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Annual Statement for the year 2012 of the UNITED FlNANClAL CASUALTY COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total

(Col. 3 +4)
Amount

Percentage

© o N o

Bonds:
1.1 U.S.reaSUrY SECUMEIES......cvveveevieeiieicieieseeis ettt sbes
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCi€s.........vueererrurrerneenrereernesneeneennns
1.22 lIssued by U.S. government sponsored agencies...........coouevvereeriennnes
Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES)......ucverviriciiiiciese e nens
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.......................
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations.............ccccccoevevriiiennes
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.............cocovrmrnmirninrnrirnirniinns
1.512 Issued or guaranteed by FNMA and FHLMC..
1.513 Al OthT ...
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.........cccouvvvervverenenieiresiiennns
1.523 Al 0NN ......ooovveciieieiieiie st nes
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hYDIid SECUMHES)......vveveveecreieiecsete et
2.2 Unaffiliated non-U.S. securities (including Canada)..........ccc.couveerrineeneeneenne
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
331 AFFIIEE. ..o
3.32 Unaffiliated.
Other equity securities:
341 AR, ...
3.42 Unaffiliated.......coveeieeiniiee s
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated.......coovererieierririe st ssessssessennns
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nsns
4.3 Single family residential properties............cocovrurerenrenensinseneneieeseereeenees
4.4 Multifamily residential properties. ...
4.5 COMMETCIal I0NS.......c.iuerieeerirrireeneereee ettt eesnen
4.6 Mezzanine real estate 10aNS..........c.oveerniniineenieeeee s
Real estate investments:
5.1 Property occupied by COMPANY...........cccoeeiereiieereeee e
5.2 Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)
CONTACE IOBNS.......ovvceceeiri et

3.3

34

35

5.3

DEIIVALIVES....oovveeiirire sttt
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)

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

............ 178,727,900

................... 196,555
............ 231,556,694

............ 418,026,260
.............. 34,020,711

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

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

............ 0.4

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

............ 178,727,900

...38,925,008

................... 196,555
............ 231,556,694

............ 418,026,260
.............. 34,020,711

178,727,900

....... 196,555
231,556,694
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Annual Statement for the year 2012 of the UNITED FlNANClAL CASUALTY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YBAI.........c.cviueiicieiieiesise ettt bbbt ettt et st a bbbt
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........cccviueieiriireieieseee ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.cceieiniveieisee s

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

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........cciieiiiieieeieiesstisie ettt bbb st s bbb bbb bR bbb bbbt been

5. Deduct amounts received on disposals, Part 3, Column 15.......ccccccevee... IR 0 I B e
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........iieeicieiesss ettt bbbt bsen s
6.2 Totals, Part 3, COIUMN 13......uiieicsesss ettt s bbbt ban s

7. Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 2. ...ttt bbb st
7.2 Totals, Part 3, COIUMN 0. ...ttt bbbt bbb

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt
8.2 Totals, Part 3, COIUMN O.......ouveecteee ettt ettt s sttt s et a et a et et s s e snann

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).........ceerrireirereiireeeieieesste ettt ettt a et b s senae
10.  Deduct total NONAAMIEA MOUNLS...........cciviveieicteee ettt sttt ettt bbb s s bbbttt s bbb s b s bbb b bt s s bes b s sae st st nee st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........crururriuriuriririireiieisiinsiseese st sssseses et ss s ssesssses st sse st s s ss sttt ensssssessessssssssessnnes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDBEr 31 O PrIOT YEAT..........cveiiiiieieicese ettt
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.cciviiiiiiieeeeee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 2. ...ttt bbb st bbbt bbb
3.2 Totals, Part 3, COUMN 1. ...ttt bbb bbbt bbb bbbt

4. ACCIUAL OF QISCOUNL........veietictectcie ettt et bbbttt bbbt 4 s b s s eb s b AR ARt s A bbb bR s bbb s bbb baes st
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......cuuieieiecciecsee ettt sttt bbbt bbb

5.2 Totals, Part 3, Column 8........c.cocoviimrimirinnirersseeseesss e . " ‘ SRR R
Total gain (loss) on disposals, Part 3, Column 18.........cccovvvrierverrcrerscrecn 0! B IR v
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13,
9.2 Totals, Part 3, COIUMN 13.......iiiiieeeieiees ettt

10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 11 ..ottt st sen
10.2  Totals, Part 3, COIUMN 10.......ciuiuiiiierieiiesiesisese sttt sttt s s ren

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccceverrrrrereerinresiesesee s
12, TOLl VAlULON GIIOWANCE..........ceucerciriirciseciei ettt 8888
13, SUDLOLAI (LINE 11 PIUS LINE 12).....euveereeerrireiieesieisessssiseisessssesssssesessessessssssessessassssssessesssessessesssssessessassssssessasssnssessessasssessessassssssnssassasssessessassnssnssesssssnssessanssnssnssessnsanes
14, Deduct total NONAAMITIEA @MOUNTS........c.uiviiriricieiiereaeris et eess et es st s st s bbbt

15.  Statement value at end of current period (LINE 13 MINUS LINE 14).......c.oviuririiririniiesirsiesessss s ssssssesessess s ssessss s ssessssssssessesssssssssessasssssessssssssssessessnssessessnes
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Annual Statement for the year 2012 of the UNITED FlNANClAL CASUALTY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PO VAN .........cc.ciuiiuiicieiieiesse ettt bbbt e s bbbttt b s bbb s bbb an b

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccuiuiieirireieiese ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriirieinieie et

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN TB.......oieiirieie ettt

3.2 Totals, Part 3, COIUMN 12........eiieieicicisse ettt bbbttt s st baes

4. ACCIUAL OF QISCOUNL.......uveieiisctecicie sttt ettt s 444 s 2 bRt s R bR s bR E st A A bbb s st bbbt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........cccoomerrieerscrce e N 0 R R,
5.2 Totals, Part 3, Column 9.......cccccoevverieieiscseeersese e ) .- B i,

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt ettt bbbt rnn

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19.........ciiiiieieiieieieisetete ettt bbb s bbbt st s s b et s s bbb b s bbb e bbb st bt s e st anen

Deduct amounts received on disposals, Part 3, COIUMN 16..........ccccieiciieieiciee st tes et s sttt bbb s e se st a st s s s st st s st en et banes

Deduct amortization of premium and AEPIECIAHION............c.cveveirieiesee ettt ettt s st b e st bttt en s e s s e e st n e

9.2 Totals, Part 3, COUMN T4.........oeeeeceeeeece ettt sttt bbbt st s st n s baees

10. Deduct current year's other than temporary impairment recognized:
101 TotalS, Part 1, COIUMN 15.........ovieieecicsete ettt sttt ettt s st aesessas

10.2 Totals, Part 3, COIUMN 11 ...ttt bttt ettt s s b s e sensas

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

12. Deduct total NONAAMIEEA AMOUNLS. ..........c.civieeieicteee ettt ettt ettt a bbb e ss bbb es bbb s s b as s b st b bbbt s e ben b s s s s et st ns st

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year..
Cost of bonds and stocks acquired, Part 3, Column 7....

Accrual of discount

e

Unrealized valuation increase (decrease):

4.1  Part1, Column 12...... 1,966,176

1,307,771,516

523,615,120

1,605,855

4.2  Part2, Section 1, Column 15. 9,697,750

4.3  Part2, Section 2, Column 13. 21,157,012

44  Part4, Column 11...... (8,492,291)

24,328,647

Total gain (loss) on disposals, Part 4, Column 19.......
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amortization of premium

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15......

30,995,144

631,468,380

31,264,973

8.2 Part2, Section 1, Column 19.

8.3 Part2, Section 2, Column 16.

8.4 Partd, COIUMN 5. ...ttt st bR st n bt nn

9. Deduct current year's other than temporary impairment recognized:

9.1 Part1, Column14...... 530,027

9.2 Part2, Section 1, Column 17.

9.3 Part 2, Section 2, Column 14. 917,840

9.4 Partd, Column 13. ...t eseseeeeas . 1,786,790

3,234,657

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..

11.  Deduct total nonadmitted amounts

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

Slo3

1,222,348,272

1,222,348,272




Annual Statement for the year 2012 of the U NITED FlNANClAL CASUALTY 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 178,727,900 | covoovverrvernnee 182,577,618 | ..o 179,215,684 | vvvvrrrrernen. 177,210,000
Governments (Including all obligations
guaranteed by governments)
178,727,900 | ...oovvvvcrennces 182,577,618 | ..o (VERAGKL N — 177,210,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oovirrenrsriesinsnns | e 5,800,000 | .oooiriiriiins 5,800,000 | .ooivenirinenes 5,800,000 | .o 5,800,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS. . oveoveirerereiesriieiisiinsinis | enessiseeienesne s snessessessnes | eenssnesnssssssnssnssnssssnesnssnesenes | sesssnssessssssnsenssnssessenssnssnssnnes | seesensenssnssenssnsane st sne e nees
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.oocreersrinsssieessiians | e, 118,949,130 | oo, 123,490,460 | ....ococcoevee.ee. 126,943,274 | oo, 78,010,228
Industrial and Miscellaneous and Hybrid 8. United States........cccoevevevees | covereicrceinnan 649,779,509 | ..cvevvirrnnnn 675,097,121 | oo 689,558,459 | ...ocvvreernnn 652,462,551
Securities (Unaffiliated) 0. CANAGA. ... | et eeennes | ettt | seriest ettt nes | setaest ettt
10._Other Countries....cooceeevsscree: | corenssiiiiisiiieens 34,020,711 | oo 34,269,450 | ..ooovvviiis 34274720 | oo, 34,000,000
11, Totals..onneiisiinnsiesciien [ 683,800,220 | ..coocovecen. 709,366,571 | .eovvvireiiscieen. 723,833,179 [ .o, 686,462,551
Parent, Subsidiaries and Affiliates 12, Totals. ..o e [ [
13. Total Bonds... ...987,277,250 ..1,021,234,649
PREFERRED STOCKS 14. United States.......cooevvrvveeeens [ covvnnreriineeinnns 64,805,500 | ..oooovrverenrennn: 64,805,500
Industrial and Miscellaneous (Unaffiliated) 15, CaNAUA......cverereeieieieeiiens [t | e | st
16._Other Countries........ccoccevicee e [ [
17, Totals...conciciicnsiiiscien | e, 64,805,500 | ..ooooviveesciienn: 64,805,500 | ..coocorveicinenn. 25,801,100
Parent, Subsidiaries and Affiliates 18. Totals.....occeveveneciesciisiienii e L [
19. Total Preferred Stocks....... | ccoooovvvvcnieenne. 64,805,500 | ..oovocrveesciinen: 64,805,500 | ..covovrvicienn. 25,801,100
COMMON STOCKS 20. United States........cooucvveenveens | onverrrnccriennae 163,461,475 | ..ovvvvrccrrennee 163,461,475 | covvvrcrreenne. 123,191,184
Industrial and Miscellaneous (Unaffiliated) 21, Canada.....c.cocvvevvveeerereeens | e 379,876 | o 379,876 | oo 278,505
22. Other Countries......c.occvenicee | vovveenniiiiicssiinenn: 6,424,173 | oo 6,424,173 | oo, 6,171,168
23. TotalS...ocoveerciiensiirriiiccnii | v, 170,265,524 | ..o 170,265,524 | ..o, 129,640,857
Parent, Subsidiaries and Affiliates 24, TotalS...ooveveeeiieiesiiciiiesn | e | e | s
25. Total Common Stocks...c.e. | ccccoovvvveeeeee. 170,265,524 | ....ccocvecveeeee 170,265,524 | ....ocoovecveeeee 129,640,857
26. Total StOCKS...coumsrerisssrnsssse | v, 235,071,024 | .covcvven. 235,071,024 | .ooovvvveen. 155,441,957
27. Total Bonds and Stocks.... | ............... 1,222,348,274 | ... 1,256,305,673 | ....ovorveenne. 1,191,234,094
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Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 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
Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1

U.S. Governments

Class 1.

5

397,894 | ...

178,727,900 | ...

184,125,794

139,674,538

.184,125,794

22
2.3

ClASS 2.uviririeie sttt
ClASS 3.nierieie ettt

3.1
3.2

37

U.S. States, Territories and Possessions, etc., Guaranteed
ClASS T.uiiieeice ettt
ClASS 2.ttt

TOHAIS. ..

4.1
4.2
43
4.4
45
46
4.7

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

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6

TOHAIS. e

5.1
5.2
53
54
55
5.6
5.7

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

ClASS T.eieece ettt et
ClASS 2.ttt

Class 3

TOHAIS. .o

............... 37,932,896
................. 6,000,000

............. 112,949,130
................. 6,000,000

............. 142,465,005
............... 11,000,000

............. 112,949,130
................. 6,000,000

............... 26,929,929

............... 43,932,896

............... 47,351,492

.................... 640,980
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Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY

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

Quality Rating per the 1 Y1ear Over? Year Over E? Years Over 1é Years Ovesr 20 Tc?tal Columrz 6asa Total frori Column % fron? Col. 7 Tl(t)al T1o:al
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 Class 1.ttt | st 206,279,795 | ............. 244 535,464 64,613,812 3,332,433 | oo 607,650 | ..ccvreeenes 519,369,154 | ...covvrivrrirrinnn. 474 (.. 499,516,902 | ..ooovvevrrrrrreenn b7 | 321,805,923 | ..coovveenee 197,563,231
6.2 ..15,331,380 | .... 214,475,456 ...25,669,108 9,981,217 .265,457,161 238,247,884 |.... .153,952,891 111,504,270
8.3 ClasS 3.t | et stnnes | serseesnseeees 1,954,771 [ oo | e | e | eeesesisesisennes 1,954,771 |02 | e, 17,940,992 | ool LT [ 1,954,771 [ oo
B4 ClasS ...t | erieeseninesies 20,258 [ oo 77,365 [ oo T4077 | oo 24,855 [ .o | e 196,555 | ..ovoerrnrrnrinrirnnnn0.0 | oo 219,576 | .oovvevrrrrrrinnnennnnd0.0 | oo [ e 196,555

6.5
6.6
6.7

71

72
7.3
74
75
76
7.7

Parent, Subsidiaries and Affiliates
ClASS Tttt
ClASS 2.ttt

8.1
8.2
8.3
8.4
8.5
8.6




Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
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)
. Total Bonds Current Year
9.1 ClASS .ottt sttt (d)........ 239,007,618 |............. 462,796,260 | ............. 114,765,304 | oo 4973413 | oo 701,483 | 822,244,078 [ coooeveereeeeeeeeean 75,0 [ e XX [ e XK s | 624,680,847 | ............. 197,563,231
9.2 ClASS 2..uuvveerireieriesieie ettt () 15,331,380 | ..ccvnee 220,475,456 | ..cooevveneee. 25,669,108 | ..coovvvrnnes 9,981,217 | o0 | i 271,457,161 [ o248 [ e XX [ e XK s | i 159,952,891 | .....coo.c... 111,504,270

1,954,771

17,365

1

954,771

e 0 .0
B ClasS B......ccuvveeererseieresssseieesessssesessssssesessessessssssssesssssessees | (@)errerienisnesisnieniens0 | conieissesssissessseens 0 ] iieerinniieesieneeen0 | s [0 L (€0 | o000 | XXX e L e XXX e [ e 0
9.7 TOtAIS ..ot stesssssesssnsssnsssssnsssssenssnes | sennnerenssn 204,359,256 | coovvenanes 685,303,852 |.............140,508,489 | ............... 14,979,485 | ..o 701,483 | (b).....1,095,852,565 | ....cccevvrerenrnnenn 1000 | oo XXX | e e XK | e, 786,588,509
9.8 Line9.7a58 % Of COL B...ouvuuiviiiisiiicicisiesssiesissssisisssssesssnees | eosreesesssissesssneeese 2802 | cressessessessssssssanes 625 [ o128 | 14 ], 0.1 ] i 1000 [ XXX [k XXX [ e XX | e, 71.8
. Total Bonds Prior Year
101 ClASS oottt stesaes e saes s st saesssssens | eevesansans 169,651,216 | ............. 552,998,164 | ..............57,283,900 | ............... 12,932,986 | ....ccoevveee. 1,006,988 793,873,254 8B, 646,639,527 |............. 147,233,727

.195,793,590 249,247 884

189,948,271 ...59,299,613

.9,755,021 LA7,940,992 [
80,815 [ oo 78,040 | 39,971 | e | e e XXX e e XXX i | 00000 219,576 [ 0.0 [
105 ClaSS Bttt sstesesns | sesestesses st s s sessesaens | eebesaesees et s e s e bees
10.8 ClaSS B......vecvriereeicieiestes et e baen
10.7 Totals . .1,006,988
10.8 Line 10.7.a5@ % Of COL 8.....cooivireieiieeieiececesissecieesesisssesies | eeneesrisnssseeseenienee 1821 | viiieiieiisieniesieeee L 15 | e [ 1.2 | i 0.1

L0IS

Total Publicly Traded Bonds
T4 ClASS 1ottt st saes s saens | eevaesansaas 215,060,977 | ............. 339,393,674 | ...............64,551,300 | ..cccoeereereen 4,973,413 | oo 701,483
..... 154,156,173
1,954,771

............. 624,680,847 | ..o 7.0 | .........646,639,527 | oo 60,9 | ..........624,680,847
..... 159,952,891 ....189,948,271 | ... A7.9 .............159,952,891
..... 1,954,771 1,954,771

11.5 Class 5
11.6 Class 6

117 TOtAIS oot stes s ssssssssssnsssssssssssnssnsens | ereeennnnn2 19,080,977 [ .............495,504,618 | ............... 70,348,018 | .evovrerrrren 4973413 | oo 701,483
11.8 Line 11.7.858 % Of COL B.....o.covereerecrecreceeeseesiessessesssssessienns | cevvesssssssssssennens 273 | oo 63.0 | oo 89 [ e 0.6

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cccoucvvisierisnies | cornrisisnssssiiennas 19.6 | i 45.2 | oo 6.4 | i 0.5

. Total Privately Placed Bonds

12,1 ClaSS .o sssessassaas | svnsssessaenes 23,946,641 | ............. 123,402,586 | ............... 50,214,004 [ ...oovoirecieceeeciecieeie | o
12.2 ClASS 2o sesses s saes s s essasssss s saesasssnes | evsnsssssnians 15,331,380 | ccoovvveee. 66,319,283 | .....coouc.... 19,872,390 | ccoovrerennen, 9,981,217 | oo

12.3 Class 3
12.4 Class 4
12.5 Class 5
12.6 Class 6

..24,855

12.7 TotalS....cooveeriniis ...10,006,072

12.8 Line 12.7 as a % of Col. 6 e 3.2

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9..........ccocevvvinnenne. . . A e 0.9

(@) Includes $.....309,264,056 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1§.......... 0; NAIC2§..... 0; NAIC3S..... 0; NAIC4S.... 0; NAIC5S..... 0; NAIC6S........ 0.
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Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
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

Cur

6
Total
rent Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

U.S. Governments

ISSUET ODlIGALIONS.........cvecveieceeieeeeee ettt baes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCurities...........covurrnrenreneereinceneennns
Other Loan-Backed and Structured SeCUrties.............ocerreurerersrrennns
TOHAIS. .t

1.1

1.3
1.4
1.5

................. 5,397,894

............. 184,125,794

21

All Other Governments
ISSUET ODlIGALIONS......vevveiererereniresissise et ssenssnssees
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities. .
TO1AIS. vttt

22
23
24
25

31

U.S. States, Territories and Possessions, Guaranteed
ISSUET ODlIGALIONS.......oucvecverieieieires ettt saes
Residential Mortgage-Backed SeCUTtiEs........ccvrururrenrenreneereiecircireins
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SECUMHES.........covrrverrrrrereerreenrernenns
OIS vttt

3.2
3.3
34
3.5

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

ISSUET OBlGAtIONS........cvveverieeeectece et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

4.1
42
43
4.4

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

ISSUET ODlIGALIONS. .....vevveeerererieireeissese st ssenssesnees
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities............ccveveverereerresrriseinnnns
Other Loan-Backed and Structured Securities

5.1
5.2
5.3
54
5.5

118,949,130

6.1

Industrial and Miscellaneous (unaffiliated)
ISSUET ODlIGAtIONS.......uucveevericicieires ettt saes
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

6.2
6.3
6.4
6.5

............... 25,669,108
...16,631,138
...48,056,751

............... 9,981,218
...3,357,287

429,587,349

...64,460,515
.200,461,974
...92,467,803

............. 367,694,129
...70,542,401
238,132,185
...79,556,639

284,117,652
..... 54,311,647

....64,181,889

75,102,397 | ..

