161) [ ........co [onnnn 143500 (... | 33,142 ....... 33142 . XXX
641069406 .| NESTLE SA SPON ADR REPSTGREG ........ R |04/13/2011) KNIGHT EQUITY
MARKETSLP ...........[..... 2,099.000 | ..... 122915|... XXX... |...... 104,903 | ...... 1232911 ..... (18,388) [ ..o e [ (18,388) [ ... [oennnn 104,903 (..o e 18,012]....... 18,012 ... . XXX
H5833N103 | NOBLE CORPORATIONBAAR ................ R [11/23/2011) LIQUIDATINGDIV .......|...... 220000 ....... TT40 (... XXX .o | 4106 (......... 8692(...... (4586) ..o | [ (4586) [........co. |oeoininnn 4106 (... et 3634 |......... 3634 |.......... 37|. XXX
771195104 .| ROCHEHOLDINGAG ...........ooviienn. R |02/03/2011) KNIGHT EQUITY
MARKETSLP ...........[..... 3,100.000 ..... 115,855 ... XXX... |...... 106,078 | ...... 113910 ...... (783N oo | [ (7831 .o | 106,078 | ..covvvee | 9777 | ... 9777 | i . XXX
826197501 .| SIEEMENS AG-SPONSADR ...............c.ee. R |09/23/2011| BARCLAYS CAPITAL LE,
JERS ... 3100001 ...... 29,062 (... XXX...|....... 23723 |....... 38518 (..... (14794) [ ... | (14794) ... | 28723 (.. 5338 |......... 5338 |......... 842|. XXX
876518104 | TASERINTLINCCOM .............cooeeen, R [12/30/2011| CANTOR FITZGERALD &
COIN ... e 3,600.000...... 20438 (... XXX... ... 15,737 ....... 16920 ...... (1183) [ oo | e [ (1183) [ .o | 15,737 | [ 4701(......... 4701(............. . XXX
H84989104 | TE CONNECTIVITYLTD ........ooiviiinnnn R [11/04/2011| GOLDMAN SACHS
EXECUTION& ..........[...... 890.000]...... 31,633 ... XXX...|....... 25712 o | L e 25712 . 5921|......... 5921|......... 320|. XXX
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H8912P106 | TYCO ELECTRONICSLTD ...........cevevee R |03/17/2011| MERGER WITH TE
CONNECTIVI ... feeen 2,290.000...... 66,159 |... XXX ... |....... 66,159 | ....... 81,066 |..... (14,907) [ ..o [ e (14907) [ ..o oo 66,159 ... | [ 366 . XXX
H89128104 | TYCO INTERNATIONALLTDSHS ............. R |07/22/2011) KNIGHT EQUITY
MARKETSL.P ...........[..... 5,400.000 | ..... 270281 ... XXX ... |...... 199,397 | ...... 222118|..... (24,758) [ ..o | (24,758) [ ... oo 199,397 [ oo | 70,883 (....... 70,883 |....... 1,580 . XXX
H27013103 | WEATHERFORD INTERNATIONLLTD ......... R [11/21/2011 PULSE TRADING LLC,
BOSTON ...........ooofonenn 1,550.000 ...... 21694 (... XXX .. ... 2723 | e 32723 (.. (11,029) | ...... (11,029 [ ............. . XXX
(96666105 | WILLIS GROUP HOLDINGSLTDSHS .......... R [11/23/2011| GOLDMAN SACHS
EXECUTION & .. . 560.000]...... 20,907 ... XXX ... |....... 14415]....... 19,393 |...... 4978) ... | 4978)|........... | 14415 ... | 6493 |......... 6,493 ... . XXX
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..o, ... 9441695|... XXX ... |..... 7455816 ..... 8,607,088 | .. (1,815,035) | ... .. (1,815,035) | ... [ 7,455,816 ... 1,985879]..... 1,985,879 . XXX
9799997 Subtotal - Common Stocks - Part4 ................. L] 9441695) ... XXX ... |..... 7455816 ..... 8,607,088 | .. (1,815,035) | ... . (1,815,035) | ..o | 7,455,816 ... 19858791 ..... 1,985,879 . XXX
9799998 Summary Item from Part 5 for Common Stocks ... ... 4129430 (... XXX ... |..... 4508546 |.............. [ T PO T ETTTTrTTp RETTTTTTITIN PO 4,506,546 .. (377,115)|..... (377,115) . XXX
9799999 Subtotal - COMMON SEOCKS ... .. ...ttt . 13571126 ... XXX ... |... 11,962,361 ]..... 8,607,088 | .. (1,815,035) ... (1,815035) | ........... ... 11,962,361 ... 1,608,764 ..... 1,608,764 . XXX
9899999 Subtotal - Preferred and COmMMON SOCKS ..............uuie i . 13571126 ... XXX ... |... 11,962,361 ]..... 8,607,088 |..(1,815,035) | ............. ... ... (1,815035) |........... 11,962,361 (... ... 1,608,764 ..... 1,608,764 | ..... 104,545 [ XXX
9999999 TOAIS ... ... . 346,662,862 |... XXX ... |.. 343,033,519 ... 87,028,456 ..(1,815,035) ... (659,217)|............. .. (2474252) | ........... .. 341485527 |............. .. 5177335 ..... 5177,335|... 2,999,978 | . XX X
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Bonds - U.S. Governments
313372RK2 ...| FEDERAL HOME LN BK CONS CITIGROUP GBL
BD .o 10/17/2011 | MKTS/SALOMON, JPMORGAN
NEWYORK ......... 12/20/2011 | SECURITIES INC, ... 1,000,000.000 | ..... 1,009,373 | ..... 1,009,205 ..... 1008242 (... | et (B [ [ (B[ | [ 963|.......... 963|......... 2333 [.......... 583
3137EABJT7 ...| FEDERAL HOME LN MTG CORP| .. | 10/18/2011 | HSBC SECS INC, JPMORGAN
NEWYORK ......... 12/20/2011 | SECURITIES INC, ... {1,000,000.000 | ..... 1,049,723 | ..... 1,046,380 | ..... 1,044,581 (... |t BA42) [ .o BA42) [ .o | 1,799 ... 1,799 ... 19,639....... 13,611
31398AE24 .. .| FEDERAL NATL MTG ASSN ....[.. [10/18/2011| CITIGROUP GBL
MKTS/SALOMON, DEUTSCHE BK SECS
NEWYORK ......... 12/202011 [ INC,NY ............. 1,000,000.000 | ..... 1,018,792 ..... 1,017,887 ..... 1,016,398 ..o |t (239%4) ..o (239%4) [ .o | 1489|......... 1489|......... 5785|......... 2,771
3135G0BR3 .. | FEDERAL NATL MTG ASSN ....|.. |10/19/2011| CREDIT SUISSE,
NEW YORK MORGAN STANLEY
(CSFBUS33XXX) ....[12/20/2011| & COINC, ........... 1,000,000.000 | ..... 1,001,381 ..... 1,002,574 | ..... 1,001,217 [ .o | (164) | oo o, (164) | oo [ 1357 ..ot 1357 ..ot 1833 ... 986
3135G0CM3 .. | FEDERAL NATL MTG ASSN ....|.. | 10/12/2011 | DEUTSCHE BK SECS JPMORGAN
INC, NY (NWSCUS33)| 11/08/2011 | SECURITIES INC, ... | . 190,000.000 | ...... 188,067 | ...... 190,384 | ...... 188,105 (... 7| [ 37 [ [ 2280(......... 2280.......... 267 99
912810QL5 ...| US TREASURYBOND ......... 02/11/2011 | BARCLAYS CAPITAL BARCLAYS CAPITAL
INC,NEW YORK ... |06/02/2011 [ INC,NEW ........... ..10,000.000 | ......... 9188 |......... 9988 |......... 9192 .o Al Al 796 |.......... 796 |.......... 27| .o 107
912810QN1 .. | U S TREASURY BONDS ....... 05/16/2011 | BARCLAYS CAPITAL JP MORGAN CHASE
INC, NEW YORK .... |09/16/2011 | BANK/HSBC ........ ... 5000000 |......... 5406 |......... 6327 |......... 5404 ... @ @ | 924|.......... 924|.......... AL OO 60
912810QK7 ...| U S TREASURY BONDS ....... 01/24/2011 | CITIGROUP GBL
MKTS/SALOMON, BARCLAYS CAPITAL
NEWYORK ......... 02/11/2011| INC,NEW ........... ..10,000.000 | ......... 8897 |......... 8592|......... 8898 | ..o [ T T (305) | ... (305) | ... 193], 174
912810QD3 .. | US TREASURY BONDS ....... 03/10/2011 | MLPFS INC/FIXED DEUTSCHE BK SECS
INCOME, NEW YORK | 09/15/2011 [ INC,NY ............. .814,000.000 | ...... 788,280 ...... 931,640(...... 788575 (..o | 25| 205 o e 143,066 | ...... 143,066 | ....... 26,868 |....... 11,412
912810QH4 .. | U S TREASURY BONDS ....... 03/15/2011 | GOLDMAN SACHS & JPMORGAN
CONY ......oee 09/15/2011 | SECURITIES INC, ... | . 279,000.000 | ...... 274228 | ...... 332,1721...... 274254 | ..o 26| 26] . [ 57919 (....... 57919 (......... 42121 ......... 4,080
912828QF0 ...| US TREASURY NOTE ......... 05/25/2011 | CIBC WORLD
MARKETS CORP, BARCLAYS CAPITAL
NEWYORK ......... 05/26/2011| INC,NEW ........... .170,000.000 | ...... 170649 ...... 171,504 | ...... 170,704 oo | B5 | | B5 | e [ 800|.......... 800 |.......... 186].......... 101
912828QH6 .. | US TREASURY NOTE ......... 03/07/2011 | CIBC WORLD
MARKETS CORP, MF GLOBAL
NEWYORK ......... 03/08/2011 | INC/FIXED INCOM .. |.. 95,000.000 |....... 94,752 ....... 95147 |....... 94,765 ... | B B 382 ... 382 66]............ 21
912828QC7 .. | US TREASURY NOTE ......... 04/12/2011 | MF GLOBAL
INC/FIXED INCOME, JP MORGAN CHASE
NEWYORK ......... 05/17/2011 | BANK/HSBC ... .120,000.000 | ...... 120,165 ...... 121,036 ...... 120187 .o 2| [ 22| [ 849|.......... 849|.......... M 22
912828QA1 ...| US TREASURY NOTE ......... 04/07/2011 | DAIWA SECS AMER BARCLAYS CAPITAL
INC, NEW YORK ... | 11/04/2011 [ INC,NEW ........... 4,799,000.000 | ..... 4930978 ..... 5038258 |..... 4924401 ... | B577) .o [ B577) .o | 113,857 ...... 113,857 ....... 38295 ....... 19,239
912828QB9 ...| US TREASURY NOTE ......... 04/01/2011 | TD SECS (USA) INC, CIBC WORLD
NEWYORK ......... 06/09/2011 | MARKETS CORP, ... |.. 40,000.000 | ....... 40,000....... 41366 |....... 40,000 ..o e [ e e e 1,366 ......... 1,366 .......... 184, 13
912828QJ2 ...| US TREASURY NOTE ......... 03/07/2011 | BARCLAYS CAPITAL TD SECS (USA) INC,
INC, NEW YORK ... |03/30/2011 [NEWYO ............ .115,000.000 | ...... 114454 | ...... 114,691 ...... 114462 (... Bl Bl . e [ 29| ... 29| ... 200 50
912828QS2 ...| US TREASURY NOTE ......... 06/10/2011 | CIBC WORLD
MARKETS CORP, TD SECS (USA) INC,
NEWYORK ......... 07/13/2011|NEWYO ............ .. 40,000.000|....... 40,053 ....... 40175 ....... 40,052 ... | (M (D] e [ 123 ... 123 ... 4.
912828QX1 ...| US TREASURY NOTE ......... 08/03/2011 | BANK OF NEW
YORK/BARCLAYS UBS SECURITIES
LONDON, NY ....... 11/07/2011 | LLC, STAMF ........ ..15,000.000 |....... 15190 |....... 15473 |....... 15,180 | ..o [ (10) oo e (10) oo e [ 293 ... 293 .. 61| . 2
912828QR4 .. | US TREASURY NOTE ......... 07/27/2011 | BANK OF NEW
YORK/BARCLAYS UBS SECURITIES
LONDON, NY ....... 11/07/2011 | LLC, STAMF ........ .145,000.000 | ...... 143916 ...... 146,342 ...... 143924 | ... Bl Bl e [ 2418|......... 2418 26| ... 7
912828QN3 .. | US TREASURY NOTE ......... 06/17/2011 | GOLDMAN SACHS & JEFFERIES & CO
CONY ............. 10/17/2011 [ INC,NEWY ......... 2,577,000.000 |..... 2,619,751 ..... 2,773,603 |..... 2618653 |........ovs [ (1,098) ..o e (1,098) [ ..o | 154,950 | ...... 154,950 | ....... 30234 |......... 6,836
