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Annual Statement for the year 2012ofthe ClUb INsurance Com pany

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES......o.vvuveerieecieeieeeieeeeesseieesssise e sesseesseness | soesssesssnseens 4,468,171 |......... 332 | 4468171 | oo [ i 4,468,171 |......... 33.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeveeererrerens | woervereneennns 1,548,290 |.......... 115 | e, 1,548,290 | ...oovvveiereieienieins | erereireiennns 1,548,290 |.......... 11.5
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
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.............ccceuevevvirieries | e | e 0.0 [ oo e | s (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccoocovivminns | corverrivniinenns 334,494 |........... 25 | s 334,494 | .o | s 334,494 |.......... 25
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIId SECUMHES).......vovevecercirciciiciierienissiesisessessssieesessssessesssssssssnnnns | sevnenneninen 441,291 | 0000258 | i, 3441291 | | e 3,441,291

© o N o

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities

Equity interests:

3.1 Investments in mutual funds

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated

3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated

3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1 Construction and land development

4.2 Agricultural

4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses

4.4 Multifamily residential properties.

4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans

4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e

Real estate investments:
5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets

.174,827

LA74,827 ..

Sl01




Annual Statement for the year 2012ofthe ClUb INsurance Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

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

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

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

S102




Annual Statement for the year 2012ofthe ClUb INsurance Com pany

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

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

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ...ttt es bbb s8££t

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st

L

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st

4.3 Part2, SECtON 2, COIUMN 13........ itk 298,829
A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (16,361)

12,712,246

10,202,347

8,929

282,468

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st

268,350

10,708,862

92,696

9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

0

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas
11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e

Si03

12,672,782

12,672,782




Annual Statement for the year 2012ofthe ClUb INsurance Com pany

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ..4,468,171 4,487,351 ..4,490,359 4,402,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtaIS.cooveererrresssressnrriisnnes | e 4468171 | oo 4,487,351 | oo, 4,490,359 | oo, 4,402,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS. . oveereiieeiesrissieissinsinnes | rreisisiessessssnessessssnssnesssnens | eonesensssssssssssssessnssnssssssssans | sressenssessessanssessensansenssessensns | coessinssensenssnssensansssssessanesnesa
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooocreenssriensssreenissriinns | v 1,882,784 | ..o, 1,895,658 | ..ooovisiieiieenns 2,088,657 | ..ooooviiriineen: 1,917,934
Industrial and Miscellaneous and Hybrid 8. United States......cocovvuvveverees | covnereirisiinens 3,441,291 | v 3,679,517 | oo 3,522,841 | oo 3,304,000
Securities (Unaffiliated) 9. CaNada.....oomeeverreeernenriinns | e 174,827 | oo 175,243 | oo 174,826 | ..o 175,000
10. Other Countries.......oouoniones e [, | s
11. Totals ...3,616,118 3,854,760 ..3,697,667
Parent, Subsidiaries and Affiliates 12, Totals. .o i [ | s
13. Total Bonds......ccesssseennsssnes | oo, 9,967,073 | .ocovvriiirii 10,237,769 [ ..o, 10,276,683
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. United States.........couuevveneeens | covvevmmneriirnsenennn 2,569,495 | oo 2,569,495 | ..oovvieriiieinns 2,166,413
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other Countries......coooeuniiiee | covvvniiiiriiciicssenns 136,214 | oo, 136,214 | oo, 121,677
23, TotalS. oo | v, 2,705,709 | oo, 2,705,709 | oo, 2,288,090
Parent, Subsidiaries and Affiliates 24, TotalS.....ieiesciiiisiieieies | | e | s
25. Total Common Stocks....... | ..ccoovvcvvivnnnceee. 2,705,709 | oo, 2,705,709 | oo, 2,288,090
26. Total Stocks ..2,705,709 | ...... 2,705,709 ..2,288,090
27. Total Bonds and Stocks.... | ......ccccoovevnncee 12,672,782 | cooovvvvrrcrieenne 12,943,478 [ ..o 12,564,773
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Annual Statement for the year 20120fthe Club Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

1.1
12
1.3
14
15
1.6 Class®....
1.7 TORAIS. oottt

. All Other Governments
2.1 Class 1
2.2 Class 2
2.3 Class 3
2.4 Class4
2.5 Class5
2.6 Class 6
2.7 TOHAIS. ..ot sss s nenssssnsenessnsens | enssnseneesensenessnssneneessd | cvveresrssensensessnenseeessQ | avvesseneeniesenensersnensaQ | evesenseniesssssensersnensa0 | eoenveressssessesssrenensersel | seerierieesenessssensesinses

GoIs

. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 Class 1
32
33
34
35
36
3.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Class 1

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
................. 1,381,554 [ oo 7,231 | e | i 334,494 [ 1,882,784 | o189 | 384,367 [ 38 | 1,882,784 |
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 ClASS T.eroeeececreeeeseeeere ettt ssessss s ssssssssssssssssessssnssns | svsessisssssessssssssssssssssssns | sosvesssssereons 1,372,105 | ovveveereerenens 875,775 | cooeeeeereereresereesesnesens | ceveersssessessssssssssessssens | eeveessessnsens 2,247,880 | .ovvvreereerrrernrenn 226 | e 2,891,446 | ..oooereererererrrine 286 | .o 2,247,880 [ ..ovvreeeeereeerererrerieres
8.2 ClASS 2..e.veveeeveceereeeeeee ettt sssssntnsns | svtesiesiesaesanes 169,484 | ..oooevrree. 682,691 | ..ovvererraes 516,063 | ..ecevrererereerrereereeeeiens | cereereeeeieeeesesenseesenns | eevenienienen 1,368,238 [ e 137 | 1,040,576 | ..ooovevreereerenenn 103 [ 1,368,238 [ ..oocveereevereeeeeeieis
8.3 ClaSS 3...vueireeiecetete sttt | erisiesesesessssesesnssesseses | cissesesesessesesssssssssesns | sresesessssssesssessessessssens | sressessssesesesssssssessessssens | sressessssessessssessessessssenens | eessensessesensessesssensenned [ esvesiennerssiensereerenns 000 [

Totals...

.2,054,796

.1,391,838

.3,932,022

.3,616,118

71
7.2

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

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

9. Total Bonds Current Year

9.1 ClASS T.uoeeececeeeeeeeeeeeeeseeseseesesssssesssessessssssssnsssssssssnssssesssessnsees | (A)ereernresenn 395,695 | oo 6,492,775 | covererenee 1,375,871 | o0 [ 334,494 | 8,598,835 | .oveereererrierereennn86.3 | et XXX e [ e XXX e [ 8,598,835

9.2 ClaSS 2.....vvurrerererireseiessssssesssssssssessesessssssssesssssssssssssssesssssseses | (Q)errerirriennnnn 169,484 | i 682,691 | ..o 516,063 | .oovovveeerererieieeenns0 | e | s 1,368,238 [ oo 137 ek XXX | e e XK X e | i 1,368,238

7 Totals....ooeerecennes 7 9

9.8 Line9.7a52 % 0f COL B....ouveviiiciisiecsceieeceseessnenesisnes | eveeissienienssrsssneeresDed | vvverienssssesssensene L 200 | oeeeiienieieienineen 1900 | o020 | o34 [ 100.0 [ XXX e [t XXX e [ e XXX e [ i

10. Total Bonds Prior Year
101 ClASS Tttt ssesss s ssesanns | evsessessaessnnes 1,041,620 | ..ccvvrneee. 5,310,988 | ...cccevneee 2,276,812 | coveverrerreereiaan 45497 | oo 395,433 | ..o )90, SN R .0, 0, SN IV 9,070,350 89.7 | oo 9,070,350

ClASS 4.ttt
Class5.....
Class 6....
Totals...ocveveeerieereine

Line 10.7 as a % of Col. 8

....528,934

..511,642 |....

.1,040,576

1,040,576

............................ 3.9

395

433

...10,110,926

Total Publicly Traded Bonds

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals.....cooevveriercinne
Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn.

Line 11.7 as a % of Line 9.7, Col. 6, Section 9

.................... 395,695
.................... 169,484

........... 334

494

................. 8,598,835
................. 1,368,238

Total Privately Placed Bonds
Class 1
Class 2

(d

Includes $
Includes $

.......... 0 current year, $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §.......... 0 prior year of bonds with Z designations and $

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

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

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

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

NAIC2$§

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

NAIC 3§.....

..... 0;

NAIC 4 §

0;

NAIC5S........ 0;

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

1.1
1.2
1.3
14
1.5

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

.................... 286,190

................. 3,739,116

.................... 442,865

................. 5,794,543

................. 4,468,171

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

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

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

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

5.1
52
53
54
5.5

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

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

61

6.2
6.3
6.4
6.5

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

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7

Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9

% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

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

................. 7,175,466

................. 1,891,934

................. 9,632,579
....334,494

.................... 565,179
............................ 5.7

.......................... 34

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

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

................. 1,041,620

................. 9,726,565
.................... 384,361

.......................... 3.9

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

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

12.1
12.2
12.3
12.4
125
12.6
12.7

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

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemBET 31 Of PHOK YEAT........c.curiierieeireiiecireire ettt s ssessees | coestsessessestssesesessess et ssessestenssnens 696,402 | oo (0) [ 1oeeeereeeeeere e eeessieeseeenrensees | eeeeeet ettt 696,402 | ..ot
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas T1,801,813 | vttt tsstes e sees [ eetesses ettt es e ses e ssbensesaesns | erteseesestes et naas 11,801,613 | oot
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas TUBIB,TAA | oot senes [ estesies et s st ssess s sessssassns | essesesessesess s s ssa s snaas 1,816,744 | oo
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-6-T+8-9)........ccccovumrmrnrininenrnnessnsnsnsens | sevnsenseesissnssssesssessssssssessssssenn 881,271 | e ()] [OOSR 0 | oo 681,271 | oot 0

11. Deduct total nonadmitted amounts

12.

................................................. 681,271
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Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