........... 145,469,697
...10,148,868
125,359,577
...28,285,914

786,977,641

............. 755,925,354

477,713,585

309,264,056

71

Hybrid Securities
ISSUEr OblIGAtIONS........ccvveveieireieeiece e
Residential Mortgage-Backed SeCUNtiEs...........covererveveeerieerseeienans
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

7.2
73
74
75

8.1

Parent, Subsidiaries and Affiliates
ISSUET ODlIGALIONS. .....ceuveeeceeereiereeisrese et nsnes
Residential Mortgage-Backed Securities...........cocvurerernervererereieinns
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities.
8.5 Totals

8.2




Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY

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

60IS

1 2 3 4 5 6 7 8 9 10 11
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
Total Bonds Current Year
9.1 ISSUET OblIgAtIONS.......cvuuevericrieriericrieriserierieriesiesieseessessesssessssnnes | creriennens 155,618,781 | ..cevvvvn. 491,148,239 | ............... 40,964,420 | ............. 11,622,198 | oo 93,833 | o 699,447 471 | o838 | e XXX [ e XXX s 553,977,774 | ........... 145,469,697
9.2 Residential Mortgage-Backed SECUTIIES..........ccuverrvrrvnrinevneineineees | v 9,029,255 | ....ccvunne. 34924979 | ..o 16,631,138 | ovvvvrrnes 3,357,287 | vvvversernn807,650 | oo 64,550,309 | .oovvvrvrvrrrrieneenn 59 [ XXX s [ e XK s [ e 54,401,441 | ..., 10,148,868
9.3 Commercial Mortgage-Backed SECUMHES...........c.vvmrvmrvmiiiniriniriniiinees | oveeerinneens 61,633,596 | .....ccocenne 94,840,455 | .....ccovenne 82,912,931 [ oo (V1 ORI | I ISP 239,386,982 | ..covvrvrrrriinennen 218 | XXX e XXX [ e 114,027,405 |.......... 125,359,577
9.4 Other Loan-Backed and Structured Securities..........c..oucuvceenerennrenninnns | osrensinnens 28,077,624 |............... 64,390,179 | .o (O P 0] i |, 92,467,803 [ ..o 84 [ XXX |k XK | i, 64,181,889 |............ 28,285,914
9.5 TOtalS....cveeeeiie s 254,359,256 | .............685,303,852 | .............140,508,489 | .............14,979,485 ..1,095,852,565 ...786,588,509 | .. 309,264,056
9.6 Line9.5a58 % Of COL B......oooiiviieiisiiiisiissssssisnins | e 232 | oo 62.5 | oo 12.8 | o, 14 ] 0 | 100.0 | XXX e XXX [t XK | i, VAT I 28.2
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS.........ocvvrerriieiieiieiieeieeteeieeiseiseieeisessesssesssnsenenas | eeseeessaneens 96,802,600 | ............. 487,312,009 | ...cccovveenee 55,334,577 | ..covvrrienne 7,084,683 | .o 462,094 |....ccoevenee 90,9 CHRIN DO ). 0,9 G IR 646,995,963 | ..covovirrirri 61.0 [ .o 562,764,010 | ......c...... 84,231,953
10.2 Residential Mortgage-Backed SECUMHES.............covueremreneenrieeineineis | ceereeiieens 15,653,588 | ....ccvvvvne. 31,821,271 | oo 16,735,994 | ......ccoouc.. 5,888,274 | .coovvvernns 544894 | ... 9 0,9 CHRRIN DO ) 0,0 CHRIINN IR 70,644,021 | oo 6.7 [ 58,066,171 | ............. 12,577,850
10.3 Commercial Mortgage-Backed SECUNIES.............ovuerierienriernirniiniinnes | covvineiieeens 54,907,207 | ............. 184,899,498 | ............... 24,278,378 | ..o [ o [ 9 0,9 CHNIN DO ).0,% G I 264,085,083 | .....cccoevvvrirnnen. 2N 168,140,050 | ............. 95,945,033
10.4 Other Loan-Backed and Structured SeCUTties. .........o.ovververrnrienninnns | oviessiniens 24,961,827 [ ..o 54,594,812 [ .o | e | e | creesessneans XXX o [, D, [ 79,556,639 | .o 75 [ 65,558,559 | ............. 13,998,080
10.5 TOMAIS....covoeieeieeieeieie s sssnssnns | ensssssins 192,325,222 | ............. 758,627,590 | ...ooovvevee. 96,348,949 | ............. 12,972,957 | oo 1,006,988 |.............. 9 0,9 CHNIN DO ) 0,0 TR I 1,061,281,706 | ...ocvvvrrrrirnns 100.0 | .covveneenn 854,528,790 | ........... 206,752,916
10.6 Line 10.5858 % 0f COL 8......iviiiiiiiiiiiieiissieeisssissssssesssssssssssssnssnss | cossssssssssssssssesssnes 181 o, 15 | s 91 [, 12 | i 01 [ XXX [, XXX [ o 1000 [ XXX oo | e 80.5 | i, 19.5
Total Publicly Traded Bonds
11,1 1SSUET OBlGALIONS......coouiererireieeieeeeee e esseesessesines | resineeinns 140,287,401 | ...ccovvve. 390,863,530 | ..coouvvenneene 21,092,029 | ....cccovveneee 1,640,981 | .o 93,833 | .o 553,977,774 | oo 50.6 | .ooerrerne 562,764,010 | ..ovveveerererecines 53.0 [ 553,977,774 | ..ovvvnnvnn. XXX oo
11.2 Residential Mortgage-Backed SECUMtIES...........ovvuevernceneeneririrrsines | cevvreiiniinens 7,004,958 | ......cccoonee. 29,056,592 | ....ccoovevnee 14,399,809 | ....cvvvvnve. 3,332,432 | v 607,650 | ..coverrneene 54,401,441 | oo 5.0 [ 58,066,171 | ...coovvercerreirrerrens 55 [ 54,401,441 |.....ccc...... XXX oo
11.3 Commercial Mortgage-Backed SECUMLIES...........cc.ovvevevvereererereeiesienes | eveveieias 46,389,785 32,781,440 | ............... 34,856,180 114,027,405 | oo 104 [ 168,140,050 | ..oovvvvveveererrnn. (LK 114,027,405 |.............. XXX
11.4 Other Loan-Backed and Structured Securities. - ...21,378,833 ...42,803,056 |.... ...64,181,889 ...65,558,559 64,181,889 |..
11,5 TORAIS .. 215,060,977 495,504,618 786,588,509 854,528,790 786,588,509
11.6 Line 11.585@ % Of COL B.....oucvvmererciicrineiineiineisseeiseeisessesssssessesnees | coneesseesneesneesseesees 273 | oo 63.0 | coovrrrneineirnenene89 | (VG [T 0.1 [ e 100.0 XXX v e XX [ e, 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........c.ccovuvrinninsinninnie | o, 196 [ 452 | o84 | 0.5 [, [ 71.8 XXX o XX | i, 71.8
Total Privately Placed Bonds
12.1 1SSUET ODlIGALIONS........oorvverereirriieiieiieeieeieeieeieeieeiesiesssnssessensensnas | eesiesisaneens 15,331,380 | .ovvveee. 100,284,709 | .....coovenne 19,872,391 | oo 9,981,217 | oo | e 145,469,697 | ...ovvvrrerreriens 133 [ 84,231,953 [ oo 79 [ ). 0,9 CHRRIN IS 145,469,697
12.2 Residential Mortgage-Backed SECUMES............coovuvrinrineinnirrireirsinns | e 2,024,297 | ccoovreerns 5,868,387 | .cocovvrrrinnn 2,231,329 | oo 24,855 [ oo [ e 10,148,868 | ...covvvrrvririnn. 09 [ 12,577,850 | cooovveririieiinienns 1.2 | ). 0,% G I 10,148,868
12.3 Commercial Mortgage-Backed SECUMHIES............covuerierrinriennienniiniinies | corvineiineens 15,243,811 | oo, 62,059,015 | ...coovrvenes 48,056,751 | oo | e | e 125,359,577 | oo M4 | 95,945,033 [ oo 9.0 [ ). 0,9 CHRRIN IR 125,359,577
12.4 Other Loan-Backed and Structured SECUNIES..........cc.ovververrrernrirnrinnes | covseiiniinnnss 6,698,791 | .o, 21,587,123 [ | i | o | s 28,285,914 | .o 2.6 [, 13,998,080 | ..ovviiiisiieiieienas 1.3 [, P, Y I 28,285,914
12.5 TOMAIS. .. ovoeivieecee ettt enssns | ressssssnsens 39,298,279 | ............. 189,799,234 | ... 70,160,471 | ............. 10,006,072 | woovvoreeerrerreieennd (VN [ 309,264,056 | ..oooovvrrirerirrinnns 282 | oo 206,752,916 | ..ovoovrvrrrrrien. 19.5 [ ) 0,9 CHRIN IS 309,264,056
12.6 Lin€ 12.5858 % Of COL B.....o.cvvevrrrrciiciieeiieiieisessisesississssssssssssenes | soevsesssssssssssnsssnnes 127 [ o, B1.4 | oo Y2 A [ 32 [ (0 [ 100.0 |.coovvreee. ) 0,0 NN DO ) 0.0 I DO ) 0.0 G IS D.0,0 N 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, SeCtion 9.........cccocviiiiiisiisiissiinns | oo 36 | i 173 [ o 6.4 [ i (UK 0.0 [ i, 282 | .o, XXX e, XXX o, ) O.0 S DO, I [T 28.2
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Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY
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, December 31 of prior year.

2. Cost of short-term iNVESIMENES ACGUINEM..........c.ccvueviiciciceeee ettt ens s ssessnsaes | sesbesssesestes s s es b s s sensas 11,570,017 [ oo T1,570,017 [ oot sssessens | sevesessss et ettt s s tas | S1estsbe b sttt et baen
3. ACCTUAI OF QISCOUNL........oovveveireeriscesse st nen s | seest e s s st 13 [ L1 SO PO PO POOOT OO
4. Unrealized valuation iNCrEASE (ABCTEASE)........vureruurrrreierireeseetseeeeseesseesssseessstesse e ssess s ssessessssssessestessessessesssssessastas | sestsessesssssssessessasssesssssessastsssessassssnessens 0 | oottt | vttt a et esseseas | S1etntesae sttt s et st s s st sa bbb s st ensenaes | ehtestes st st et b e s bbbttt nee
5. Total gain (I0SS) ON QISPOSAIS.........cuuevurriiiciieiiesieie sttt s st e s bbb st bbbt s bbb s s santnsanns | sbsbsessestesssssesses s s b s ss st s s bse st st st s 0 | oot esssnas | sttt s st s ssens | eebiebes sttt bbb bbb s st | Hresten bbbttt aaees
6. Deduct consideration reCeiVEd ON QISPOSAS............ccevevcriiiiiisie ettt sttt b s s ssss s s ssssenes | evtessssissessessssssssse st essesses s sanes 4,669,040 [ ..ooovieeeeeee e LTI O DO USRI
7. Deduct amortization Of PrEMIUML...........ceerriess ettt bbbttt ss bbb essents | ebebseesestesssebsesses s st b st es s bse st st et 0 | ettt | sereea ettt sa st nsesess | Srebntesaes ettt st ss b s s st na s bs s s st entesaes | eetebtet st st et b et s e ettt b e
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE..........cc.ccueiviiveieieiieeseiesssese st sssesss e sesens | estsssesssssssssssessessss e ssessssss e ssessessssaens 0 | oottt sesnss | seres ettt tensesens | Sretsetenses et en s s st et n st n sttt s s st entenses | HebesEeE et es e bRttt
9. Deduct current year's other than temporary impairment rECOGNIZEA..........ovrururenrerrenineensieiressssesseseesssesssssssessesssesnns | sossssssessssssssssssessssssssssssessassssssessasssnssssens 0 ] ottt ssrsnees | ettt s st ssessssnteneesensensesanes | sresstansesistnsestessessnsensesensensesetnssnsesssssnsenees | ersestesntantes et st es e st et st st st en st en s anes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cc.ccceuerierireriieiieieissiesieieiens | cevrrieiiesisiese e 7,180,050 | oo 7,180,050 | covveeeseecseee e 0 ] o 0 | oo 0
11. Deduct total NONAAMIEd @MOUNES.........c.crrirrriiriiirireiciiereiesri i reseess s ess st sns st esssenenes | eriiesse s 0 | L | e | s
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cviuiieiiiiiiiiesceiiisie st essssiesessessesssssssssssesssnsss | eossssesssossessssessssssssesssssssassesneas 7,180,050 | cooovieieceec e 7,180,050 | oo 0 ] o (I OO 0




Annual Statement for the year 2012ofthe UNITED FINANCIAL CASUALTY COMPANY

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

SI11, SI12, SI13, SI14



Annual Statement for the year 2012 of the UNITED FlNANClAL CASUALTY COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEAI...........ccueveeicieieeieseeeiesesse e siesiseiessenins | cvvesessssessiesesens 16,799,981 [ .o 16,799,981 | ..o
2. Cost of cash eqUIValENtS ACQUITED............ccoveviiieeieeee e sesnss | ceveessssssesesinnas 174,378,228 | ..o 174,378,228 | ...
3. ACCTUAI OF BISCOUNL.......oooreeeeririirieriei st est s | sebsesssenes s 17,086 | oo 17,086 | oo
4. Unrealized valuation iNCrease (ABCTEASE)........cvururrurrrureerrerrerreeneereeseeseessesseesesssssssesessesssseessessesssssssssesses | sesessssessssesssssnssssesssssssssessnns 0 | oo [ e

5. Total gain (loss) on disposals

6. Deduct consideration received 0N dISPOSAIS..........cccvuevcvierieriiiisieieie et ssssssessenas | sevesssssesesissesaenas 89,800,000 | .ovvvvverrerirerne. 89,800,000 | ..ecvueverererereeieeeese s

7. Deduct amortization Of PFEMIUM...........cccieireiciieeie ettt sae st es s bensenes | evseseessssssasssesnsesses s sassessesanes 0 | oo reeeseenes [ v

8. Total foreign exchange change in book/adjusted Carrying ValUe...........cc.c.cuueeucuerveerereiseieeieissieeies e 0 | oo [ e

9. Deduct current year's other than temporary impairment reCOGNIZEM............vvrerenrerrieernrnmeeeesensesees [rrersseseeisssssesssssssssssessssseseas L0 U (O TO
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccocvereevrreens | covververrereerernns 101,395,265 | ..covvverrerennns 101,395,265 | ...cooevvercrereeieeiesiesieian 0
11. Deduct total nonadmitted @MOUNS............cuueeuiierrerirrirrirerrerreseses e neseneens | ersiese st 0 [ e
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)....c.vviiveiiriiiiiiiseesiscscresiesesreniens | evsressenisssnneans 101,395,265 | ..oovovvvsiiannn 101,395,265 [ ..o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15