912828QP8 ...| US TREASURY NOTE ......... 05/26/2011 | NOMURA SECS, BNY/MIZUHO
NEWYORK ......... 07/06/2011 | SECURITIES USA ... |. 160,000.000 | ...... 159,981 ...... 160,546 | ...... 189,979 (oo | @i @) o | 567 |.......... 567 (.......... 201 9
912828PR5 ...| US TREASURY NOTE ......... 01/24/2011 | MF GLOBAL
INC/FIXED INCOME, GOLDMAN SACHS &
NEWYORK ......... 02/16/2011| CO,NY ............. ...30,000.000 | ....... 29978 ....... 29873 |....... 20078 ... T [ T (105) | ......... (105) | ..o 9.
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912828PS3 ...| US TREASURY NOTE ......... 01/26/2011 | BARCLAYS CAPITAL GOLDMAN SACHS &
INC, NEW YORK ... |03/07/2011 | CO,NY ............. .615,000.000 | ...... 607,780 ...... 606,614 ...... 607,842 ... 62 . [ 62 . [ (1,228)]....... (1,228) [ .......... 486].......... 280
912828PC8 ...| US TREASURY NOTE ......... 02/04/2011 | GOLDMAN SACHS & BARCLAYS CAPITAL
CONY ... 02/11/2011 [ INC,NEW ........... . 535,000.000 | ...... 494457 | ...... 490,562 ...... 494952 | o 4941 4941 o (4,390)|....... (4,390)|......... 3417 ... 2,754
912828KD1 ...| US TREASURY NOTE ......... 05/05/2011 | GOLDMAN SACHS & BARCLAYS CAPITAL
CONY ... 07/22/2011 [ INC,NEW ........... 1,456,000.000 | ..... 14552211 ..... 1,492,906 |..... 1455214 ... [ Do | Do | 37692]....... 37,692]....... 17697 ... 8,922
912828KS8 ...| US TREASURY NOTE ......... 01/28/2011 | JPMORGAN CHASE
BK/RBS SEC INC, JPMORGAN CHASE
NEWYORK ......... 03/10/2011 | BKIRBS SEC .......... 3,378,000.000 | ..... 3,460,072 |..... 3,452,073 ..... 3459463 ... | B09) [ ..o | B09) [ oo e (7,390) | ....... (7,390) | ....... 4717 ... 41,894
912828PT1 ... | US TREASURY NOTE ......... 02/15/2011 | CREDIT SUISSE,
NEW YORK GOLDMAN SACHS &
(CSFBUS33XXX) ....[02/18/2011[ CO,NY ............. .. 40,000.000 | ....... 39,006]....... 39,0381....... 39,008 ... [ 20 [ 20 [ 290 290 64(............ 46
912828PY0 ...| US TREASURY NOTE ......... 02/18/2011 | GOLDMAN SACHS &
CO (GBL CUST TD SECS (USA) INC,
ONLY),NY .......... 04/01/2011 [ NEWYO ............ .. 40,000.000 | ....... 39,2881....... 39,744 ... 39297 | .o 9 [ 9 [ Mrl.. Mrl.. 105 (..o
912828PX2 ...| US TREASURY NOTE ......... 03/21/2011 | WELLS FARGO
SECURITIES LLC, CREDIT SUISSE,
CHARLOTTE ........ 05/20/2011 | NEW YORK( ........ .290,000.000 | ...... 292532 ...... 300960 ...... 292,605 ... T3 | T3 | 8355|......... 8355(......... 2817 ... 613
912828PZ7 ... | US TREASURY NOTE ......... 03/04/2011 | GOLDMAN SACHS &
CO (GBL CUST MF GLOBAL
ONLY),NY .......... 04/12/2011 | INC/FIXED INCOM .. |.. 95,000.000 | ....... 949881....... 95,004 1....... 94988 | ... [ Of v [ Of oo [ | 6], L[] P 89 (...
912828PW4 .. | US TREASURY NOTES ........ 01/19/2011 | NOMURA SECS, MF GLOBAL
NEWYORK ......... 01/24/2011 | INC/FIXED INCOM .. |.. 30,000.000 | ....... 30,026]....... 299981....... 30,026 (..o [ Of oo [ Of o [ 28) ..o 28) ..o 13 10
912828PM6 .. | US TREASURY NOTES ........ 01/20/2011 | BARCLAYS CAPITAL BARCLAYS CAPITAL
INC, NEW YORK ... |01/26/2011 [ INC,NEW ........... .. 75,000.000....... 75521 ....... 75576 ....... 75520 oo [ Of v [ Of oo [ | B5(. 55( ... 109..c..nn 103
912828QD5 .. [USTREAS-CPI ................|.. 05/09/2011 | MORGAN STANLEY MORGAN STANLEY
&COINC,NY ....... 06/13/2011 | & CO INC, 1,260,000.000 | ..... 1,304,589 ..... 1,317,080 ..... 1,303,749 | ... B0 [ BA0) | 13,331 (....... 13,331 .......... 258 . ......... 108
0599999 Subtotal - BoNds - U.S. GOVEIMMENES ...\ttt e 21428000.000 | ... 21,726,681 ... 22,242,717 ... 21,709,813 | .............. [...... (16,868)|.............. [...... (16,868)|............c. | | 532,904 ...... 532,904 |...... 200,718 ]...... 114,977
Bonds - All Other Governments
110709828 ... | BRITISH COLUMBIA PROV OF . | | |05/11/2011 | RBC CAPITAL
MARKETS CORP, CIBC WORLD
MINNEAPOLIS ...... 05/25/2011 | MARKETS CORP, ... | .. 25,000.000 | ....... 249951 ....... 25107]....... 24995| . ... Of v [ Of oo [ M2 M2 13
68323AAC8 .. | ONTARIO (PROVINCE OF) ..... | | 06/08/2011 | BNY/MIZUHO
SECURITIES USA CIBC WORLD
INC,PRINCETON ....|07/14/2011 | MARKETS CORP, ...|.. 35,000.000 | ....... 36,053]....... 36,289]....... 36,041 ... (2) oo (2) oo L 248|.......... 248.......... 608|.......... 501
68323AAE4 .. .| ONTARIO (PROVINCE OF) ..... | 101/20/2011 | DEUTSCHE BK SECS CIBC WORLD
INC, NY (NWSCUS33)| 06/10/2011 | MARKETS CORP, ... | .. 70,000.000 | ....... 70,247 ....... 70425]....... 70243 ). @) @ 183 .. 183 .. 278 (... 201
683234DP0 ... | PROVINCE OF ONTARIO ...... I | 10/04/2011 | MIZUHO
SECURITIES USA SCOTIA CAPITAL
INC. NEW YORK ... | 11/10/2011 | (USA)INC, .......... . 240,000.000 | ...... 2385911 ...... 239,630]...... 238,621 ... 290 L 290 L 1010 ......... 1010 .......... 587 [.......... 171
1099999 Subtotal - Bonds - All Other GOVEIMMENTS ...\ . 370,000.000 | ...... 369,886 ...... 371452]|...... 369,900 ... L O FYTTrTTTT A 1552 (... 1552 (... 1486 |.......... 873
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
341150B33 ... | FLORIDAST .....oovviinnn. 05/03/2011 | JPMORGAN
SECURITIES INC, GOLDMAN SACHS &
NEWYORK ......... 09/19/2011[ CO,NY ............. 1,000,000.000 | ..... 1,118,560 ..... 1,120,900 ..... 1,105,100 | .............. | (13,460) | .............. |...... (13,460) | ... [ 15800 ....... 15800 ....... 18,056 | ..............
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ........................co.ooi.. 1,000,000.000 | ..... 1,118,560 ..... 1,120,900 ..... 1,105,100 ... | (13,460) | ... | (13,460) | ... [ 15,800 ....... 15800 ....... 18,056 | ..............
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
763682YES5 ... | RICHLAND CNTY S C SCH DIST BARCLAYS CAPITAL BONY/VINING-SPARKSS
NO ..o .. | 01/05/2011 | LE, JERSEY CITY ... |09/19/2011 [ IBGA ............... 1,000,000.000 | ..... 1,130,540 | ..... 1,140,780 ..... 1,108,697 ... [ (21843) | .o (21843) | oo [ 32,083]....... 32,083]....... 51944|....... 16,944
941468SH4 .. .| WATERFORD MICH SCHDIST . | .. |03/17/2011| BAIRD, ROBERT W & BONY/VINING-SPARKSS
CO INC, MILWAUKEE | 09/19/2011 [ IBGA ............... 1,000,000.000 | ..... 1,018,510 ..... 1,051,150 ..... 1,016,438 ... | (2072) [ .o (2072) | .o L 34,712|....... 34,712 ....... 16,750 | ......... 2417
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2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) ........................coccoiin... 2,000,000.000 |..... 2,149,050 ..... 2,191,930 ..... 2125135 ... | (28915) [ ... | (23915) [ ... | 66,795 |....... 66,795 |....... 68,694 |....... 19,361
Bonds - U.S. Special Revenue, Special Assessment
6461353R2 ... | NEW JERSEY ST TRANSN TR MORGAN STANLEY PIPER JAFFRAY &
FD oo 02/16/2011| & COINC,NY ....... 09/19/2011| CO,MINNE ......... 1,000,000.000 | ..... 1,096,350 | ..... 1,124,000 ..... 1082239 ... | (411 (411 e 41761 ....... 41761 ....... 4039 |......... 9,771
677581DP2 ...| OHIO ST MAJOR NEW ST WELLS FARGO
INFRASTRU ... 02/08/2011 | SECURITIES LLC, GOLDMAN SACHS &
CHARLOTTE ........ 09/19/2011| CO,NY ............. 1,000,000.000 | ..... 1,108,540 ..... 1,118,110 ..... 1,089,105 (...t |oennn (19435) [ .....ocooven |, (19435) [ ...oooveoe | [ 29,005(....... 29,005(....... 38472|......... 7,778
78689HHX7 .. | SAGINAW VY ST UNIV MICH BONY MELLON/BMO
REV ..o .. | 02/15/2011 | CAP MKTS GKST, PIPER JAFFRAY &
NEWYORK ......... 09/19/2011| CO,MINNE .......... 1,000,000.000 | ..... 1,079,170 ..... 1,122,500 ..... 1,089,019 | .....ocoves | onnnn (10,451 [ .o | (10,151) [ .o e [ 53481|....... 53481|....... 36,250 (......... 6,528
97710BD33 ...| WISCONSIN ST HEALTH & EDL BAIRD, ROBERT W & PIPER JAFFRAY &
FACS .................. 02/11/2011| CO INC, MILWAUKEE | 09/19/2011| CO, MINNE ......... 1,000,000.000 | ..... 1,016,500 | ..... 1,048,000 ..... 1013889 (...t |t @61 .o [ @BIN [ | A K2 RN 17917
3128PWM88 ..| FHLMC POOL #J1-6683 ....... 09/19/2011 | BARCLAYS BANK OF
NEWYORK ......... 12/21/2011 | Redemption ......... .425,000.000 | ...... 417771 ... 444060 ...... 47079 o (699) | .o [ (699) | oo [ (3,018)|....... (3,018)[......... 4755(.......... 868
3132GE4R8 .. | FHLMC POOL #Q0-1732 ...... 09/28/2011 | NOMURA SECS, MERRILL LYNCH
NEWYORK ......... 10/31/2011 | PIERCE FENN ...... .448,038.120 |...... 491,092]...... 487,312 ...... 491,061 ... [ BO) | e | BO) .o e [ (3,750) | ....... (3750) [ ......... 2943 (.......... 821
3132GGGM1 . | FHLMC POOL #Q0-2904 ...... 09/19/2011 | GREENWICH CAP
MKTS, GREENWICH | 12/21/2011 | Redemption ......... .898,886.010 | ...... 963,774 |...... 960,705 ...... 963,210 ..o | (564) | v [ (564) | oo [ [ (2,505) | ....... (2,505) | ....... 13,008 |......... 2,360
02R060647 ... | FHLMC 30-YRFIXED TBA ...... 03/07/2011 | MLPFS INC/FIXED GOLDMAN SACHS &
INCOME, NEW YORK | 04/07/2011 [ CO,NY ............. 3,802,000.000 |..... 4,122,786 | ..... 4,126,556 | ..... 4122786 | ..o e e e e 37| ST
02R060654 ... | FHLMC 30-YRFIXED TBA ...... 04/07/2011 GOLDMAN SACHS & MLPFS INC/FIXED
ONY ... 05/03/2011| INCOME,N ......... 3,802,000.000 |..... 4,118,041 ..... 4,152,398 | ..... 418041 | e e e e e 34357 |....... 34357 [ oo
02R060639 ... | FHLMC 30-YRFIXED TBA ...... 02/07/2011 GOLDMAN SACHS & MLPFS INC/FIXED