Sch. A-Pt. 1

NONE

Sch. A-Pt. 2

NONE

Sch. A-Pt. 3

NONE

Sch. B-Pt. 1

NONE

Sch. B-Pt. 2

NONE

Sch. B-Pt. 3

NONE

Sch. BA-Pt. 1

NONE

Sch. BA-Pt. 2

NONE

Sch. BA-Pt. 3

NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

ol3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 NF 3| US Treasury NOE........ccceeuurerereereineereeississerssssssssenssesessesssssssnsses | eonsees | oo | oseeseensns | vevens 1 156,504 | .....ccee0eee. 150,000 | oo 151,442 | (598) 06/30/2010 | 05/31/2015
912828 PJ  3[US Treasury NOtE.......ccovuriveriiernrisisnieressssiessssssesessssssssssssensnsns | sonneee | o | overensnnns | vonene 1 .290,285 2,437 02/17/2011 | 11/30/2015
912828 JM 3|US Treasury Note.... e 1. .286,115 R (8,276) 12/21/2011 | 09/30/2013
912828 SM 3| US Treasury NOte.........ccovvuuriuriiniieiieniesisniississiiesiesisssssssssssoes | covenes | oo | ossieenins | vevees LI I 890,175 887,600 | .................872,000 | .................888,953 | ........... (1,513) 07/27/2012 | 03/31/2017
912828 TL 4| US Treasury NOtE........occvurriuriinrierienierisseisssisesssenssesesssssssssssesses | wovenes | oo | onereenins | vevees 1 ...651,048 651,176 (5) 09/19/2012 | 08/31/2014
912828 TL 4|US Treasury Note.... . I I 1. ...126,006 | .......... 126,034 | .. . . . (1) 09/28/2012 | 08/31/2014
912828 TP 5[ US Treasury NOtE.......ccovuerremiiieineieiessiesesssseesssssssssenssesssssssnes | evenes e [ T s 1,382,070 | .......... 0.998 ] ..coocvnnne 1,382,965 | ..coovvrnee. 1,386,000 | ..ccovervenee 1,382,369 |........... 299 09/19/2012 | 09/15/2015
912828 TP 5| US Treasury NOE........ccvumremereeerierierisessssssssssessenssessssessssssssnses | eovnees | oo | oeersrenens | vevens 1 ...264,400 .264,420 8 0.250......... 0.316 | MS...... ....220 12/14/2012 | 09/15/2015
912828 QN 3| US Treasury Note.... . N 1. 443129 | . 442,252 | .. ...390,000 | ... ..442,865 |........... (264) 3.125]......... 1.472|MN...... 1,992 |.. 12/14/2012 | 05/15/2021
0199999. U.S. Government - ISSUET OblIGatIoNS. ........cu.vieriieiirsirissiisseissisess s sens s sssssnes | cossesenesenes 4,490,359 | ... XXX.iiooows | covririniinnns 4,487,351 | oo 4,402,000 | .o 4,468,171 | oo 0 (7,913 0 0 . XXXt XXX XXX [ s 10,060 | .oovovvrirnnes 21,051 |..... XXX [ o XXX......
0599999, Total - U.S. GOVEIMMENL.......uivuuireieieseisissesseesseassssssess st ees st ess sttt | nnnssenssnes 4,490,359 | .. XXX.iioows | covriinii 4,487,351 | oo 4,402,000 | ..oovoonenns 4,468,171 | oo 0 (7,913) 0 0 .. XXXt XXX XXX [ s 10,060 | .oooovvrenene 21,051 |..... XXXeooooe [ XXX......
U.S. Special R & Special A ions and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3137EA CL 1 |FHLMC Refinance BONd..........ccoeeureereemeierierineeiseeiesiseissessesinenes | ceveee I (RTINS I LI [ 105,021 | covovvee 1.006 | .oocvvnrrrnenne 104,59 | .oooovvvi 104,000 | oooovvrnrinnes 104,432 | ........... 10/27/2011 | 10/28/2013
3137EA CR 8 |FHLMC Refinance Bond...........cccvvvivviriirerniieieieisssieissssiensnnes | wneene e [ 1 .. 112,367 111,478 .. 111,443 02/28/2012 | 02/25/2014
3137EA DB 2| FHLMC Refinance BoNd.............ccovvumvurrereirnieisisssiesisesissssssssssssnns | cevveas [ [FSUTOUTIINS IO 06/06/2012 | 01/13/2022
31359M TG 8|FNMA.. 04/11/2008 | 10/15/2013
31359M W4 1|FNM 08/26/2010 | 09/15/2016
31398A XJ 6[FNMA. 142,277 06/26/2012 | 05/15/2014
31398A YY 2|FNMA. 142,455 09/12/2012 | 09/16/2014
31398A ZV 7|FNM .130,577 12/24/2012 | 11/20/2014
31398A ZV 7 |FNMA.. .246,530 12/31/2012 | 11/20/2014
3137EA DC 0|FHLMC 359,526 | .. 198 03/07/2012 | 03/08/2017
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. . ..1,567,034 .1,492,000 (10,585) 0 0 [ XXX [ XXX [ XXX ] 10,023 .. 20,435 XXX oo [ XXX..o.
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obl and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
B128MB  T7 3| FHLMC.......coiiierieieeiieiiceisesiesseessseessssssessesssensssssssssssssnsenssens | eonnees | oo | weeersnenens | vevens 1 142,828 ...127,998 .. 141,407 (428) 03/12/2012 | 01/01/2038
31416C JV 9 . I I 1. . ...60,604 | .. ....137,665 R 2,735 10/27/2010 | 11/01/2038
B1412N MA 5 FNMA ..o | ceneene U [FSRPPURPIINS BV LI I 54,580 | ......... 0.534 | .o 21,232 | . 39,791 | v 23,896 | e 615 04/13/2009 | 11/01/2038
31416W  H3 Q[ FNMA. ..ttt | erenes [ O 1 I 143,787 | .ol 0.863] . .103,960 | .. 665 04/29/2011 | 06/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities .. 520,327 |...XXX........ . .328,624 | .. ...425934 | ... ..334,49%4 | ... 3,587 0 0 [..XXX........ XXX XXX | .3,754 17,357 |..... XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... s . 2,088,657 | ... XXX.oivos | cerneriinenns 1,895,658 | ...ooovvennes 1,917,934 | oo 1,882,784 | .o 0 (6,998) 0 0 .. XXXt XXX XXX [ s 13,777 | v 37,792 | XXXeoooe [ oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
05531F  AA 1| BB&T COMP...uvvriremurimieireieriseeseeisesssesiessseessssesssssessenssesesssssssssens | woeees [ [FSUTOUTIINS IO 1 181,186 | oo 170,000 | ccoovvvrernn 77,647 | e (5,755) 5.700]......... 2.215|A0...... 03/08/2011 | 04/30/2014
06051G DZ 9 |Bank of AMENCA COMP.......ccueerurenirierirerineeseeiseisersesisesessessssessensne | ceveee I SRR IV 1 191,935 | oo 150,000 | .covvvereennn 169,193 | o (2,990) [ .ovovereerrrineineriiens | e | e 7.625]......... 4.993|JD....... 03/18/2011 | 06/01/2019
064159 BE  5{Bank Nova SCOtA.........ccceveuevierireiiiiieisie e | coveeas Flo] 1 175,243 ....175,000 T | e [ e | e 1.375 | v 1.392 [ JD....... 12/18/2012 | 12/18/2017
073902 PR 3|Bears Steams COS INC.........ccceurvreerrereemerrinersensesesseesssssssssesssesenns | cevnee . N I 1. .180,150 | .. ....150,000 (3,185) 6.400]......... 3.884 [AO...... 03/07/2011 | 10/02/2017
073902 PR 3|Bears Stearns Cos Inc. [ [UPRUPIINS IV 1 201 | e 12,010 | oo 10,000 | .coovvvvirenn. 10,886 | e (186) 6.400 | ......... 4170 [AO...... 11/25/2011 | 10/02/2017
14912L  4F 5| Caterpillar FONI SVCS........ccooevieiiirieiessiesiessississssssssssssessssssssnnns | cenvee | oo | eeveveniiens [ ervens 1 .170,584 ....160,000 (6,410) 6.125] ......... 1.128|FA....... 03/09/2012 | 02/17/2014
20825T AA 5| ConocoPhillips Fdg Co . I I 1 .184,108 ....157,000 (1,980) 5.625] ......... 4.165|AO...... 06/18/2009 | 10/15/2016
126408 GD 9| COX COMP.ruririiirerriirirniiersssseiessssisesesse s ssessessesssnsssssessanes | evenes [ [T IO 2 169,635 165,000 | .................169,484 | .......... (7,685) 5.500 ] ......... 0.820 | FA....... 08/05/2011 | 08/01/2013
126650 BH 2| CVS Caremark COMp........c..uwereermeerersereieesessseeseessesssessesssssesessanes | woeees I (RTINS I 2 .205,638 ....172,000 1,128 5.750 | ..o 6.597 | JD....... 08/23/2007 | 06/01/2017
36962G ZY 3| General Electric Cap COMP.......oceviiierrieiiniierssiesesississsssesnnses | woneees [ [T 1 .200,889 ....180,000 408 | oo | e | e 4375 .o 4,684 |MS...... 03/29/2011 | 09/16/2020
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1’013