Annual Statement for the year 2012ofthe UNITED FINANCIAL CASUALTY COMPANY

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

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY

SCHEDULE D - PART 1
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1 2 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 18 19 21 22
Rate Current
Used Year's Total
to Unrealized Current Other Than Foreign Admitted Stated
NAIC Obtain Valuation Year's Temporary Exchange Amount Contractual
CUsIP Desig-| Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in When Due and Maturity
Identification Description CHAR |nation Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Paid Accrued Acquired Date
U.S. Government - Issuer Obligations
912828 KJ  8|US TREASURY NOTE........ccccooomiiminrininninsinniisesiesissisnsissiisssins | v | o | oseiienins | vovees 1 101.902 ...coneee. 31,503,003 | ............30,915,000 | ............ 30,981,177 (52,529) | vvvoevririrerinnins [ i MS.oo| e 138,226 03/19/2009 | 03/31/2014
912828 MW  7|US TREASURY NOTE... 104.969 | ...cooovvvnnee 5,033,264 | .............4,795,000 | .............. 4,786,355 3,658 MS...... 30,627 04/01/2010 | 03/31/2015
912828 PE 4|US TREASURY NOTE... 102539 ... 25,634,750 rererereren 2B 868,847 | s | e QT 20(0) ) I AO.... | o 53,522 01/20/2012 | 10/31/2015
912828 PM 6|US TREASURY NOTE... 105.227 | ... 52,613,500 | ............50,000,000 | ............. 50,007,235 (2,319) D | s 2,935 01/05/2011 | 12/31/2015
912828 QA 1|US TREASURY NOTE... 105.961 | ... ,384,123 . 2,246,235 1,096 04/01/2011 | 03/31/2016
912828 QX 1|US TREASURY NOTE... 103.688] ... 25,922,000 | ............25,000,000 | ............ 25,932,456 | ...ovovrecierienins [ s (106,606) 08/01/2012 | 07/31/2016
912828 RB 8|US TREASURY NOTE... 100.438 25,109,500 (28,131) 08/23/2011 | 08/15/2014
912828 SC 5|US TREASURY NOTE... 101.328 10,132,800 rereennnn 10,029,562 (6,376) 02/07/2012 | 01/31/2017
912828 SE 1|US TREASURY NOTE... 749,178 | 1,750,000 | e 1,741,418 3,039 03/29/2012 | 02/15/2015
912828 TS 9|US TREASURY NOTE... 2,500,000 | .. 2,488,758 477 . 10/17/2012 | 09/30/2017
0199999. U.S. Government - Issuer Obligations. v 177,210,000 | oo 178,727,900 | .o | i (341,891) PO I 484,650 | .......2,257,451 | ..... YOS XXX.oon
0599999. Total - U.S. GOVEIMMENL...........cooveiveirieeiieieieiieieieieieseieiesiesiessssssessesssssssssessnsssessensesessensenessnsenensesennes | cveneenee 119,215,684 | . XXX...vo0 | ... 182,577,618 | .......... 177,210,000 | .......... 178,727,900 (341,891) XXX [ 484,650 | ........2,257,451 |..... XXX..ooo. [ e XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation:
882716 W5 8|TEXAS ST 5,800,000 | .. 5,800,000
1199999. U.S. States, Territories & Possessions - Issuer Obligations... 5,800,000 | .. 5,800,000 0
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 5,800,000 0
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover t ions
01030R  ET 5| ALABAMA HSG FIN SF.....covvmiirireimeeiseiserieeiesieessessessenieseseens 1|..1FE 105.279 3,970,231 (19,513) 08/01/2008 | 10/01/2037
01030R GB 2| ALABAMA HSG FIN SF.....civoiiiiiiriieiissiinsiees s sseseseens AFE] . 106.300 | ... 1,696,929 (10,958) 10/23/2007 | 10/01/2038
196479 HJ 1|COLORADO HSG & FIN .1FE 100.269 | ... 270,059 .(139) 05/01/2005 | 05/01/2030
20775F CG 0| CONNECTICUT ST HSG FIN AUTH SF LAFE] . 105.993 ... 6,417,692 (53,091) 10/19/2011 | 06/01/2026
34073N ZT 0|FLORIDA HSG FIN CORP FE] 100.664 | ... 1,320,000 1,323,083 (5,090) 05/01/2005 | 01/01/2036
452227 FK 2|ILLINOIS ST SALES TAX REVENUE. .|.1FE| ... 101.428 | ... 4,220,000 | ..oovvernnene 4,220,000 05/10/2012 | 06/15/2020
45506A EK 3|INDIANA ST HSG & CMNTY DEV FE] 108.142| ... 6,455,000 6,877,550 (59,087) 11/16/2011| 12/01/2027
49130P JG 0|KENTUCKY HSG CORP. AFE 100.953 | ... 1,035,000 .1,031,793 2,315 09/01/2007 | 07/01/2013
60415N VWV 1| MINNESOTA ST HSG......cooiiiiieiieiinsiieeiseisseisssiesssesseeisseesssinns LAFE] . 102.206 | ... 1,030,150 (5,626) 04/21/2005 | 01/01/2036
60416Q FS 8|MINNESOTA ST HSG FIN AGY VFE] 107.402 | ... . 2,845,908 (35,082) 11/22/2011| 07/01/2035
60636X JQ 7|MISSOURI ST HSG SF LAFE] . 101.493] ... 421,196 416,094 (2,116) 05/01/2005 | 09/01/2034
61212R A6 3| MONTANA ST BRD HSG JIFE] .. 106.319 ... ..2,913,141 2,800,691 (15,516) 04/26/2007 | 12/01/2037
61212R  PJ 9| MONTANA ST BRD HSG LAFE] . 102.302 ... 644,503 | .. . 633,358 (2,698) 05/01/2005 | 12/01/2034
61212R ZE 9| MONTANA ST BRD HSG .1FE 106.799 | ..ocvevrrnnes 2,894,253 | ..ovvoenne 2,710,000 | .. 2,772,166 (14,624) 01/18/2007 | 06/01/2037
613349 G4 5|MONTGOMERY CNTY MD HSG CAFE] 100.240 ... 600,296 292 05/01/2005 | 07/01/2032
63967C 3T 7 |NEBRASKA FIN SF HSG LAFE] 100.245 ... 413,061 (3,110 07/13/2006 | 03/01/2036
64469D JD 4 |NEW HAMPSHIRE ST HSG FE] 104.617| ... 1,285,990 8,162 08/01/2008 | 07/01/2039
647200 FM 1|NEW MEXICO MTG FIN AGY LAFE] . 108.794 | ... . 1,770,000 | .... 1,848,010 (16,059) 05/05/2010 | 07/01/2036
647200 PY 4|NEW MEXICO MTG FIN AGY 1FE 106.065 ..............3,600,907 | ...ccovrvunee 3,395,000 | .. 3,497,545 (20,133) 01/26/2007 | 07/01/2038
658886 EP 7|NORTH DAKOTA ST HSG LAFE] . 107.492| ... 1,415,000 | .cooovvrvnnee 1,421,534 (1,243) 08/01/2008 | 07/01/2038
658909 BF 2|NORTH DAKOTA ST HSG FIN AGY. VFE] 106.944 | ... 2,525,000 | .. 2,628,825 (15,840) 11/10/2010| 07/01/2041
676907 GU 6| OHIO HSG FIN AGY. LAFE] . 103.306 | ... 2,235,000 | .. 2,254,297 (9,367) 05/01/2005 | 03/01/2035
68608R 5G 4| OREGON ST HSG & CMNTY.. A[AFE] . 100.103 | ... . 45,149 (67) 05/01/2005 | 01/01/2029
68608R  5Y 5| OREGON ST HSG & CMNTY.....ooiiriirieiiseseiissieniienns 1|..1FE 101.801 | cvovvvrerernnn 732,967 | oo 720,000 721,108 (8,195) 05/01/2005 | 01/01/2030
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745235 YU 9|PUERTO RICO PUB BLDGS VAFE] 336,789 | . 106.030 ... 300,000 310,894 (4,067) 10/26/2005 | 07/01/2015
83755G 3G 0[SOUTH DAKOTAHSG.......... VAFE] 2,895,001 | .. 104.011] ... 2,730,000 2,786,517 (19,803) 04/19/2007 | 11/01/2036
83755G P6 8|SOUTH DAKOTAHSG.......... AFE | e 715414 | L 102.435] ... 683,012 985 05/01/2005 | 05/01/2028
83755G  S3 2|SOUTH DAKOTAHSG.......... VAFE] cen......858,969 | ... 103.583 ] ... 818,422 (6,414) 05/01/2005 | 05/01/2027
83755G W9 4[SOUTH DAKOTAHSG.......... VAFE] e 3,476,489 | 104.366 | ..............3,438,860 | ..............3,295,000 | ...... 3,351,440 (16,851) | vvvvvereercrrnernenns [ evvvernerirscessnnnenns | weererenn D750 | i 130 | MNLc | i 31577 | s 189,463 | 03/01/2007 | 05/01/2031
83756C AM 7 |SOUTH DAKOTA HSG DEV AUTH AFE] 4,622,098 1 106.723 | ... ..4,601,747 (20,351) 32,400 74,520 | 05/23/2012 | 05/01/2031
88880C AA 1|TOBACCO SECURITIZATION AUTH MN .|..2FE| ..............5,000,000 | ..... 102.098 ... 6,000,000 | ovouvererirrireninees [ e [ | s | cnennnn 2,643 [ 00000 2.643 | MSeiii | i 52,860 | .oovvrneen 119,816 | 11/17/2011| 03/01/2014
92418P BX 4|VERMONT HSG FIN SF VAFE] 1,534,158 101.335 ..............1,469,358 | ..............1,450,000 | .............. 1,457,682 (11,446) 13,896 83,375 | 03/01/2007 | 11/01/2036
924190 DA 6|VERMONT HSG FIN AGY. VAFE] 2,355,360 | ... 104.009 | ... 2,263,971 (13,314) | oo [ v | ceereren 5750 | o 377 [MNL | 21,467 08/24/2007 | 11/01/2036
93978T LQ 0|WASHINGTON ST HSG VAFE] 969,140 | .. 105645 ... 956,063 (3,376) | .ooovvrrererrerrnernee | cevrrerireniseerssenines | verernnii800 [ 110000.3.692 [ Do | oo 3,447 10/09/2009 | 06/01/2040
95662M UT 5| WEST VIRGINIA ST HSG....... VAFE] 3,941,034 | 104.741 | ... . 3,764,449 (27,181) .35,315 03/01/2007 | 05/01/2037
97689P 2G 2| WISCONSIN HSG & ECON......ccccovvee. JFES 1,989,838 | . 101.089 ] ... cernennne 1,910,000 | v 1,918,612 (8,281) 09/16/2005 | 03/01/2036
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: . XXX | en.81,689,698 | ... 77,925,000 | ............ 79,934,328 | .o 0 | s (416,884) | ...oovovvcvricenn0 |0 [ XXX | XXX | XXX een.935,283 .. 3,505,781 .. XXX [ e XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392C MS 0] FNW 2002-W1 2A.....ciiiiiiiiisisnissiissississssisersssssssensssesssssssssssnssnses | svvenes | ............ 2| ...... I PN 89,570 | ...... 116.563 | ..o 99,345 | ..o 85,228 89,794 .(645)
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities............... .. 89,570 |...XXX... 85,228 89,794 0 .(645)
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137AA  4X  8|FHMS 2011-KO13 X1 10.....iinerierierriseineriseiserieniseessenssssesseseennens | eevinee [ [ 28 [ | 14,129,051 | e 3.965] ... 12,693,111 ...11,776,064 JOO I (1,578,226) [ ...cvovvvreerreincinnns | weverrvneiiserinsensees | 2000000676 | ... 5.355 [MONL.. | ............ 180,412 | ......... 2,424,339 | 12/08/2011 | 01/25/2021
3137AD  TK 3| FHMS 2011-K014 X110 ...ccorvereerrrirrrrnerirerieneseesseisssnensensseessnnes | eovneee | oo | 268mmens | o [ i 13,134,065 | e 8.397] ... 12,506,568 B (1,195,735) .- 167,591 | ... 2,023,587 | 01/17/2012 | 04/25/2021
3137AK KD 2 [ FHMS 2012-K705 X1 10.....covrrirrriereerirnneinneiseriieriseessseisssisnsseesiene | eevinee [ [ 28 [l | 0000 12,553,073 | ..o 8.652] ... 11,635,993 B I 197,284 | ......... 2,054,070 | 01/24/2012 | 09/25/2018
3137AL 6W 4 |FHMS 2012-K706 X110 . ,865,745 . 80,782 593,884 | 05/23/2012 | 10/25/2018
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. voennnn:45,033,550 [ ... XXX........ 41,701,417 0 s . . RO 616,069 | ......... 7,095,880 |..... XXXeoven [ o XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations. ... ererererssrisssrssssesresssesessssessenes | seesseeens 126,943,274 | ... XXXooovv | onviens 123,490,460 | ..cooovee. 78,010,228 | .......... 118,949,130 | .o 0] . (5,285,080) [ ..vvvverseriiniiinnnens0 [ s 0 .. XXX XXX XXX | s 1,651,845 | ....... 10,607,660 | ..... YOS XXX.oon
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R BM 3| AT&T CORP......coouiiririieiieiiesiesisess st sssssssssssenes | oeeenas . ..4,999,750 | ...... 100.019 | .vverennes 5,000,950 4,999,741 .(9) 3,889 12/06/2012 | 12/01/2017
00287Y AC 3|ABBVIEINC... .2FE .19,871,200 | ...... 101.838] ... .20,367,600 19,872,391 1,191 85,389 11/05/2012 | 11/06/2022
025816 AX 7| AMERICAN EXPRESS CO.......ccoovririirinerinsisneiiseisseesssssessesssnssss | ceviees ...4,987,100 | ...... 120.497 | ... 6,024,850 4,992,506 1,258 [ .cicverneinneinens | eerseisnrssninennenes | crireeernd8.150 [ i 8,185 [ FALL | i 105,083 | ...ccvevee 307,500 | 08/22/2007 | 08/28/2017
02666Q L4 3 [AMERICAN HONDA FINANCE..........cocomiiimirierinenirenireessnrineriessnenes | crves . renenn9,979,100 | ... 100.564 | ... 10,056,400 . 9,981,229 2,129 30,556 09/04/2012 | 08/11/2015
032095 AA 9| AMPHENOL CORP........coomiiriiiirieireiissiiesiesisseessssssssesssessssnesns | ervees .2FE] .........10,511,378 | ...... 106.551 | ... 10,378,067 | ..............9,740,000 | ............ 10,159,129 | covooveeirrseienns | i (183,900) 59,116 | .ovvvrnens 410,044 | 06/19/2012 | 11/15/2014
037389 AY 9 AON CORP.......oevirrireirerinsiieriesissessssssssssessessssssssssssssssessesssssssns | aesees .|..2FE| ............16,577,100 | ...... 105.277 | ... 16,844,320 ....16,481,292 (95,808) 47,222 500,000 | 04/23/2012 | 05/27/2016
14987B AA 1| CC HOLDINGS GS V LLC/CRO. et | s .2FE] ............14,310,000 | ...... 106.180 ... 13,803,400 \ rerrenenen 13,611,239 | e [ e (313,047) | covvoevereererieriinnis [ evriieeiireriseisnins | cvereeennn 7750 ov..5.062 | FMAN. | ..o 167,917 | oo 1,007,500 | 11/19/2010 | 05/01/2017
233851 AJ 3| DAIMLER FINANCE NA LLC......ovvoieierinrrerieniseersenissisenssensnnenee | eeeeee | oo [ eereeerneens JFE] ..............5,025,550 | ...... 102405 | ..o 5,120,250 | covvrrrnenne 5,000,000 | ..ovrernne 5,017,416 (8,134) 01/06/2012 | 01/09/2015
25459H AN 5| DIRECTV HOLDINGS........cooovoireereeseiesieesissseenssesesssesesssssssssessnnees | coveens W2FE]| ...........14,894,800 | ...... 105.196 | ... 15,779,400 ....14,949,921 21,066 04/07/2010 | 03/15/2015
25470D AB 5|DISCOVERY COMMUNICATIONS INC......ccovvurererinerinsrrerireerisniss | oeveene .2FE]| .............5,357,415 | ... 106.537 | ... 5,652,853 5,331,974 (10,175) 06/07/2010 | 06/01/2015
260543 CA 9| DOW CHEMICAL COMPANY........covtrimmrmiimirreririsnieerieressssenissniines | cvvees W2FE| 8,157,700 | ... 110.323 | ..o 8,274,225 | ............7,500,000 | .....cccooeue. 7,800,393 ..(133,388) 04/20/2010 | 02/15/2015
26882P AX 0 [ERAC USA FINANCE COMPANY.......ccooumiriririirneireriseesnensesiseesns | cevenns .2FE] ...........10,542,468 | ...... 116.541 ... 10,926,884 v 10,172,861 ..(189,815) revenen.014,128 | 01/04/2011| 11/01/2016
297599 AC 6| ETHAN ALLEN GLOBAL........covverrerireerierieesienisenesseesssseniessssensnns | eeeees | oo [ werereneeens W3FE] ............. 1,883,880 | ...... 102.750 | woocverrenes 2,055,000 | ..ooerernene 2,000,000 | c.oovvernene 1,954,771 14,564 . 279[AO...... | 26,875 | v 107,500 | 06/01/2007 | 10/01/2015
302182 AF 7|EXPRESS SCRIPTS INC I I .2FE] ............10,068,400 | ...... 105.429| ... 10,542,900 | ............10,000,000 | ............ 10,047,575 (13,282) 3.125 2975 |MN...... 39,931 312,500 | 05/25/2011 | 05/15/2016
30249U AA 9| FMC TECHNOLOGIES INC.......cocvvvuerirerirrireesseinersensenesssessesssssnnes | ceveens W2FE] ............9,007,770 | ...... 100922 ..o 9,082,980 9,007,700 (U40) ) TR IFURRRRIRRRTIRRTONN ISR 2.000......... 1.981|AO...... 50,000 10/25/2012| 10/01/2017
41283L AA 3 [HARLEY-DAVIDSON FINL SER........cocoveirierirriierieieiseiesieseesssseiens | coveens W2FE| .. ..15,027,200 | ...... 107.340| ... 16,101,000 ....15,017,431 (5,211) | oo e | ceveieens 3.875] ......... 3.835|MS...... | oo 171,146 03/02/2011| 03/15/2016
50076Q AA 4 [KRAFT FOODS INC......ccoitrurrrerirrireessnisessessesessessesssssssesssesssnenes | sevnes W2FE| .. ..9,981,700 | ...... 103432 ... 10,343,200 | .. . 9,983,623 1,923 2.250 2.289|JD....... 16,250 . 05/30/2012 | 06/05/2017
502413 AY  3|L-3 COMMUNICATIONS CORP.......ccccrmrrrirmrirernrieernrinsisnsssnsssssenensens | veree [0 [ vvirernnnns 2FE| 5,879,765 | ...... 114.027 | .o 6,271,485 | ......c..c.... 5,500,000 5,796,718 (37,008) | oo | v | s 5.200] ......... 4.275|A0...... 60,378 286,000 | 10/06/2010 | 10/15/2019
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577081 AV 4|MATTEL INC V2FE| 2,574,350 | ... 104.024 | ... 2,500,000 2,565,812 (8,538) 06/20/2012 | 11/01/2016
584050 AF 9| MEDCO HEALTH SOLUTIONS INC.........ccccrvvvrnncs W2FE| 9,472,278 | ... 104.238 | ... 9,515,000 9,489,203 8,967 01/26/2011 | 09/15/2015
60871R AB 6| MOLSON COORS BREWING CO......c.ccocorrvverenne | W2FE| 9,971,700 | ... 102442 ............10,244,200 | ............10,000,000 | .............. 9,975,163 3,463 04/26/2012 | 05/01/2017
74432N AA 0| PRUDENTIAL COVERED TRUST......cooiieiiieeiereieieiseieie e .2FE] ............16,342,898 | ...... 103.701] ... (1,561) 12/19/2012 | 09/30/2015