CONY ............ 03/07/2011| INCOME,N ......... 3,802,000.000 |..... 4,000,714 |..... 4134073 ..... 4,000,714 | ..o e e [ e e 43,358 ....... 43358 | ...
31410FZ99 ... | FNMA POOL #0888268 ....... 06/22/2011 | GOLDMAN SACHS & CREDIT SUISSE,
CONY ......oens 09/16/2011 | NEW YORK ( ........ 1,370,946.680 | ..... 1,509,541 | ..... 1,506,886 | ..... 1,502,552 | ...c.ocoeiinn | (6,989) ..o [ (6,989) ..o | e 4334 1......... 43341....... 17905 |......... 2,970
31410KJGO ...| FNMA  POOL #0889563 ....... 08/02/2011 | NOMURA SECS, NOMURA SECS,
NEWYORK ......... 09/16/2011 | NEW YORK ......... 1,826,781.190 | ..... 1991477 ... 1,990,328 | ..... 1,986,941 (... |t (4536) ... e (4536) [ ..o | 3387 ......... 3387 |....... 13812 ......... 2,791
3138AKYH6 .. | FNMA POOL #0AI6111 ....... 08/09/2011 | CRT CAPITAL
GROUP, STAMFORD | 09/16/2011 | Redemption ......... 2,971,726.200 | ..... 3128322 ]..... 3,142,176 | ..... 3125783 | ... (2539) .o (2539 .o | 16,393 |....... 16,393 |....... 16,440 |......... 2,972
31417Y6N2 ...| FNMA  POOL #0MAQ8T6 ...... 09/29/2011 | FIRST UNION CAP
MKTS, NEW YORK .. [12/21/2011 | Redemption ......... .223281.500 |...... 234864 |...... 2341141 ... 234405 . ... | (460) | ... (460) | ..o [ (291 ]......... 21 ]......... 1845|.......... 369
999ADE262 .. | FNMA 30-YRFIXEDTBA ....... 07/08/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 07/22/2011 [ INC,NY ............. 11009000.000 | ... 12,083,313 ... 12,096,139 | ... 12,083,313 | .......ccoovvv |evvvevvinns [ | [ e 12,825]....... 12,825]....... 18,348 ....... 18,348
999TCX096 ...| FNMA 30-YRFIXEDTBA ....... 07/22/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 07/27/2011 [ INC,NY ............. 2,046,000.000 |..... 2,004,752 ..... 2,092,355 ..... 2,004,752 | .o e e [ e e (2,398) | ....... (2398)[......... 29841......... 2,984
999452907 ... | FNMA 30-YRFIXEDTBA ....... 07/07/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 08/15/2011 [ INC,NY ............. 4,396,000.000 | ..... 4392673 ]..... 4423758 | ..... 4392673 | ..o [ e [ e e 31,086 |....... 31,086 (......... 48841......... 4,884
999ADE536 .. | FNMA 30-YRFIXEDTBA ....... 08/05/2011 | JPMORGAN CHASE
BANK/CHEMI/CP/IPA, NOMURA SECS,
NY 08/12/2011 | NEWYORK ......... 4,749,000.000 | ..... 5,152,304 ..... 5,184,762 ..... 5,152,304 | ..o e L e e e 32458 |....... 32458 (......... 8707 (......... 8,707
999ADR123 .. | FNMA 30-YRFIXEDTBA ....... 07/08/2011 | GOLDMAN SACHS & DEUTSCHE BK SECS
CONY ............. 08/08/2011| INC,NY ............. 4,801,000.000 | ..... 5,055,649 |..... 4987975 ..... 5,055,649 | ... [ e e e (67,674)|...... (67,674)[......... 8,089 ......... 8,089
999ADG622 .. | FNMA 30-YRFIXEDTBA ....... 07/27/2011 | DEUTSCHE BK SECS JPMORGAN CHASE
INC, NY (NWSCUS33)| 09/13/2011 | BANKICHEM! ........ 2,084,000.000 |..... 2,088,338 ..... 2,117,051 ..... 2,088,338 | ... e | [ e e 28713 ....... 28713 [......... 2779 ......... 2,779
999ADM371 .. | FNMA 30-YRFIXEDTBA ....... 07/07/2011 | MLPFS INC/FIXED JPMORGAN CHASE
INCOME, NEW YORK | 09/13/2011 | BANKICHEM! ........ 4,043,000.000 | ..... 4419677 |..... 4486222 |..... 4419667 ... [ (0) .o e (10) .o [ [ 66,556 | ....... 66,556 |......... 8,086 (......... 8,086
999ADMO074 .. | FNMA 30-YRFIXED TBA ....... 08/08/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 08/12/2011 [ INC,NY ............. 1,290,000.000 | ..... 1,436,133 | ..... 1,442,381 1..... 1436133 .o | [ e e e 6,248 |......... 6,248 |......... 2795 (......... 2,795
999463276 ... | FNMA 30-YRFIXEDTBA ....... 07/27/2011 | JPMORGAN CHASE
BANK/CHEMI/CP/IPA, CRT CAPITAL
NY 08/09/2011 | GROUP, STAMFO ...|3,497,000.000 | ..... 3648458 |..... 3,663,698 |..... 3648458 | ... [ e [ e e 15240 ....... 15240 |......... 6,994 ......... 6,994
999461254 ... | FNMA30-YRFIXEDTBA ....... 07/22/2011 | DEUTSCHE BK SECS JPMORGAN CHASE
INC, NY (NWSCUS33)| 07/27/2011 | BANKICHEM! ........ 2,670,000.000 |..... 2,793070|..... 2,787,438 |..... 2,793,070 | ..o e | [ e e (5632)(....... (5632)[......... 4450 (......... 4,450
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999AA0109 ...| FNMA 30-YRFIXEDTBA ....... 07/22/2011 | JPMORGAN
SECURITIES INC, GOLDMAN SACHS &
NEWYORK ......... 07/27/2011| CO,NY ............. 2,189,000.000 |..... 2,326,839 ..... 2,322,136 |..... 2,326,839 | ..o e e [ e e 4,703)f....... (4703)f......... 41041......... 4,104
999ABK609 ...| FNMA 30-YRFIXEDTBA ....... 07/27/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 08/03/2011 [ INC,NY ............. 2,046,000.000 |..... 2,085,961 ..... 2,127,199 |..... 2,085,961 | ...ooviis e | [ e e 412381 ....... 41238......... 3581 ......... 3,581
999AA0117 ...| FNMA 30-YRFIXEDTBA ....... 07/27/2011 | GOLDMAN SACHS & GOLDMAN SACHS &
CONY ............. 08/04/2011| CO,NY ............. 2,189,000.000 |..... 2316578 |..... 2,327,705 ..... 2316578 | ..o e | [ e e 1127 ... MA27 .. 4925(......... 4,925
01F060626 ... | FNMA 30-YRFIXEDTBA ....... 01/03/2011 | DEUTSCHE BK SECS MLPFS INC/FIXED
INC, NY (NWSCUS33)| 02/07/2011 [ INCOME,N ......... 3,400,000.000 |..... 3,686,344 | ..... 3671736 ..... 3,686,344 | ..o [ e e e e (14,608) | ...... (14,608) [ ... |
01F040677 ... | FNMA 30-YRFIXEDTBA ....... 06/09/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 07/07/2011 [ INC,NY ............. 3,466,000.000 |..... 3,499,441 ... 3,466,000 | ..... 3499441 | e e e e (33,441)[...... (33441)[......... 5006 (..............
01F060642 ... | FNMA 30-YRFIXEDTBA ....... 03/07/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 04/07/2011 [ INC,NY ............. 12657000.000 | ... 13,745,036 |... 13,750,823 |... 13,745,036 ............ov |eeevnvines [ | L e 5787 |......... T8 | [
01F060634 ... | FNMA 30-YRFIXEDTBA ....... 02/07/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 03/07/2011 [ INC,NY ............. 12657000.000 | ... 13,637,924 | ... 13,784,198 |... 13,637,924 | ............o. |oevvoevoios [ o [ 146274 | ...... 146274 ..o
01F040669 ... | FNMA30-YRFIXEDTBA ....... 05/09/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 06/09/2011 [ INC,NY ............. 3,466,000.000 |..... 3471822 ..... 3510679]..... BATI822 | [ e e e e 38,857 |....... 38,857 .oiiii
01F040636 ... | FNMA 30-YRFIXEDTBA ....... 02/07/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 03/03/2011 [ INC,NY ............. 4,028,000.000 | ..... 3907475]..... 3,936,609 |..... 3907475 | ..o [ e [ e e 20134 |....... 20134 |
01F040628 ... | FNMA 30-YRFIXEDTBA ....... 01/03/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 02/07/2011 [ INC,NY ............. 1,500,000.000 | ..... 1,483,535 ..... 1,460,039 | ..... 1483535 .o | [ e e e (23,496) | ...... (23496) [ .....ovoeie |
01F040651 ... | FNMA 30-YRFIXEDTBA ....... 04/08/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 05/09/2011 [ INC,NY ............. 3,466,000.000 |..... 3,369,737 |..... 3483330]..... 3,369,737 | ..o [ e e e 113593 | ...... 3593 [ o
01F040644 ... | FNMA30-YRFIXEDTBA ....... 03/03/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 04/08/2011 [ INC,NY ............. 3,466,000.000 |..... 3,376,778 | ..... 3,380,704 |..... 3376778 | ..o [ e e e 3926 |......... 3926 ... [
01F062655 ... | FNMA 30-YRFIXEDTBA ....... 04/07/2011 | GOLDMAN SACHS & GOLDMAN SACHS &
CONY ..o 05/09/2011| CO,NY ............. 4,480,000.000 | ..... 5,006,400 ..... 5,048,588 | ..... 5,006,400 | .....ovvvein e [ e [ e 42,1881 ....... 42188 ...
01F062648 ... | FNMA 30-YRFIXEDTBA ....... 03/03/2011 | GOLDMAN SACHS & GOLDMAN SACHS &
CONY ............ 04/07/2011| CO,NY ............. 4,480,000.000 | ..... 4,984,693 ..... 5,019,700 ..... 4984693 | ... [ e [ e e 35,007 |....... 35,007 oo
01F062671 ... | FNMA 30-YRFIXEDTBA ....... 06/09/2011 | GOLDMAN SACHS & GOLDMAN SACHS &
CONY ..o 07/08/2011| CO,NY ............. 4,480,000.000 | ..... 5,068,713 ]..... 5,068,574 ..... 5,068,713 | ..o o [ L e e (139) | ...vnnn (139) ] ....... 10,516 | ..ot
01F062663 ... | FNMA 30-YRFIXEDTBA ....... 05/09/2011 | GOLDMAN SACHS & GOLDMAN SACHS &
CONY ............ 06/09/2011| CO,NY ............. 4,480,000.000 | ..... 5,030,900 ..... 5,081,313 ..... 5,030,900 | ..o e | [ e e 50413 ....... 50413 | o
01F062630 ... | FNMA 30-YRFIXEDTBA ....... 02/07/2011 | GOLDMAN SACHS & GOLDMAN SACHS &
CONY ..o 03/03/2011| CO,NY ............. 4,480,000.000 | ..... 4,961,600 ..... 5,001,068 |..... 4,961,600 | ....ooovveie oo | [ e e 39,468 |....... 39468 | ...
01F060667 ... | FNMA 30-YRFIXEDTBA ....... 05/10/2011 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 06/09/2011 [ INC,NY ............. 16459000.000 | ... 18,025,506 | ... 18,155,398 | ... 18,025,506 | .............. |.eoeoevvveies [ooiiii | [ e 129,892 ...... 129892 (..o |
01F060659 ... | FNMA 30-YRFIXEDTBA ....... 04/07/2011 | DEUTSCHE BK SECS MLPFS INC/FIXED
INC, NY (NWSCUS33)| 05/10/2011 [ INCOME,N ......... 16459000.000 | ... 17,878,706 |... 18,068,349 |... 17,878,706 | ............o. |vevvevreenes [ | [ e 189,643 |...... 189,643 (... [
01F062622 ... | FNMA 30-YRFIXED TBA ....... 01/07/2011 | GOLDMAN SACHS & GOLDMAN SACHS &
CONY ............. 02/07/2011| CO,NY ............. 4,159,000.000 | ..... 4,606,093 |..... 4,618,764 |..... 4,606,093 | ... [ e [ e e 12,672)....... 12672