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
38141G ER 1| Goldman Sachs Group INC..........ccceveureeiieerinreierirerireeisssnesienirenens | coveene U [FSPRURPIINS PPN L [ 174,460 | .......... 1138 e 187,747 | oo 165,000 | ooooveenrienns 170,431 | ......... (1,447) 5.750 | ... 4.718 03/09/2010 | 10/01/2016
428236 BC 6| Hewlett PACKArd CO..........vvuuieerierieireeiseiieeiesiessseiseisesssesesennas | crveee I (RTINS I 2 | e 184,811 | 0999 | e 184,872 | oo 185,000 38 2125 ... 2.147 09/13/2010 | 09/13/2015
404141 AD 1 [HCP INC.uvvoiiiciieicieiicssisiseisesessssssiessssssssessesssssssssenssssssssenssssns | soeneee | | coverensnnns | vevenn 2 .193,589 ....170,000 (486) 5.375|......... 4.976 03/21/2011 | 12/01/2020
59156R AT 5| MEtLIfe INC.ovvvveireeeeiciiccee s | veeine . N I 1 222,872 ....170,000 (B 141) [ oo | e | e 7717 | s 5.272 11/09/2009 | 02/15/2019
65504L  AJ 6| Noble HOIdING INM.........ccoiiriirririiinseieiiesieese s | criees I USROS I 2 | e 171,818 | 12052 e 168,370 160,000 (200) 3.950 ] ......... 3.007 10/29/2012 | 03/15/2022
68268N  AJ 2| ONEOK PAMNETS.........ooovereireiisiieiiesiesesissise st sssssnns | oevieas U [FRPPRPIINS IO 2 173,237 270,000 | e 170,593 [ [ i (15) 3375 e 3.331 09/24/2012 | 10/01/2022
786514 BQ 1| SAfEWAY INC..o..vvvvveveeeeriecveseceseeeee s | evinees I (ST IV 2 .163,526 | .. ....155,000 (5,405) 6.250 | ......... 2.652 01/14/2011 | 03/15/2014
828807 CF 2| Simon Property Group LP.........ccovueerniinriniiniinniiesssseierssissennns | covees e [ T i 166,705 | o 1125 e 168,685 | ..oovvernee 150,000 (858) [ everrrrererereirerrnrinne | eererreiisernsisennnines | cererines 4.375]......... 2.859 07/12/12012 | 03/01/2021
88732J AH 1| Time Wamer Cable INC.......c..vvureereerernirierieeiseenssnisssseniessssesnenss | eevnee | oo [ eerneeinnens [ e 2 177,198 150,000 (1,911) 5.850]......... 4.337 06/18/2010 | 05/01/2017
887320 AH 1| Time Wamer Cable INC........ccovvvrvrrerinerieiniersneirensisessiserisnsseeens | evvnee | oo [ eoverieninns [ v 2 L1813 ..10,000 (230) 5.850 | ....unne 3.228 06/20/2010 | 05/01/2017
89233P 5F 9 [Toyota Motor Credit COMp.......c...rwuemrreerieriereeesseinerisesieseseesenins | ceveees [ [FSUTOUTIINS IO T e 174579 | 1089 e 190,585 | .ooovvvvrriinns 175,000 42 3400]......... 3.431 09/15/2011 | 09/15/2021
92344S AP 5 Verizon Wireless Cap LLC.........ccoueernreniinerierineisenisseisensesissenensns | ceveee I RTINS IV 1 .162,710 155,000 (4,804) 5550 ......... 2.37 02/17/2010 | 02/01/2014
92344S AP 5| Verizon Wireless Cap LLC.........ccouuuvivivniincriierinieinncsnseivenesiisenins | covees [ PO 1 . 25,000 | 5,301 | | (52) 5.550 | ... 2.038 09/10/2012 | 02/01/2014
94974B  FE 5[ WellS Fargo.....coousiuirriiniseesssnisssisssnssssssssesssnssssssssnssenssessssnssssssssnsses | seseee [ O 1] e 172,978 | 1017 | 172,929 | oo 170,000 [225)) NIRRT RN IR 1.500] ......... 0.984 09/25/2012 | 07/01/2015
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations.........o.cvrieeriniicenrississier s snens . . ..3,854,760 .3,479,000 (45,349) 0 0 ]..XXX........ XXX...... | XXX... | .............51,268 | ...........144,497 | ..... XXXooovo [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s . 3,697,667 | ... XXX........ . ..3,854,760 .3,479,000 (45,349) 0 0 .. XXXt XXXeovooe | XXX [ oveeennn51,268 | oo 144,497 | XXXeooooe [ o XXX......
Totals
7799999. Total - Issuer Obligations... . . 9,756,356 ..9,909,145 9,373,000 (63,847) 0 0
7899999. Total - Residential Mortgage-Backed Securitie . . 520,327 . ....425,934 3,587 0 0
8399999. Grand Total - BONGS...........cc.cvuiiiiiiiiiciiei e | erveeeiiens 10,276,683 | ... XXX........| .......... 10,237,769 | .............. 9,798,934 (60,260) 0 0
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013817 10 1{AICOA INCurvriirirriciieieeiseiseie st eniens | seiiees 2,770.000 24,044 8.680 24,044 | oo 28,604 |............ 249 ...(4,561) (4,561) | oo [ 03/26/2012
023135 10 6|Amazon.com Inc 50.000 12,542 | ... 250.870 | oo 12,542 | oo 9,461 3,888 12/02/2011
023135 10 6|Amazon.com Inc 1.000 251 | ... 250.870 78 10/08/2010
023135 10 6 AMAZON.COM INC..vvrvrriuiiriereriieeiieisssie ettt snanes | ensnes 18.000 4516 | ... 250870 | .ooervrrcnrierenen D16 | 3,507 | 1,400 06/29/2011
023135 10 6|Amazon.com Inc 11.000 2,760 | ....... 250.870 855 09/09/2011
023135 10 6|Amazon.com Inc 60.000 15,052 | ....... 250.870 1,280 11/14/2012
025816 10 9| American EXpress Co.........ccoviuviiiiiieiinriiniesissisesisssiessessssssssssssenes | soveens 180.000 10,346 | .......57.480 | ..o 10,346 | i 7,504 | 395 1,856 12/01/2009
025816 10 9| American Express Co. 67.000 3,851 691 05/27/2011
025816 10 9 |American Express Co. 87.000 5,001 897 06/21/2011
025816 10 9| AMEriCan EXPreSS CO.........c.rurmevimremerieriinieieeisenisssssesissssessensssssssssssssses | sereens 55.000 3,161 | i 57.480 | o316 | 2,759 [ 567 06/27/2011
037411 10 5[ APACHE COMP.....cevuirerrienrirrireeieeisseisesseessse sttt essssissnsns | seviees 120.000 9,420 | .00 78.500 | oo 41 ..(1,943) (1,943) 05/02/2012
052769 10 6| AULOESK INC......vooveeiererieseeseeseisseessie s sssssessssssassssnns | eeveeees 200.000 7,070 1,004 [ | e 1,004 . 01/08/2009
052769 10 6| AULOESK INC....vvvvrereiieririecieet et snsssnns | seviees 250.000 8,837 | ..0e.35.350 | v 8,837 | 8,517 [ 1,255 [ coieeeinererieeinens | v 1,255 | e [ 09/08/2011
052769 10 6| AULOESK INC......oooveevereereeseeseeseisseessie s ssssessses s essssssassinns | eevenees 360.000 12,726 912 06/01/2012
057224 10 7| Baker HUGhES INC......cvvuuvirririrciieiirieriesieeseissise e | cerinens 570.000 23,283 420 ...(4,441) (4,441) 11/04/2008
057224 10 7| BaKer HUGhES INC.....ucvvuvivieiircirciiiisie et | ceviees 130.000 5,310 ..(1,013) (1,013) 12/13/2011
075887 10 9| Becton Dickinson Co. 40.000 3,128 590 139 12/09/2008
075887 10 9| BeCton DICKINSON CO.........cvuuurermrmmriiriierieeisseesersssssessessssesssesssssssessessseses | sevsees 50.000 3,909 174 04/17/2009
075887 10 9[Becton DICKINSON CO.......c.vvvuiiriiiieriieieieriseiesisieisssse s sessssssssesssensnss | sevseses 180.000 14,074 625 05/12/2010
075887 10 9| Becton Dickinson Co. 50.000 3,910 174 12/13/2011
143658 30 0| Camnival COMP......ccuiiiiiririisiisciceicnss s sesnnes | e 40.000 1,471 21471 1,575 165 03/28/2011
143658 30 0| CaMIVAl COMP....vurverrirrirririirriieiieni s sienssessenes. | cerenens 670.000 24,636 | .......36.770 | oo 24,636 2,767 09/08/2011
143658 30 0 |Carnival Corp.. 340.000 12,502 12,502 1,404 12/13/2011
156782 10 4| CemMEr COMP......vvuieiirciiiieiii st | cernens 10.000 775 163 07/15/2010
156782 10 4| Cemer Corp 140.000 10,851 2,276 03/01/2011
156782 10 4| Cemer Corp 320.000 24,803 5,203 06/27/2011
254687 10 6| Walt DISNEY.......cooureeuierieiiieierieesssissiisesi et | ceviens 750.000 37,342 | ..o 49.790 | oo 37,342 | oo 23,028 | e 1,319 9,218 12/01/2009
254687 10 6| Walt DISNEY.......coouremmirareieeieiieeiseesesississess e sess s sessssisssnsans | sevsnees 70.000 3,485 ..3,485 860 03/15/2010
254687 10 6 [ Walt DISNEY......coiviiirirciiiiiiieiitiiecessiee s | ceesaens 90.000 4,481 . ..4,481 1,106 03/04/2011
254709 10 8| DiSCOVEr FINANCIAl SVCS.......vvurermrimrireireiieirssienseisessessssesssensesssssessnsans | seveens 290.000 11,179 38.550 11179 | e 1,436 | e 408 4,220 05/24/2011
254709 10 8| Discover Financial SVCS.........coceviruiieeieieieieieeeeeeieieee e sessaesenes | evevans 730.000 28,142 | 0038550 | o 28142 | e b ATBT2 | e | e | e | s 10,622 09/08/2011
25490A 10 1 [ DIFECTV.COM...ouuriruerreireirrisserissssensesessessessesssssess s esessssssssssensenssesssness. | oeeiens 640.000 32,102 4,736 4,736 12/15/2011
25490A 10 1 [ DIFECTV.COM...couiirrirneerieisciseeiesssessesssseese st enssenssenns. | eesians 48.000 2,408 | ........50.160 | oo 2,408 | e 1,537 [ 355 12/01/2009
25490A 10 1| DIrCTV.COM.....cuuiuiiiiieriiiinieieiti et sesssisnens | ceessens 97.000 4,866 718 12/09/2009
25490A 10 1 [ DIFECTV.COM...couriruirnermeiseiserisessessesssseessessses et ssenssesssnnns. | oesians 86.000 4,314 636 12/18/2009
25490A 10 1 [ DIFECTV.COM...ouiiiriirncirneisiseiieeisestess bbb senisenns | eesian 81.000 4,063 | ...eei50.160 | oo ,083 | 3,342 [ 599 09/21/2010
25490A 10 1 [ DIFECTV.COM...ouurireeireiseisesseriessiensenesseessessssssess s essssssssssssensensessssess. | eeeiens 63.000 3,160 . 466 09/30/2011
268648 10 2| EMC COMP...ouvouirueiueimneiisesisneisesisssisessesssss st sss st sssesissssssssssssns | sevsees 1,660.000 41,998 25.300 41,998 6,242 12/01/2009
268648 10 2 [EMOC COP..ouvuiriirriirrieisisiesie sttt essesssssenss. | nessses 107.000 2,707 25.300 2,707 | oo 3,014 | 402 04/26/2011
268648 10 2| EMC COMP...ouvvuermreecriiisesiseesenisseise st ssssssssssesssesissssssssnsssns | sevsees 130.000 3,289 25.300 3,289 489 05/17/2011
268648 10 2[EMC COP..ouvuiriirriiiiieieeeesie sttt ssssssenss | evsnes 103.000 2,605 25.300 2,605 387 10/21/2011
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268648 10 2| EMC COMP....uvoueeuiieiiiiierieeiesisssisesiessiessessssesssse s essesssesissssssssenssies | sevenens 94.000 2,378 25.300 2,378 | oo 2,283 | .o 353 | o | e 353 10/27/2011
268648 10 2| EMC COMP...ouevuiruieniieeiiieeisseiieeisseisessessise sttt esissssssssssssns | sevsees 760.000 19,228 25.300 19,228 | oo 18,700 |............ L372: T ORISR 528 06/13/2012
26875P 10 1 |EOG RESOUICES INC....uvvvveieirrireiiericisesisisisesse s ssssssssessssssssssssenssssns | oessns 110.000 13,287 37 1,738 | e | e 1,738 05/10/2012
285512 10 9| EIBCHONIC AMS.......ouvercerceecierieeieseeesssise et ensnens | seriens 370.000 5,372 (2,250) (2,250) 11/04/2008
285512 10 9| EIBCHONIC AMS.......ouviveircirriiciieiiee sttt | eeiiees 860.000 12,487 | .o 14.520 | i 12,487 | i 14368 | (5,229) (5,229) 01/08/2009
285512 10 9| EIBCHONIC AMS. ..ot | ceriens 580.000 8,422 (1,835) (1,835) 01/30/2012
285512 10 9| EIBCHONIC AMS.......ouvereircireieiieiiee ettt | seviees 210.000 3,049 ) 02/10/2012
285512 10 9| EIRCHONIC AMtS......couieieireiciiieiciesee e | ceeeiens 470.000 6,824 | ... 14520 | ccoviviiniienn6,824 | L 8,813 | 05/22/12012
285512 10 9| EIBCHONIC AMS.......ouvercerceeeieerieeiesieesseiss et ensnens | seriens 490.000 7,115 10/24/2012
38259P 50 8[GO0O0GIE INC......couviriuuiiiiiiiieiieriinssi e | e 10.000 7,074 07/02/2010
38259P 50 8 GOOGIE INC.....vvrverrerneerrieiriesisesiseesseiserse st | eenien 6.000 4,244 | ... 707.380 | oo, 244 | i 3,046 [ 06/08/2010
38259P 50 8| GO0GIE INC....vvvveereeiriieiciseieie sttt | serans 7.000 4,952 07/16/2010
38259P 50 8{G00GIE INC..oovvvvvvrerirraiiieiieeiiessssisssss s | eriis 5.000 3,537 | e 707.380 07/28/2010
38259P 50 8 GOOGIE INC...ouvvrrrririrairariaeiserisesiseeseesssise st iesses | eenians 7.000 4,952 | ... 707.380 | oo 952 | 3,573 [ 09/23/2010
38259P 50 8[GOOGIE INC...ovvveivriiriieaiiseisiieeiseesssississ s | ensians 11.000 7,781 | ... 707.380 09/09/2011
38259P 50 8 GOOGIE INC.....vvvvereireieasissise et | ensians 5.000 3,537 | ... 707.380 09/20/2011
38259P 50 8|Go0gle INC......oonvvrrerirriiiinnes 4.000 2,830 | ....... 707.380 09/23/2011
42809H 10 7 |Hess Corp. 210.000 11,122 52.960 11,122 741 06/22/2009
42809H 10 7 |Hess Corp. 70.000 3,707 52.960 3,707 08/03/2009
42809H 10 7 |Hess Corp. 300.000 15,888 52.960 15,888 08/04/2010
42809H 10 7 |Hess Corp. 320.000 16,947 52.960 16,947 12/13/2011
42809H 10 7 |Hess Corp. 970.000 51,371 52.960 51,371 06/04/2012
478160 10 4| JoNNSON & JOMNSON.......cuviuiveniirrirrisieierie e | ceriens 500.000 35,050 11/28/2012
48203R 10 4 | Juniper Networks 1,600.000 31,472 03/08/2012
48203R 10 4| JUnIper NEIWOTKS..........cvviiiiiicriirissisies e | covenens 1,450.000 28,521 . 06/14/2012
50076Q 10 6 |Kraft Foods 336.000 15,278 15,278 | oo 16 10/02/2012
56418H 10 0 | Manpower Group Inc 300.000 12,732 . 12,732 | o 10,808 129 1,924 1,924 10/12/2012
609207 10 5| MONAEIEZ INtl INC....oocvvvereriiriiniiiiiesiericei e essienes | ceriens 860.000 21,890 25.450 21,890 | oo 26,073 | .o 1,170 (10,240) [ ...vovverrirriciienns | s (10,240) 05/12/2010
609207 10 5| MONAEIEZ INH INC...vvvvvrrerieiieeeiieriee s | eeviees 149.000 3,793 25.450 3,793 5,133 (1,774) (1,774) 09/12/2011
B1166W 10 1| MONSANLO CO..uvvvvrirrisiirsieiseiie et sensssnsns | cerensns 60.000 5,679 | ......... 94.650 | oo 5679 | ... 4,682 919 1,475 09/18/2009
B1166W 10 1| MONSANO CO.....vvreerrienrinrieeeseeieis et ees st ses st sssssnnses | sevinees 180.000 17,037 | .ier 94650 | oo, 17,037 | oo 10,624 |........... 4,424 05/12/2010
61166W 10 1|Monsanto Co. 410.000 38,807 | e 94.650 | v 38,807 | 20,504 | e | e | s | e 10,078 06/14/2010
61166W 10 1|Monsanto Co. 36.000 3,407 885 11/18/2011
B1166W 10 1| MONSANO CO....uvvuireiieniisieseeiieesesis st ssissnins | seviaees 35.000 3,313 850 | 3,313 | 2,654 | 860 12/05/2011
615369 10 5|Moodys Corp. 610.000 30,695 | ......... 50.320 | .o 30,695 390 | | e 10,150 11/28/2011
641069 40 6|Nestle S A Sponsored F.. 370.000 24,091 65.112 24,091 1,204 2,725 07/02/2008
641069 40 6| Nestle S A SPONSOIEA........ccurivmriuiireiieiiieeiieesseiseissssses s essesessessssisssins | eevieees F.. 200.000 13,022 65.112 13,022 | cooviniieieeeen6,508 | TAT3 | | e 1,473 03/03/2009
B5248E 10 4 [ NEWS COP...oucrvrereriermrirriaeriesiesesesseissssessseess st ssesssssssessenssesesnnses | oveiens 1,530.000 39,030 25,510 39,030 L ORI DU 11,735 | oo [ e 11,735 08/01/2011
641069 40 B NEWS COMP..ruvruirueiuiriseriseeeseesesisseesessesssse st esess st isssssssssssins | sevsees 412.000 10,510 25.510 10,510 3,160 3,160 07/26/2011
641089 40 6 NEWS COMP..uvuirriuiiiriirerieieiseriseiss st ss st ensesssssenss. | nevsses 445.000 11,352 | 0025510 | o 11,352 | i 7,082 | 3413 | e | e 3,413 09/09/2011
655844 10 8| Norfolk Southern Corp. 150.000 9,276 541 ...(1,653) (1,653) 02/28/2011
655844 10 8| Norfolk Southern Corp. 170.000 10,513 ...(1,225) (1,225) 03/06/2012
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696429 30 7| Pall COMP.ucvvrrirririiiieeiiesieriisisssie et | ceriens 390.000 23,501 | ..ot 60.260 | ..o 23,501 | oo 20,510 | .o 179 2,991 06/14/2012
71654V 10 1| Petroleo Brasileiro Sa PEtrobras..........c.c.eererrinerierineeseinerisesssesiesinnenns | eveenns F.. 920.000 17,765 | ......... 19.310 | v 17,765 | oo 17,377 | e 388 07/31/2012
N72482 10 7 [ QIAGEN NV COM...ovvuiiiiriiriieieieieiecsesssiss s ssssessssssssansssssssssene | nevseses F.. 500.000 9,075 7,343 2,170 09/08/2011
N72482 10 7| QIagEN NV COM....ouuiirririeieeiniseeiesssessiesisisessesssssssessenssssssssssssensens | seveens F.. 340.000 6,171 . . 4,799 1,476 12/16/2011
747525 10 3| QUAICOMM INC...oucvvvoireiiniiiii sttt snene | cebiees 60.000 3712 | .. 61.860 | ..ovvrrerrireirriinne 3712 | s 2147 | 430 06/09/2010
747525 10 3| Qualcomm Inc 30.000 1,856 215 01/10/2011
747525 10 3| Qualcomm Inc 70.000 4,330 501 02/01/2011
747525 10 3 |Qualcomm Inc 63.000 3,897 | .ieirn61.860 | oo 3,897 | 3,298 | 451 04/19/2011
747525 10 3|Qualcomm Inc 44.000 2,722 . 315 11117/2011
747525 10 3| Qualcomm Inc 46.000 2,846 ..2,846 329 11/22/2011
747525 10 3| QUAICOMM INC....ocvvvevrnirriiiieeiei st enssnens | ceriens 290.000 17,939 | .. .61.860 | oo, 17,939 | v 17,916 | e 24 08/14/2012
75281A 10 9| RANGE RESOUICES COMP....uuvrrirerucirrieaerierieseseeeseesssise st essssisssssssinens | eesians 280.000 17,592 17,592 34 1,125 06/04/2012
806857 10 8| SCHUMDEIGET LEG........ooeiveeirriirieirsiiesie s | eevieees 350.000 24,255 69.300 24,255 611 346 02/02/2010
806857 10 8| SChUMDEIGET LEG........veuiveererrirrireereeiserieni et | sersees 50.000 3,465 69.300 3485 | oo 4,104 | ..o 55 49 05/19/2011
806857 10 8| SChUMDEIGET Ltd.......cvvuiveircirciiiieieie e siesrenes | ensnes 40.000 2,772 69.300 2,772 40 05/12/2010
806857 10 8| SChUMDEIGEN Lid........couurveerirrirrirceirierieere et | ceriens 59.000 4,089 69.300 4,089 58 06/16/2010
806857 10 8| SChUMDEIGET LEG........ovuiveeieriircirciieeiseieie st | ceviees 53.000 3,673 | .00ein69.300 | oo 52 06/24/2010
806857 10 8| Schumberger Ltd 40.000 2,772 40 06/08/2011
806857 10 8| SChUMDEIGET LEG........vvurveeierrircireereeieiiei et | seriees 28.000 1,940 28 09/09/2011
844741 10 8| Southwest Airlines Co.... 2,110.000 21,606 143 3,545 12/30/2009
844741 10 8| Southwest Airlines Co. 390.000 3,994 655 09/08/2010
844741 10 8| Southwest Airlines Co.... 390.000 3,994 655 06/30/2011
844741 10 8| Southwest Airlines Co.... 1,320.000 13,517 2,218 12/13/2011
844741 10 8| Southwest Airlines Co. 1,360.000 13,926 2,738 05/23/2012
887317 30 3| Time Warner Inc. 340.000 16,262 1,391 3,975 07/02/2010
887317 30 3| TiME WaMEN INC....vvvverrirrercereieiiei ettt ssssssnsens | serinees 540.000 25,828 6,313 11/09/2010
892331 30 7| Toyota MOOr COMP......cuuieuieiiireirciseeiseiie st | cevinees 210.000 19,583 387 5,695 06/17/2011
892331 30 7| Toyota MOtOr COMP........uvuuirimrirrireieiniieiiesi st | cerenens 50.000 4,663 1,356 12/13/2011
904767 70 4| UNIIEVET COMP....evuveureeeireriseeiseesesissisesssesssssessssssiss s sesesessssissessssiens | sevsees F.. 1,100.000 42,592 1,349 5,720 12/30/2009
92342Y 10 9| Verifone Syst: INCeiiitite e | e 780.000 23,150 | .e0eiin29.680 | o310 | 23,048 | e e [ e | e (496) 10/30/2012
92553P 20 1 [ VIBCOM INCu.vvvvvrerereiiiieiee ettt enssssssnsas | oseians 390.000 20,569 | .........52.740 | s 20,569 | 21,237 | e L0 OO IR (668) 10/16/2012
92769L 10 1| VIrgin Media INC.......vvuiirireiiiieiieci et | ceviees 1,330.000 48,878 258 | oo [ 20,442 | .o | e 20,442 12/05/2011
92769L 10 1| Virgin Media Inc.. e | e 280.000 10,290 4,304 | oo | s 4,304 . 12/13/2011
G95089 10 1 |Weatherford International Ltd.............cocueevemeeereereeineieiiesieeeeeiseissesseniseees | e F.. 1,180.000 13,204 | .o 11190 | 13,204 | 00 20,125 | ...(4,071) (4,071) | e, [ 11/04/2008
G95089 10 1| Weatherford International Ltd..........cccoevvivrirniirernirieierisisine e | ceenens F.. 260.000 2,909 22,909 | e 2808 [ e | e | | (897) 02/10/2009
G95089 10 1 |Weatherford International Ltd...........coeuuevemerereernmeineierieriseereeissisessenssees [ s F.. 660.000 7,385 ..7,385 (3,397) (3,397) . 03/30/2012
959802 10 9| WEStErN UNION CO....ouuvvueiuieiineiieiieeiseisesississsssesssseessesssssssssssssessseens | eeveees 2,020.000 27,492 | 113810 | oo 27,492 | oo 25702 | e 359 1791 [ | e 1791 |, [ 11/23/2012
015271 10 9| Alexandria RE EQUIIES INC..........cveuiveieririeriieceiseeissisesiesiscesesissesiennes | ceveens 90.000 6,239 6,239 5472 182 32 09/27/2011
09063H 10 7 |Biomed Realty TrUSt INC........courvvucriiriceiieiseieeiesiseeeeiseie e | eoeeens 340.000 6,572 .6,022 150 425 09/08/2011
09063H 10 7 |Biomed Realty TrUSt INC......ocvvuivriiriiiiiiiieiseiie e sessersssseiensnns | ceenens 40.000 773 762 | .. 163 11 03/28/2012
22002T 10 8| Corporate Office PrOPEIES..........vvuueerurererrerierierieeisseessssssessessesessessssens. | coeeens 240.000 5,995 .6,033 408 893 09/08/2011
22002T 10 8| Corporate Office PrOPEIES..........ccrverrereiiriieiieriseeisseisssissssssesseseseessnsens | coeeens 90.000 2,248 1,922 335 12/13/2011