811065 AA 9| SCRIPPS NETWORKS INTERAC.........csuvieririereeieererinsssensesisneens W2FE] ............14,981,700 | ...... 104.719] ... 3,615 11/28/2011| 12/15/2016
855244 AC 3|STARBUCKS CORP... W2FE] ............24,952,750 | ...... 120.286 | ... 4,673 08/20/2007 | 08/15/2017
89233P 6D 3|TOYOTA MOTOR CREDIT. VAFE] 9,963,400 | ... 102403 ... 4,210 05/17/2012 | 05/22/2017
907818 DC 9| UNION PACIFIC CORP........cccccouun. W2FE| ... 13,158,154 | ...... 105.015] ... ..(367,512) 01/03/2011 | 02/15/2014
982526 AM 7| WRIGLEY (WM.) JR CO...cvvvvuiirriiiieineiiniiesiesieese s .2FE] ............16,765,592 | ...... 103.502 ... ....16,524,172 .(111,128) 10/15/2012 | 06/30/2014
05565Q BF 4 {BP CAPITAL MARKETS PLC.......cconmverriircrieriieeienineenns JAFE] ..............5,358,650 | ...... 104.061 | ... 5,072,711 (83,119) 05/21/2009 | 11/07/2013
423012 AD 5|HEINEKEN NV .2FE 98189 9,981,218 118 10/02/2012 | 04/01/2023
502441 AA  6|LVMH MOET HENNESSY LOUIS . AFE] ...3,988,520 | ...... 101.650 ... 4,000,000 | ..cooovrrnnee 3,989,636 1,116 06/26/2012 | 06/29/2017
928670 AD 0 [VOLKSWAGEN INTL FIN NV, s | e Floi [ AFE] e 14,946,450 | ...... 101.210 ..15,000,000 ....14,977,146 17,742 03/23/2011 | 04/01/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: ...329,519,818 | ... XXX..ooooue .322,857,000 ..326,409,928 | ..o 0] . (1,475,670) | ooovvvvvvnnrnnnnnc0 |0 [ XXX [ XXX [ XXX 2,631,611 ] .....9,861,087 ... YL XXX.oon
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
055330 FT 8 |BCAP 2010-RR7 14AT.....ccoviiirerineirrerineenns 2[1FM 9,933,814 99.900 9,896,702 | .. 9,952,313 (71,774) 10/20/2010 | 07/26/2035
073879 ZG 6|BSABS 2005-HE7 M1 2[AFM | s 1,644,724 | ... 99.605] ... CATATA43 | TBABT2 | 1,746,795 16,158 01/14/2008 | 07/25/2035
07387A GH 2 [BSARM 2005-12 25A1........cmiiuiiiieieineeissiiessiesiseessssissssesssenens | oevenns 2[AFM | s 1,668,178 | ........ 50.230 | .overrinnee 1,348,119 | ..............2,683,891 | .oooovrrnnc 1,348,119 | ..ccooons (159,519) . 08/23/2007 | 04/25/2051
126673 2M 3| CWL 2005-7 MVB.........ovvoeveeereeriesisesisssisesessissssessssesssssssssssessseses | seeeees 2[1FM 450,612 3.762 450,612 450,612 530,027 08/09/2007 | 11/25/2035
144531 BE 9|CARR 2005-NC1 M4 2[AFM | ..............3,266,711 | ........ 449,714 08/08/2007 | 02/25/2045
17307G JM  1|CMLTI 2004-OPT1 M5........ 2[1FM . 08/14/2007 | 07/25/2037
35729P JE 1|FHLT 2005-1 M4, 2[AFM 5,000,000 | coovrernnens 4,583,896 | ...ocverirrrinrienns | s 133,891 53,027 | 04/28/2008 | 06/25/2035
576433 UF 1| MARM 2004-13 BAT......comiiimirrnerienineenenisssssessessssesssesssssssssesssseenns. | sevees 2[1FM 3,690,220 | ...... 3,857,881 44,465 98,345 | 08/20/2007 | 02/21/2051
57643L GJ  9|MABS 2005-NCT Md.......cooviriiriiiieirierienineeiesississesinesiensnennes | cvves 2 1FM 2,399,330 08/13/2007 | 09/25/2041
65535V AA 6 NAA 2001-RTA Al .ot essssesensnnes | ceeenns 2| 4FM ...196,579 196,555 205 (274) 05/25/2001 | 02/01/2030
65535V BZ 0 |NAA 2003-A3 Af.... 2[AFM | .. 130,408 (3,182) (101) 09/15/2003 | 08/25/2033
65536H BC 1| NHELI 2005-HE1 M1.. 2[AFM | ... 43,721 626 04/03/2008 | 09/25/2035
68389F KP 8| OOMLT 2006-1 2A3.........ocemmrvrrririrenireesessessssensesesssesssssssssesssenens | woveees 2[1FM 4,270,237 261,788 04/21/2008 | 01/25/2036
83611M  KE 7| SVHE 2005-4 M1B.......cooiiriiiiiieieiiesieeiseeiesssesssisssssessesssesnsns. | cveees 2[1FM 5,000,000 4,897,308 | ......... 2,128,672 63,936 36,056 | 02/19/2008 | 03/25/2036
855541 AB 4| STARM 2007-S1 2AT.....coiiirinireeieriseersesssssiensesesssesessssssssensenens. | eevnes 2[1FM ....2,979,926 2,516,634 86,652 | 09/13/2007 | 01/25/2037
86358E UV 6| SAIL 2005-HET M1.....ooomiiiiriirniieeieeesess s sssssssisssssnnes | cevenes 2[1FM 0,000,000 | .. 9,128,988 28,988 | ..ooovvverieriirerinnins [ vnrreeisniieniinninns | 00,680 | 10003921 [IMONLL. | oo 1,322 | s 5,646 | 11/20/2012 | 07/25/2035
9497EN  AA 1| WFHET 2005-3 M1......coomiirrrinrinnerierieeesensssssensenssessssesssssssssesssens | wovsees | 0 | osersnees 2|.1FM 8,000,000 | ..ovvernvene 7,597,968 | ..ooovverrervrineinens | v 108,531 52,823 | 05/16/2008 | 11/25/2035
94980Q AA 7 [WFMBS 2004-W AT......orvmirieiririeriirisriiesissssenienesssessssssssenesienes | evvnes AFM ...6,351,678 | ...... 100.189 | ... 6,505,452 | ...cvoonven. 6,319,283 ...171,118 | 02/07/2007 | 11/25/2034
94983C AD 9| WFMBS 2005-ART0 2AT......oiiuiiriniisiriseiiisneseisssssssissssesssnsenssnssssnsss | seeeas AFM ...6,930,856 | ...... 102.098 ] ... . . 7,063,293 | ... 6,970,083 (3,366) . . . s 186,421 | 01/24/2007 | 06/25/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.............ccc..uu. 67,194,720 | ... XXX.oooooo | corinriennd 68,252,922 | ........c.. 90,746,939 | ............ 64,460,515 | ......... 1,966,176 | ....ccc...u 582,868 | ... 530,027 | oo 0 .. XXX........ XXX XXX [ s 91,089 | ......... 1,462,346 |..... XXXeovooo [ oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05524U AA 7| BAMLL 2012-PARK A....cooouiimiririrrirenserisssiensensseesssssssssssssessseses | covenen | oo | veverneens 2[AFM | e 25,748,995 | ..... 103.627 | ...covveen. 25,906,750 | ...cooveee. 25,000,000 | ...cooonee. 25,745,623 (3,372) 11/29/2012 | 12/10/2030
05955R  AA 2| BALL 2009-FDG A.......couiiiiiiniiiniieissisiiesiiesiesisesnsissiessienes | coveees AFM ..28,546,928 | ...... 1126411 ... 28,860,841 | ............25,621,968 | ............ 28,046,301 | ..ovvvrieiieriienins [ s (500,626) | ...cooevnerrrirciiniins [ e | e 5.204 | 1100002299 |MON... | oo 111,114 | 1,052,187 | 05/18/2012 | 01/25/2042
07383F YH 5|BSCMS 2004-PWR3 Ad.........ovvomirririerierieeienieesessssssesssesssssanes | eoneees 2[1FM | ..............8,615,039 | ...... 103.068 | ......cvvene 9,276,120 8,929,072 71,386 | oo [ vveeveeienniineninnnnns | e 715 .. 5.634 [MON... | ..............35,363 | ............ 424,350 | 02/08/2008 | 02/11/2041
07383F  YJ 1|BSCMS 2004-PWR3 B.......cocvvereriiirirrieinirneiersssisssssssssssssensssssssens | sevenes | oo | cerennene 21 1FM | ... ..6,050,732 | ...... 102.836 | ... ..6,608,241 | .............6,426,000 | .............. 6,337,849 T1,072 | oo [ e | v 4810 1 .6.105 | MONL.. | ... 25,758 | o 309,091 | 07/09/2008 | 02/11/2041
07388L AK  6|BSCMS 2006-PW13 X2 10........coorerrrrrrierieserneesseissensssessensssesssnsns | eeves 24..... VFE] ..2,519,280 | .......... 0.355] ... 618,068 610,809 | ..ovvuvvrerereerienins | e (724,637) .0. 4. . 929,417 | 02/16/2010 | 09/11/2041
14986D AL 4| CD 2006-CD3 XP 0.......ccoiuireieiieieieereisieississesssssesssesesessssessessnes | sevenes 24.... AFE| 5,081,702 | .......... 0410 oo 1,431,662 | ..o | e 1,414,676 | .ooceevecrcvieens | v (1,685,984) | ..oovoverrienrrveiiens | v | s 0.485]......... 4.962 [MON... | ..cccevee. 141,184 | ......... 2,030,679 | 02/24/2010| 10/15/2048
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20047G BQ 9|{COMM 2004 LB3A A5. AFM | ..............9,987,600 | ...... 105.797 | ... 9,280,000 | .. 9,557,551 (210,994) ....504,981 | 12/10/2010| 07/10/2037
20047P AH 0 |COMM 2005-LP5 AJ . 2[AFM | ....c....... 4,652,148 | ... 107.553 | ... 5,000,000 | ..coovernnns 4,865,965 50,654 252,300 | 04/07/2008 | 05/10/2043
22541Q DJ  8[CSFB 2003-C3 AB........ovveurverrierirerieesenssssssessessessssesssssssssssssenes | sevnes [P I 2[1FM | ..............1,658,691 | ...... 100.375| ... 1,774,446 | ............. 1,766,753 23,865 04/11/2008 | 05/15/2038
225451 AJ 8| CSMC 2006-C5 ASP [0.......coivirrireiireireiieeississsissssesssessssessessinns | svvens . |24... VAFE] . 14,557,236 | .. 0.686 ... s 4,883,412 | oo | e (4,397,665) 06/10/2010 | 12/15/2039
225470 XB 4|CSMC 2006-OMA B1.. AFM | ... 1,462,500 | ... 119.022 ........... 1,487,775 | ..............1,2560,000 | .............. 1,457,978 (4,522) 11/06/2012 | 05/15/2023
225470 XD 0|CSMC 2006-OMA B2.. AFM | ..............5,906,250 | ...... 118.835] ... 5,890,337 (15,913) 23,075 | 11/07/2012 | 05/15/2023
36161R AD 1|GFCM 2003-1 A4 AFM 4327176 | ... 106.182| ..............4,308,681 | .............4,057,826 | .............. 4,248,237 (78,940) 226,691 | 05/22/2012 | 05/12/2035
361849 ZT 2|GMACC 2003-C3 A4... AFM ..26,659,424 | ..... 102.371] ............25,887,233 | ............25,287,663 | ..... 25,544,729 | ..o [ s (437,521) 11,270,199 | 06/24/2010 | 04/10/2040
36192H AG 9|GSMS 2012-ALOH B.. AFM | L. ...8,633,438 | ...... 108.950 | ... 8,620,779 (12,658) 10/19/2012 | 04/10/2034
36228C B6 9|GSMS 2007-EOP J ARM | 2,243,773 | ...... 100.980 | ..ocvevvrenes 2,246,805 2,232,656 (11,117) 11/07/2012 | 03/06/2020
36228C XG 3| GSMS 2006-GG6 XP 10......... AFE 2,515,638 | ..o | s [ s | s 1,623 (253,928) 03/23/2006 | 04/10/2038
396789 JS 9|GCCFC 2005-GG3 A3........cccovvvurrnnee . ARM | s 4,196,760 | ...... 100.982 | ...cvovvvnne 4,410,247 | ... 4,367,360 | ...coooncnn 4,346,062 46,316 08/20/2007 | 08/10/2042
46637C AA 5| JPMCC 2011-FLT Anoocseeeiseeenssessssssiesssesssssnsenes. | vvvees . AFM | ............ 10,254,997 | ... 101.132] ... 10,281,124 | ...........10,166,044 | ............ 10,201,896 (53,101) 02/08/2012 | 11/15/2028
46637Y AL 3| JPMCC 2012-HSBC D....ccvvrnrrrrirrirreseesseisessensesisseessssssssssssens. | eoeees o 2[1FM | ..............6,345,000 | ...... 106.918 | ..ocvvvvnne 6,415,080 | ..............6,000,000 | ...... 6,342,034 (2,966) 11/15/2012 | 07/05/2032
60687V BB 0 [MLCFC 2006-3 XP 1O........coviriereririicierieissereniersessiessssssesessssinsnene | weveres L |24...... AFE] JA1111,100 1142 5,636,995 5,555,931 | .o | e (2,920,971) 07/21/2010 | 07/12/2046
92935V AC 2 |WFRBS 2011-C3 A2 AFM 18,179,622 | ...... 107.274 | ... .19,309,320 (40,577) 05/26/2011 | 03/15/2044
92936C AC 3 |WFRBS 2011-C4 A2 o 2[1FM ]| ............13,887,253 | ...... 108.323 ... 14,894,413 (30,810) cenen 474,925 | 07/21/2011 | 06/15/2044
92977Q  AF 5[ WBCMT 2006-C27 XP 10......cciuumiinriiniississsissssisssssssnssssssesssssssnssnes | snvss . |24....... AFE] v 11,198,539 | ......conl 0.215| v 1,925,355 [ .oviiiineiiniinnisniins | oo 1,900,397 (2,912,359) | ..ovvevinniinnnsniinns | cessrinnrissinsninees | c000:0.296 | 1o 4782 [MON... | .......... 221,085 | ......... 3,560,718 | 02/02/2011 | 07/15/2045
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities..........coovivrvninininnnnnee. . 234,339,821 [ ... XXX.ooooe [ overeenn 206,134,888 200,461,974 0... (14,035,368) | ..eovevvverernnnienc0 [0 [ XXX [l XXX [ XXX | e 1,732,692 21,961,919 |..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
125588 AC 0|CITEC 2012-VT1 A3... 11,998,976 | ...... 100.272 ... 12,032,640 ....11,999,095 119 4,033 86,533 | 04/19/2012 | 08/22/2016
34528R AF 9| FORDO 2009-A A4 ..4,807,881 | ...... 100.603 | ... 4,417,865 . 4,406,971 (76,261) 11,847 266,557 | 09/10/2009 | 05/15/2014
47787B AD 7|JDOT 2012-A A4 ..7,498,336 | ...... 100.986 | ... 7,500,000 7,498,758 422 B [P 3,300 | covrerrns 58,575 | 02/22/2012 | 06/15/2018
493268 AP 1|KSLT 1999-A A2 ..4,195796 | ....... 94840 ... ..4,214,838 4444157 | oo 4,279,558 17,387 395 36,044 | 03/08/2010 | 12/27/2029
587681 AC 1|MBALT 2011-1A A3.... ..1,610,572 | ...... 100.083 | ...cvourennee 1,612,019 ...1,610,682 1,612,682 2,055 02/16/2011 | 11/15/2013
587728 AD 8|MBART 2011-1 A4.. ..14,997,087 .15,161,850 14,998,609 1,083 07/14/2011 | 12/15/2017
73328V AK 9[PILOT 2011-1 A4 ...8,998,146 9,070,740 8,999,029 778 11/09/2011 | 11/20/2017
78446V AA 7|SLMA2012-AA1.... . ..5,752,595 | .. 5,675,108 ..(973) 02/02/2012 | 08/15/2025
89236P AD 5(TAOT 2012-AA4.... ...7,999,239 ..8,074,720 | ..............8,000,000 | .....ccc...... 7,999,403 164 04/11/2012 | 08/15/2017
92867F AC 9|VWALT 2011-A A3 ..14,998,056 15,080,400 14,999,084 919 11/16/2011| 10/20/2014
98158N AD 5|WOLS 2011-A A4 . . ...9,998,650 . 10,120,400 | .. 9,999,506 518 . R . s 04/27/2011 | 09/15/2016
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities................ccocoeevecuerereierinncnanne 92,778,820 |...XXX........ | coovuce 93,112,017 | ........... 92,622,305 | ............ 92,467,803 0 (53,789) O P 0 |.XXX........ XXX XXX | .............53,262 | .........1,253,703 |..... XXX...... | ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o | oeneenes 723,833,179 [ ... XXXeooioie | o 709,366,571 | .......... 686,462,551 | .......... 683,800,220 | ........ 1,966,176 | ...... (14,981,959) | ...ooovvvvvves 530,027 | oo 0 |..XXX........ XK XXX... | .........4,508,554 | .......34,539,055 |..... XXXeovooo [ oo XXX......
Totals
7799999. Total - ISSUET ODIIGAtIONS. .. ....cveuiiesieiiiieriiristis i 596,355,656 | ... XXX.ooooe | corrnenns 611,934,060 .583,792,000 ..590,872,156 0 (2,234,445) .0 0 |..XXX........ XXX XXXooi | e 4,052,243 | ... 15,634,123 | ..... XXXeovooo [ oo XXX......
7899999. Total - Residential Mortgage-Backed SECUNHIES. ... 67,284,290 [ ... XXX.ioooooe | corirnrnnand 68,352,267 | .. ..90,832,167 | ............64,550,309 | ......... 1,966,176 | ...ccoooones 582,223 | ..o 530,027 XXX XXX XXXooo | 91,582 | e 1,468,345 |..... YO XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... rwwrirrimisiiisirisiriseri s 279,373,371 [ ... XXXeerervee | o 247,836,305 | .......... 180,236,307 239,386,982 0 ... (18,902,919) 20 0 .. XXX XXX XXX | 2,348,661 | oo 29,057,799 |..... XXX [ o XXX
8099999. Total - Other Loan-Backed and Structured Securities s 92,778,820 | ... XXXoooovooe | v, 93,112,017 ..92,622,305 ....92,467,803 0 (53,789) .0 0 |..XXX....... XXX XXXooo | e 53,262 | oo 1,253,703 |..... XXX [ o XXX......
8399999, Grand Total = BONGS...........cvuuvvrerereeieisessieesesissssssssses s snsans | siseees 1,035,792,137 | .. XXX.oooooe | covs 1,021,234,649 .947,482,779 ..987,277,250 | ......... 1,966,176 | ...... (20,608,930) 530,027 0 ]..XXX........ XXX...... XXX... | ........6,545,748 | ....... 47,413,970 |..... XXX [ o XXX......
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
693500 AA 7 |PNC PREFERRED FUNDING........ccccommrumrrrmrimrirneirineinneins | ereens . 1.10,000,000.000 8,300,000 | ...... 0.830 3,103,100 9,246 324,031 | i | i 1,100,000 | oo | e | e 1,100,000 | ..coovrvvrrirrniines P2VFE... | 07/23/2007
86800X AA 6|SUNTRUST PREFERRED CAPITAL......ccoscumrirererieninees | verian ... |.12,000,000.000 ...9,840,000 | ...... 0.820 3,000,000 22,667 488,000 | ..oveooeeeeeeeeeeeeees | e 1,680,000 1,680,000 P3VFE... | 10/29/2008
92978A AA 0| WACHOVIA CAPITAL......ovvoiiiiiiissiiissiiesisssissesssssssisssssens | sasseans ... | 46,900,000.000 ...46,665,500 | ...... 0.995 | ...........46,665,500 | ............ 19,698,000 123,355 2,655,750 | covoviieiieninniinnins | e 6,917,750 .6,917,750 P2VFE... | 12/01/2007
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).........ccovvuimreriiininnniinsiisnnsissicnnns 64,805,500 |...XXX..... 25,801,100 155,268 3,467,781 | o0 [ 9,697,750 0 0 9,697,750 XK [ XXX
8999999, Total - Preferred Stocks 64,805,500 |...XXX..... 25,801,100 155,268 3,467,781 | o0 | 9,697,750 0 0 9,697,750 XXX [ XXX