01F060675 ... | FNMA 30-YRFIXEDTBA ....... 06/09/2011 | DEUTSCHE BK SECS GOLDMAN SACHS &
INC, NY (NWSCUS33)| 07/08/2011 | CO,NY ............. 16459000.000 | ... 18,128,921 ... 18,085,653 |... 18,128,921 |.............. |..coooovoi [ | e (43,268) | ...... (43,268) | ....... 32613 |..............
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMeNt ... 94621659.700 | .. 209,162,316 | .. 210,241,560 | .. 209,100,180 | .............. |...... 62136) [............. | 62136) [ ... 1,141,380 ..... 1,141,380 |...... 332,604 ...... 117,953
Bonds - Industrial and Miscellaneous (Unaffiliated)
032654AG0 ...| ANALOGDEVICES .............[.. 03/30/2011 | CREDIT SUISSE,
NEW YORK MLPFS INC/FIXED
(CSFBUS33XXX) ....|04/01/2011| INCOME,N ......... ..10,000.000 | ......... 9953 |......... 9982|......... 9953 | ..o [ Of oo e Of oo e [ 29 29| 2
038222AGO0 . ..| APPLIED MATERIALS INC ... 06/01/2011 | JPIMORGAN JANNEY
SECURITIES INC, MONTGOMERY
NEWYORK ......... 06/16/2011| SCOTT, ............. ... 5000000 |......... 4980(......... 5M8|......... 4980 (... | Of oo e Of oo e [ 138 ... 138 ... Ml
038222AF2 ... | APPLIED MATERIALS INC ..... 06/10/2011 | GOLDMAN SACHS
EXECUTION & GOLDMAN SACHS &
CLEARING,NY ...... 06/17/2011| CO,NY ............. ...30,000.000 | ....... 30,107 | ....... 30,146 | ....... 30,1 e Al Al 35| 35| 33| 14
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039483BC5 ...| ARCHER- DANIELS- MIDLAND . | .. | 03/30/2011 | MLPFS INC/FIXED RBC CAPITAL
INCOME, NEW YORK | 04/05/2011 | MARKETS CORP, ... | .. 10,000.000 | ....... 10,074 ....... 10,331 ....... 10074 .o [ Of oo e Of oo e [ 257 257 9. 53
045167BZ5 ... | ASIAN DEVELOPMENT BANK ..| .. |02/14/2011| RBC CAPITAL
MARKETS CORP, RBC CAPITAL
MINNEAPOLIS ...... 03/16/2011 | MARKETS CORP, ... |.. 20,000.000 | ....... 19921)....... 20424 |....... 19922 [ T T 502|.......... 502 ... 4.
06051GDY2 .. | BANK OF AMERICACORP ..... 09/20/2011 | BARCLAYS
CAP/FIXED INCOME, BARCLAYS
NEWYORK ......... 10/26/2011 | CAP/FIXED INCOME | . 185,000.000 | ...... 199,350 | ...... 196,187 | ...... 198813 [ oo | (B37) | oo e (B37) | oo [ (2,626) | ....... (2626)[......... 6291 (......... 4,851
14912L4X6 ... | CATERPILLAR FINANCIAL SE ..| .. [09/29/2011 | RBS SECURITIES MERRILL LYNCH
INC, GREENWICH ...| 11/09/2011 | PROFESSIONA ..... .150,000.000 | ...... 150,658 | ...... 152,666 | ...... 150643 ..o [ (15) .o e (15) | .o e [ 2022|......... 2022|.......... 905|.......... 555
171232AP6 ...[CHUBBCORP ................. 01/03/2011 | BARCLAYS CAPITAL MORGAN STANLEY
INC,NEW YORK .... |09/16/2011 [ &COINC, ........... ..10,000.000 |....... 10,500 ....... 10,000 ....... 10489 | ..o [ (D] e (D] [ [ (489)|......... (489) | .......... 595|.......... 143
126650BX7 ...| CVS CAREMARKCORP ........|.. 05/09/2011 | BARCLAYS CAPITAL BARCLAYS
INC, NEW YORK .... | 05/11/2011 | CAP/FIXED INCOME | .. 20,000.000 |....... 19,666 ....... 19,635]....... 19,666 | ......ovovons [ Of oo e Of oo e [ BN (€11 PP 1Bl
29273RAN9 .. | ENERGY TRANSFER JPMORGAN CHASE
PARTNERS .................... 05/09/2011 | BK/RBS SEC INC, MORGAN STANLEY
NEWYORK ......... 05/11/2011| & COINC, ........... .. 75,000.000|....... 74759 | ....... 74357 |....... TATEI | ..o Of oo e Of oo e [ (403)|......... (403) | ............ 39
26875PAG6 .. | EOG RESOURCESINC ........ 03/01/2011 | CREDIT SUISSE,
NEW YORK JPMORGAN
(CSFBUS33XXX) ... |04/25/2011 | SECURITIES INC, ... |.. 10,000.000 | ......... 9749 |......... 9792 |......... 9752 i K RO K U PO FTT 400, 4. 9. 38
298785FK7 ...| EUROPEAN INVESTMENT BANK .. |01/04/2011 | BARCLAYS CAPITAL BANK OF NEW
INC, NEW YORK .... | 04/08/2011 | YORK/BARCLAYS ...|.. 30,000.000 | ....... 29,852 ....... 296021....... 29859 (... Tl Tl (258)|......... (258) ] .......... 7|
298785FL5 ... | EUROPEAN INVESTMENT BANK .. | 01/18/2011| MLPFS INC/FIXED MLPFS INC/FIXED
INCOME, NEW YORK | 02/09/2011 [ INCOME,N ......... ..25,000.000....... 24918|....... 24753 | ....... 24919 ... T T (166) | ......... (166) | .....ovvn 6.
298785FP6 . ..| EUROPEAN INVESTMENT BANK .. |04/05/2011 | CREDIT SUISSE,
NEW YORK MLPFS INC/FIXED
(CSFBUS33XXX) ....|04/20/2011 | INCOME,N ......... ..20,000.000 |....... 19934 ]....... 20,075(....... 19935 ..o [ T T o 140(.......... 140(............ Ml
298785FM3 ...| EUROPEAN INVESTMENT BANK .. |02/08/2011 | GOLDMAN SACHS & GOLDMAN SACHS &
CONY ............. 07/22/2011| CO,NY ............. .. 40,000.000|....... 40,000 ....... 424291 ....... 40,000 ..o e [ e e e 2429|......... 2429|.......... 76| o
298785DU7 ...| EUROPEAN INVESTMENT BANK .. |05/13/2011 | NOMURA SECS INTL NOMURA SECS,
INC,NEW YORK ....|05/26/2011 [NEW YORK ......... .. 40,000.000|....... 452361 ....... 453591 ....... 45219 ..o [ A7) ] e A7) [ [ 140(.......... 140(.......... 547 ......... 498
30161MAHS .. | EXELON GENERATION CO LLC | .. | 01/05/2011 | MLPFS INC/FIXED MLPFS INC/FIXED
INCOME, NEW YORK | 05/19/2011 [ INCOME,N ......... ... 5000000 ......... 4633 (......... ATTT . ........ 4644 1. ... Ml M 133 ... 133 ... 130, 56
38259PAB8 ...| GOOGLEINC .................. 07/22/2011 | WELLS FARGO
SECURITIES LLC, MORGAN STANLEY
CHARLOTTE ........ 09/19/2011| & COINC, ........... .465,000.000 | ...... 471,589 ...... 495755 ...... 471503 oo [ (86) ..o | (86) . v e [ 24252 ....... 24252 ......... 5759 |......... 3,184
459200GX3 ...|IBMCORP ...t 08/09/2011 | GOLDMAN SACHS & NOMURA SECS INTL
CONY ............. 11/08/2011 [ INC,NEW ........... .635,000.000 | ...... 635671(...... 645,100 ...... 635570 (... |, (100) | ..o [ (100) | oo [ 9529|......... 9529|......... 24441.......... 184
459058BB8 .. .| INTL BK RECON & DEVELOP .. 01/19/2011 | RBC CAPITAL
MARKETS CORP, NOMURA SECS,
MINNEAPOLIS ...... 02/07/2011 | NEWYORK ......... .. 25,000.000|....... 24901 ....... 24601(....... 24002 (... T T (B01)]...nnnn BO1) .o 19
45950KBN9 .. | INTLFINANCECORP .......... 04/04/2011 | MLPFS INC/FIXED DAIWA SECS AMER
INCOME, NEW YORK | 04/07/2011 [ INC,NEW ........... ..35,000.000....... 34810 ....... 34,643 |....... 34810 ... | Of oo e Of oo e [ (167) ... (167) | .o 2
478160BA1 ...| JOHNSON & JOHNSON ........ 07/22/2011 | MLPFS INC/FIXED CREDIT SUISSE,
INCOME, NEW YORK | 09/16/2011 | NEW YORK( ........ .395,000.000 | ...... 396,841 1...... 444008 ...... 396,837 ... | @ @ ATAT1| . ATAT| . 6439 (......... 3,565
46625HJCS ...| JAMORGAN CHASE & CO ... 08/03/2011 | JPMORGAN
SECURITIES INC, UBS SECURITIES
NEWYORK ......... 09/19/2011 | LLC, STAMF ........ ..10,000.000 | ......... 99%|....... 10,330 |......... 999% .. Of oo e Of oo e [ 336].......... 336, 51
46625HJB7 .. .| JAMORGAN CHASE & CO ..... 07/14/2011 | JPMORGAN
SECURITIES INC, JPMORGAN
NEWYORK ......... 08/03/2011 | SECURITIES INC, ... | . 205,000.000 | ...... 204,116 |...... 2117611 ...... 20417 [ T T 7644|......... 7644 542 ...
46625HHS2 .. | JAMORGAN CHASE & CO ... 02/17/2011 | JPMORGAN
SECURITIES INC, MORGAN STANLEY
NEWYORK ......... 07/14/2011| & COINC, ........... .305,000.000 | ...... 296,533 |...... 304,506 |...... 296817 [.....cooovieen | 284 24| 7689(......... 7689|......... 6,598 [......... 1,156
487836BD9 ...| KELLOGGCO .............o .. 01/04/2011 | UBS SECURITIES CREDIT SUISSE,
LLC, STAMFORD ....[02/23/2011 | NEW YORK ......... ..15,000.000 |....... 14,784 ....... 14,660 ....... U787 | K RO O Bl e (127)......... (127) | oo 25|, 40
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58155QAD5 .. | MCKESSONCORP ............ 02/24/2011 | MLPFS INC/FIXED MLPFS INC/FIXED
INCOME, NEW YORK | 09/19/2011 [ INCOME,N ......... ..15,000.000 |....... 15113 ....... 16,964 |....... 15108 | oo [ B oo e B oo | [ 1856|......... 1856|.......... 404 ... 1
61747WAF6 .. | MORGAN STANLEY ........... 02/18/2011 | MORGAN STANLEY HSBC SECS INC,
&COINC,NY ....... 10/12/2011 [NEWYORK ......... .100,000.000 | ...... 101,887 ....... 942421 ...... 101,792 oo [ 95) .o | 95) .o [ (7550) | ....... (7,550) [ ......... 4185(.......... 463
61747WAL3 .. | MORGAN STANLEY ........... 07/21/2011 | MORGAN STANLEY MORGAN STANLEY
&COINC,NY ....... 07/22/2011| & COINC, ........... ..10,000.000 | ....... 10,0381 ....... 10,154 |....... 10,038 ..o [ Of oo e Of oo e [ M6 |.......... B[ |
80589MAD4 .. | SCANA CORPORATION ........ .. | 05/05/2011 | UBS SECURITIES BNY CAPITAL
LLC, STAMFORD ....|05/11/2011 | MARKETS INC, ..... ..10,000.000 | ......... 9974 |....... 10,020 ......... 9974 | .. Of oo e Of oo e [ 46, 46| S5l
87612EAM8 .. | TARGETCORP ................ .. | 09/28/2011 | J.P. MORGAN
SECURITIES LLC, J.P. MORGAN
NEWYORK ......... 10/26/2011 | SECURITIESLL ..... .110,000.000 |...... 116,323 ...... 116,004 | ...... 116,038 | ..o | (285) | oo [ (28B) | e B4 B4 1,662
883556AX0 ...| THERMO FISHER SCIENTIFIC . | .. |02/15/2011| NOMURA SECS, MLPFS INC/FIXED
NEWYORK ......... 03/30/2011 | INCOME,N ......... ..15,000.000 |....... 14977 |....... 15,300 ....... BITT | Of o e O 323 ... 323 73
91159HHAT .. |USBANCORP ................. 07/22/2011 | JEFFERIES & CO
(BONDS DIRDIV), MILLENNIUM
BROOKLYN ......... 09/19/2011 | ADVISORS LLC, ..... .465,000.000 |...... 474723 ...... 504,093 (...... 4745855 . ..o (168) | oo [ (188) [ e 29537 |....... 29537 (......... 6,287
92343VAX2 ...| VERIZON COMMUNICATIONS . 03/23/2011 | JPMORGAN