Annual Statement for the year 20120fthe Club Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

€ci3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16

F

o Rate Per Current Total

r Share Year's Total Foreign

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

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

CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized Acquired
253868 10 3| Digital Realty TrUSt INC.......cccorvuiriiririieiiericeiesie e esisesieniens | ceviens 100.000 6,789 | ........ 67.890 [ ..o 6,789 | oo 5,686 | ...cocovnnt 287 122 09/15/2011
26613Q 10 6| Dupont Fabros TEC INC........c.eeeeeuiirciieriseiseeissiie e ssesinnees | eeeinn | 40.000 966 | ......... 24.160 966 908 | . 134 59 02/28/2012
26613Q 10 6 [ Dupont Fabros TEC INC........ccvuiivriniierniseieisisissiesneesssssesesssssnnes | ovnnens 280.000 6,765 | ......... 24.160 34 (17) . | 09/08/2012
00090* 10 1 | ACLI ACQUISHION COMP....euvvurerirersiessinsssnrssrsensssesssesssnsssssssenssensssessenssssnsssssens | ossenns 2,000.000 270,840 | ....... 135420 | ... . .120,660 | .. crerrnresennens | s | e | s 33,080 . | 03/21/2003
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ettt ensnnens | sresesereninienes 1,797,343 | ....... XXX ovoo | v 1,797,343 | oo 1,412,678 | ...... 0 16,781 0 206,921 0 XXX
Common Stocks - Mutual Funds

56382P 56 7 [M & N EMerging Markets...........c.cceuuevrmerireerneiineineriesissisneessssisessessessssenss | ceveeans 3,105.000 36,142 | ......ee. 11640 | oo 36,142 | .ovvvreerieieenne 31,050 |..oovvoenne 1,374 5,589 11/11/2011
56382P 56 7 |M & N EMErging Markets.........cocuevervierermiinrinniernissesssissssessseissssssenssnses | onnses e | 4.037 A7 | 11640 | e T [ 39 | 7 12/15/2011
56382P 56 7 [M & N EMerging Markets...........c.ceuuuevererereeriemnirerierieseneessssssessensesssseens | coveeens 120.996 1,408 34 12/17/2012
56382P 57  5[M &N INflation FOCUS..........ovuuuriiriiiiiciiiinisiceesnsssiesesienes | eniians 2,976.000 32,885 1,105 3,274 09/13/2011
56382P 57 5[ M &N INflation FOCUS........cccveuuriurimirierirerineeseissniesiereeessnissssesieseseees | eveiens 527.631 5,830 | oot 11,050 | v 5,830 | 5,034 [ 580 12/20/2011
56382P 57  5[M &N INflAtion FOCUS........cvuurereriurirerieeieciseisseiseisessesiseessssissssessesisenes | eeeians 101.255 1,119 14 12/17/2012
56382P 64 1[M &N RealEState........cccooviiiirieriiiiicniceiseesesesisnissiies | i 3,453.941 50,324 5,355 6,632 05/10/2010
56382P 64 1M &N REAIESIAte......cooevvuiviririceeisi e | renian e | 3.508 51 | i 14570 | o BT 8B [ 7 09/15/2010
56382P 64 1 |M &N REAIEState.....ccovvririirciiiceicres e nsnissenes [ e 166.325 2,423 319 12/15/2010
56382P 64 1 [M &N REAIESAte. ..o | veeien 2,251.456 32,804 4,323 09/06/2011
56382P 64 1M &N REAIESIALE......c..ieiiriicicisi et | eenia | 58.376 851 112 09/15/2011
56382P 64 1|M &N Real Estate.. . 206.841 3,014 397 10/05/2011
56382P 64 1M &N REAIESIAte. ... | renian | 74.165 1,081 142 12/15/2011
56382P 64 1 |M & N REaIEState.....ccovvviriiiricicne e nsiesenes [ e 151.904 2213 | e TABT0 | 2,213 292 12/15/2011
56382P 64 1|M &N Real Estate.. . I 32.528 474 474 (32) 09/17/2012
56382P 64 1M &N RealEState.......oovveuiiriiicericesee e nsnicsenes | s 340.728 4,964 | ..o 14570 | s 4,964 116 12/17/2012
301722 10 4|M &N Small Cap Series 4,299.540 42,651 42,651 6,707 04/28/2008
301722 10 4|M &N Small Cap Series 3,658.000 36,287 36,287 5,706 01/08/2009
301722 87 2|M &N Technology Series. 3,889.947 42,400 | .........10.900 | .ccooovirimriniiinns 42,400 3,284 2,217 09/16/2008
301722 87 2| M & N TeChnOlOogy SEMES.........cvvreverrerrmarerierieriesireesesissessessesssessensssennns | ceveens 1,5628.731 16,663 | .........70.900 | ..ovvrrrvrivrrrrerinens 16,663 871 01/08/2009
301722 87 2| M & N TeChnOlogy SEMES.........cvuuevirrereiiniereiierieeisseesseiseisesiesisesssssiseinns | ceveeees | 53.225 580 580 30 12/15/2011
563821 21 4| M & N Technology SEMES........ccuewerreririiieiierierieeiseissiiesieseesseneseians | ceveens 1,332.248 14,522 | ........10.900 | coovvrvvrinriicrirens 14,522 759 12/22/2011
563821 21 4| M & N TeChNOlogy SEMES........cvvuverrereeinrinerieriseeiseesssiseisessesisesssniseenns | sevseees | 80.366 876 876 (78) 09/17/2012
563821 21 4|M & N Technology SEries.........ccouwrruiiiiiiniiierinriieisssisesiesessssisniens | ceviens 215.915 2,353 | ..o 10.900 | oo 2,353 24 12/17/2012
301722 51 8| M & N International SEES...........ccuuevrererermeeierieerseeieeisesiesieseseesssssssnes | cereees [T I 10,408.303 90,552 8.700 90,552 JIRSKC I RPN ISR 11,449 | oo, 12/16/2008
301722 51 8|M &N International Series.. 1,952.623 16,988 8.700 16,988 2,148 2,148 01/08/2009
301722 51 8|M &N International Series.. 0.443 4 8.700 4 . . 09/16/2009
301722 51 8|M &N International Series 17.722 154 8.700 154 A48 | 19 09/16/2009
301722 51 8|M &N International Series.. 613.417 5,337 8.700 5,337 | o 5,073 675 12/15/2009
301722 51 8|M &N International Series.. JROTRN o 70.744 615 8.700 615 604 |.. 78 09/15/2010
301722 51 8| M & N International SEMES...........ccurierrivrieneirciieriseisesieesieesieeseisessssesins | ceviees 737.495 6,416 8.700 6,416 | oo 6,409 | ...cooovnnnes 811 12/15/2010
301722 51 8|M &N International Series.. 20.433 178 8.700 178 163 22 09/15/2011
301722 51 8|M &N International Series.. 170.907 1,487 8.700 1TA8T | s 1,272 |.. 188 . . | 09/15/2011
301722 51 8 M &N INternational SEMES.........cvurrerriiririeieierieieresiseesssssssssssensssssseenss | vevsenes | 2.487 22 8.700 22 | e 2 i L [ UOR IOTORORN T | e | I 09/17/2012
301722 51 8| M & N International SEMES...........cvuurererrerineercrieiseesesisessesieseseessssssesses | seveees 175.539 1,527 8.700 1,527 9 12/17/2012
301722 49 2| M & N World OPPOTUNILY........cerrvrveeriirerisieiserieiseresie e sessesssessnens | vevsnes 2,604.004 20,181 | oo 7750 | o 20,181 843 2,916 12/16/2008
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301722 49 2 M & N World OPPOTUNIY.........cvouvermeeuiieiriciieree et | eveies 3,149.839 24411 | ... 7750 | e 24811 | e 19,120 | .oovvvrrenee 3,528 01/06/2009
301722 49 2| M & N WOrld OPPOIUNILY........ccouevvureeerrerirereseesseisesseesesesessesissesessesesees | seveees 53.493 415 415 A27 | s 60 09/16/2009
301722 49 2[M & N WOrld OPPOTUNILY........verrrrreririererinisiserisiseresseissssienssssessesssssssnses | vevsenes 34.207 265 265 272 38 12/15/2009
301722 49 2| M & N WOrld OPPOIUNILY........cooureurrmarererireeereesseiseriesiesseesensssessessesssees | cevenees 58.726 455 455 469 66 09/15/2010
301722 49 2| M & N WOrld OpPOIUNILY........ccoureeririieiirrireirseissisesiseeesisssisesssssesssenes | ceviees 233.769 1,812 | e 7750 | e 1,812 | s 1,968 | .o 262 12/15/2010
301722 49 2 M & N World OPPOTUNIY.........cvovvermeemiieiricriereecesseiesiee et | eneies 63.912 495 495 479 72 09/15/2011
301722 49 2| M & N WOrld OPPOIUNILY........ccourearereirerirerereesseisessesseseeesssiseeseesesesees | seveees 231.050 1791 | oo 7750 | s 1791 | s 1,486 259 09/15/2011
301722 49 2[M & N World OPPOTUNILY........cervruererirrierinieeserisiseresseissssienssssssesssssssnses | vevsnes 277.703 2,152 | oo 7750 | e 2,152 | o 1,786 | o N 09/15/2011
301722 49 2| M & N WOrld OPPOIUNILY........ccourearrmnrirerireeeseesseiserseniesseesssisssssesiesssees | cevenens 4.191 32 32 | e 32 09/17/2012
301722 49 2{M & N World OPPOTUNILY........cevrvrveririrerinieierisiseesiersssiessssessesssessnens | seveeees 105.695 819 819 811 . 8 12/17/2012
301722 44 3| M & N Ohio TaX EXEMPL.....c.everiereiirirericriereeeissiseniesieseseessssssnsesiens | cereens 5,811.143 63,516 | ... 10.930 | covooviriieii 63,516 | ..vvvrerierireireenne 57,787 | oo 3,637 930 12/16/2008
301722 44 3| M & N Ohio Tax EXEMPL.......iveriirieniierierieeisessssisessessessssessssisesssssnens | seveees 174.051 1,902 1,761 28 03/17/2009
301722 44 3[M & N Ohio TaX EXEMPL......coiiiiviiriieiiieieneiseensseessssisssssssssssene | vevsenes 174.3% 1,906 28 06/16/2009
301722 44 3| M & N Ohio TaX EXEMPL....c.ccverrierinieerieeieeisesssesisesiesieseseessssissssensens | seveees 166.304 1,818 27 09/16/2009
301722 44 3[M & N Ohio TaX EXEMPL......ccovvirririeieiiirienieiseesssseessssisssssensnssene | vevsenes 78.717 868 13 09/16/2009
301722 44 3| M & N Ohio TaX EXEMPL.....c.oiverieiiirirerierieeescsissieniesieseseesssssssnsensens | ceveens 300.477 3,284 48 12/15/2009
301722 44 3| M & N Ohio TaX EXEMPL.....c.iverrieiiniieeiieiieesesssisesie s ississnsens | ceviees 133.759 1,462 21 03/15/2010
563821 68 5|M & N Ohio Tax Exempt. 8,964.323 97,980 1,434 05/10/2010
301722 44 3| M & N Ohio TaX EXEMPL....c.everriririiierierieeisensssisesiesieseeessssissssensens | ceveees 114.304 1,249 18 06/15/2010
301722 44 3| M & N Ohio Tax EXEMPL.......ccciiriiniiiiiciieisnenssieseseensississiens | ceviens 127.083 1,389 20 09/15/2010
301722 44 3|M & N Ohio Tax Exempt. 208.432 2,278 33 12/15/2010
301722 44 3[M & N Ohio TaX EXEMPL......covvrireiiiireriiciesieissiesnis e | veveeees 119.723 1,309 19 03/15/2011
301722 44 3{M &N Ohio TaxX EXEMPL......ccovivicrirririeiirinsiiesieriseesseisssiesiensssssenssniene | eveees 117.709 1,287 19 06/15/2011
301722 44 3|M & N Ohio Tax Exempt. 116.519 1,274 19 09/15/2011
301722 44 3[M & N Ohio TaX EXEMPL......covviiririiireriicieriisesiensseesisessssssenssseene | veveenes 41.108 449 7 09/15/2011
301722 44 3| M & N Ohio TaX EXEMPL....c.vverrereiirierierieeeeessssisenesiessseessssssensensens | ceveees 68.287 746 1 09/15/2011
301722 44 3| M & N Ohio TaX EXEMPL.......iieriiiiniieiierieeisessisesie s ississssens | ceviees 235.948 2,579 38 09/15/2011
563821 68 5|M & N Ohio TaX EXEMPL.......vverreriieiieiierierieeissiseiesieseseesssisensesiens | ceveens 3,180.000 34,757 509 12/20/2011
563821 68 5|M & N Ohio TaX EXEMPL.......cveuiiienieerierieeisessssisensessesssessssisessensnens | sevsees 80.489 880 10 03/15/2012
563821 68 5[M &N Ohio TaX EXEMPL......covvirririeieiiieieeisseesssscesississssssssnssene | vevsenes 60.256 659 4 06/15/2012
563821 68 5|M & N Ohio TaX EXEMPL......vverrereiirerierieeeseeissiseniesiessseessssssessensens | ceveees 61.205 669 1 09/17/2012
563821 68 5|M & N Ohio TaX EXEMPL.......vvvuiiiiiiieiieiieeiseisssisenie e ississssens | ceveees 131.968 1,442 1) 12/17/2012
301722 34 4| M & N Life SCIENCES SEMIES........vvurverrirerirrerieisiserieriesessesssesssssssesiessnens | ceriens 3,424.720 44,076 6,574 6,575 09/16/2008
301722 34 4| M & N Life SCIENCES SEMIS...........evveereerereceresriseiesseesiessessissesesssssssesssenns | ceveenes 2,817.173 36,257 5,409 01/08/2009
563821 79 2| M & N Life SCIENCES SEES....ccvvriririeireriiirierieisseie e | vevsenes 730.337 9,399 1,402 02/18/2011
563821 79 2| M & N Life SCIENCES SEMIES..........evverrierirrirsrisesessiissiessessssssssssssssssssenns | eeveenes 214.464 2,760 412 12/15/2011
563821 79 2| M & N Life SCIENCES SEriES..........covvuuciieririiriiniissicsiesicesssiesissinns | ceviens 91.311 175 | 12870 | el LITE | 1,222 | (47) 09/17/2012
563821 79 2| M & N Life SCIENCES SEMIES........vvurverrirerirrerieissiserieriesesessssesessesiesenens | cereens 419.455 5,398 46 12/17/2012
563821 80 0| M & N FiNaNCIal SEMES.........cvvureriererrneriseireriesisessesseeissessssssssssessessseess. | seveeees 3,895.472 25,165 1,514 4,597 12/16/2008
563821 80 0 M & N FiNancial SEMHES.........crvvverirrririniieieiseieiesiseeessssissssssssesssssseesssssne | sevsenes 3,778.476 24,409 | ..e0e8.460 | 24409 | 19,835 | 4459 | e | e 4,459 | e | I 01/08/2009
563821 80 0|M & N Financial Series... 255.481 1,650 301 12/15/2009
563821 80 0|M &N Financial Series... 3,466.713 22,395 4,091 05/21/2009
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563821 80 0| M & N FiNanCial SEMES.........ccocuervuriieriririrrirriieiisriesiesessssssssesssisessenessess. | ceveens 14.676 95 6.460 95 | oo 81 | e L RSN SO L2 [T [ 09/16/2009
563821 80 0| M & N FiNaNCIal SEMES.........evuureriererineriseireriesissssessseissessssisesssessessseess | eevseees 3.521 23 | s 6.460 23 | e 19 [ s A | e [ e 4 | s [ 09/15/2010
563821 80 0|M & N Financial Series... 141.349 913 6.460 .913 ..818 167 12/15/2010
563821 80 0|M & N Financial Series... 206.041 1,331 6.460 1,331 [ s 1,045 243 12/15/2011
563821 80 0| M & N FiNanCial SEMES........uiuuurremirserisirississsissnssesissssssssssssssssssssssssssesssasess | sersees 239.514 1,547 | o 6.460 | oo 1547 | s 1,514 |, 34 12/17/2012
9299999. Total - Common Stocks = MUtUAI FUNDS........vuiiiiiiiisiissiisiie s ..908,366 |...... XXX oo [ o 908,366 [ covvvviiiiinnnnnn 875,412 | i 0 25,225 (O 91,908 | oo {1 [P 91,908 XXX XXX
9799999. TOAI = COMMON SEOCK. ..ttt ettt sttt 2,705,709 |....... XXX.oone ...2,705,709 2,288,090 | ........ 0 42,006 0 ..298,829 0 298,829 L0 [ XXX XXX
9899999, Total - Preferred and Common Stock.............. 2,705,709 |....... 99,9, NI IR ,705,709 | ......... 2,288,090 | ........ 0 42,006 0 ..298,829 0 298,829 | ..o 0 [..XXX..... XXX