ci3a

Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY

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

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

F

0 Rate Per Current Total

r Share Year's Total Foreign

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

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

CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

001010 10 B[ ADT CORP....oriiiierir st sssenes | enniens 9,500.000 441,655 | ......... 46.490 | ...... 441,655 287,119 1,188 [ o | v 154,536 | ... 154,536 | ..oooovvvrrireiiniins L 10/01/2012
00130H 10 5|AES CORPORATION 100.000 ... 1,070 1,070 1,254 | oo | e L O (114)] ... (114) | covvoereeeieri L 03/15/2011
002824 10 0[ABBOTT LABORATORIES 30,501.000 ...1,997,816 1,997,816 | covvvrreiiirnne 1,640,319 | oo [ 61,307 | oo 282,744 282,744 | ..o | 02/05/2010
009158 10 6|AIR PRODUCTS & CHEMICALS INC.......ccoovvrmerirrirenrniseiserseeeienssseseenns 7,900.000 663,758 | .........84.020 | ...... 663,758 540,318 5,056 | ..veeirerinns 19,750 (9,243) | oo L 02/05/2010
015351 10 9|ALEXION PHARMACEUTICALS INC 18,000.000 ...1,687,320 853,534 | .ovvveeriereeiiiriens | e 400,320 | .oooovrrrrieiiniinnns | 03/15/2011
023135 10 6| AMAZON.COM INC......ooiimmiiriieiieeise ittt . 11,200.000 | ... . 2,809,744 1,935,772 [ v | e 871,024 | ..o L 06/08/2011
02503Y 10 3| AMERICAN CAPITAL LTD....ovouvirierirerieiirisiiesisssiessesessesesiens I [ 48,500.000 | .ooooverrvirrirnns 582,994 582,994 333,743 | s | s 256,589 | ...cvvrriiririinne | 12/21/2011
025816 10 9|AMERICAN EXPRESS CO.......... 1,700.000 ..97,716 97,716 73,491 17,527 | ... 17,527 | oo | 12/21/2010
028591 10 5|AMERICAN NATIONAL INSURANCE.........c.cocovmiumrimeriniins 800.000 ...54,632 54,632 68,577 (3,792) | ... (3,792) | cooverirrireinireninns | 12/22/2010
037411 10 5|APACHE CORP. 38.000 002,983 2,983 4,467 (459)] ... [C151e) 1 O | 03/15/2011
038336 10 3|APTARGROUP IN RO I 13,400.000 | ..oovvvvvrnrierinnn 639,448 639,448 468,171 | e [ eerverineneen T1RT792 e | e (59,630) | ... (59,630) | vvovvrrrririrnirens | 02/05/2010
045487 10 5|ASSOCIATED BANC-CORP... B IS 74,000.000 | ..o 970,880 970,880 798,378 | .o [ evrriieeeen 17,020 | o | v 144,300 144,300 | ..oocvviiiciines | 12/21/2011
053484 10 1|AVALONBAY COMMUNITIES INC 5,700.000 772,863 772,863 426,774 5,529 | .ovvevrrnen 21,674 | o 28,443 28,443 | .o L 02/05/2010
053611 10 9[AVERY DENNISON CORP........ccovvrrvemrireiinreirerinnins 100.000 3,492 3,492 3,262 | oo | e 108 [ [ e 624 |... 824 | e | 02/05/2010
054303 10 2|AVON PRODUCTS 26,200.000 376,232 376,232 501,982 .(125,750) | ... (125,750) | ovvvvevrrireirerinns L 03/26/2012
060505 10 4|BANK OF AMERICA CORP.........ccoovvmerieririnirirircenns [T I 106,400.000 | ....ovvvrvvrrires 1,235,304 1,235,304 | ... 996,096 310,965 310,965 | ...ooovrriririrenne | 03/26/2012
064058 10 0| THE BANK OF NEW YORK MELLON........cccovvvumrirniireieiisrineiieees I [ 75,719.000 | .ovovvererirnne 1,945,978 1,945,978 | .ooovvvrrici 1,474,766 .438,413 | ... 438,413 | oo L 12/21/2011
075896 10 0|BED BATH & BEYOND INC......ccoovvrierirrercrieirerieerienienes 8,100.000 452,871 452,871 253,698 | ..oovverierieeienines | v | e ....(16,686) | ... (16,686) | ...voovvvreerrrrrrrinnas L 03/26/2008
084670 70 2|BERKSHIRE HATHAWAY INC.......covvvuiivrrierirnns I [ 40,600.000 | ....ccoovrrecrinnes 3,641,820 3,641,820 3,344,662 544,040 544,040 | ..oooviirriinne | 03/15/2011
105368 20 3 |BRANDYWINE REALTY TRUST 57,500.000 700,925 700,925 | ... 626,911 ...154,675 | ... 154,675 | .ovooveeverrieiians | 12/21/2010
110122 10 8|BRISTOL-MYERS SQUIBB CO.......ccvvvivreriiiiernniciririrenns I [ 44,400.000 | ..oovvrriiriinnns 1,446,996 | .........32.590 | oo 1,446,996 | ...ocoooovrrerennns 1,055,712 (117,660) | ... (117,660) | ovvooevrricirriinnns L 02/05/2010
112463 10 4 |BROOKDALE SENIOR LIVING INC 33,000.000 835,560 | .........25.320 | ...... 835,560 | ... 506,867 | ..oovveurerrereerenines | rervreessersnsinensenins | e 261,690 261,690 | ..ooovrvrerrerireenne L 12/21/2011
115637 20 9|BROWN FORMAN CORP CLASS B 31,500.000 1,992,375 | ........63.250 | oo, 1,992,375 | ooovvvvrreri 1,395,940 156,082 | .ooouvvenririicrirens . 301,665 301,665 | ...coovrrririrrirnne L 08/13/2012
12504L 10 9|CBRE GROUP INC 30,800.000 612,920 | .........19.900 | ...... 612,920 121,872 | oo [ ereeriesiseisesissiiens | ceveeeseesseessessssiis | onesienienes 144,144 144,144 | oo L 12/23/2008
125581 80 1|CIT GROUP INC.... 3,100.000 119,784 | ........38.640 | ...... 119,784 139,103 | oo [ e 11,687 11,687 | oo L 12/21/2010
126408 10 3|CSX CORPORATION . 51,900.000 1,023,987 | .0 19.730 | i, 1,023,987 655,843 | ..o [ e 28,026 | ..ocverieeieiei (69,027) | oo L 10/26/2006
151020 10 4 |CELGENE CORP. I [ 11,100.000 | cooovevvierrierinnns 871,017 | ........78.470 | ...... 871,017 590,790 [ ..ouiveerierinirininines | verirrerneriesresienis | e 120,657 | oo L 03/28/2007
156782 10 4|CERNER CORP...... 27,400.000 2,123,774 | . TT510 | e, 2,123,774 1,388,664 | ..o | e | s . . 445,524 | .....oooiirii L 03/15/2011
169656 10 5| CHIPOTLE MEXICAN GRILL INC...... 2,200.000 654,412 | .......297.460 | ...... 654,412 563,162 [ .oouverrirrerenineines | cererseriessnesenineens | e | o (88,616) | ... [CLHCH 1) L 03/15/2011
189054 10 9|CLOROX COMPANY......... v | s 10,800.000 | ..oovvvvirniiiinnes 790,776 | ........73.220 | ...... 790,776 651,110 | oo [ erireiinsiis 26,784 | ..o 71,928 71,928 | .o, L 02/05/2010
189754 10 4| COACH INC.....oouiemieiiieiieeiseessssss sttt essnssssssnsens | cerneens | e 15,200.000 | c.oovvevernrirerinnns 843,752 | ........55.510 | ...... 843,752 894,283 | ... | e 20,520 | .oovreeerenieieiins [EZ015) 1 R L 06/08/2011
200340 10 7|COMERICA INC I [ 14,200.000 | ..oovevvieniierinnn 430,828 | .........30.340 | ...... 430,828 260,002 2,130 7,00 | oo 64,468 | ..o | 06/24/2008
20825C 10 4| CONOCOPHILLIPS. . 53,000.000 3,073,470 | .......57.990 | oovviriirirnnns 3,073,470 2,261,646 139,920 | oo 129,306 | ..voovvevrerrrirrinens L 03/15/2011
209115 10 4| CONSOLIDATED EDISON INC.......cocoomrvririririririeii I [ 18,700.000 | ..oovvvvvrvririrees 1,038,598 1,038,598 801,441 | oo | e 45254 | ..o (121,363) | ovvovvvrrireiieiins L 02/05/2010
21036P 10 8| CONSTELLATION BRANDS INC.....cooouviriirriiiineiiesesensesisseisssssssseneneens 100.000 | ooouverirerieiies 3,539 3,539 1,268 | cooveeiierierineiinne | e | e A2 | e L 03/28/2007
244199 10 5| DEERE & CO...oouvirrircerceieieriesiesssessssisssssessesssesssssssssssssssesssssessssnss. | sevinees 36,000.000 23,111,120 | ...86.420 | . 3,111,120 1,591,499 | ...coovvvrnns 16,560 [ ...ocvorcrereens 64,440 | ..o 326,520 | ..coovrriririrnne L 02/05/2010
254687 10 6|DISNEY (WALT)CO 24,000.000 ....1,194,960 994,176 | oo | e 32,400 | ..o . 294,960 294,960 | ...ooovrirriiirienne L 03/15/2011
25470F 10 4 |DISCOVERY COMMUNICATIONS INC 25,100.000 ....1,693,348 ...1,593,348 998,041 | .oooivrirerceiirines | e [ s | e 565,001 565,001 | ...ovvrervrrrierinns L 03/15/2011
25490A 30 9| DIRECTTV...coiimrrirriieirersriseiesssssessssesinenes B I 40,800.000 | ..covverrecrrcirnan 2,046,528 2,046,528 1,237,484 | oo | et | e 301,920 |... 301,920 [ .o | 02/05/2010
263534 10 9|DU PONT (E.I) DE NEMOURS & CO.......ccconvvrrirrernrinnas 31,000.000 ....1,394,334 . 1,394,334 | .o 1,009,875 [ ..o [ cevreiiieniinens 52,700 | coooerereereereniseinee | e (24,846) | ... (24,846) | ....oovvvrircirerin L 02/05/2010
26483E 10 0 |DUN & BRADSTREET CORP.......cvuvviivririiernrissierissisissssesssssssessssssssenss. | onssee 4,700.000 369,655 | ......... 78.650 | ...... 369,655 365,988 TA44 | o 17,954 17,954 | oo L 03/15/2011
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26875P 10 1|EOG RESOURCES INC........ccccoovvrvrurinnns .1,485,717 .120.790 1,485,717 789,783 274,044 274,044 | ..o, | 09/27/2006
30162A 10 8|EXELIS INC 100,303 100,303 106,454 | .o 919 | i 3877 | 19,758 19,758 | oo L 11/01/2011
307000 10 9|FAMILY DOLLAR STORES.......c.ccooumervmrrrerrrinireenns 779,943 | ........63.410 | ...... 779,943 250,182 | .oovvveerrvereerneeenns | cervirereeneen 12,546 [ e 70,725 70,725 | oo, L 03/26/2008
311900 10 4|FASTENAL CO...ooovvrrvrirrierieiiereenns 522,480 | ........46.650 | ...... 522,480 195,590 | .ovouvvvrviververienins [ e 13,888 [ o 34,048 34,048 | ..o | 03/28/2007
31620R 10 5 |FIDELITY NATIONAL TITLE CL A...vvviirirereriininerrsneinenseniseesssnsssnssensnns [ evneens | eene | sevresrinnennesenn38.000 | vovoniiinieincrinninenienns 895 | .........23.550 | ......... 895 T12 [ | cverineeinnninensn22 [ e | e 290 2290 [ e L 03/26/2008
345550 10 7|FOREST CITY ENTERPRISES-CLA.......cccoovvivirnene 56,300.000 909,245 | .........16.150 | ...... 909,245 659,949 | ... [ 243,779 243779 | o | 12/21/2011
354613 10 1|FRANKLIN RESOURCES INC.........covvvunecne 4,000.000 502,800 | ......125.700 | ...... 502,800 | ... 386,188 | ..ooeverrirerircerineines | e 16,400 | oo [ e 118,560 | ... 118,560 | ..ooovvreercrierinns L 02/05/2010
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B.......c.cocvvniviiriiriieiinns 30,900.000 ...1,056,780 | .........34.200 | .ccoooviriririrnens 1,056,780 | ..ooovvverrierinnne 1,555,361 [ ..oovoeeeirireiveriienns [ cevirerinniiens 36,694 | ..o ..(80,031) | ... (80,031) | vvvvvereriirerienns L 03/15/2011
369604 10 3|GENERAL ELECTRIC CO....... I [ 154,100.000 | ...covvurviriirnns 3,234,559 3,234,559 2,953,937 29,279 104,788 | oo 474,628 | ... AT4,628 | ...ovvoorii | 06/08/2011
382550 10 1|GOODYEAR TIRE & RUBBER CO........ccovvrmmerirrireeimrinerieesierienes 22,600.000 312,106 | .........13.810 | ...... 312,106 335,576 | .oovveuerirerirneerienines | reriveeisenissnennenis | s (8,136) | ... (L) T L 03/15/2011
38259P 50 8|GOOGLE INC-CLA... 1,380.000 976,184 | .......707.380 | ...... 976,184 | ... 561,481 | .o | e 84,842 84,842 | ..o, | 09/27/2006
406216 10 1|HALLIBURTON CO... 31,900.000 1,106,611 | ... 34690 | i, 1,106,611 | covooevcrierie 1,398,767 [ ..o [ cevireeieniinens 11,484 | oo | s 5,742 5,742 | oo L 03/15/2011
416515 10 4 |[HARTFORD FINANCIAL SVCS GRP........ccvviirerniieiriireirnnnnns 22,100.000 495924 | ........22.440 | ...... 495,924 508,377 2,210 8,840 [ .ooviviieieeeiees [ 136,799 136,799 | oo | 02/05/2010
421933 10 2|HEALTH MGMT ASSOCIATES INC CLASS A......oovvvmerirrirneeisriserssriseniens . 34,800.000 324,336 | ...........9.320 | ...... 324,336 250,907 [ cooieeerierineeienines | rerrreiseeiesienenis | e 67,860 67,860 | ...oovorererirrirennne L 12/21/2011
42217K 10 6|HEALTH CARE REIT INC.......cccrvvrnee. B IS 11,800.000 | ..o 723222 | .......61.290 | ...... 723,222 609,279 79,768 | oo | 06/08/2011
428236 10 3|HEWLETT-PACKARD CO.. 39,578.000 563,987 | .........14.250 | ...... 563,987 | ... 514,118 892,187 (455,543) | cvvonvrrieireiin L 06/08/2011
438516 10 6|HONEYWELL INTERNATIONAL INC......coorvvomirrrinirieriereseeisesesesseneniens 28,500.000 ....1,808,895 | ........63.470 | oo 1,808,895 | ..ovvvrrrierinnn 1,152,825 259,920 | ..o | 09/27/2006
441060 10 O HOSPIRA INC. ....ccimuimiiriiieeiieeiseise st 4,000.000 124,960 | ........31.240 | ...... 124,960 124,960 | oo [ e | e | e 25,653 (25,653) | ..vovevrrirciinrin L 03/30/2012
443683 10 7 |HUDSON CITY BANCORP INC........cooorrirrrirereimeiiersissesessesisessesssssninens 65,000.000 528,450 | ...........8.130 | ...... 528,450 398,853 20,800 | .oooeereereirerinnins | eeerierienes 122,200 122,200 | oo L 12/21/2011
448579 10 2|HYATT HOTELS CORP-CLA.............. 1,300.000 ...50,141 50,141 | covveieeieneeen89,937 | s [ . 1,200 [ o | 03/23/2010
458140 10 O|INTEL CORP e 88,700.000 ....1,828,994 ..1,828,994 . . ..77,169 ..(321,981)] ... (321,981) | covvvveerrireriii L 09/27/2006
459200 10 1|INTL BUSINESS MACHINES CORP..... 60,300.000 11,550,465 .11,550,465 8,316,927 198,990 462,501 462,501 | .o L 06/08/2011
460146 10 3| INTERNATIONAL PAPER CO.....oeoorerrrrirerinrineereniseenns I [ 19,700.000 | cooovvevernrirerinnes 784,848 | .........39.840 | ...... 784,848 437,614 | oo [ e 21,824 | oo 201,728 201,728 | v L 02/05/2010
460690 10 O|INTERPUBLIC GROUP COS INC........ccovvvervriririrenne 38,400.000 423,168 | .........11.020 | ...... 423,168 310,145 9,216 | oo 49,536 49,536 [ ..oovveriiriirireinne | 06/24/2010
46625H 10 0 |JP MORGAN CHASE & CO......cccoovvruereerircrrerireenns I 192,800.000 | ..oovvrrerrerns 8,477,242 8,477,242 8,355,986 221,720 | oo | e 2,066,642 2,066,642 | ...ccvverirririis L 06/23/2011
469814 10 7|JACOBS ENGINEERING GROUP INC 100.000 4,257 4,257 3,685 [ oo | e 199 2199 [ | 12/15/2009
478160 10 4| JOHNSON & JOHNSON.......coouiimiiriieiieeineiseeissise et seees 57,600.000 ....4,037,760 4,037,760 3,378,831 138,240 | oo, 260,352 260,352 | ...cooovriiirins L 03/15/2011
49446R 10 9 |KIMCO REALTY CORP.........ccooeu.. 21,200.000 409,584 | .........19.320 | ...... 409,584 273,783 4,452 | oo 16,112 [ 65,296 65,296 [ ...cvvorereriririnne | 02/05/2010
501044 10 1|{KROGER CO....oouiimiiiiiiiiiieise ettt 24,900.000 647,898 | .........26.020 | ...... 647,898 526,349 | ...ooovvrieriniiinncnns | 12,326 [ 44,820 44,820 | ..cooovviiriine L 02/05/2010
530555 10 1|LIBERTY GLOBAL INC - A 9,000.000 566,640 | .........62.960 | ...... 566,640 217,399 | oo | e | e 197,370 | ovvoeeeeeerieiinns L 02/05/2010
548661 10 7 |LOWE'S COMPANIES........ccocosierriirniiesiieeisssssssisesiienes I [ 43,648.000 | ...ooovvvririinnes 1,550,377 | ........35.520 | oovvvrrierirnns 1,550,377 941,182 | oo | e 26,189 | ..oovverieririniis 442,591 | oo L 02/05/2010
55261F 10 4| M&T BANK CORPORATION........ccoumririemirinerierisnessenssesessessssssessesssssssenes | cerneens 4,900.000 482,503 | .........98.470 | ...... 482,503 308,922 | ..ovverierieeinnines | e 13,720 | oo [ e 108,437 108,437 | oo L 12/15/2009
552953 10 1|MGM RESORTS INTERNATIONAL 573,852 | ........11.640 | ...... 573,852 483,474 | ..o [ | s 59,653 59,653 | ..o L 12/21/2011
574599 10 6| MASCO CORP.....c.ocovvurrrireireeiseieis et sssenen . .269,892 | .........16.660 | ...... 269,892 199,526 4,860 | oo | s 100,116 100,116 | ovevreveererierins L 06/08/2011
585055 10 6|MEDTRONIC INC.......ooovviiiiiririiriiiiesissiiesiesissesesesssiessesssesessssesniens v | s 19,100.000 | ..covvveriererne.. 783,482 | ......... 41,020 | ...... 783,482 710,755 | oo | e 24,162 | coovvveeni 52,907 52,907 | .oovvirernrinerienns L 03/15/2011
594918 10 4|MICROSOFT CORP revreee [ | s 124,400.000 | ... 3,322,687 | ........26.710 | ......... 3,322,687 3,147,631 103,252 | covoovirerieriierieens 93,263 93,263 | oo | 03/15/2011
61166W 10 1| MONSANTO CO....vvrrvrrricrireineeieissssiessesssseesssssssssessesssssessssssssessens | seveees v | s 12,600.000 | ..oovovvrrrrrines 1,192,590 | ........94.650 | .coooviriririrnnnns 1,192,590 830,827 | ..o | e 16,085 | oo 309,708 309,708 | ..o L 03/15/2011
61945C 10 3| MOSAIC COMTHE......coomiiiiriiiiiniiseiesiisisesii s I [ 15,900.000 | ..o 900,417 | .........56.630 | ...... 900,417 998,828 98,580 98,580 | ..o L 06/23/2011
620076 30 7|MOTOROLA SOLUTIONS INC.......cvvermrimirirerirrerenissseserssessenenenes 20,900.000 1,163,712 | ... .55.680 | s 1,163,712 842,759 5434 | . 19,228 | e | e 196,251 196,251 | ovvovevereererierinns L 03/15/2011
626717 10 2|MURPHY OIL CORP. 9,000.000 535,950 | ........59.550 | ...... 535,950 449,650 34,290 34,290 | ..o L 02/05/2010
628530 10 7| MYLAN LABORATORIES........ccoimrerermrimeimerinsssesiesesseesssissssesssssssessssens 24,200.000 664,290 | .........27.450 | ...... 664,290 283,825 | ..ocveeririeeinnines | v [ s | e 144,958 144,958 | ....ooovovieieiis L 03/26/2008
637071 10 1| NATIONAL-OILWELL VARCO INC....cootvvrrriiiieieinsissienieisssseessssisssessnes | vevsees 29,821.000 ....2,038,265 | .........68.350 | ......... 2,038,265 422,195 | oo | e 14,612 | oo 10,736 10,736 | .o | 04/22/2008
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651639 10 6| NEWMONT MINING CORP HLDG CO......cooovrerrerrernrrrerinerirerieresenssninenins | vevereee | ene | eernernnnn10,600.000 | oo 492,264 | .........46.440 | ..... 492,264 473,979 (143,842) | ... (143,842) | ovvovvvrrirriciis L 02/05/2010
655664 10 0| NORDSTROM INC......cocosvrimrirerrerirnrirneernsississsissessesssssssesesssssssesssssssenses | severnee | cone | eerenrnnns16,800.000 | vovoviiinncene...898,800 | .........53.500 | ...... 898,800 | . 716,841 63,672 63,672 [ oo | 03/15/2011
664397 10 6|NORTHEAST UTILITIES 1,739,060 | .oooovvrnrrrinnne 1,503,539 133,945 |... 133,945 | oo L 03/15/2011
674599 10 5|OCCIDENTAL PETROLEUM CORP. . 3,154,493 2,457,136 107,881 | oo (703,698) | ... (703,698) | ..oovvvvrrreirerirines | 03/15/2011
675232 10 2| OCEANEERING INTL INC......coovmerirrireeiiriseiseriseniseesenescenns 467,973 467,973 345,407 6,003 | oo 66,642 66,642 | ..o L 03/15/2011
68389X 10 5| ORACLE CORPORATION 33,000.000 1,099,560 ...1,099,560 ..1,014,301 |.. - 253,110 253,110 | oo | 03/15/2011
688239 20 1| OSHKOSH TRUCK CORP........ccomrririreirerineineisesessessssisssisesssesssessssessnnes | aeviene | ene | sevseersens 13,900.000 | coooevrnernriaerinna 412,135 412,135 105,438 | oooueeeirerieriineinns [ ereernesineisesiessiens | ceveeeseeiseessessnsis | onseisnienes 114,953 114,953 | oo L 12/23/2008
690742 10 1|OWENS CORNING INC 3,200.000 118,368 | ........36.990 | ...... 118,368 40,896 26,464 26,464 | ..o, | 03/26/2008
693656 10 0|PVH CORP 6,300.000 699,363 | ......111.010 | ...... 699,363 408,425 255,276 255276 | ...cooovriciinine L 06/23/2011
693718 10 8| PACCAR INC.....cooivirrirciirieirieeiesisesesissssessesssssssssssssssssssessesssssssssnses. | seveene | one | sevevereens 10,200.000 | c.oovvevvrnrirrinne 461,142 | ........45.210 | ...... 461,142 346,445 78,948 78,948 | .o, | 02/05/2010
713448 10 8|PEPSICO INC 20,700.000 ..1,416,501 ..1,303,769 |.. 43,056 43,056 | ..ovovrirciiiieinne | 03/15/2011
717081 10 3| PFIZER INC....coumvirriicrircereeiesisesesisisessssssssssenssessssesssssssssssensessssssssnnss. | seveene | ene | sevserenens 40,700.000 | ..oovverncrrrrinnnee 1,020,728 TA4403 | ..o | verireeirneenn35,818 [ s | e 139,979 139,979 | oo L 12/15/2009
718546 10 4 [PHILLIPS 66.........ccccoeverereirerrereircieiernens 26,500.000 ..1,407,150 | ........53.100 | e 1,407,150 705,147 | oo [ 11,925 | i | 702,003 702,003 | .ooveeiireicreen | 05/01/2012
729251 10 8|PLUM CREEK TIMBER CO INC 8,700.000 386,019 | ........44.370 | ...... 386,019 312,722 67,947 67,947 | .o L 02/05/2010
741447 10 8|T ROWE PRICE GROUP INC 6,000.000 390,703 | ........65.117 | ...... 390,703 290,122 49,003 | ..o L 02/05/2010
741503 40 3|PRICELINE.COM INC... 1,000.000 620,390 | .......620.390 | ...... 620,390 | ... 456,582 | ..o [ e 152,680 | ..oovverreririiines L 03/15/2011
742718 10 9|PROCTER & GAMBLE CO 68,700.000 .. 4,664,043 | ........67.890 | oo 4,664,043 | ..ooovveonrnnd 4,194,162 81,066 | ..oovvrrrrirerrnins | 02/05/2010
744320 10 2|PRUDENTIAL FINANCIAL INC 2,405,183 2,552,023 7% I L 06/23/2011
75281A 10 9|RANGE RESOURCES CORP. 1,005,280 810,181 [ .o | eerererrienseni 2,560 [ o 14,240 14,240 | oo, | 03/15/2011
754730 10 9| RAYMOND JAMES FINANCIAL INC......ovvriirririirniineisesiesiseesssissessssins 100.000 | oovovvvvvriieiienrnnnn 3,853 | ...38.530 | oo 3,853 1721 | e 1 | B2 [ | e 757 IOV £ A L 06/24/2008
759351 60 4|REINSURANCE GROUP OF AMERICA ...16,800.000 899,136 1,009,198 |.. 21,336 21,336 | oo | 06/08/2011
772739 20 7|ROCK-TENN CO 1,300.000 ..90,883 | ........69.910 | ccoovrvrirnnes 90,883 83,524 | .oooeveerierecereeneeens | eereerrienniennn 1,365 [ 15,873 15,873 | oo | 06/23/2011
776696 10 6|ROPER INDUSTRIES INC 2,300.000 256,404 | ......111.480 | ...... 256,404 189,587 | .oooevveeeveereerrieniins | veenrieerienenn 1,645 | o 56,603 | ... 56,603 | cveoeveereeeeerrnnnns | 03/15/2011
786514 20 8|SAFEWAY INC 100.000 1,809 i 18.090 | e 1,809 2,260 (295)] ... (295) | covvoorrirrienrionne L 03/15/2011
790849 10 3|ST JUDE MEDICAL INC ...15,900.000 574,626 | ........36.140 | ...... 574,626 596,794 3,657 29,256 29,256 | ..oovvirerieriieiines L 02/05/2010
816851 10 9|SEMPRAENERGY 3,800.000 978,972 | ........70.940 | ...... 978,972 681,852 8,280 - 219,972 219,972 | oo | 02/05/2010
855244 10 9| STARBUCKS CORP........covumiiririinieieiiesieeseisssiss st sies 24,400.000 ....1,308,572 B30 | s 1,308,572 526,608 | ....ovoerierinciinrinnes | v 17,568 [ i | e 185,928 185,928 | ...ovvveicirii L 02/05/2010
863667 10 1|STRYKER CORP. +14,800.000 | ..o 811,336 | ......... 54.820 | ...... 811,336 752,673 3,922 75,628 |... 75,628 | .oooovverierieerins | 02/05/2010
867652 40 6|SUNPOWER CORP. ...45,000.000 252,900 | ..........5.620 | ...... 252,900 285,817 | cooicveneiinennes | v || o (27,450) | ... (P2 R10) 1 I L 12/21/2011
87264S 10 6| TRW AUTOMOTIVE HOLDINGS CORP.......ccorvrirrereerrinerieesnsesnenissinseenns 23,200.000 ....1,243,752 1,243,752 707,837 | coeveerierenerinnines | cevenersessnssnessnneens | enesisesssssssssensens | sevsesesseenns 487,432 487432 | oo L 12/21/2011
87612E 10 6| TARGET CORPORATION.......cviuiirerirerireirneississsssessssssssissssssssesssesssnnes | convines | oo | evernsions 49,300.000 | ..ooovvvrririinnes 2,917,081 2,917,081 2,483,660 | ..o [ 65,076 | ..ooovvreriiriirieniins . 391,935 391,935 | .o | 03/15/2011
89417E 10 9| TRAVELERS COMPANIES INC........cooniereimerinernerieniseessnssenssssssssnensnnes | oneene | e | ovvevenninn 18,000.000 | ..oovvvrvrnrines 1,292,760 | ...c.....71.820 | ovrvvirricirnns 1,292,760 898,551 | ..ovveerierenerrisnines | veerneinnenis K27 RN B 227,700 227,700 | ..ovovrreeienieenne L 02/05/2010
90384S 30 3|ULTA SALON COSMETICS & FRAGR 4,900.000 481,474 | ........98.260 | ...... 481,474 347,444 4,900 | oo | s 163,366 163,366 | ...oooevevrerriieriens L 09/27/2011
907818 10 8| UNION PACIFIC CORP........ovrerurimeirerierisneniesisseissnsssssssssesssessssessssisssss | aevinene | ene | sevsnersens 11,600.000 | ..ocvvrrerrirns 1,458,352 | ... 125.720 | oo 1,458,352 713,044 8,004 | ..o 27,840 | ..ovvenrieeirinei 229,448 229,448 | ..o L 02/05/2010
910047 10 9|UNITED CONTINENTAL HOLDINGS........ccccovvvvnec 26,800.000 626,584 | .........23.380 | ...... 626,584 | ... 593,189 [ oo | e | e 120,868 | .....ocvvvrirriiciinnns L 06/08/2011
91324P 10 2 |UNITEDHEALTH GRP INC.......ovvvrierinrinciierieenns 31,300.000 2697712 | 54240 | 1,697,712 | oo 1,321,571 [ v [ v 25,040 | .ooveeeriineis 11,428 | oo L 03/15/2011
92343V 10 4 |VERIZON COMMUNICATIONS INC......ccotveurrmerirmreiensenisseissssisersesssesessnnns | oveeene I 165,700.000 | ..oovvrrernrirs 7,169,839 | ... 43.270 | oo 7,169,839 5,100,446 333,886 | ..o 521,955 521,955 | ..ovvverinrrienienns | 03/15/2011
92532F 10 0| VERTEX PHARMACEUTICALS INC.......oovurirririeieiineinsiiesieeessssissinneinns | eovnree | eone | voverereeens 11,400.000 | c.oovvveiriiiinne 477,660 | .........41.900 | ...... 477,660 518,493 | ..o | e [ 99,066 99,066 | ....ooovvrvnriiris L 03/15/2011
92553P 20 1|VIACOM INC CLASS B 7,500.000 395,550 52.740 | ...... 395,550 130,577 9,938 | oo 54,975 54,975 | ..o L 12/23/2008
92826C 83 9|VISAINC-CLASS A SHARES 55,000.000 ....8,336,900 | ....... 151.580 8,336,900 3,967,639 | ..o | e 54,450 | o | s 2,752,750 2,752,750 | .oovevvrerirriieininns | 06/08/2011
931142 10 3| WAL-MART STORES INC........cocrmrrrmririeririneinereeesinensenesseenns 60,700.000 4141561 | 68.230 | ... 4,141,561 3,206,962 118,669 | .vvvoevereerrrcrireens 514,129 514,129 | .o L 06/08/2011
931422 10 9[WALGREEN CO.....ccvvviiiriiinieierssissienssssssssiesssssssessssssssssssssssssssssessanes | sevennss | aoee | eovernnss 40,500.000 | ..oovveriecicirinne 1,498,905 | ......... 37.010 | e 1,498,905 | ..oovvvirciinne 1,502,821 | oo | e 40,500 | .o | e 159,975 159,975 | ovvviiieeriieie | 03/15/2011
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Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying i Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
94973V 10 7 |WELLPOINT INC... .840,696 | .........60.920 | ...... 840,696 848,735 ...(73,554) | ..... (73,554) | covvveerericineinns | 02/05/2010
963320 10 6|WHIRLPOOL CORP. 132,275 | ......101.750 | ...... 132,275 101,396 30,879 |..... 30,879 | | 03/26/2012
968223 20 6|WILEY (JOHN) & SONS -CLA.........cccc.n. 100.000 | oo 3,893 | ........38.930 | .......... 3,893 4,033 (547) | ..... (701 IS L 02/05/2010
98419M 10 0| XYLEM INC. 8,900.000 241,190 | ........27.100 | ...... 241,190 251,910 12,549 | ..... 12,549 | oo L 11/01/2011
063671 10 1|BANK OF MONTREAL.. .. 6,197.000 379,876 379,876 278,505 40,219 |..... 40,219 | o L 07/06/2011
002256 90 7|AMDOCSLTD... F.. 100.000 v 3,399 3,399 2,744 BAB | oo | e LT | 06/24/2010
00B446 CM 2 | WARNER CHILCOTT PLC A...ooouiirireirneiineineriesiesesesssssisssssssssssesssneens | ensenne F.. 34,900.000 420,196 420,196 507,997 | .oovvvverrerincrnnennee | verrreneeenn 148,325 | e | e (107,841) | ..... (107,841) | covvoneereireireii L 12/21/2011
010038 34 7| TYCO INTERNATIONAL LTD.....vuuiiemiieirierieririeisniesiiensisesiesssesisssessnies | seviens Fol s 19,000.000 | ..ooveveivniirerinnns 555,750 | ........29.250 | ...... 555,750 440,928 | ... [ 171000 | i [ 119,695 | ..... 119,695 | oo | 06/08/2011
019388 01 B[ PENTAIR INC.....cooiiririiciiriieiseieiseiesisssesss st ssssensens. | veveees F.. 4,558.000 224,026 | ........49.150 | ... 224,026 | ... 169,326 54,699 |..... 54,699 | ..o | 10/01/2012
806857 10 8|SCHLUMBERGER LTD . |F. 66,000.000 . 4.573,708 | ........69.299 | .o 4,573,708 | oo 4,709,649 65,248 |..... 65,248 | ..o | 06/08/2011
GO0450A 10 5| ARCH CAPITAL GROUP LTD F.. .647,094 647,094 | .. 340,523 | .o | s . 99,813 |..... 99,813 | i, | 02/05/2010
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........cuuuuriniririniinissir s 170,265,524 | ... XXXooovor | v 170,265,524 | ..ooovvvvcii 129,640,857 129,959 3,836,759 | .ovvivvrinrinnenn0 [ 21,157,012 917,840 20,239,172 0 |..XXX..... XXX
9799999, Total - Common Stock 170,265,524 ..170,265,524 | oo 129,640,857 129,959 3,836,759 917,840 20,239,172 0 ]...XXX..... XXX
9899998. Total - Preferred Stock from SECHON 1. i s .64,805,500 64,805,500 25,801,100 155,268 3,467,781 | .o | 009,697,750 | ..o 9,697,750 | .ooiviinrinniiiins XXX..... XXX
9899999. Total - Preferred and Common Stock 235,071,024 | ... XXX ooooos | e 235,071,024 | .....ccocvenv 155,441,957 | ..cocvvvunnne 285227 | ....coouu. 7,304,540 917,840 29,936,922 0 |..XXX..... XXX
(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY

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

SCHEDULE D - PART 3

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 PE 4|US TREASURY NOTE 1.250% 10/31/15......ccuurienerierinrereeiseinnenineins 01/20/2012 | Goldman Sachs 25,623,047 ..25,000,000 | ...ovoorernerrerireireiin 72,115
912828 QX 1|US TREASURY NOTE 1.500% 07/31/16.......cccovvvmerierirrereriirireeieinins 08/01/2012 | Barclays Capital 26,039,063 | .....ocvvvvrrrrrerirerrnerierineenernn28,000,000 [ oo 2,038
912828 SC 5|US TREASURY NOTE 0.875% 01/31/17.....covvvriinirierierineeiseiseiisiis 02/07/2012 | Barclays Capital 10,035,938 | ..cvvvvreerincrineinerineninnernennnen 10,000,000 | oo 1,923
912828 SE 1|US TREASURY NOTE 0.250% 02/15/15.......cccovvummerierirereriieerneeinennes 03/29/2012 | Barclays Capital 1,738,379 529
912828 TS 9|US TREASURY NOTE 0.625% 09/30/17.......cccomivniiiniiiiiiiiiisnissisiianas 10/17/2012 [ COFBAINECE. ...ttt | fiens et ser bbb | cesensensees 2,488,281 2,500,000 773
0599999. TOtAl = BONAS = U.S. GOVEIMMEN. ... erttessetstssers e ess s8££ 8081848808408 £0E 14 HEEE LR 8L 8L EE£LE R84 E 8L R £EE 0 £ 4L E 848 LR EEE L848R EE L8R8 EE L8Rkttt | cnnsssnnienes 65,924,708 | ..o s 64,250,000 | ..o 77,378
Bonds - U.S. Special Revenue and Special A it
3137AD TK 3|FHMS 2011-K014 X110 1.270% 04/25/21...... 01/17/2012 | MerTll LYNCR.....oovvrvrrireieeeieeiiseeiesiseenns 334,191 | | s 2,650
3137AK KD 2 [FHMS 2012-K705 X110 1.760% 09/25/18....... 01/24/2012 | CSFBdirect 12,553,073 | oo ssssissssniens | s esiees 39,495
3137AL 6W 4 |FHMS 2012-K706 X110 1.594% 10/25/18...... 05/23/2012 [ GOIAMEN SACKS........cvverereereiaeise it sees st ntes | eeeseesssb e bbbt | sosesisneenas 5,217,371 | oottt essssisnis | et 82,024
452227 FK 2|ILLINOIS ST SALES TAX REVENUE 2.681% 06/15/20, 05/10/2012 | Key Bank NA Cleveland 4,220,000 | ...ocovrernrienneieisnenienennnd, 220,000 | i
83756C AM 7| SOUTH DAKOTA HSG DEV AU 4.500% 05/01/31....ccovvivenriririniinsisnisnisissneenes 05/23/2012 | Citicorp Securities Inc 4,622,098 ..4,320,000 | ..o
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... reiurueurirstrerserstesissesaesereerseessesesasseesesassassersesesssses | fetssesessessssessessessessssesseseesesseesessesseseesesassesseeseesesesseesesaesaeserneseseeseesesassesseeseesesaeseesesaesaesessnesesaeseesesansansessessesassessesansansessesesansassens | anessssasenns 26,946,733 8,540,000 124,169
Bonds - Industrial and Miscellaneous
00206R BM 3 |AT&T CORP 1.400% 12/01/17 12/06/2012 [ GOIAMAN SACNS........ovveceirerieiereesiseeee e ieseeses st st sssssesass st essssnsss | sessssssinsssssesssessssssssessessessssssnsssssssssessanss | coeessessnes 4,999,750 | ..evvonievrierierieeeeei e 5,000,000 | ...ooovvrireririireniienee
00287Y AC 3 |ABBVIE INC 2.900% 11/06/22..........cocovrrrrrnene 11/05/2012 | Morgan Stanley 19,871,200 ..20,000,000 | oooverererieirnieeninns
02666Q L4 3 |[AMERICAN HONDA FINANCE 1.000% 08/11/15......ccovvumeremerirnrereriseererinnins 09/04/2012 | Banque National Di Paris 9,979,100 ..10,000,000 | .eoovevrerireririeireninee
032095 AA  9[AMPHENOL CORP 4.750% 11/15/14......vviiiiiriieriiicinsinessies e issssiesssisssesssissnsenes 06/19/2012 | Mizuho SECUHIES. ......vvvrverrririierieirerinies 2,384,824 2,215,000 | ..o 10,814
037389 AY 9| AON CORP 3.125% 05/27/1B.......ccorereereemerierireeiseesssisssssesssss s sessssssssssssssssenas 04/23/2012 | Various 16,577,100 | wocvvrrererireereeiseeeieeisenieees 16,000,000 192,622
05524U AA 7 |BAMLL 2012-PARK A 2.959% 12/10/30.......ccvvveverreririirieiieriineiienes 11/29/2012 | Merrill Lynch 25,748,995 ..25,000,000 | ...voorvvirirerirriieiiens 24,658
05955R AA  2|BALL 2009-FDG A 5.204% 01/25/42.... 05/18/2012 | Merrill Lynch 28,546,928 ..25,621,968 91,926
125588 AC 0| CITEC 2012-VT1 A3 1.100% 08/22/16. 04/19/2012 | Barclays Capital 11,998,976 | ...ovonveervrvcrerreenreriennnrennn 12,000,000 [ oo
225470 XB 4 |CSMC 2006-OMA B1 5.466% 05/15/23.... 11/06/2012 | Merrill Lynch 1,462,500 | ..oovoveerverirnrienereriernenennenn 1,250,000 | v 1,518
225470 XD 0|CSMC 2006-OMA B2 5.538% 05/15/23.... 11/07/2012 | Merrill Lynch 5,906,250 | ...overevercererinenrerinnrienienenneenn,000,000 | i 9,230
233851 AJ 3| DAIMLER FINANCE NALLC 2.300% O1/09/15.........ovviriinrieiiniieiiesisssiisnsisssisnisiins | cevessiieniin 01/06/2012 | Barclays Capital 5,025,550 | cvooevereveereenresercenreeerereresneenrd3,000,000 | oo
30249U AA 9|FMC TECHNOLOGIES INC 2.000% 10/01/17 10/25/2012 | Various 9,007,770 6,500
36161R AD 1|GFCM 2003-1 A4 5.254% 05/12/35...... 05/22/2012 | Various 4327176 | oo 057,826 | oo 14,648
36192H AG 9| GSMS 2012-ALOH B 4.049% 04/10/34........ 10/19/2012 | Various 8,633,438 | ..o 8,030,000 | ..ovvvrrierirrieierieninns 21,785
36228C B6 9| GSMS 2007-EOP J 4.085% 03/06/20...........cvorrermrerrmeriereienierereenns 11/07/2012 | Merrill LYNCA......covvenreiriiicceieeiienienes 2,243,773 2,225,000 | .o 1,767
46637C AA 5| JPMCC 2011-FLT A 2.109% 11/15/28.......ccvereirriineiiseiiesineeiseseiineis 02/08/2012 | MerTill LYNCA.......ovvrirniireicierieeiieeiesieinns 10,254,997 | ovvvevneerneneieenienniennnenenn 10,166,044 | oo, 17,931
46637Y AL 3|JPMCC 2012-HSBC D 4.524% 07/05/32 11/15/2012 | Deutsche Bank 6,345,000 6,000,000 14,326
47787B AD 7 |JDOT 2012-A A4 0.990% 06/15/18.......ovumirmriiiireiiniiirinsieisssies e sssseessnes 02/22/2012 | JP Morgan Securities 7,498,336 207,500,000 [ ..o
50076Q AA 4 |KRAFT FOODS INC 2.250% 06/05/17..........ccconun. 05/30/2012 | Citicorp Securities Inc. 9,981,700 | ..vvuvverirerieereieriesreniees 10,000,000 | ..vovvereermreeerieninnes
577081 AV 4| MATTEL INC 2.500% 11/01/16.......cooirimririirniineiesiiesisesiss st sssssssnes 06/20/2012 | Deutsche Bank 2,574,350 2,500,000 | ..coovrinrieiiniiens 9,375
60871R AB 6| MOLSON COORS BREWING CO 2.000% 05/01/17... 04/26/2012 | Morgan Stanley 9,971,700 210,000,000 | ...cvoorvrnrirrirerieiinnes
74432N AA 0 |PRUDENTIAL COVERED TRUS 2.997% 09/30/15... .| 12119/2012 | Various. ..16,342,898 ..16,150,000 33,217
78446V AA 7[SLMA2012-A A1 1.609% 08/15/25.......... 02/02/2012 | CSFBdirect 5,676,081 5,676,081 | oo
86358E UV 6| SAIL 2005-HET M1 0.680% 07/25/35.........ccvuomivirriecrieirieeienissessssiesiesesessesissssiesiees 11/20/2012 | Cantor Fitzgerald 9,100,000 | ..oooovrvrrrirerirnrereriirirreriennnnen 10,000,000 | oo
89233P 6D 3| TOYOTAMOTOR CREDIT 1.750% 05/22/17.......cvuvviriererineiieineicissirereiinsens 05/17/2012 | HSBC Securities........... 9,963,400 ..10,000,000 | .oovvoereeieierieiseie
89236P AD 5|TAOT 2012-A A4 0.990% 08/15/17.......... 04/11/2012 | Royal Bank of Scotland..... 7,999,239 8,000,000 | ..vouverrirrrirenirnireeene
982526 AM 7 |WRIGLEY (WM.) JR CO 3.700% 06/30/14. 10/15/2012 | Citicorp Securities Inc. 1,849,177 1,775,000 19,703
423012 AD 5|HEINEKEN NV 2.750% 04/01/23.........cccosvvervrrnnee .|F 10/02/2012 | CSFBdirect. 9,981,100 210,000,000 | ...cvoorvrrrerrirerieinines
502441 AA  6|LVMH MOET HENNESSY LOUI 1.625% 06/29/17 F 06/26/2012 | CItiCOT SECUMHES INC......vvooiveocieseiiierisisiississsisssssiesssssss s ssssess st sssssessssssnsss | oesssassssssssassssessesss st ssssssenssessssnssns | sossssasesas 3,988,520 | ..o 4,000,000 [ ..o
3899999, Total - Bonds - INAUSEIAl ANA MISCEIIANEOUS.............c.ocuiveiiieiiieecteie ettt ettt ettt vcae et eetetebesaeaesenseaeses  euetssesesesssssesassesetesssesessssetetesassetenseseeessassesansssetessaetesansnseeesnantesanaseens 268,239,828 262,166,919 470,020
8399997. Total - Bonds - Part 3.........cccovevreinnnna. 361,111,269 334,956,919 671,567
8399998. Total - Bonds - Summary Item from Part 5.... 159,821,067 ....157,973,050 204,392
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Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY 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