SECURITIES INC, BARCLAYS
NEWYORK ......... 04/13/2011 | CAP/FIXED INCOME |.. 20,000.000 |....... 19,829....... 19977)....... 19,830 ..o [ T e 148(.......... 148)............ 51
T 92343VAV6 . ..| VERIZON COMMUNICATIONS MLPFS INC/FIXED WELLS FARGO
3] INC ... .. | 01/07/2011 | INCOME, NEW YORK | 04/26/2011 | SECURITIESLL ..... .. 95,000.000 |...... 109,127 |...... 109470 ...... 108,89 [ .......ovoven |t (231) | e @) e S5T4|.......... 574|......... 2,382
o | 931142CY7 ...| WAL-MART STORESINC ... 08/10/2011 | DEUTSCHE BK SECS MORGAN STANLEY
INC, NY (NWSCUS33)|09/16/2011 | &COINC, ... ....... .120,000.000 |...... 128,003 ]...... 1283% | ...... 127990 oo [ (13) e Lo () e e 404|.......... 404|......... 2,433
931142CU5 .. .| WAL-MART STORESINC ... 04/15/2011 | GOLDMAN SACHS & RBC CAPITAL
CONY ............. 09/19/2011 | MARKETS CORP, ... |. 350,000.000 |...... 338559 |...... 372698 ...... 338749 ... 191 9 33,948 ....... 33948 (......... 2,608
931142DB6 ...| WAL-MART STORESINC ....... 08/09/2011 | CREDIT SUISSE,
NEW YORK DEUTSCHE BK SECS
(CSFBUS33XXX) ....[08/10/2011 | INC,NY ............. .120,000.000 |...... 139,753 ...... 139513 ...... 139751 o @B e @) e (237) ..o (237) ..o 2,194
949746QU8 .. | WELLS FARGO & COMPANY ...|.. | 02/18/2011| WELLS FARGO
SECURITIES LLC, WELLS FARGO
CHARLOTTE ........ 03/30/2011 | SECURITIESLL ..... .410,000.000 |...... 415953 ...... 415260 ...... 415831 | .o (122) | oo [ (122) | e e [CTAD] P (571)]....... 10,935
563469TN5 ... | MANITOBA (PROVINCE OF) ... 04/19/2011 | RBC CAPITAL
MARKETS CORP, RBC CAPITAL
MINNEAPOLIS ...... 05/05/2011 | MARKETS CORP, ... |.. 25,000.000 |....... 24,980 ....... 25130 ....... 24980 (... e Of o e O 150 | .......... 150 ........... 12
28264QV27 ...| EKSPORTFINANS ASA ........ 05/18/2011 | MLPFS INC/FIXED SCOTIA CAPITAL
INCOME, NEW YORK | 10/27/2011 | (USA) INC, .......... ..15,000.000 |....... 14999 (....... 15,300 ....... 14999 ..o [ Of oo e O e [ 301, 01|, 154
500769EGS5 .. .| KFW ... 02/09/2011 | BANK OF NEW
YORK/BARCLAYS DAIWA SECS AMER
LONDON, NY ....... 04/14/2011| INC,NEW ........... ..25,000.000 |....... 24981 |....... 25428|....... 24982 (... T e 46|.......... 46|.......... 115
500769ED2 ... [KFW ..o, 01/05/2011 | RBC CAPITAL
MARKETS CORP, BANK OF NEW
MINNEAPOLIS ...... 01/12/2011| YORK/BARCLAYS ...|.. 20,000.000 |....... 19,941(....... 1999 |....... 19942 Of oo e O 541, 54|, 5
65504LAC1 ...| NOBLE HOLDING BARCLAYS
INTERNATIONALLT ........... 02/07/2011 | CAP/FIXED INCOME, CITIGROUP GBL
NEWYORK ......... 03/23/2011 | MKTS/SALOMO ....... ..25,000.000 |....... 25151 |....... 25597 | ....... 25149 .. (Mo e M [ M7 M7 169
65504LAE7 ...| NOBLE HOLDING INTLLTD .... 01/31/2011 | BARCLAYS CAPITAL RBC CAPITAL
INC,NEW YORK .... |02/11/2011 | MARKETS CORP, ... |.. 15,000.000 | ....... 14996 ....... 14769 ....... 1499 ..o [ Of oo e O e (227)|......... (227) ..o 17
65504LAF4 ... | NOBLE HOLDING INTLLTD .... 05/18/2011 | CITIGROUP GBL
MKTS/SALOMON, J.P. MORGAN
NEWYORK ......... 06/20/2011 | SECURITIESLL ..... ..35,000.000 |....... 35175|....... 36,149 ....... 35181 [ oo Sl B 968|.......... 968|.......... 630
676167BES .. .| OEKB OEST. KONTROLLBANK 05/26/2011 | BANK OF NEW
YORK/BARCLAYS BANK OF NEW
LONDON, NY ....... 07/27/2011 | YORK/BARCLAYS ...|.. 35,000.000 |....... 34,820....... 35258 |....... 34823 ... Bl 3 e 435 ... 435 ... 113
21685WBLO .. | RABOBANK NEDERLAND ...... 02/08/2011 | CITIGROUP GBL
MKTS/SALOMON, MERRILL LYNCH
NEWYORK ......... 09/16/2011 | PROFESSIONA ... .580,000.000 |...... 555,715 ...... 583,080 ...... 558,691 | ....cciviii | 2976 | oo [ 2976 [ 24389 ....... 24389 ....... 11,572
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00254EKX9 ...| SVENSK EXPORTKREDIT AB .. | R | 07/06/2011 | BANK OF NEW
YORK/BARCLAYS BANK OF NEW
LONDON, NY ....... 08/03/2011 | YORK/BARCLAYS ...| .. 15,000.000 14925]....... 15,224 14926 ..o [ T T 297 ... 27|22
87938WAPS ..| TELEFONICA EMISIONES SAU | R |02/07/2011| JP MORGAN CHASE
BANK/HSBCI, NEW BARCLAYS
YORK ......oovve. 09/16/2011 | CAP/FIXED INCOME | .. 10,000.000 10,000 ......... 9,598 10,000 | .o e e [ e (402)|......... (402) | .......... 326 .......ooee
07383FAT5 ... | BEAR STEARNS COMMERCIAL STERNE, AGEE, AND
MCID ... 03/01/2011 | LEACH INC, JERSEY PERSHING LLC,
CITY ..o, 05/19/2011| JERSEY CITY ....... 1,150,000.000 1,248,828 | ..... 1,260,463 1247839 ..o | (989) | v e (989) | v [ [ 12,624 )....... 12,624 |....... 17314 ..........
22546NAD6 .. | CREDIT SUISSE MORTGAGE C MISCHLER
CIA3 ... .. | 05/12/2011 | FINL/EQUITIES, CREDIT SUISSE,
CORONA DELMAR .. [09/19/2011 | NEW YORK( ........ . 172,000.000 188517 ...... 183,926 188,355 ... (162) | oo e (162) | oo [ [ (4430)(....... (4430)[.........1,564|..........
46632HAD3 .. | JP MORGAN CHASE COMMER GOLDMAN SACHS & MORGAN STANLEY
LD12A4 ..o 02/18/2011| CO,NY ............. 09/19/2011| & COINC, ........... . 995,000.000 1,070,890 | ..... 1,066,360 1,070,072 (..o | (B18) v (B18) | oo [ B712)f....... (3712)f....... 36,010|.........
46625HHS2 .. | JAMORGAN CHASE & CO ... 04/15/2011 | MLPFS INC/FIXED MORGAN STANLEY
INCOME, NEW YORK | 07/14/2011 | &COINC, ........... .250,000.000 | ...... 243620(...... 249595 |...... 243602 (... | (18) .o | (18) .o | L 5993 |......... 5993 |......... 5408|......... 2,689
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... 7,982,000.000 |..... 8215326 ..... 8,408,956 | ..... 8215141 | ... | (185) | .o | (185) | .o [ 193,815 ...... 193,815 ...... 138,298 | ....... 49,103
m 8399998 Subtotal -Bonds ........................ T TS 227401659.700 | .. 242,741,819 | .. 244577515 |.. 242625270 |.............. |..... (116549) | .............. | (116549) | ... [ 1,952,245 ..... 1,952,245|...... 759,856 |...... 302,267
> Common Stocks - Industrial and Miscellaneous (Unaffiliated)
o> |808194104 ... | ASCHULMANINC ............. .. | 01/11/2011 | CANTOR
FITZGERALD & CO KEYBANC CAPITAL
INC,NEW YORK .... | 10/17/2011 | MARKETS | ......... |..... 480.000 | ....... 10,050 |......... 9172 ....... 10,050 | .o e e [ e (878)|......... [CI)] P 2
002824100 ... | ABBOTT LABORATORIES ...... .. | 04/11/2011 | KNIGHT EQUITY
MARKETS KNIGHT EQUITY
L.P.,JERSEY CITY .. [04/13/2011 | MARKETSL.P ...... .. 1,800.000....... 91,8001 ....... 91,528 |....... 91,800 [ ..o | [ L e e (272)]......... (272) ... 864|..............
00817Y108 ... | AETNAINC ..............oeeie .. | 04/13/2011 | KNIGHT EQUITY
MARKETS BARCLAYS CAPITAL
L.P.,JERSEY CITY .. [10/07/2011| LE, JERS ........... .. 3,600.000...... 135185 ...... 133573 ...... 135185 [ oo | [ L [ (1612)|....... (1612) [ .......... 540 ...
023135106 ... | AMAZON.COMINC ............ 04/13/2011 | KNIGHT EQUITY
MARKETS CREDIT SUISSE,
L.P.,JERSEY CITY .. [12/14/2011 | NEW YORK ( ........|..... 635.000]...... 116,606 | ...... 128444 | ...... 16,606 [ ..o oo [ L e [ 11,838]....... 11,838 | [
039483102 ... | ARCHER-DANIELS-MIDLAND C(Q .. |04/13/2011| KNIGHT EQUITY
MARKETS HEFLIN & CO LLC,
L.P.,JERSEY CITY .. [07/08/2011| JERSEYC .......... ...2,900.000 |...... 102,805 ....... 88,764 |...... 102,805 [ ..o e e L e [ (14,041) | ...... (14,041) [ .......... 464
043353101 ... | ARVINMERITORINC ........... .. | 03/16/2011 | JEFFERIES & CO MERGER WITH
INC,NEW YORK .... |03/30/2011 | MERITORINC .......{|..... 780.000]....... 13506 ....... 13,506 ....... 13506 | ..o e | L e e e e
053807103 ... |AVNETINC .................... .. | 05/12/2011 | GOLDMAN SACHS
EXECUTION & GOLDMAN SACHS
CLEARING,NY ...... 08/26/2011 | EXECUTION & ......|..... 515.000]....... 19,312]....... 13347 ... 19312 o L e [ e e (5,965)|....... (5,965) ..o e
060505104 ... | BANK OF AMERICA CORP ..... .. | 03/11/2011 | ISI GROUP INC, NY . | 04/25/2011 | BARCLAYS CAPITAL
LE,JERS ... | 890.000]....... 12,813]....... 11,0091 ....... 12813 | o e [ e (1,714) | ....... (714 . 8.
064058100 ... | BANK OF NEW YORK MELLON INVESTMENT
CORPIT ..ot 02/22/2011 | TECHNOLOGY RBC CAPITAL
GROUP, NEW YORK | 06/28/2011 | MARKETS CORP, ... |... 4,200.000 |...... 129648 ...... 104,850 ...... 129648 oo | e e e [ (24,798) | ...... (24,798) [ .......... 546 |..............
097023105 ... | BOEINGCO/THE ............... .. | 04/13/2011 | KNIGHT EQUITY
MARKETS WELLS FARGO
L.P.JERSEY CITY .. |08/22/2011 | SECURITIESLL ..... ... 1,100.000|....... 79192 ....... 64,336 |....... 79192 (o | [ e e e (14,856) | ...... (14,856) [ .......... Q4. ...
099724106 ... | BORGWARNERINC ........... 04/13/2011 | KNIGHT EQUITY
MARKETS KNIGHT EQUITY
L.P.,JERSEY CITY .. [11/30/2011 | MARKETSL.P ...... .. 1,375.000....... 99678 |....... 94,921|....... 99678 | ... | [ L e @4757)|....... @A757) oo
130872104 ... | CALIPER LIFE SCIENCES INC . 08/18/2011 | GOLDMAN SACHS
EXECUTION & KNIGHT EQUITY
CLEARING,NY ...... 10/07/2011 | MARKETSL.P ...... .. 1,700.000 | ....... 12157 ... 17,669 ....... 12457 | oo [ e e e 5511 ......... 5511 o [
14057J101 ... | CAPITOL FED FINL INC COM .. 02/23/2011 | JEFFERIES & CO PULSE TRADING
INC, NEW YORK ....|03/14/2011 | LLC, BOSTON ....... ... 6,323.000]....... 76,698 ....... 74,003 |....... 76,698 (... | [ (2,605)|....... (2,605)[......... 379% ...
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17243V102 ... | CINEMARK HOLDINGS INC ... | .. [02/15/2011 | CITIGROUP GBL