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



€3

Annual Statement for the year 2012 of the C I u b

Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 SM 3| US Treasury NOE.........ccuuevuuuriuiiiiiiieeiriseiie st sesssssssssss et esssssssssessssesiensne | sevesssessssens 0712712012 [ FBCO........otverrieieiiesieeiisiss ettt ssesssenssssssnnns. | sesssessssesns 890,467 | ..o 872,000 | ..oovverrirrireeiriie s 3,376
912828 TL 4|US Treasury Note 09/19/2012 [ JEFF ...t 651,048 .651,000 85
912828 TL 4|US Treasury Note 09/28/2012 | CAPM 126,006 .126,000 24
912828 TP 5|US Treasury Note. 09/19/2012 [ JEFF ... 1,382,070 1,386,000 36
912828 TP 5|US Treasury Note. 12/14/2012 | DBAB........c.covvvrrrrnes 264,400 .265,000 165
912828 QN 3| US Treasury Note. 12/1412012 | BOFA. ..ottt 443,129 .390,000 976
0599999. Total - Bonds - U.S. Government: 3,757,120 3,690,000 [ ..ieouiririniieni s 4,662
Bonds - U.S. Special Revenue and Special A ment
3137EA CL 1|FHLMC Refinance Bond 02/28/2012 | Fidelity. 112,367
3137EA CR 8|FHLMC Refinance Bond 06/06/2012 | Fidelity.... 57,365
3128M6 T7 3|FHLMC 03/12/2012 | Fidelity.... 141,835
31398A XJ 6[FNMA 06/26/2012 | Fidelity. 143,699
31398A YY 2|FNMA 09/12/2012 | Fidelity.... 143,547
31398A ZV 7 |FNMA 12/24/2012 | Fidelity.... 130,625
31398A ZV 7 |FNMA 12/31/2012 | Fidelity.... 246,474
B137EA DC 0 FHLMC. ..ttt | wesenssenssnees 03/07/2012 [ BOFA. ...ttt snnssensenenes| sevesnesasesns 353,746
3199999, Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... v.euurerrrirsarieratseesersessesesaeseessesseseseessssessesesssssssassessss  etsssssessessesassessessessesessessessssassessessessesessessesassessessessssassessnsansessessnssssassessesnes 1,329,658 1,282,998 [ ...ovviceeieiceeecee e 4,583
Bonds - Industrial and Miscellaneous
064159 BE 5| BNk NOVA SCOt. .......vuuvuurerrerieseisiiierisesiseesesisssssesissssessesssssssssssssessenssessssssssssss. | sevesssessesens 121812012 | BARX ..ottt | snsnseninenes 1T4,826 | oo 175,000
14912L 4F 5| Caterpillar Fonl SVCS 03/09/2012 [ FBCO.......couivuerueiaiierisesiseesseisse et 176,791 .160,000 599
65504L AJ 6| Noble Holding Intl 10/29/2012 | DBAB.......c.ovvvririrns 171,818 .160,000 772
68268N  AJ 2| ONEOK PAMNETS........ovuiericiriiaciieeiseeisees sttt | cesssisssnsens 0972412012 [ WCHV......ooivreiaioeiiesiieeeieeise e siesssssss ettt | sevssesssssenas 170,608 | .oooeerrerrereeieeieeiseeiesieessenieees 170,000 175
828807 CF 2| Simon Property Group LP...........cccccouuuu. 07/12/2012 | WCHV 166,704
92344S AP 5| Verizon Wireless Cap LLC....... 09/10/2012 | WCHV 5,353 ....5,000 30
94974B  FE 5[ WEIIS FAIGO. ... vuuiieeiiieiietisseis ettt | ernnsnnssenens 09/25/2012 [ WCHV...... ettt | aenssesssasesas 172,978 | oo 170,000 623
3899999. Total - Bonds - Industrial and Miscellaneous............ 1,039,078 | oo 990,000 | ..o 4,587
8399997. TOtal - BONAS = PAIM 3.t 6,125,856 5,962,998 13,832
8399998. Total - Bonds = SUMMANY IEM fIOM Pat 5.........eiuiiirieieitieissssissseses ettt ess st 2s £ 8 e 8e8eeEeeEe0 461 eE 8 o081 0881888880 E kbt 3,565,766 3,545,995 | .o 5,499
8399999. TTOBI = BOMAS .ttt E 8RR E 8 EEE 8RR 1R £ LR LR R 4EEE e HeLE LA LR LR LR LR LR 9,691,622 9,508,993 19,331
Common Stocks - Industrial and Miscellaneous
013817 10 1{AICOA INCurvriirrrirrieiririerieesi sttt ennte | senesssesneses 03/26/2012 [ FIEIIRY.......oovvvereieiirierieeeseeisesie ettt ninees | oesssesssssesssssse st 2,770.000 28,604
023135 10 6|AMAazoON.COM......ovvvurerrrrrcrirrireenns 11/14/2012 | Fidelity.... 13,772
037411 10 5[ APACNE COMP....vuirieiiireiriiissireis s 05/02/2012 | Fidelity.... 120.000 11,363
052769 10 6|Autodesk Inc 06/01/2012 | Fidelity.... 360.000 11,814
268648 10 2|EMC Corp. 06/13/2012 | Fidelity. 760.000 18,700
26875P 10 1 [EOG Resources INC..........ccvvveurrvnnee 05/10/2012 | Fidelity.... 110.000 11,549
285512 10 9|Electronic Arts......... 01/30/2012 | Fidelity.... 580.000 10,257
285512 10 9|Electronic Arts......... 02/10/2012 | Fidelity. 210.000 3,953
285512 10 9|Electronic Arts......... 05/22/2012 | Fidelity.... 470.000 6,813
285512 10 9| Electronic Arts......... 10/24/2012 | Fidelity.... 490.000 6,444
42809H 10 7 |Hess Corp. 06/04/2012 | Fidelity. 970.000 44,159
478160 10 4|Johnson & JOhNSON.........c.cccevurennce 11/28/2012 | Fidelity.... 500.000 34,662
48203R 10 4| Juniper Networks.... 03/08/2012 | Fidelity.... ..1,600.000 34,982
48203R 10 4 | Juniper Networks 06/14/2012 | Fidelity. ..1,450.000 24,105
56418H 10 0| Manpower Group INC..........ccoevuuerimrieniiiniineiiesissiissiisiis 10/12/2012 | Fidelity.... 300.000 10,808
655844 10 8| NOrfolk SOUtNEIM COMP.......ouvvrererrerrrincireiiessieeieeisese st sessssssssns st esssessnes | sevesssessesens 03/06/2012 | FIAEIIEY........vvveeenreeieieriereeeeseissise et enssnsnees | seessnenes 170.000 11,738
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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