8399999, TOAL = BONGAS... ...tttk ettt st bbb s et et e e s ek b st es et b ekt s et es e se ke ket se s et es et e kbt aesesesesetes  ehesetsesetettaesetes et et et e s e et s et ekt Re R e Rt h ekt e AR ettt bt h b ek n ettt e st et an et ees 520,932,336 | ..ovovireiiieieeee 492,929,969 875,959
C on Stocks - Industrial and Miscell

00101 10 B[ ADT CORP...uieuririereices ittt sttt | seentseneseens 10/01/2012 [ SPIN Off....vevririscereiiieriert ittt | ebeesbess st 9,500.000 | cvoovererermrieerieriereeeieeeeeiesie 287,119 XXX etvirrrierirerieeeneeinns | e

054303 10 2|AVON PRODUCTS...... 03/26/2012 | State Street Bank XXXttt | e

060505 10 4|BANK OF AMERICA CORP.......ccccovvveervrinimirireiierins 03/26/2012 | State Street Bank ...755,871 XXX etvvrrrieriereeeeneeinns | e

441060 10 O HOSPIRA INC.....oiiiuiimiiniiieireeiseise it sises st ss bbb isssinnns | oevessessneinns 03/30/2012 | State Street BANK...........cc.cveuivrriirieirseiieeiiesieeseesseissssee s 150,613 XXXttt | e

718546 10 4|PHILLIPS 66 ... | 05/01/2012 | Spin Off XXX otvvrermerirerineensenns | aeeseriesssssesseseeenns

963320 10 6|WHIRLPOOL CORP. . | 03/26/2012 | State Street Bank..............cccuviiiviiriniiieinicisis s XXXttt | e

019388 01 B[ PENTAIRINC....coouiiiiieiinsrienssssis s F 10/01/2012 | SPIN Off...vertere ettt | ersens s 4,558.000 169,326 XXX etrrnrrnnenrneressinsnsns | aeeseisssssssnsensssesseeens
9099999. Total - Common Stocks - INAUSHIal ANA MISCEIBNEOUS. .......vu.iuruiiieiiieiieieie ettt ess etk o8 f LRtk 2,671,454 XXX... 0
9799997. TOtAl - COMMON SEOCKS = P 3.........c.oviviectiieiiteieieecteeecee ettt ettt ettt e e tetes e setebesasaetesssetesesassesessssetesas  4etesessssesassesesessssssesassesetessssssesassesetessssetes e sesesessnsetessesesetesseseseseseset s sesetesssseeetessesetassssesesessetetessssesessssetetessssetansnsesetasnssesannsesesanns | cteresieseras 2,671,454 XXX... 0
9799998. Total - CoMMON StOCKS = SUMMAIY HEM fTOM PAIE 5.ttt ss st ese et ses e ers e ess st es s s dsees e e 4e8eeteeseesseeeeseeEsee 8 o0 8o e e 8o e 0840 e 81 e0 848808 E 84088 oL 8408 oL 1 o080 812 E L8488 8oL b0 1088408 E e b e bt e sttt b st ententnntentns | crosbsssanssnsensanssensentanes 11,330 XXX oivininirssinernsissiiens | ooreisissessssssssessnsssenes
9799999. TORAl = COMMON STOCKS. ... et ee et seeeeeeeev e e eees et eeseseseeeseesseseseeseseeseseeeseesseseseseeesaseseseseesseseesesassaseseesseessesesees  eveesaseseeeseeeseseeeetestaeeeeeseesseseeeeseeseesseseesesseseeeeseseeeseeeseeeseeeaes e aseeeseeeseeeteeseesseresesaessesesenseesneseseseesesesessasssesesesessseresesseesesesessessies | ereerererses 2,682,784 XXX... 0
9899999. Total - Preferred and COMMON SEOCKS. ... ...ttt E e eeE ek e fE1e0E o R et oE 8 E 0 E o8 E o8 e o0 8 E o848 e 01080 E L8 Ef 00080 E bbbttt eniene | eenisnisneses 2,682,784 XXX... 0
9999999. Total - Bonds, Preferred and COmMMON SHOCKS..........c.iiiiiiiiiiiiei ettt 523,615,120 XXX... 875,959
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Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F 11 12 13 14 15 Bond