MKTS INC, NEW MORGAN STANLEY

YORK ............... 12115/2011 [ &COINC, ........... ... 5400.000 ...... 102646 | ...... 106,107 | ...... 102646 ..o | [ L e [ 3461|......... 3461|......... 2310 ...
172967101 ... [ CITIGROUPINC ............... 04/19/2011 | PIPELINE TRADING

SYSTEMS LLC, NEW

YORK ......oovve 05/09/2011 | MERGER ........... ... 1,858.000]....... 84,337 |....... 84,337 |....... 84337 .o | [ L e (V) T Of oo e
172967424 ... [ CITIGROUPINC ............... 06/27/2011 | RBC CAPITAL

MARKETS CORP, BARCLAYS CAPITAL

MINNEAPOLIS ...... 11/21/2011 [ LE, JERS ........... .. 2,653.000]...... 115,147 | ....... 66,339 (...... BT [ | e e e e (48,807) |...... (48,807)|............ 45 .
19624R106 ... [ COLONY FINANCIALINC ...... 04/08/2011 | FRIEDMAN

BILLINGS, KNIGHT EQUITY

WASHINGTON DC .. | 04/13/2011| MARKETSLP ...... .. 5,700.000...... 105924 |...... 104,658 | ...... 105,924 oo | [ e [ (1,266) | ....... (1,266) ..o |
20854P109 ... | CONSOLENERGY INC ......... .. | 01/27/2011 | STEPHENS INC, LIQUIDNET INC,

LITTLEROCK ....... 09/14/2011 | BROOKLYN .........|...... 90.000......... 4357 (......... 3809 (......... 4357 [ o e e e e (548) | ......... (548) | ..o 27 .
G2554F113 ...| COVIDIENPLC ................ 03/21/2011 | MERGER WITH

COVIDIEN PLC SHS .| 05/26/2011 | ISIGROUP INC,NY . | ..... 530.000]....... 25478|....... 28,983 |....... 25478 | .o [ e e e 3505(......... 3505 .. [
126408103 ... [CSXCORP .............cceen 07/07/2011 | PULSE TRADING LIQUIDNET INC,

LLC,BOSTON ....... 08/23/2011 | BROOKLYN ......... .. 5155.000...... 2144991 ...... 188,791 ...... 214499 .o e e e (25,707) | ...... (25,707) [ ..o |
25389M877 ...| DIGITALGLOBEINC ............ .. | 06/16/2011 | INSTINET CORP, NY |08/09/2011 | INSTINET CORP, NY |..... 450.000 | ....... 10,803 ]....... 10649 ....... 10,803 | ..o e e [ e (154) | ......... (154) | oo [
265504100 ... | DUNKIN' BRANDS GROUP INC .| .. |07/27/2011 | BARCLAYS CAPITAL LIQUIDNET INC,

LE, JERSEY CITY ... [08/01/2011| BROOKLYN .........|...... 50.000|.......... 950 |......... 1445|.......... 950 | e e [ e e 495|.......... 495 . o
532457108 ... | ELILILLY&CO ................ 04/06/2011 | KNIGHT EQUITY

MARKETS KNIGHT EQUITY

L.P.,JERSEY CITY .. [04/13/2011 | MARKETSL.P ...... .. 3,680.000...... 131,857 | ...... 131,962 ...... 131,557 o | e e e [ 405|.......... 405 . .
291011104 ... | EMERSON ELECTRICCO ...... .. | 04/13/2011 | KNIGHT EQUITY

MARKETS INVESTMENT

L.P..JERSEY CITY .. |06/03/2011 | TECHNOLOGY GRO |... 2,250.000 |...... 128,848 ...... 116,685 ...... 128848 oo | L e e [ (12,163) | ...... (12,163) [ .......... 76|
30162A108 ... |EXELISINC .................... .. | 11/01/2011 | MERGER ........... 11/25/2011 | PULSE TRADING

LLC,BOSTON .......|... 1,005.000 | ....... 12795 |......... 9,071|....... 12795 | o e e [ e (3724)....... B724)(.......... 104]..............
30212P105 ... [EXPEDIAINC .................. .. | 11/22/12011| J P MORGAN

SECURITIES INC,

BROOKLYN ......... 12/21/2011 | MERGER ........... ... 1,350000]....... 36,386 |....... 36,386 |....... 36,386 ..o e e L [ [V Of......... 127
31428X106 ... | FEDEXCORP .................. .. | 04/13/2011 | KNIGHT EQUITY

MARKETS JEFFERIES & CO

L.P.,JERSEY CITY .. [12/15/2011| INC,NEWY ......... ... 1,800.000 |...... 161,934 |...... 144905 ...... 161,934 [ oo | e e e e (17,029) | ...... (17,029 [ .......... 390 ..
345370860 ... | FORD MOTORCO ............. .. | 04/13/2011 | KNIGHT EQUITY

MARKETS DEUTSCHE BK SECS

L.P.,JERSEY CITY .. [08/03/2011| INC,NY ............. ... 7,500.000 |...... 111439 ....... 89,290 ...... TA39 [ e e e e e (22,150) | ...... (22,150) [ ..o |
35671D857 ... | FREEPORT-MCMORAN PULSE TRADING UBS SECURITIES