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

696429 30 7 |Pall COrp...vvercrrrrrrrins ceve | OB/MAI2012 | FIGRIEY. ...v.vvveerreeceeeiteeises ettt | eeniaenes 390.000 20,510

71654V 10 1 |Petroleo Brasileiro Sa Petrobra | OT/B172012 | FIEIIY....oovvoveiviseeee st anssssenans | sressanes 920.000 17,377

747525 10 3|Qualcomm Inc 08/14/2012 [ FIARIIEY.......ovvvereeeierienieeieesseisese et ssssssssenssnes | ossienes 290.000 17,915

75281A 10 9|Range Resources Corp . 06/04/2012 | Fidelity. 280.000 16,468

844741 10 8| Southwest AIliNeS CO........cccvrvmrrreriirenereriesierienes 05/23/2012 | Fidelity.... 1,360.000 11,188

92342Y 10 9| Verifone Systems Inc 10/30/2012 | Fidelity.... 780.000 23,646

92553P 20 1| Viacom Inc 10/16/2012 | Fidelity. 390.000 21,237

G95089 10 1| Weatherford International Ltd 03/30/2012 | Fidelity.... 660.000 10,782

959802 10 9 Western Union Co..........ccvvvevreieerinierieeissieieseessisseeiees 11/23/2012 | Fidelity.... ..2,020.000 25,702

09063H 10 7 |Biomed Realty Trust Inc 03/28/2012 | Fidelity. 762

26613Q 10 6 | Dupont Fabros Tech Inc.......... 02/28/2012 | Fidelity.... 907
9099999. Total - Common Stocks - INAUSIIAl @NA MISCEIBNEOUS.................ovuivuiiierieiiesiiseis s seess et ses s sae s essesse easessessesssess e s ss s s s s s e b es s s s s s ensssesssesen 450,217 0

Common Stocks - Mutual Funds

56382P 56 7 |M & N EMErGING MArKeLS.........evvuivririiirniisierissiciesisisisesie s sssessssssnsns | nessesssesensns A2/1T12012 [ FIEIEY. .. cvvvverrri et esssssnnes | evsesens 120.996 1,374

56382P 57 5[M &N Inflation Focus. 12/17/2012 | Fidelity.... 101.255 1,105

56382P 64 1|M &N Real Estate 09/17/2012 | Fidelity.... . 506

56382P 64 1 [M &N REAIESIAtE.........cvveiiriirriiie et | seeriene s 121712012 [ FIAEIY. ...t eneennies | ceseneins 340.728 4,849

563821 21 4|M &N Technology Series 09/17/2012 | Fidelity.... 954

563821 21 4|M & N Technology Series 12/17/2012 | Fidelity.... 215.915 2,330

301722 51 8| M & N INterN@tional SEHES...........vuuremmrieeirierierieiseeisssiesiess st esssseessssssens | sevesssessesans 09/17/2012 | Fidelity.............. 2.487 21

301722 51 8|M&N International Series..........c.ccccuuerireiiirinnicniinniienns 12712012 [ FIAEIIY. ..o | ceirieas 175.539 1,518

301722 49 2|M & N World Opportunity 09/17/2012 | Fidelity.... 4.191 32

301722 49 2| M & N WOrd OPPOIUNILY........cvoureererrireriseiseesseiserseneesis s essesss st ssessesses | sesesseesseinns 12712012 [ FIAEIY. ... vt | cereeenas 105.695 811

563821 68 5|M &N Ohio Tax Exempt. 03/15/2012 | Fidelity.... 870

563821 68 5|M & N Ohio Tax Exempt. 06/15/2012 | Fidelity.... 655

563821 68 5|M & N Ohi0 TaX EXEMPL......ouiireiriiiiieiieeieeseeiseise st esssesssssisssesnnss | sevesssesassins 09/17/2012 | Fidelity.............. 668

563821 68 5|M &N Ohio Tax Exempt.............. 12/17/2012 | Fidelity.... 1,444

563821 79 2|M &N Life Sciences Series. 09/17/2012 | Fidelity.... 1,222

563821 79 2| M & N Life SCIENCES SEMIES........vvuriiriirriiiiiiiisieiiesireisiss s isessasssies | sevesssesnsies 12M712012 [ FIAEIIY.....vveoveviri et sssessies | cesereins 419.455 5,352

563821 80 0| M & N Financial SEMES. ........cvrurremrermmsimesssesssrsssnssssnsenes 121712012 | FIJRIY. .. vt | cersenas 239.514 1,514
9299999. Total - COMMON STOCKS = IMUBUAI FUNGS..........oveieiiieeiete ettt eseesessesseseesess et et ensessetssssnse | eeeesesssssesessessesasssesesses et assessebsessesess et et et enteb et et esses et et antesses et ensansessetntns 25,225 0
9799997. Total - COMMON SEOCKS = P 3.ttt h 0 EoheEoEE £ hf o0 E 8ttt 475,442 0
9799998. Total - Common Stocks - Summary Item from Part 5...........cc.c....... 35,283
9799999, TOtAl = COMMON SHOCKS. .11 verreserserts ettt 510,725 0
9899999, Total - Preferred and Common Stocks 510,725 0
9999999, Total - Bonds, Preferred and Common Stocks 10,202,347 19,331
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

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

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 ND 8|US Treasury Note. oo | 04/10/2012. | GSCO....orverrerrerrierierierieriees v | s 126,964 ....110,000 111,792 (83) [ oo | cverrerneen TILT39 [ | 15,224 | L 15,224 05/15/2020.
912828 ND 8| US Treasury Note. ... | 04/10/2012. | DBAB 28,855 25,000 ...25,190 (6) . 3,671 05/15/2020.
912828 ND 8|US Treasury Note. 1o | 07/10/2012. | DBAB.......ooviereeieieeeeieisissisisiens | eervsiesesissssesesenns | cvverinnns 169,906 | ........... 144,000 | ........... 145379 | ..coovveene 145,289 (76) | vvvovvrrvernnrnns | verrvrrennn 145,212 [ i | s 24694 | ... 24,694 | ... 3,858 | 05/15/2020.
912828 ND 8|US Treasury Note. ... | 07/10/2012. | BOFA 7,079 6,000 6,155 9) 05/15/2020.
912828 ND 8|US Treasury Note. ... | 10/25/2012. | BOFA 56,761 (77) 05/15/2020.
912828 ND 8| US Treasury Note. 10 109/20/2012. | BOFA......ooomviirierierineinieinsineies | v | s 197,352 (429) 05/15/2020.
912828 ND 8|US Treasury Note. ver | 10/25/2012. | FIGQIItY......ovverereerreeinerierieeires e | e 128,581 (250) 05/15/2020.
912828 ND 8|US Treasury Note. ... | 12114/2012. | Fidelity. 39,538 (93) 05/15/2020.
912828 ND 8|US Treasury Note. ... | 12/14/2012. | Fidelity 69,773 (394) 05/15/2020.
912828 ND 8|US Treasury Note. ... | 12114/2012. | BCCM 75,588 (428) . 05/15/2020.
912828 ND 8| US Treasury Note. ... | 12/14/2012. | GCAP 46,515 . ..43,225 ...43,083 (337) ..42,746 . 3770 | e 1,470 |05/15/2020.
912828 ND 8|US Treasury Note. ... | 12/14/2012. | GCAP 377,918 325,000 371,702 | oo 370,119 (10 RIS IR 365,189 | ..o | 12,729 | i 12,729 | ........ 05/15/2020.
912828 QA 1|US Treasury Note. ... | 01/31/2012. 310,641 290,000 311,189 299,750 (189) 299,561 03/31/2016.
912828 QA 1|US Treasury Note. ... | 01/31/2012. 214,235 200,000 213,693 212,864 (249) 212,615 03/31/2016.
912828 QA 1|US Treasury Note. v | 01/31/2012. [ GSCO...ovvirrieererieisisrireissinees | ceviveienssissesninenns | evineinns 182,100 | ..ccoeee 170,000 | .ooeveeee 181,894 | oo 181,224 (VA1 4 | N BN 181,006 03/31/2016.
912828 QS 2|US Treasury Note. ... | 05/01/2012. 302,977 300,000 303,747 303,402 (456) 302,946 06/15/2014.
912828 QS 2|US Treasury Note. 111 05/01/2012. | DBAB.......oorvvmrireireirneiseinserinnins | e | e 155,528 | ....c...c.. 154,000 | .ocvvrnee 155,470 155,733 (232) 155,501 06/15/2014.
912828 RL 6|US Treasury Note. ... | 05/01/2012. 110,279 (33) 110,247 10/15/2014.
912828 RL 6|US Treasury Note. ... | 01/12/2012. .165,399 (12) .165,387 .| 10/15/2014.
912828 RA 0|US Treasury Note. ... | 07/27/2012. . 701,885 (625) 701,260 06/30/2013.
912828 RA 0|US Treasury Note. .| 05/01/2012. ceeenen 170,000 [ oo 170,443 170,333 ()] T [ 170,260 06/30/2013.
0599999. Total - Bonds - U.S. GOVEMMENL. ...t ssrns | sesssssssssssesenssssenssnsssesensssnssnsssssensenssssenssssssensssnsnssssenes | onneeess 008,004 | overes 3,398,000 | ........ 3,524,729 ..3,508,337 0 (9,168) 0 3,494,168 |..............0 | .......138,898 | .......138,898 | .......43,467 |.... XXX..o.o
Bonds - U.S. Special Revenue and Special A t
3137EA CL 1|FHLMC Refinance.... ... | 06/04/2012. | Fidelity 12,480 8,000 (74) (74) 05/15/2031.
3134A4 KX 1|FHLMC Refinance ... | 06/04/2012. | Fidelity. 12,080 8,000 (62) (62) 07/15/2032.
31359M EU 3|FNMA ... | 06/04/2012. | Fidelity 11,688 8,000 (66) (66) 05/15/2029.
31359M FP  3|FNMA ... | 06/04/2012. | Fidelity 12,952 8,000 (89) (89) 05/15/2030.
31359M GK 3|FNMA ... | 06/04/2012. | Fidelity 12,300 8,000 (73) (73) 11/15/2030.
31398A 6F 4|FNMA ... | 12/28/2012. | Fidelity 96,000 | ..cooonvnnd 96,000 (17) (17) 12/28/2012.
31416C JV 9|FNMA ... | 01/25/2012. | Fidelity. 2,184 2,184 0 .| 11/01/2038.
31416C JV 9|FNMA ... | 02/25/2012. | Fidelity 1,909 1,909 0 .| 11/01/2038.
31416C JV 9|FNMA ... | 03/25/2012. | Fidelity 2,206 2,409 0 11/01/2038.
31416C JV 9|FNMA ... | 04/25/2012. | Fidelity 2,366 2,583 0 11/01/2038.
31416C JV 9|FNMA ... | 05/25/2012. | Fidelity 2,048 2,236 0 11/01/2038.
31416C JV 9|FNMA ... | 06/25/2012. | Fidelity. 2,723 2,973 0 11/01/2038.
31416C JV 9|FNMA ... | 07/25/2012. | Fidelity 2,971 3,244 0 11/01/2038.
31416C JV 9|FNMA ... | 08/25/2012. | Fidelity. 3,074 3,356 0 11/01/2038.
31416C IV 9| FNMA ..o .. | 09/25/2012. | Fidelity. 2,222 2,426 0 11/01/2038.
31416C JV 9|FNMA ... | 10/25/2012. | Fidelity 2,494 2,723 0 11/01/2038.
31416C JV 9|FNMA ... | 11/25/2012. | Fidelity. 2,700 2,948 0 11/01/2038.
31416C JV 9| FNMA ..ot .. | 12/25/2012. | Fidelity 2,793 3,050 0 11/01/2038.
3137EA CT 4| FHLMC......oiiiiicinicincisceissesesssnis .1 03/07/2012. | BOFA 207,110 | coooveenee 194,000 (154) (154) 05/27/2016.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