COPPER&GOLD .............. .. | 10/05/2011 | LLC, BOSTON ....... 10/13/2011 [ LLC, STAMF ........ .. 2,890.000]...... 135951 ...... 108542 ...... 135951 oo | e e e e (27,409 |...... (27,409)[......... 1628 ...
370334104 ... | GENERALMILLSINC .......... 04/19/2011 | INVESTMENT

TECHNOLOGY DEUTSCHE BK SECS

GROUP, NEW YORK [09/14/2011 | INC,NY .............| ...t 500.000]....... 18,695]....... 18647 |....... 18,695 | ..o e e [ e @48)].......... @48)].......... 183 |
375558103 ... | GILEAD SCIENCESINC ........ .. | 04/13/2011 | KNIGHT EQUITY

MARKETS J P MORGAN

L.P.,JERSEY CITY .. [11/21/2011| SECURITIESINC ....|... 2,710.000 | ...... 111,310 ... 96,880 ...... T30 o | e e e e (14,431) [ ...... (14,431 [ .o
382388106 ... | GOODRICHCORP ............. 04/13/2011 | KNIGHT EQUITY

MARKETS FRIEDMAN

L.P.,JERSEY CITY .. [12/05/2011 | BILLINGS, WASHIN . |... 1,125.000 |....... 94,4431 ...... 137,778 | ... 94443 ..o [ e e 43335|....... 43335|.......... 900 |. .ot
40412C101 ...| HCAHOLDINGSINC ............ .. | 04/13/2011 | KNIGHT EQUITY

MARKETS LIQUIDNET INC,

L.P.,JERSEY CITY .. [08/09/2011 | BROOKLYN ......... .. 3,150.000...... 100415 ....... 69,569 |...... 100415 oo | e e e [ (30,846) | ...... (30,846) [ .....cooviiit |
428236103 ... | HEWLETT-PACKARD CO ...... 01/05/2011 | JANNEY

MONTGOMERY

SCOTT, CITATION

PHILADELPHIA ..... 07/12/2011 | GROUP/BCC CLRG, .|... 3,200.000 |...... 140915 ...... 121632 ...... 140915 [ oo | e e e [ (19,282) | ...... (19,282) [ .......... 46| ...
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) Adjusted Unrealized Other Than Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
446413106 ... | HUNTINGTON INGALLS GOLDMAN SACHS & GOLDMAN SACHS
INDUSTRIES ..........ccooeo o 06/20/2011| CO,NY ............. 10/07/2011 | EXECUTION & ........ ... 1,130.000....... 41,951 ....... 21277 ....... 41,951 | [ e e e e (14,674) | ...... (14,674) [ ..o
44919P508 ... | IAC/INTERACTIVECORP ....... 04/29/2011 | RBC CAPITAL
MARKETS CORP, INVESTMENT
MINNEAPOLIS ...... 10/27/2011 | TECHNOLOGY GRO |... 1,165.000|....... 38,072 ....... 44054 ....... 38072 (.o | [ e e e 5983|......... 5983 . [
450911201 ... | ITTCORP ... 11/01/2011 | SURVIVING STOCK - LIQUIDNET INC,
MERGER ........... 11/16/2011 | BROOKLYN .........|..... 502.500]....... 10,190 ....... 10,0681 ....... 10,9190 | o e e [ e (122)......... (122) | ..o M|
450911102 ... | ITTCORP .......coovvviiinn 05/05/2011 | CITIGROUP GBL
MKTS INC, NEW
YORK ............... 11/01/2011 | MERGER ............ ..1,005.000....... 53,784 |....... 53,784 |....... B3784 .o | [ e e e e [ 298| ...
521865204 ... |LEARCORP ................... 04/05/2011 | UBS SECURITIES KNIGHT EQUITY
LLC, STAMFORD ....|04/13/2011 | MARKETSL.P ...... .. 2,730.000...... 131,987 ...... 129537 | ...... 131987 [ o | L L e [ (2,450) | ....... (2450) ..o
57636Q104 ...| MASTERCARDINC ............ 05/26/2011 | CREDIT SUISSE,
NEW YORK GOLDMAN SACHS &
(CSFBUS33XXX) ....[09/16/2011| CO,NY ............. |..... 130.000....... 36,314 |....... A4TTT ... 36314 .o | [ e e e 8464 |......... 8464 |............ 20
576690101 ... | MATERIONCORP ............. 03/08/2011 | MERGER WITH BAYPOINT TRADING
BRUSH ENGINEERED 04/14/2011 | LLC,NEW ...........|..... 600.000]......... 9638|....... 244041 ......... 9638 | ..o [ e L [ 14,766 | ....... 14766 | ..o [
585055106 ... | MEDTRONICINC .............. 04/11/2011 | KNIGHT EQUITY
MARKETS KNIGHT EQUITY
L.P..JERSEY CITY .. [04/13/2011 | MARKETSL.P ...... .. 2,265.000....... 91541 ....... 90,754 | ....... B[ | [ e e e (787)...cen (T87) | e [
59156R108 ... | METLIFEINC .................. 03/16/2011 | MORGAN STANLEY CITIGROUP GBL
&COINC,NY ....... 08/23/2011 | MKTSINC,N ........ . 1,175.000 ....... 50,579 ....... 36,222 ....... 50579 .o | L e e e (14,358) | ...... (14,358) [ ..o |
608777100 ... | MOMENTA WEDBUSH MORGAN
PHARMACEUTICALSINC ........ 01/03/2011 | SECS INC, LOS WEDBUSH MORGAN
ANGELES ........... 01/27/2011| SECSINC, ..........|..... 170.000(......... 2556 |......... 2184 |......... 2856 | ..o [ e e e B72)]......... B72) | [
620107102 ... |MOTRICITYINC ................|.. 05/24/2011 | INSTINET CORP, NY |08/29/2011 | CANTOR
FITZGERALD & CO IN| ... 3,320.000|....... 41339|......... 6,681|....... 41339 | e L e e e (34,658) | ...... (34,658) [ ... |
654106103 ... INIKEINC .............oooenins 04/13/2011 | KNIGHT EQUITY
MARKETS JEFFERIES & CO
L.P.,JERSEY CITY .. [04/21/2011| INC,NEWY ......... .. 1,375.000...... 108,449 ...... 109,651 |...... 108449 ..o | e L e [ 1202]......... 07 U
655044105 ... | NOBLE ENERGYINC .......... 05/17/2011 | GOLDMAN SACHS
EXECUTION & INVESTMENT
CLEARING,NY ...... 12/16/2011 | TECHNOLOGY GRO |..... 130.000....... 11,386 ....... 11,924 ....... 11,386 | oo [ e [ e 539 ... 539 ... 109,
62936P103 ... | NPS PHARMACEUTICALS INC . | .. |04/08/2011 | KNIGHT EQUITY
MARKETS KNIGHT EQUITY
L.P.JERSEY CITY .. [10/31/2011 | MARKETSL.P ...... .. 1,820.000....... 16,615|......... 8733|....... 16,615 | ..o [ | [ e (7,883)f....... (7883) oo |
704549104 ... | PEABODY ENERGY CORP .....|.. 05/26/2011 | KEYBANC CAPITAL
MARKETS INC, NEW PULSE TRADING
YORK ........oveve. 08/24/2011 | LLC, BOSTON .......|.. . 1,730.000 ] ...... 105217 | ....... 73,365(...... 105,217 [ oo | L e e [ (31,852) | ...... (31,852) [ .......... U7l
707887105 ... | PENNWEST PETELTD ........ 02/16/2011 | KNIGHT EQUITY
MARKETS KNIGHT EQUITY
L.P.,JERSEY CITY .. [04/13/2011 | MARKETSL.P ...... .. 3,800.000...... 101,701 ...... 100,001 |...... 101,701 oo | e L e [ (1,699 |....... (1,699 [.......... 97|
741503403 ... | PRICELINE.COMINC .......... 04/13/2011 | KNIGHT EQUITY
MARKETS INVESTMENT
L.P.,JERSEY CITY .. [12/14/2011| TECHNOLOGY GRO |..... 175.000(....... 89,910 ....... 80,732 ....... 89,910 ..o | [ L e 177 |....... Q1T o
74165N105 ... | PRIMO WATERCORP ......... 06/17/2011 | STIFEL NICOLAUS .. |08/11/2011 | LIQUIDNET INC,
BROOKLYN ......... ..1,010.000]....... 11,373 ... 5726 |....... 373 e [ e e e e (5,647) | ....... (5,847) ..o |
761713106 ... | REYNOLDS AMERICAN INC ....| .. | 02/18/2011 | KNIGHT EQUITY
MARKETS KNIGHT EQUITY
L.P.,JERSEY CITY .. [04/13/2011 | MARKETSL.P ...... ..-3,000.000...... 103523 |...... 108,287 | ...... 103523 ..o | L L e [ 4764 1......... 4764 1......... 1590 ..o
784541100 ... [SMENERGYCO ............... 06/21/2011 | INVESTMENT
TECHNOLOGY GOLDMAN SACHS
GROUP, NEW YORK | 10/28/2011 | EXECUTION & ......|..... 150.000 | ......... 9665|....... 12940 |......... 9,665 | ..o [ e e e 3275|......... 3275 . o
85590A401 ... | STARWOOD HOTELS & GOLDMAN SACHS & LIQUIDNET INC,
RESORTSWORL .............. 09/06/2011| CO,NY ............. 12/05/2011 | BROOKLYN ......... .. 1,650.000....... 67,278 ....... 78,566 | ....... 67278 | ..o | [ e e 11,287 ... 287 | [
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ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) Adjusted Unrealized Other Than Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
85571B105 ... | STARWOOD PROPERTY KNIGHT EQUITY
TRUSTINC ..o, 02/03/2011 | MARKETS KNIGHT EQUITY
L.P.,JERSEY CITY .. [04/13/2011 | MARKETSLP ...... .. 4,500.000...... 100,557 | ....... 96,464 |...... 100,557 [ oo | e L e [ (4,093)(....... (4,093)[......... 1890 ...t
857477103 ... | STATESTREETCORP ......... 06/28/2011 | PULSE TRADING J P MORGAN
LLC,BOSTON ....... 10/12/2011 | SECURITIES INC ....[... 2,280.000 | ....... 99,735(....... 74,601 ....... 99,735 | .o | L e e L (25,134) | ...... (25,134) [ .......... 821 .o
89267P105 ... | TRADESTATION GROUP INC .. | .. | 04/13/2011| CANTOR
FITZGERALD & CO KNIGHT EQUITY
INC, NEW YORK .... | 05/18/2011 | MARKETSL.P ...... .. 2,650.000]....... 19,385|....... 25681(....... 19,385 | ..o e e [ e 62%|......... 629 | ... [
89674K103 ... | TRIQUINT SEMICONDUCTOR NEEDHAM & CO, UBS SECURITIES
INC ... .. | 02/15/2011 | NEWYORK ......... 08/03/2011 | LLC, STAMF ........ |..... 270.000......... 3979(......... 2072|......... 3979 o e e e e (1,907) | ....... (1,907) oo e
91324P102 ... | UNITEDHEALTH GROUP INC .. 04/13/2011 | KNIGHT EQUITY
MARKETS LIQUIDNET INC,
L.P.JERSEY CITY .. [05/26/2011 | BROOKLYN ......... .. 1,850.000....... 82214 |....... 87,760 | ....... 82214 | ..o | [ e e e 5546 |......... 5546 | ..o [
92839U206 ... | VISTEON CORPWII ............[.. 02/15/2011 | CITIGROUP GBL
MKTS INC, NEW MERRILL LYNCH
YORK .............. 07/22/2011 | PROFESSIONA ... |..... 225000]....... 16,035]....... 15,085 ....... 16,035 | ..o e e [ e (950) | ......... (950) | .o
254687106 ... | WALT DISNEY CO/THE ........ 04/13/2011 | KNIGHT EQUITY
MARKETS JEFFERIES & CO
L.P.JERSEY CITY .. [08/10/2011| INC,NEWY ......... .. 3,140.000...... 130632 ....... 96,810(...... 130632 [ oo | e e e [ (33,823)|...... (33,823) [..ovoviie |
984332106 ... | YAHOO!INC ................... 05/06/2011 | J P MORGAN
SECURITIES INC, OPPENHEIMER & CO
BROOKLYN ......... 06/01/2011| INC,NEW ........... .. 4,280.000]....... 79254 |....... 68,159 | ....... 79254 .o | [ e e L (11,095) | ...... (11,095) [ .o |
98884U108 ...| ZAGGINC ..................... 03/21/2011 | CANTOR
FITZGERALD & CO BARCLAYS CAPITAL
INC,NEW YORK .... | 12/30/2011 [ LE, JERS ........... |..... 370.000]......... 2487 |......... 2646 |......... 2487 o e e e e [ 159 (... 189
136385101 ... | CANADIAN NATURAL CITIGROUP GBL
RESOURCESLTD ............. 1 105/18/2011 | MKTS INC, NEW LIQUIDNET INC,
YORK ............... 10/04/2011 | BROOKLYN .........|..... 325.000]....... 13305 |......... 8478|....... 13,305 | .o [ e [ e 4827 |....... 4827 [............ 92|
39945C109 ...| CGIGROUPINC ............... 1101/06/2011 | KNIGHT EQUITY
MARKETS CITIGROUP GBL
L.P.,JERSEY CITY .. [11/17/2011 | MKTSINC,N ........|..... 660.000|....... 11,531 ... 12,946 ....... B3| [ e e 1415|......... 1415 .
G2554F105 ...| COVIDIENPLCSHS ........... R [01/20/2011 | INVESTMENT
TECHNOLOGY MERGER WITH
GROUP, NEW YORK |03/21/2011| COVIDIENPLC ......|..... 530.000]....... 25478 ....... 25478 ....... 25478 .o | [ e e e e [ 106|...ccvvnn
500472303 ... | KONINKLIJKE PHILIPS CITIGROUP GBL
ELECTRONIC .................. R 03/15/2011 | MKTS INC, NEW CREDIT SUISSE,
YORK ............... 06/22/2011 | NEW YORK ( ........ ... 1210000 ....... 37,603 |....... 27,5081 ....... 37603 [ ... | [ e e e (10,095) | ...... (10,095) | ......... 1144
N93540107 ... | VISTAPRINTNV ............... R [ 10/04/2011 | WEEDEN & CO, NEW WEEDEN & CO, NEW
YORK ............... 10/31/2011 [ YORK ...............|..... 120.000(......... 3,002(......... 4307 (......... 3,002 .. [ e 1,305]......... 1305 ). .. [
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..................ccoocoveiiiiii | 4,506,546 | ..... 41294301 ..... 4508546 | ... Lo e L e L (377,115) | ..... (377,115) | ....... 20441 ...
9799998 Subtotal - COMMON SOCKS .. ... ...ttt | 4,506,546 | ..... 41294301 ..... 4506546 | ... [ e L e L (377,115) | ..... (377,115)|....... 20441 ...
9899999 Subtotal - Preferred and Common StOCKS ..o 4,506,546 | ..... 41294301 ..... 4508546 | ............. | (377,115) | ..... (377,115) | ....... 204410,
9999999 TOAIS .. .. ... .. 247,248,365 | .. 248,706,945 | .. 247131816 | .............. |..... (116549) | .............. |..... (116549) | ... [ 1,575,130 ..... 1,575,130 (...... 781297 |...... 302,267
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such Company Owned
NAIC Do Insurer's by Insurer on Statement Date
Valuation | Assets Include 9 10
NAIC Method Intangible
Company | (See SVO Assets
Code or Purposes | connected with
Alien Insurer and Holding of Such | Total Amount
CUSIP Description Identification | Procedures Company's of Such Book/Adjusted Number of % of
|dentification Name of Subsidiary, Controlled or Affiliated Company Foreign | Number manual) Stock? Intangible Assets | Carrying Value Shares Outstanding
1999999 Total - Preferred and Common StOCKS ..............ocooviiiiiiiiiiii [ [ XXX XXX
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 mcIuded thereln S 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CusIP in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-tier Company Lower-tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common Stocks ...............c.cooiiiiiiiiii e L | XXX o] XXX ...