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

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
B1412N M4 5 FNMA ...t .| 01/25/2012. | DBAB 665 665 0 665 11/01/2038.
31412N M4 5|FNMA ... | 02/25/2012. | DBAB 691 691 0 691 ... | 11/01/2038.
31412N M4 5|FNMA ... | 03/25/2012. | DBAB 533 556 0 556 ... | 11/01/2038.
31412N M4 5|FNMA ... | 04/25/2012. | DBAB 1,501 1,565 0 1,565 ... | 11/01/2038.
31412N M4 5|FNMA ... | 05/25/2012. | DBAB 689 718 0 718 ... | 11/01/2038.
31412N M4 5|FNMA ... | 06/25/2012. | DBAB 1,220 1,272 0 1,272 ... | 11/01/2038.
31412N M4 5|FNMA ... | 07/25/2012. | DBAB 1,853 1,932 0 1,932 ... | 11/01/2038.
31412N M4 5|FNMA ... | 08/25/2012. | DBAB 842 878 0 878 ...| 11/01/2038.
31412N M4 5|FNMA ... | 09/25/2012. | DBAB 581 606 0 606 ... | 11/01/2038.
31412N M4 5|FNMA ... | 10/25/2012. | DBAB 901 939 0 939 ... | 11/01/2038.
31412N M4 5|FNMA .. | 11/25/2012. | DBAB 897 936 0 936 . [ 11/01/2038.
31412N M4 5|FNMA ... | 12/25/2012. | DBAB 1,006 1,049 1,049 0 1,049 11/01/2038.
31410W SE 9|FNMA ... | 09/13/2012. | BOFA 83,622 | .o 184,431 | 221,944 | 67,201 (V1 ORRSUOT URR 67,201 | .o 09/01/2037.
31410W SE 9|FNMA ... | 01/25/2012. | BOFA 3,124 3124 3,124 0 3,124 ... | 09/01/2037.
31410W SE 9|FNMA ... | 02/25/2012. | BOFA. 1,969 1,969 1,969 0 1,969 .| 09/01/2037.
31410W SE 9|FNMA ..| 03/25/2012. | BOFA 3,446 3,654 3,654 0 3,654 09/01/2037.
31410W SE 9|FNMA ... | 04/25/2012. | BOFA 2,639 2,798 2,798 0 2,798 ... | 09/01/2037.
31410W SE 9|FNMA ... | 05/25/2012. | BOFA 6,358 6,741 6,741 0 6,741 ... | 09/01/2037.
31410W SE 9|FNMA ... | 06/25/2012. | BOFA 2,460 2,608 2,608 0 2,608 ... | 09/01/2037.
31410W SE 9|FNMA ... | 07/25/2012. | BOFA 11,377 | v 12,062 | coovrernnnn 12,062 | oo 12,062 (V1 OO U 12,062 | .o .| 09/01/2037.
31410W SE 9|FNMA ..| 08/25/2012. | BOFA 7,307 7,747 7,747 0 7,747 09/01/2037.
31410W SE 9|FNMA ... | 09/25/2012. | BOFA 5,226 5,540 5,540 0 5,540 ... | 09/01/2037.
31416W H3 9|FNMA ...| 01/25/2012. | BOFA 3,738 3,738 3,738 0 3,738 ... | 06/01/2040.
31416W H3 9|FNMA ... | 02/25/2012. | BOFA 3,224 3,224 3,224 0 3,224 ... | 06/01/2040.
31416W H3 9|FNMA ... | 03/25/2012. | BOFA 3,433 3,630 3,630 0 3,630 ... | 06/01/2040.
31416W H3 9|FNMA .. | 04/25/2012. | BOFA 2,901 3,068 3,068 0 3,068 ... | 06/01/2040.
31416W H3 9|FNMA ... | 05/25/2012. | BOFA 2,362 2,498 2,498 0 2,498 ... | 06/01/2040.
31416W H3 9|FNMA ... | 06/25/2012. | BOFA 3,072 3,248 3,248 0 3,248 . | 06/01/2040.
31416W H3 9|FNMA ... | 07/25/2012. | BOFA 3,119 3,298 3,298 0 3,298 06/01/2040.
31416W H3 9|FNMA ... | 08/25/2012. | BOFA 3,583 3,789 3,789 0 3,789 06/01/2040.
31416W H3 9|FNMA .. | 09/25/2012. | BOFA 3,581 3,787 3,787 0 3,787 06/01/2040.
31416W H3 9|FNMA ... | 10/25/2012. | BOFA 2,161 2,285 2,285 0 2,285 ... | 06/01/2040.
31416W H3 9|FNMA ... | 11/25/2012. | BOFA 3,165 3,347 3,347 0 3,347 . | 06/01/2040.
31416W H3 9|FNMA ... | 12/25/2012. | BOFA 1,972 2,086 2,086 0 2,086 06/01/2040.
3135G0 DW 0 |FNMA .... | ... | 05/01/2012. | DBAB 848,727 845,000 845476 | ..cccovvnn 845,470 (55) (1)) T [ 845415 | ..o 10/30/2014.
3199999. Total - Bonds - U.S. Special Revenue and Special A S et | erinees 1,418,245 | ........ 1,487,520 | ........ 1,547,895 | ..cccveeae 1,391,479 | o 0 (590) 0 (590) 0 [ 1,391,040 |...... 0].....27,354 | .......27,354 | ... 11,324 | ..... XXX......
Bonds - Industrial and Miscellaneous
17313Y AL 5| Citigroup Funding Inc. vvr | 09/28/2012. | FIdQIitY.......cvvverevcerreireirerierieeires v | e 124,045 | ........... 124,000 | oo 124,147 | e 124,308 (253) (253) 10/22/2012.
17313Y AL 5| Citigroup Funding Inc ... | 09/28/2012. | Fidelity. 26,009 ...26,000 26,217 (178) (178) 10/22/2012.
17313y AL 5| Citigroup Funding Inc ... | 10/22/2012. | Fidelity 40,000 (334) (334) 10/22/2012.
36967H AV 9| General Electric Cap Corp... ... | 12/21/2012. | Fidelity. 78,000 (275) (275) 12/21/2012.
36967H AY 3| General Electric Cap Corp... veve e [ 1202812012, [ FIAIItY....cvooeeeieeeseeeeiseisenin | e | e 130,000 | ..ceveeeee 130,000 (989) (989) ! 12/28/2012.
481247 AK 0 [JPMorgan Chase & Co.......cccvemreeinerernnincerenines oo | 03/06/2012. | FId@lity.......cvvorerrirrireirseieerienines | | e 118,598 | ..cooeoee 118,000 (135) [(I15) ) [N IR 118,245 | ..o | v 353 | oo 353 | o 584 | 06/15/2012.
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Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
49328C AA 3|KeyBank............... .| 03/06/2012. | Fidelity. 12,004 (24) (24) 06/15/2012.
49328C AA 3 |KeyBank... ... | 03/06/2012. | Fidelity 98,764 (267) (267) 06/15/2012.
49328C AA 3 |KeyBank... ... | 06/15/2012. | Fidelity 52,000 | .o 52,000 | oo 53,938 | i B3,815 | o [ s (1,615) (1,615) 06/15/2012.
69351C AC 7| PNC FUNding COrp.......euiumrrmrmeenmrerersnserensnenes ... | 06/22/2012. | Fidelity. 90,000 | ..oveeeend 90,000 | ..ocoeerer.91,998 | i 91,188 | e | e (1,188) (1,188) 06/22/2012.
097014 AG 9|Boeing Cap Corp.. ... | 02/15/2012. | BSCC.. 5,000 5,000 5,030 (30) (30) 5,000 02/15/2012.
097023 BB 0 |Boeing Cap Corp.. wo | 1172012012, [ PARLL..ccoviviicieiisiseennsissiens | cevieeensssissssnienns | eviveinns 165,000 | ........... 165,000 | ..........168,020 | ...cccrvnnne 166,499 | ..oovvrrieniienns | e (1,499) (1,499) [ oo | e 165,000 11/20/12012.
14912L 4C 2| Caterpillar Finl SVCS 10 103/09/2012. | FBCO.....ooevirrirrirrriirinerirerierinee | v | vevieees 190,231 | covvreeeee 175,000 | .......... 196,734 | ...coocevneee 189,648 | ...ocvovvvrinens | e (1,355) (1,355) [ oo | e 188,294 09/30/2013.
929903 DT 6| Wachovia Corp. .1 01/17/2012. | WCHV. ...181,204 ....160,000 174,331 (216) (216) 174,115 . 06/15/2017.
3899999, Total - Bonds - Industrial and Miscellaneous. ......1,310,945 | .......1,273,000 1,309,634 | ... 0., (8,358) 0 (8,358) 0 ..1,301,274 9,671
8399997. TOtal = BONAS = PAM 4.ttt as et | eriind 6,367,254 | ...... 6,158,520 | .......6,399,018 | ........... 6,209,450 | oo 0] e (18,116) [ .ovevvrrrnnnnnd 0 | (18,116) | oovvvvennenad 0 175,923
8399998. Total - Bonds - Summary ltem from Part 5...........coiiiiiiiiiiiiii i | cniines 3,569,979 | ........ 3,545,995 ) (5,391)
8399999. TOHAI = BOMAS. .tttk SEfeE sttt | nnriae 9,937,233 | ... 9,704,515 ) I 0 s (23,507) | .ovooveenennd 0
Common Stocks - Industrial and Miscellaneous
00164V 10 3 |AMC Networks Inc.... ... | 07/26/2012. | Fidelity. 130.000 5,529 123
00164V 10 3 |AMC Networks Inc.... .|...| 07/10/2012. | Fidelity 350.000 13,542 330
00164V 10 3| AMC Networks INC........ccceveverrireireieieeieieieseisneenns ... | 07/26/2012. | Fidelity. 70.000 2,977 57
023135 10 6|Amazon.com. ... | 07/24/2012. | Fidelity 40.000 8,888 952
023135 10 6|Amazon.com. ... | 05/07/2012. | Fidelity 20.000 4,592 414
025816 10 9|American Express Co ... | 04/09/2012. | Fidelity 240.000 13,948 (1,316)
052769 10 6|Autodesk Inc ... | 02/06/2012. | Fidelity 330.000 12,041 1,218
00164V 10 3 |Autodesk Inc ... | 02/06/2012. | Fidelity 40.000 1,459 (380)
00164V 10 3 |Autodesk Inc ... | 12/07/2012. | Fidelity 330.000 10,869 (3,131)
064058 10 0|Bank of New York. ... | 02/01/2012. | Fidelity 450.000 9,075 3,577
064058 10 0|Bank of New York. ... | 02/01/2012. | Fidelity 840.000 16,939 7,391
064058 10 0|Bank of New York. ... | 02/01/2012. | Fidelity 240.000 (163)
101137 10 7|Boston Scientific Corp.. ... | 01/17/2012. | Fidelity.... ...1,770.000 3,428
101137 10 7|Boston Scientific Corp ... | 01/17/2012. | Fidelity 770.000 840
101137 10 7| Boston Scientific COMP.........ourereermrernerrineineriens ... | 03/01/2012. | Fidelity 630.000 395
101137 10 7|Boston Scientific Corp ... | 01/17/2012. | Fidelity. 30.000 19
101137 10 7| Boston Scientific COMp.........ocwerurerimrernerriseineriens oo | 03/01/2012. | Fidelity.......cvvorereereircirerierineinns | e 3,160.000 4,932
17275R 10 2| Cisco System: ... | 05/22/2012. | Fidelity. 910.000 4,286
17275R 10 2 |Cisco System o[ 02/15/2012. | FIdElitY.....vvvoevvreerereerieerinerieninens | cevvennne 1,310.000 | .coveveneee 25,916 9,531
17275R 10 2| CISCO SYSEMS......ooueimiriirieieeise e ... | 05/22/2012. | Fidelity 480.000 8,038 (493)
17275R 10 2 |Cisco System ... | 05/22/2012. | Fidelity 150.000 2,512 (221)
17275R 10 2 |Cisco System .| 05/22/2012. | Fidelity. 146.000 2,445 (140)
17275R 10 2| CiSCO SYSEMS....ovvuiririiieieeieeiseeseieisnines ... | 05/22/2012. | Fidelity. 125.000 2,093 123
191216 10 0| Coca Cola Co .| 06/01/2012. | Fidelity. 320.000 24,190 (5,810)
219350 10 5| COMING INC...covurvmniriireireireiiseise e ... | 08/29/2012. | Fidelity 2,130.000 24,406 2,241
219350 10 5| COMING INC....oourvenrrerrirrereereiserierieseseesseissren ... | 08/29/2012. | Fidelity 440.000 5,042 284
254687 10 6| Walt Disney ... | 01/23/2012. | Fidelity 150.000 5,812 (1,020)
31428X 10 6 |Fedex Corp, ... | 09/17/2012. | Fidelity. 230.000 20,428 (2,063)
34354P 10 5| FIOWSEIVE COMP....ouvvurvrrerrcerreireiseeeeeseenssesiseenns .| 09/14/2012. | Fidelity. 110.000 14,530 1,829
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

€via

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

34354P 10 5| FIOWSEIVE COP......vvuvuririerieeireireiieieeieieiseneenes .| 02/06/2012. | Fidelity. 100.000 11,240 1,662

34354P 10 5 |Flowserve Corp. ... | 09/14/2012. | Fidelity 140.000 18,493 (2,036)

38259P 50 8|Google Inc. .| 10/31/2012. | Fidelity. 20.000 13,508 (1,237)

38259P 50 8| G00GIE INC...ovvvuirviririrriieriersi s ... | 10/31/2012. | Fidelity. 50.000 33,770 (5,478)

38259P 50 8| GO0O0GIE INC...ovcvvveerereairirierieereeieee e ... | 10/31/2012. | Fidelity. 20.000 13,508 (3,438)

501044 10 1|Kroger. 1o | 06/21/2012. | Fidelity.......cvvvvrevrerereieeenisciisnseiiens | v 1,050.000 | ..covvenee 23,893 (4,030)

530555 10 1|Liberty Global Inc ... | 03/29/2012. | Fidelity 370.000 18,798 (2,050)

57636Q 10 4 |Mastercard Inc.. ... | 05/16/2012. | Fidelity 60.000 25,430 (8,288) | ..vuvvrevneinnees | wreerreeineenns 14,081

57636Q 10 4 |Mastercard Inc.. .| 02/16/2012. | Fidelity. 10.000 3,927 (1,381) 2,347

57636Q 10 4| Mastercard INC.........c..vceeueremerierieeirneersseiserierienes ... | 05/16/2012. | Fidelity 15.000 6,357 (381) 5,211

57636Q 10 4 |Mastercard Inc.. ... | 05/16/2012. | Fidelity. 7.000 2,967 (110) 2,500

57636Q 10 4 |Mastercard Inc.. ... | 05/16/2012. | Fidelity. 7.000 2,967 (241) 2,369