E16
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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 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other Than Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Governments - Issuer Obligations
USTREASURYNOTE ..o [ 07/22/2011 | GOLDMAN SACHS & CO, NY ...[04/30/2012| ...... 514,064 | .............. | (10,894) ..o | [ 513,000 ...... 516,188 .......... 874 ... ... 1.000]...... 0377|...AO .. |....... 18510 ......... 8,644
USTREASURYNOTE .........coovvviiiiean [ 10/28/2011 | CITIGROUP GBL
MKTS/SALOMON, NEW YORK . | 09/30/2012] ...... 770,940 ...oooeiiin [ennnn (10,939) [ ..o | [ 750,000 ...... 778010 ......... 8099 |.......oiiins .. 4250 ...... 0501|...MS .. |......... 6,706 |......... 5,400
US TREASURYNOTE ...............conn. SD 10/31/2011 [ FIFTHTHIRD .................. 10/31/2012] ... 400,950 ... o (190) | oo [ [ 400,000 ...... 401,140 .......... 250 ... ... 0375]...... 0089|... A0 .. |..oooooiiiii [
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations ................. ..o 1685953 |.............. | (22,023) ... | 1,663,000 ..... 1,695,338 |......... 9223 |.............. XXX XXX XXX 25216 ....... 14,044
0599999 Subtotal - Bonds - U.S. GOVEMMENLS ........... ... 1685953 |.............. |...... (22,023) ... 1,663,000 ..... 1695338 |......... 9223 |.............. XXX XXX XXX 25216 |....... 14,044
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
HSBCFINANCECORP ... 10/20/2011 | BNP PARIBAS SEC BOND, NEW
YORK ..o 06/19/2012] ...... 101,809 | .o e (B98) | [ 100,000 ...... 102,507 | .......... 197 . 5900(...... 1985|... 0D .. |......... 2950 ......... 2,065
IBM INTERNATIONAL GROUP CAPITA ........|...... 10/28/2011 | HSBC SECS INC, NEW YORK .. | 10/22/2012] ....... 207,670 ..o e (1548 [ 200,000 ...... 209218 ......... 1926 ... 5050 ]...... 0286|... A0 .. |.ooiiiii e 281
MET GOVT NASHVILLE & DAVIDSON .........|...... 10/21/2011 | RBC CAPITAL MARKETS CORP,
MINNEAPOLIS ................. 04/01/2012] ...... 303,611 (..o | (2808) | e 300,000 ...... 306,219 ......... 3750 ..o 5.000]...... 0451...AO .. | e 1,042
PROCTER & GAMBLE CO/THE ................|...... 10/05/2011 | J.P. MORGAN CLEARING
CORP,NEWYORK ............ 08/01/2012] ...... 186,214 | ..o | (@59) | 185,000 ...... 186,672 ......... 1,085] ... 1375|...... 0247 ... FA .. | 495
PUBLIC SERVICE CO OF COLORADO ........ |...... 10/20/2011 | J.P. MORGAN SECURITIES LLC,
NEWYORK .................... 10/01/2012] ....... 184,552 | oo e (2321) | [ 175,000 ...... 186,874 |......... 3445 ... 7875|...... 0555(... A0 .. |.oeoiviiiiins e 919
TRAVELERS COSINC/THE ... |enens 09/30/2011 | WELLS FARGO SECURITIES
LLC,CHARLOTTE .............. 06/15/2012] ...... 17,367 | oo [ (1225) | e 115,000 ...... 118,593 .. 5375]...... 0.837|... JD ..
3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 1,101,223 | oo (8859) | 1,075,000 ..... 1,110,083 | .. XXX XXX XXX
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ..........................c 1,101,223 | .. (8859 1,075,000 ..... 1,110,083 | .. XXX XXX . XXX
7799999 Subtotal - Issuer Obligations ................................. N 27871476 ... | (30,883) L | 2,738,000 ..... 2,805,421 .. XXX XXX .. [. XXX.
8399999 Total Bonds ................... A 2787176 ..o [ (30,883) [ | 2,738,000 ..... 2,805,421 .. XXX XXX .. |[. XXX.
8699999 Total - Parent, Subsidiaries and Affiliates ................ooo i XXX XXX XXX XXX
Exempt Money Market Mutual Funds
.. 262006885 . | DREYFUS GOVTPRIMEMM ..................[...... 12/31/2011 [MELLONBANK ................ 1213112012 ... 2,607,182 ... e 2,607,182 ... L1250 ...... 1250|.. MON. |.......... MOf........oo
8899999 Subtotal - Exempt Money Market Mutual FUNGS ..ot [ 2,607,182 ..o e [ XXX ..o |..... 2,607,182 ... [ XXX XXX .| XXX | MOf. oo
Class One Money Market Mutual Funds
. 31678R502 . | FIFTH THIRD INST GOVT MMKT INST .........|...... 12/01/2011 | FIFTH THIRD SECURITIES ..... 12312012 ......... 8035 ..o | | L 8,035 ... [ s | LNA L 20
8999999 Subtotal - Class One Money Market Mutual Funds .............. ... ..o 8035|. ... XXX oo 8035|. ... | XXX XXX XXX 20
9199999 Total Short-Term INVESIMENES ... ... ... 5402393 .............. |...... (30,883) [ ... XXX ..o |..... 5420638 ....... 19871 .............. XXX XXX o[ XXX | 31,369 ....... 20,733
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E18  Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

E20 Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

E21  Schedule DB - Part B Sn 2 Futures Contracts Terminiated ................. NONE

E22 Schedule DB - Part D Counterparty Exposure for Derivative Instruments Open NONE

E23  Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE

E24 Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

E18 - E24
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank .......................... Maumee, Oh ... [ e e .. 1,480,412 X X X
Huntington Bank ................................. Maumee, OH ... 206,173 [X X X
MellonBank ..................ccoo Pittsburgh,Pa ................oooooooccco e L L e 436 X X X|
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - 0peN dePOSItONIES . ... . ... .o XXX e X X X]
0199999 Totals - Open DEPOSILONIES ........... ... XXX 1,687,021 X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DEPOSIt ........ ... ... XXX ... 1,687,021 X X X]
0499999 Cash in ComPany's OffiCe ...t XXX XXX. XXX | 367 [X X X
0599999 Total CaSN ... XXX [ .. 1,687,388 X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... (463,988) [4. April ............. | 4,565,885 [7.July .............. | (2,406,433) [10. October ..........|.......... (3,683,489)

2. February ..........|.......... (2,207,730) (5. May .........oooo | (3,440,721) [8. August ............ | (2,283,090) [ 11. November .......|.......... (2,034,067)

3.March .............[........... 6,274,452 (6. June .............. | 3,970,826 | 9. September ........|.......... (5,240,909) | 12. December .......[........... 1,687,388

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year

8699999 Total Cash EqQUIVaIENtS ... ...

9Z3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States. Efc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CN) .................o
58. Aggregate other alien (OT) .........
59. Total ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899. Totals (Lines 5801 through 5803

plus 5898) (Line 58 above) .........

E27
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