655844 10 8| Norfolk Southern Corp.........c.oeeeveermeeerseeerneeeneens ... | 02/01/2012. | Fidelity 110.000 8,150 (1,053) 6,961

N72482 10 7|Qiagen NV Com ... |F.[12/27/2012. | Fidelity 500.000 10,822 3,382 | oo e 10,287

N72482 10 7|Qiagen NV Com ... | F.|05/02/2012. | Fidelity 220.000 3,563 1,488 4,526

N72482 10 7|Qiagen NV Com ... |F.[12/27/2012. | Fidelity 500.000 7,709 438 7,343

747525 10 3| QUAlCOMM INC......vorverreriiiieniierieeeeeriesiiens ... | 02/01/2012. | Fidelity 150.000 8,668 (2,724) 5,481

747525 10 3 [ QUAICOMM INC.....veveveireieree s ... | 02/01/2012. | Fidelity 340.000 19,649 (7 RS PN 12,166

808513 10 5| Charles Schwab Corp... ... | 04/11/2012. | Fidelity. 170.000 2,430 538 2,451

808513 10 5|Charles Schwab Cor| ... | 04/11/2012. | Fidelity 470.000 6,719 2,903 8,195

808513 10 5|Charles Schwab Corp... ... | 04/11/2012. | Fidelity. 2,580.000 36,884 (02 ISUURIRTE DTN 29,753

857477 10 3| State Street COmp.......vvwmirerirmrrinerieriseiserieniens ... | 02/06/2012. | Fidelity. 670.000 26,973 4808 | ..o | s 31,616

857477 10 3| State Street COrp.......ovuvirnirrerreirererneeeseiens ... | 02/06/2012. | Fidelity. 240.000 9,662 ) (1,677) 7,997

887317 30 3| Time Wamner INC.......cccoveuerererrurerinnrinerienisseinneis ... | 09/05/2012. | Fidelity 610.000 25,292 ) (3,974) | oo v 18,071

911312 10 6 United Parcel Service Inc ... | 04/19/2012. | Fidelity 10.000 793 ) (126) 606

911312 10 6| United Parcel Service Inc. ... | 03/21/2012. | Fidelity 120.000 9,409 ) (1,507) 7,276

911312 10 6 United Parcel Service Inc . | 04/19/2012. | Fidelity. 200.000 15,852 ) (5,600) 9,038

911312 10 6| United Parcel Service INC.........c..coceeeveerrrnerirecernniens ... | 04/19/2012. | Fidelity 78.000 6,182 ) (488)

92826C 83 9|VISAInc ... | 05/11/2012. | Fidelity. 200.000 23,353 ) (4,902)

92826C 83 9|VISAlInc .| 05/11/2012. | Fidelity. 60.000 7,006 ) (1,832)

941848 10 3| Waters COrp.......cccuuiiniiniiiiniinsiiiesississiissiisiienes ... | 08/21/2012. | Fidelity 190.000 14,638 214,070 | s (40) (40)

9099999. Total - Common Stocks - Industrial and MiSCEllaneous...........coeirriiniiss corrirrieisiieiresceeeesees 711,514 .652,433 [LSK0rA)] — (U 0 [ (16,071) [ oo 0

Common Stocks - Mutual Funds

563821 68 5|M & N Ohio Tax EXeMPt .....ccvvevivniriieriierinieisniens I...|11/16/2012. Fidelity 1,620.000 | ...cccoonnee 17,933 (290) (290)

9299999, Total - Common Stocks - Mutual Funds. 17,933 . A7,447 (290) 0 0 (290) 0

9799997. Total - CoMMON StOCKS = Pt 4.......ccuiiiiiiiiiieiisissiesssisssss s enins arisssssssssesenssssenssssases 729,447 | ... XXXovioveer [ 0000r.653,524 | oo 669,880 (16,361) | oo, [ (U] P (16,361) [ oo 0

9799998 Total - Common Stocks - Summary Item from Part 5 42,182 ..35,283 | .o 0 ...35,283

9799999. Total - Common Stocks........... 771,629 688,807 | ..coovennnd 669,880 (16,361) | ..ovverrernrennn [ 0 | [0 ) I— 0. .688,807

9899999. Total - Preferred and ComMON StOCKS.........uuuiuirieriiiiiiissiississessesssrinns eoensesesssessssssssssseneenes 771,629 688,807 | ..o 669,880 (16,361) | ..ovveerrercrennn (0 (V)] (16,361) | vvvvvveennenad () I 688,807

9999999. Total - Bonds, Preferred and COMMON StOCKS..............cuerrerrieriineiiiieiins wveeiseiseessesissssnenseees 10,708,862 | ......... XXX 10,653,591 | ........... 6,879,330 (16,361) | ......... (PRS00 ) — (V)] [ (39,868) | .....cocounvnnc 0 10,435,665
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SCHEDULE D - PART §

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

Sl

1 2 3 4 5 6 8 10 1" Change in Book/Adjusted Carrying Value 17 19 20 21
F 12 14 15
0 Par Value Current Interest
r (Bonds) Book/ Year's Foreign Total and Paid for
e or Adjusted Unrealized Other Than Total Exchange Gain Dividends | Accrued
i Number of Carrying Valuation Temporary Change in Gain (Loss) Received Interest
CUsIP g Date Disposal Shares Value at Increase/ Impairment B/A.C.V. (Loss) on on During and
Identification Description n | Acquired Name of Vendor Date (Stock) Consideration Disposal (Decrease) Recognized (12+13-14) Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 RM 4| US Treasury Note. ...| 01117/2012 v | 0712712012 [ GSCO......orvvirierieriiserisrines [ cvvervrii 160,000 .163,515 161,526 V[ e | e | e 1,989 | 1,989 | ... 1,183 | v 343
912828 RM 4 |US Treasury Note. ...| 02/16/2012 .| 07/27/2012 570,000 .582,520 576,724 V[ ceeeeneerenenne | vereenrneenenen | o3, 797 | s 5,797 | .o 4213 | ... 1,691
912828 RM 4 |US Treasury Note. ... | 03/07/2012 07/27/2012 | GSCO......ovrvrvervrrreirerneirsenniienns | covvveirenns 135,000 | ............136,529 | ............ 137,965 136,429 ) [ ereerrneinenens [ | eneenenn 1,638 | e 1,536 | v 998 | ........ 475
912828 SK 7|US Treasury Note. ... | 05/01/2012 09/19/2012 .865,000 .866,667 865,020 ) [ oo | ceveeennennenes | eeveenenn 1,647 | i, 1,647 | ......... 1,658 | .coooucr 414
912828 SM 3| US Treasury Note. ... | 07/27/2012 12/12/2012 .175,000 178,466 178,135 | oo | v (@21) [ | s (221) 331
912828 SR 2|US Treasury Note. ...| 07/27/2012 09/19/2012 295,000 295,018 295,158 (13) (140) 288 | ......... 175
912828 SR 2|US Treasury Note. ...| 07/27/2012 09/06/2012 5,000 | i 5,003 | 4,986 | 5,003 0 (17) 4 4
912828 SR 2|US Treasury Note. ...| 09/13/2012 09/19/2012 4,000 84,005 84,030 0 (V23] — V£ - 78
912828 TP 5|US Treasury Note. ... | 09/19/2012 09/21/2012 [ JEFF ..o | coninniins 170,000 | ..., 169,518 | oiviiinnne 169,495 169,522 4 (27) 7 7
0599999. TOtAl - BONAS = U.S. GOVEIMMENE. ...ttt eees st sees st eeseees e es e E £t 1818kttt entnne | enniianes 2,459,000 | ........2,472,593 | ........ 2,482,637 2,471,547 0 | o (LOAD) [ 0 [ (1,047) | coovvveieenn0 | i 0].....11,092 | ......... 11,002 | ......... 8429 | ... 3,187
Bonds - U.S. Special R and Special A t
3128M6 T7 3|FHLMC oo || 0311212012 | Fidelity......oooeverrerrieieiins 04/15/2012
3128M6 T7 3|FHLMC . | ... | 03/12/2012 | Fidelity.. 05/15/2012
3128M6 T7 3|FHLMC .. | ... | 03/12/2012 | Fidelity.. 06/15/2012
3128M6 T7 3|FHLMC .| ... | 03/12/2012 | Fidelity 07/15/2012
3128M6 T7 3|FHLMC .. | ... | 03/12/2012 | Fidelity.. 08/15/2012
3128M6 T7 3|FHLMC .. | ... | 03/12/2012 | Fidelity.. 09/15/2012
3128M6 T7 3|FHLMC . | ... | 03/12/2012 | Fidelity.. 10/15/2012
3128M6 T7 3|FHLMC .. | ... | 03/12/2012 | Fidelity.. 11/15/2012 .
3128M6 T7 3|FHLMC . | ... | 03/12/2012 | Fidelity.. ... | 121152012 .7,053
313560 HG 1 [FNMA.....oiiiiiiris s ... | 05/01/2012 ] FBCO.....ovveireririirissrisrirnes 09/19/2012 842,650 | ..o | o351 [ L30T [ e | 2,561 | 2,661 | 1,611
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments .921,995 919,645 0] 35 [0 351 | 0 | 0 (2,308) . (2,308) 1,611
Bonds - Industrial and Miscellaneous
92976W BJ 4| Wachovia Corp. |...‘01/17/2012 FBSB .165,000 .170,003 169,184 | .o | evnenennd(4,695) | oo [vviinneenn(4,895) [ o [ | 819 | 819 | 18,168 | i 1,916
3899999. Total - Bonds - Industrial and Miscellaneous .165,000 .170,003 169,184 0 | .endd695) | oo [ (4,695) | v | cviiien0 | 819 | 819 [ 008,168 | Lo 1,916
8399998. Total - Bonds ..3,545,995 3,569,979 3,560,376 0 |33 ] o0 | oiiinn(5,391) | o0 [ 0] 19,603 il 9,603 | 18,208 | ...... 5,499
Common Stocks - Industrial and Miscellaneous
501044 10 1|Kroger. ... | 05/21/2012 | Fidelity.. 06/21/2012 .130.000 0
57636Q 10 4| Mastercard INC.........covuweierisriinsensrinsssssisssnsssisnns ... | 06/05/2012 | Fidelity.. 1212412012 ...80.000 0
9099999. Total - Common Stocks - Industrial and Miscellaneous.......... 0 0 0 0
9799998. Total - Common Stocks........... e 0 0 0 0
9899999. Total - Preferred and COMMON SHOCKS. ... ... ruu ittt stiistis ettt seee sttt £E8 k£t nbsnb e b e tsnt s nnsnnntenntnnins | cessnnsnnes s 0D, 288 | crresssnesans 42,182 35,283 0 0 0 0 6,898 0 0
9999999, Total - Bonds, Preferred and Common Stocks s e nsnssssnnnenenesssnssensnnenienens | ceoeennn 3,001,049 | i 3,612,161 3,595,659 0 | creeeee(5,391) | o ()] [ (5,391) | covvrieen0 | i 0].....16501 | ... 16,501 | ....... 18,208 | ...... 5,499
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CUSIP
Identifi-
cation

Description

Name of Subsidiary, Controlled or

Affiliated Company

3

Foreign

4
NAIC
Company
Code or Alien
Insurer
Identification
Number

5
NAIC Valuation
Method
(See SVO
Purposes and
Procedures
Manual)

6
Do Insurer's
Assets Include
Intangible Assets
Connected with
Holding of Such
Company's Stock?

7

Total Amount

of Such
Intangible
Assets

Stock of Such
Company Owned by
Insurer on Statement Date

8
9
Book/Adjusted
Carrying Number of
Value Shares

10

% of
Outstanding

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

2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Other Short-Term Invested Assets
Fidelity COre ACCOUN..........couevvureeeercereeirseisserissins | cereeees o [ 12/31/2012. | Fidelity......ovvoreereieieerieeieieeseeni 01/01/2013. 8 | oo | e | s . 8
Fidelity Core Account... .. | 12/31/2012. | Fidelity. .. | 01/01/2013. 165,597 165,597
Fidelity Core Account... o | -+ | 12/31/2012. | Fidelity .. | 01/01/2013. 515,666 515,666
Fidelity Core ACCOUN.........ocvirnirieiiineierssiserssissinns | vernnes . | 1213172012, | Fidelity......ovvovriniiieisiiensississnssisienens 01/01/2013. | oo | v | s | s | oo | s | seenensssssssseesennes | o | | s | e
9099999. Total - Other Short-Term INVEStEd ASSES. ..o s 681,271 0 0 0 XXX.... 681,271 0 XXX...... XXX
9199999, Total - SHOIt-TEIM INVESIMENES. .......c.cuiiiecieiei ettt ettt a et s st b b se st es bbb s s bt se et et b s et et st et et eb s st s e se st b s s et s st et et s s s et enanseaas 681,271 0 0 0 681,271 0 XXX...... XXX
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Huntington National Bank............cccceceerennireinrinnens ColUMDBUS, ONI0.....ccuiierereirieieireeireie e eeesesessssseseens | creeieeees XXX
0199999. Total - Open Depositories.. XXX ....85,195 | XXX..
0399999. Total Cash on Deposit.... D0, O [ 0.9, SO [OOSR | ) TSSOSO I (SRR 85,195 | XXX..
0599999, TOAI CASN.......ccvverirrireiiieiseieeaisee bbb XXX | e XXX [ e [0 [ 85,195 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4,049 | 4. April 38,289 | 7. July. 62,156 | 10. October. 96,130
2. February. 62,393 | 5. May. 20,207 |8. August. 73,642 | 11. November. 80,257
3. March 50,018 |6. June 59,881 | 9. September. 97,066 | 12. December. 85,195

E25




Annual Statement for the year 2012ofthe  ClUb INSuUrance Company

Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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