5} 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 QE 3|US TREASURY NOTE 0.625% 04/30/13.........c...c.. ‘...|01/20/2012. Goldman Sachs........ccouverrnniiineis [ o | v 26,651,133 | ... 26,500,000 | ...... 26,543,477 26,529,455 | ..ooovverrreenriiens | cerrieaned(1,338) | oo | e (1,338) 26,528,117 | covovreerrcenreas | v 123,016 | ....... 123,016 | ....... 38,221 | 04/30/2013.
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ...tvoiriitsiisseissesis et ss s eees | aeessses ettt sntsnns | seses 26,651,133 | ...... 26,500,000 | ...... 26,543,477 | ......... 26,529,455 | ..oovverinns 0 | oieee(1,338) [ 0 | (1,338) | o0 | 26,528,117 | .ol 0] e 123,016 | ....... 123,016 | ........ 38,221 |..... XXX......
Bonds - U.S. States, Territories and Pc
452151 K5 1[ILLINOIS ST 5.000% 04/01/12 ver | 04101/2012. [ MALUFIY....cvovooiericieisnieienieies [ vnieeenieissesnsienns | e 6,000,000 | ........ 6,000,000 | ........ 6,316,440 6,016,809 | ....cccvvvrvrens | cerrinn (16,809) [ ..vovrrvrerrrines 6,000,000 0. 150,000 | 04/01/2012.
882716 W5 8| TEXAS ST 0.130% 12/01/23... ... |...|12/03/2012.] Call  100.0000.... 400,000 | ...ocoounn 400,000 | ........... 400,000 400,000 | ..o [ | e | s 0 400,000 (o 676 | 12/01/2023.
1799999. Total - Bonds - U.S. States, Terrtories & POSSESSIONS. ..o vt senessessssssesssesssssssessssessssssnsesenssenssaness | eesenees 6,400,000 | ........ 6,400,000 | ........ 6,716,440 6,416,809 0] s (16,809) | ...vvvveeienad 0 [ (16,809) | ...oooveeneead 0 6,400,000 0 0 0. 150,676 | ..... XXX.....o
Bonds - U.S. Special Revenue and Special A it
01030R ET 5|ALABAMAHSG FIN SF 5.500% 10/01/37.............. ... 10/01/2012. | Call  100.0000.........cccemrrrerirerer | v | oo 1,515,000 | ........ 1,515,000 | ........ 1,603,279 | .cccvveene 1,553,619 [ ..ovvvvirveris | o (38,619) | .oovvvevrrcrrrrie [ v (38,619) | ..ovevevvarvrcies | e 1,515,000 0| 61,875 | 10/01/2037.
01030R GB 2|ALABAMA HSG FIN SF 5.500% 10/01/38.............. ... 10/01/2012.| Call  100.0000.... 525,000 525,000 | ........... 558,506 540,145 | ..coovveireirnni | e (15,145) | ... ...(15,145) 525,000 (V0 21,588 | 10/01/2038.
040654 JT 3|ARIZONA ST TRANSN BRD 5.250% 07/01/12....... ... | 07/01/2012. | Maturity. 630,000 630,000 | ........... 689,642 644,558 | ..o | e (14,558) | ... ....(14,558) 630,000 0 33,075 | 07/01/2012.
196479 HJ 1|COLORADO HSG &FIN 4.750% 05/01/30............. ... | 11/01/2012. | Call  100.0000..........ccorererrirrre [ eorreireerirniieeiisiinns | v 725,000 | ........... 725,000 | ........... 728,002 725,531 (531) 725,000 0 05/01/2030.
20775F CG 0|CONNECTICUT ST HSG FIN 4.500% 06/01/26...... ... | 12/01/2012.| Call ~ 100.0000.... 525,000 525,000 | .......... 552,972 551,935 (26,935) (26,935) 525,000 0 06/01/2026.
3137AA 4X 8 |FHMS 2011-K013 X110 0.676% 01/25/21.............. v | 12001/2012. [ PAYAOWN......voviiirieiseieinninne | cveenieisssnsiennnies | cveresinsinsssnssienns | s | oo 143,941 136,049 | .o | e (136,049) | ..ovvevvvirirvins [ v (136,049) | ..o 0 01/25/2021.
3137AD TK 3|FHMS 2011-K014 X110 1.270% 04/25/21.. vee | 12/01/2012. | PAYAOWN.......oeierrereieeineernsiiens | cererineinesissieiis | reesiesssessseesssnins | cersnessensssessesins 133,798 128,925 | .o | e (128,925) | covovverircrinn 0 04/25/2021.
31392C MS 0|FNW 2002-W1 2A 6.940% 02/25/42 v | [ 12/01/2012. | Paydown 10,537 | oo 10,537 | coovreeenn 11,074 | e 11,181 (644) 10,537 0 ....389 | 02/25/2042.
34073N ZT 0|FLORIDA HSG FIN CORP 5.100% 01/01/36.......... ... 07/01/2012. | Call  100.0000.... 1,615,000 | ........ 1,615,000 | ........ 1,687,788 | .....c..... 1,624,999 | ..oooovvvriicins | e [CREETe) | 1,615,000 (0 61,200 | 01/01/2036.
419800 CA 3|HAWAII ST DEPT BUDGET & 4.950% 04/01/12.... | ... | 04/01/2012. | Maturity 5,000,000 | ........ 5,000,000 | ....... 5,000,000 5,000,000 | ..ooouvererirnrires [ e | e | e 0 5,000,000 0. 123,750 | 04/01/2012.
45506A EK 3 |INDIANA ST HSG & CMNTY 4.500% 12/01/27..... ... 12/01/2012.| Call  100.0000.............. 545,000 545,000 | ........... 586,175 585,665 | ....ovvvvverererers | wrreerre(d0,685) | oo [ i (40,665) | ..voovvreirnene 545,000 0 20,448 | 12/01/2027.
49130P JG 0|KENTUCKY HSG CORP 3.415% 07/01/13 ...|07/01/2012.| Call  100.0000.... 1,670,000 | ........ 1,670,000 | ........ 1,603,567 | ....ccoo... 1,661,000 [ ..ocoovverrrrcrre | rrreeenne8910 | i [ 8,910 1,670,000 [V 37,850 | 07/01/2013.
60415N QU 9| MINNESOTA ST HSG 5.000% 01/01/33 ... 07/01/2012.| Call  100.0000.... 780,000 | ........... 780,000 | ........... 816,574 781,997 (1,997) 780,000 0 26,625 | 01/01/2033.
60415N VV 1| MINNESOTA ST HSG 5.000% 01/01/36 ...|07/01/2012.| Call  100.0000.... 805,000 805,000 | ........... 847,496 813,463 | ..o | vereerene(8,483) | s [ e (8,463) 805,000 0 30,125 | 01/01/2036.
60636X JQ 7|MISSOURI ST HSG SF 5.550% 09/01/34... v [ [09/01/2012. [ Call  100.0000.........0ccmvvmrireririnns | ererernrsnirneisiniienees | ceerereeend 405,000 | ........... 405,000 | ........... 428,369 408,133 405,000 0 e 16,650 | 09/01/2034.
61212R A6 3|MONTANA ST BRD HSG 5.500% 12/01/37........... .[12/01/2012. | Call - 100.0000........cccmvererrrrines | cerererrerieeerneeinnnes | cvveees 1,090,000 | ........ 1,090,000 | ........ 1,159,019 | .oocvveeee 1,120,316 | ..ocevvererieinne 1,090,000 0 | coer 43,588 | 12/01/2037.
61212R PJ 9| MONTANA ST BRD HSG 5.000% 12/01/34.... ...| 12/01/2012.| Call  100.0000.... 875,000 875,000 | ........... 904,698 883,411 875,000 0 32,625 | 12/01/2034.
61212R RK 4| MONTANA ST BRD HSG 5.750% 12/01/35........... | ... | 12/01/2012.| Call  100.0000.... 330,000 330,000 | ........... 351,549 333,027 330,000 0| e 13,513 | 12/01/2035.
61212R ZE 9|MONTANA ST BRD HSG 5.500% 06/01/37........... .[12/01/2012. | Call  100.0000........cccmverrrerrreres | cvrerrerirerierernceinenes | evveens 1,000,000 | ........ 1,000,000 | ........ 1,060,830 | ...covveee 1,028,336 | ...coovvreverrcrrs | weerrne(28,336) | v [ (28,336) 1,000,000 0 | e 40,975 |06/01/2037.
613349 G4 5|MONTGOMERY CNTY MD HSG 5.750% 07/01/32 | ... | 10/01/2012.| Call ~ 100.0000.... . 255,000 255,000 | ........... 274,148 257,144 (2,144) 255,000 0 [ s 18,328 | 07/01/2032.
63967C 3T 7|NEBRASKAFIN SF HSG 5.750% 03/01/36............ .| 12/01/2012. | Call ~ 100.0000..........coevrrrrrirerer | v | e 2,090,000 | ....... 2,090,000 | ......... 2,212,829 2,121,455 31,455) | covvorienne 2,090,000 0. 115,575 | 03/01/2036.
64469D JD 4|NEW HAMPSHIRE ST HSG 6.750% 07/01/39....... ... | 12/01/2012.| Call  100.0000.... 555,000 555,000 | ........... 582,744 586,111 .(31,111) 555,000 0 [ cons 48,178 | 07/01/2039.
647200 FM 1|NEW MEXICO MTG FIN AGY 5.500% 07/01/36..... | ... | 07/01/2012. | Call ~ 100.0000..........cccrrermmrrrmeens | worvrrmerimrimrernenins | coeeirens 410,000 | ...cvvvee 410,000 | ........... 438,700 431,790 ..(21,790) 410,000 0| e 16,913 | 07/01/2036.
647200 PY 4|NEW MEXICO MTG FIN AGY 5.750% 07/01/38..... | ... | 07/01/2012. | Call ~ 100.0000.... 890,000 890,000 | ........... 958,975 922,160 ...(32,160) 890,000 0| s 38,094 | 07/01/2038.
658886 EP 7|NORTH DAKOTA ST HSG 5.750% 07/01/38.......... ...|07/01/2012.| Call  100.0000.... 390,000 390,000 | ...oone. 393,159 392,144 (2,144) 390,000 0| e 16,675 | 07/01/2038.
658909 BF 2|NORTH DAKOTA ST HSG FIN 4.500% 07/01/41... | ... | 07/01/2012. | Call ~ 100.0000.............. 295,000 295,000 | ........... 312,246 308,981 | ..covvververreres | ereenene(13,981) | i [ (13,981) 295,000 0| 10,125 | 07/01/2041.
676907 FG 8|OHIO HSG FIN AGY 5.250% 09/01/31... ...|09/01/2012.| Call  100.0000.... 1,045,000 | ....... 1,045,000 | ........ 1,096,111 1,050,682 (5,682) 1,045,000 0 | coer 41,869 |09/01/2031.
676907 GU 6|OHIO HSG FIN AGY 5.000% 03/01/35... < | .| 09/01/2012. | Call ~ 100.0000.... 1,390,000 | ........ 1,390,000 | ........ 1,451,396 1,407,826 ...(17,826) 1,390,000 [V 51,500 | 03/01/2035.
67766W KB 7|OHIO ST WTR DEV AUTH 0.000% 06/01/12......... ver | 06/01/2012. | MALUTIEY.....oovvvevrrirrireirseriesienins [ e | e 3,000,000 | ....... 3,000,000 2,935,200 2,986,205 13,795 3,000,000 (01 [ 06/01/2012.
68608R 5G 4 |OREGON ST HSG & CMNTY 5.125% 01/01/29..... ...| 10/01/2012.| Call  100.0000.... . 650,000 650,000 | ........... 682,897 653,118 (B118) | s [ (3,118) . 650,000 0 30,430 | 01/01/2029.
68608R 5Y 5|OREGON ST HSG & CMNTY 5.100% 01/01/30..... ...110/01/2012. | Call  100.0000...........ccemremrrirerer | crrrrrierirneiisniseins | e 1,815,000 | ........ 1,815,000 | ........ 1,902,410 | ...ccooeee 1,838,451 23,451) | oo [ i (XX ) I IO 1,815,000 0| s 88,166 | 01/01/2030.
762212 VW 5|RHODE ISLAND HSG 4.000% 10/01/20 ...| 11/15/2012.| Call  100.0000.... 3,680,000 | ........ 3,680,000 | ....... 3,678,970 3,679,720 280 3,680,000 0. 147,176 | 10/01/2020.
796252 8R 8[SAN ANTONIO TX E&G 0.000% 02/01/12.. 1o 02/01/2012. [ MALUFIY....coocvvvericeriesieienienes [ vnreeenieisseensienns | veeenes 8,040,000 | ........ 8,040,000 | ........ 6,365,831 8,012,489 27,511 8,040,000 {11 02/01/2012.
83755G 3G 0|SOUTH DAKOTAHSG 5.500% 11/01/36.... ... | 08/15/2012.| Call ~ 100.0000.... 1,030,000 | ........ 1,030,000 | ........ 1,092,253 1,058,795 (28,795) . 1,030,000 (V1 30,788 | 11/01/2036.
83755G P6 8|SOUTH DAKOTA HSG 5.250% 05/01/28.... .108/15/2012. | Call ~ 100.0000.........covvererrrrrerinns | wrrrererrrnireeeriininnnns | everens 1,455,000 | ........ 1,455,000 | ........ 1,530,776 1,459,337 | v | v (4,337) | oo B 1,455,000 (VN 41,503 | 05/01/2028.
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83755G S3 2|SOUTH DAKOTAHSG 5.250% 05/01/27............... ... 08/15/2012. | Call ~ 100.0000.............. 800,000 800,000 | ........... 843,160 809,655 | ..o | e [CH15E5) R PR (GRS | 800,000 0 22,797 | 05/01/2027.
837556 W9 4 |SOUTH DAKOTAHSG 5.750% 05/01/31.... ... | 08/15/2012. | Call  100.0000..........coerrrrerirerer | crrerirmrirncniiniseiins | e 1,895,000 | ....... 1,895,000 | ........ 1,999,377 1,937,151 [ oo | v (42,151) | oovvrcerrriennne ceenenn(42,151) B - 1,895,000 0| s 58,986 | 05/01/2031.
92418P BX 4|VERMONT HSG FIN SF 5.750% 11/01/36. wer | [ 1110172012, | Call  100.0000.... e | . 1,845,000 | ........ 1,845,000 | ........ 1,952,084 | ... 1,869,339 (24,339) cerenennns(24,339) 1,845,000 0. 78,919 | 11/01/2036.
924190 DA 6|VERMONT HSG FIN AGY 5.750% 11/01/36.......... ... | 11/01/2012. | Call  100.0000...........ceerrrrerireres | o | e 1,715,000 | ........ 1,715,000 | ........ 1,803,323 | ..ocvvveee 1,743,547 (28,547) | .vvvrevrrerrrieins [ e (28,547) | v | e 1,715,000 0| e 73,313 | 11/01/2036.
93978T LQ 0|WASHINGTON ST HSG 4.400% 06/01/40............. ...|12/01/2012. | Call ~ 100.0000.... 195,000 | .coooveeee 195,000 | .o 201,045 199,032 | oo | v (CX0K7) | I PO (4,032) 195,000 0 [ e 6,600 | 06/01/2040.
95662M UT 5| WEST VIRGINIA ST HSG 5.750% 05/01/37........... | ... | 11/01/2012. | Call  100.0000.... e | . 1,790,000 | ........ 1,790,000 | ........ 1,914,369 | ........... 1,841,796 | ..o ) ceeeenenen(51,796) 1,790,000 0| e 76,619 | 05/01/2037.
97689P 2G 2| WISCONSIN HSG & ECON 4.875% 03/01/36........ ... 109/01/2012. | Call  100.0000.........cccwemmremmrrnns | v | e 2,060,000 | ........ 2,060,000 | ........ 2,146,108 2,078,220 )1 IR OO (18,220) 2,060,000 0 [ 74,831 | 03/01/2036.
3199999, Total - Bonds - U.S. Special Revenue and Special Assessment: ettt raeen o 55,335,537 | ...... 55,335,537 | ...... 55,635,390 | ......... 56,177,528 | .................. 0 )1 IS | I [ (841,991) | o0 [ e 55,335,537 0 0 01..1,725742 |..... XXX......
Bonds - Industrial and Miscellaneous
03523T AT 5|ANHEUSER-BUSCH INBEV 3.625% 04/15/15........ ... | 06/07/2012. | Deutsche Bank ceererneeenens | e | s 5,369,400 | ........ 5,000,000 | ........ 5,278,000 5,203,888 (26,823) o 577,064 | .oooovvcvreins | v 192,336 | ....... 192,336 | ...... 119,323 | 04/15/2015.
05533D FT 8|BCAP 2010-RR7 14A1 3.056% 07/26/35................ wor | 12/01/2012. | PaydOWN.......oourereicririreeisiinnes 2,304,524 | ....... 2,304,524 | ........ 2,313,166 2,334,186 (29,663) ..(29,663) 2,304,524 0 | covr 40,970 |07/26/2035.
058498 AM  8|BALL CORP 7.125% 09/01/16.... vor | 04/16/2012. | VAIIOUS........oorvreieererrerenieeirneines | e | e 5,462,500 | ........ 5,000,000 | ........ 5,512,500 5,382,288 | ....ccoooverieiians [ e (35,413) | ... ..(35,413) 5,346,874 | ..oovvvvvireins | i 115,626 | ....... 115,626 | ...... 224,833 | 09/01/2016.
058498 AN 6|BALL CORP 7.375% 09/01/19.... veer | .- | 09/25/2012. | Various 2,246,563 | ........ 2,000,000 | ......... 2,250,000 | ..oocenee 2,190,000 | ......... 10,743 | ......... (31,753) | ... ceeenenn(21,010) 2,168,990 | .cvouvvrereris | e 77573 | . 77573 | ... 152,417 | 09/01/2019.
05947U X7 8|BACM 2005-4 XP 10 0.377% 07/10/45................... 1o | 09/01/2012. [ PAYAOWN......oorvaiririieiinieiieiines | eeerenieisisnsieinnines | e | e | e 5,120,433 749,328 | ..o [ e (749,328) | ..ocvvevvviirvrns [ v (749,328) | ..oovvvereriirns 0] . 895,016 | 07/10/2045.
07383F YP 7|BSCMS 2004-PWR3 X210 1.017% 02/11/41. 1+ [03/01/2012. [ PAYAOWN.......cvuririreieireriniines | erirerenneesssisensenies | oeeesnessssesseessnnns | ceeessesssssesseessnsins | eseeens VT (1 38,105 | .ooevererercerines | e (38,105) | ... ...(38,105) 0| 61,210 | 02/11/2041.
073879 ZG 6|BSABS 2005-HE7 M1 0.730% 07/25/35 vor | 12/25/2012. | PaYdOWN. ... [ e | s 2,743,473 | ........ 2,743,473 | ....... 2,572,006 2,706,356 | ...oovvverieriins | e 37,117 |... 2,743,473 0 12,133 | 07/25/2035.
07387A GH 2 |BSARM 2005-12 25A1 3.823% 04/25/51 ... | 12/01/2012. | Paydown 232,564 | ........... 437,584 | ........... 244,128 244128 | .o | v (11,564) | ... 232,564 0| e 19,389 | 04/25/2051.
07388L AK 6|BSCMS 2006-PW13 X2 10 0.436% 09/11/41.......... | ... | 09/01/2012. | Paydown crevrerinne | e [ | | 444,124 235426 | ..coooovvrrerini | s (235,426) | ... 0. 125,409 | 09/11/2041.
126673 2M 3| CWL 2005-7 MV6 1.010% 11/25/35.........cccnvvenrrenns ... | 12/31/2012. | BOA Settlement Proceeds..........co.. | cveveerencenneinneiins | v 6,397,302 | ovourvvrirerinniins | e [ e | s | e | e | o0 | e | e | e | oo 6,397,302 |..... 6,397,302 | .coovrirrinne 11/25/1935.
144531 BE 9|CARR 2005-NC1 M4 1.380% 02/25/45... wor | 12/25/2012. | PAYAOWN.......couveerriiericinneieens [ v | e 3,617,875 | ........ 3,617,875 | ....... 3,217,437 3,217,437 2,987,855 | ..o | e 630,020 | ....... 630,020 | ........ 23,755 | 02/25/2045.
14986D AL 4|CD 2006-CD3 XP 10 0.485% 10/15/48... o [ 1210172012, | PAYAOWN........oooivrirciieincieniiinns [ e | eeeissisesssesisnins | aeviesseesssessneenns | oevenseens 419,399 255,901 0. 100,077 | 10/15/2048.
17307G JM 1|CMLTI 2004-OPT1 M5 1.260% 07/25/37 ... | 09/25/2012. | Paydown 585,904 585,904 | ....ccooonnee 17,222 | oo 17,222 | oo 35,663 550,241 550,241 | .......... 5,451 | 07/25/2037.
22541N UJ 6| CSFB 2002-CP5 A2 4.940% 12/15/35.... wee | .. | 10/01/2012. | Paydown cevvnernne | e | s 10,000,000 | ...... 10,000,000 | ........ 9,942,578 9,974,230 25,770 10,000,000 0 285,946 | 12/15/2035.
22541Q DJ 8|CSFB2003-C3 A5 3.936% 05/15/38........ccccovvrenncr vor | 12/01/2012. | PAYAOWN......coonveierireeiseineriines | e | s 1,304,554 | ........ 1,304,554 | ........ 1,219,452 | .......... 1,281,352 23,202 | oo | 23,202 | e [ e, 1,304,554 0 | coer 40,703 | 05/15/2038.
225458 WL 8|CSFB 2005-C3 ASP 10 0.804% 07/15/37 vor | 06/01/2012. | PAYAOWN........oouvierirrirririeiiiens | o | e | cereesienennenesins | oveeend 6,292,925 789,422 | ..oovvverrerrncis | s (789,422) 0] ... 984,171 | 07/15/2037.
22545D AB 3| CSMC 2006-C3 A2 5.805% 06/15/38 ... | 10/01/2012. | Paydown ceererine | e | e 4,461,961 | ........ 4,461,961 | ........ 4,482,232 | ........... 4,453,117 8,844 4,461,961 0. 135,711 | 06/15/2038.
225451 AJ 8|CSMC 2006-C5 ASP 10 0.665% 12/15/39 cer | 12/01/2012. | PAYAOWN.......coooveerircrirrinerineiiens | crierineeieninsiinenins | vereinesienineesnennes | cevvinesseseseenensns | oveeen 2,185,576 | ........... 1,393,431 | .o | (1,393,431) 0| .o 830,615 | 12/15/2039.
297599 AC 6|ETHAN ALLEN GLOBAL 5.375% 10/01/15 v | - | 04/12/2012. | Barclays Capital........ 255,625 250,000 | ........... 235,485 242,526 542 243,068 |.....ccocooveriens | o 12,557 | oo 12,557 | oo 7,316 | 10/01/2015.
30224X AA 2 |ESA 2010-ESHA A 2.951% 11/05/27........ccovvvrvreene ... | 04/30/2012. | Merrill Lynch e | 9,837,773 | ........ 9,719,319 | ........ 9,767,915 9,767,551 | ovvovveerecenes [ e (4,103) 9,763,448 | ..o | e 74,325 | ... 74325 | ... 97,183 | 11/05/2027.
30224X AA 2|ESA 2010-ESHA A 2.951% 11/05/27.. ... | 05/01/2012. | Paydown 80,417 | oo 80,417 | oo 80,819 | ... 80,816 (399) 80,417 [V 24,506 | 11/05/2027.
34528R AF 9| FORDO 2009-A A4 6.070% 05/15/14.. wor | .. | 12/15/2012. | Paydown ST ISP 10,408,615 | ...... 10,408,615 | ...... 11,395,807 | ......... 10,626,314 | ...oovvervvvrvrins | e (217,699) 10,408,615 0 .. 369,631 |05/15/2014.
345397 VP 5|FORD MOTOR CREDIT CO 6.625% 08/15/17....... ... | 10/17/2012. | Citicorp Securities Inc N [ TOTON IS 8,798,600 | ....... 7,520,000 | ........ 8,236,957 8,185,971 | oo TA79 | e (81,041) | ... 8,112,409 | .ooovvverrers | e 686,191 | ....... 686,191 | ...... 566,997 |08/15/2017.
36158Y HJ 1|GECMC 2002-3A G 6.024% 12/10/37.......cocorvrernes ... | 10/01/2012. | Paydown FSOPRN SPUPURRONS IO 7,555,000 | ........ 7,555,000 | ........ 6,724,245 | ... 7,368,084 | ....coovviernes | s 186,916 |... 7,555,000 0 . 379,261 |12/10/2037.
361849 M9 0[GMACC 2005-C1 X210 0.731% 05/10/43.............. vor | 06/01/2012. | PAYAOWN.......oouveriririerirrinriieens [ e | e | seveessnessesnnenns | oevenenens 441,204 | ... 51,882 (51,882) | ..ovvvevreriririns [ i (51,882) | cvvvvereirnene 0 65,109 | 05/10/2043.
361849 ZT 2|GMACC 2003-C3 A4 5.023% 04/10/40 .. | 12/01/2012. | Paydown 300,337 300,337 | oo 316,629 308,587 | ..vveerrcrierens | e (8,249) (8,249) 300,337 0| e 14,184 | 04/10/2040.
36228C XG 3|GSMS 2006-GG6 XP IO 0.001% 04/10/38.. ... | 12/01/2012. | Paydown ceevrerine | e [ | | 475,384 | .ooviren88,292 | i | s (48,292) ...(48,292) 0| 27,762 | 04/10/2038.
369604 AY 9|GENERAL ELECTRIC CO 5.000% 02/01/13.. ... 01/18/2012. [ Wells Fargo Bank............ccoviveine | vererveiveemiiseinininns | v 10,439,100 | ...... 10,000,000 | ...... 10,524,400 | ... 10,171,794 | .covvoriviivinncns | e [CIRZ ) - (9,341) 10,162,453 | ...oovvvvevrieens | s 276,647 | ....... 276,647 | ... 238,889 | 02/01/2013.
370334 AS 3|GENERAL MILLS INC 6.000% 02/15/12 veee [ er [ 021512012, | MALUTIY.....coooeveeciienieeieeeiens | eeereeiseessesiessneees | e 10,000,000 | ...... 10,000,000 | ...... 10,695,400 | ......... ) 10,000,000 0 ... 300,000 |02/15/2012.
375558 AR 4 |GILEAD SCIENCES INC 2.400% 12/01/14............. ... | 01/25/2012. | Morgan Stanley...........ccveererrvieres [ corvveererneinseimenienns | vevenes 3,099,480 | ........ 3,000,000 | ........2,996,250 2,996,292 2,996,368 | ...oovveerviiiis | e 103,112 | ....... 103,112 | oooee 9,400 | 12/01/2014.
396789 BU 2|GCCFC 2002-C1J 6.306% 01/11/35 voe | 11/01/2012. | PAYAOWN. ... [ v | e 6,000,000 | ....... 6,000,000 | ........ 5,925,938 5,974,711 6,000,000 0 ... 346,830 |01/11/2035.
396789 JS 9|GCCFC 2005-GG3 A3 4.569% 08/10/42. ... | 08/01/2012. | Paydown cerrrnnie | e | 4,022,640 | ........ 4,022,640 | ........ 3,865,506 3,960,364 B 4,022,640 0. 119,198 | 08/10/2042.
437076 AP 7|HOME DEPOT INC 5.400% 03/01/16. .. | 01/09/2012. | Deutsche Bank ceererneennns | e | s 4,641,440 | ........ 4,000,000 | ........ 4,386,880 4,289,069 |....covvrereiirnenn 4,287,119 | oo | v 354,321 | ....... 354,321 | ........ 78,600 | 03/01/2016.
44921A AC 5|HART 2009-A A3 2.030% 08/15/13 .| 08/15/2012. | PaydOWN........cvuvvrircererinrinrinniininns | v | vevnns 4,794,524 | ........ 4794524 | ........ 4,794,394 4,794,504 B N 4,794,524 0 32,683 | 08/15/2013.
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46625Y QW 6| JPMCC 2005-CB12 X2 10 0.326% 09/12/37........... e [ 07101/2012. | PAYAOWN.........oooviereiiceiieriiienns | cerviieneiiseneiieniiins | oeeeesenessesessnnes | eeeeoessssnsessnnnis | ceven 5,144,461 800,215 | ..vvveereerirncins | e (800,215) | cvvveevrerrriees | eevrrens (800,215) | .vvvvvreernnne 0 |...1,002,688 | 09/12/2037.
46628F AB 7 |JPMCC 2006-LDP7 A2 5.857% 04/15/45.... oo | 07/01/2012. | PAYAOWN.......oonverrevierieinniines | v | e 1,002,102 | ........ 1,002,102 | ........ 1,004,605 999,826 2,276 | oo [ e 2,276 | oo [ e 1,002,102 0 30,995 | 04/15/2045.
46635T AD 4|JPMCC 2011-C3 A2 3.673% 02/15/46 coee [ | 0812772012, | MITIll LYNCh.....cvoooevieieciis | e | s 19,479,375 | ...... 18,000,000 | ...... 18,347,945 | ......... 18,317,771 | v | v (52,317) | vverriierieinns ...(52,317) 18,265,454 | .....ooooovvrerres | e 1,213921 |..... 1,213,921 | ...... 493,978 | 02/15/2046.
46637C AC 1|JPMCC 2011-FL1B 3.958% 11/15/28........ccceeeene <. | 10/05/2012. | CSFBAIMECt.........vervreerrrrrireinenes [ ceverieriesineeiisninns | e 10,278,125 | ...... 10,000,000 | ........ 9,950,000 9,952,606 | ...ooovvrerirrires | e 17,021 | 9,969,627 | ...ooevvereniens | cvrenns 308,498 | ....... 308,498 | ...... 334,418 | 11/15/2028.
46637E AJ 2 [JPMCC 2011-PLSD B 4.304% 11/13/44. vee | oo | 08/03/2012. [ Merrill LyNCh....c.ovvuiirericiinieiiens | e | s 5,472,656 | ........ 5,000,000 | ........ 5,024,990 5,024,848 | ...coovvrerviiris | i (3,079) [ ovvvvreirerirein 5,021,769 | .oovvrvirervriins | v 450,887 | ...... 450,887 | ...... 142,879 | 11/13/2044.
493268 AP 1|KSLT 1999-A A2 0.640% 12/27/29. veve | oo | 1212712012, | PAYAOWN....o.coeiieeeerieeincinnes | e | eovenens 1,457,338 | ........ 1,457,338 | ........ 1,375,895 | .coocvvenee 1,397,661 59,677 1,457,338 (V10 7,669 | 12/27/2029.
50540R AH 5|LABORATORY CRP OF AMER 3.125% 05/15/16... | ... | 03/23/2012. | Morgan Stanley............ccccocemevens [ wrmremmrinrinerveniinns | vviennd 9,282,240 | ........ 9,000,000 | ........ 8,986,050 8,988,469 583 8,989,051 | ...vvvrvrririnns | crvrnn 293,189 | ....... 293,189 | ...... 103,906 | 05/15/2016.
52108H 5C 4|LBUBS 2005-C3 XCP IO 0.000% 07/15/40............. cer | O7/11/2012. | PAYAOWN.......vovverircrieinciinriens | crverineisissineiseiens | oerenessesiseesnenins | cereeesssssseesnssins | oeeead 6,330,728 895,777 | .oovvvvevverrncis | v (895,777) | cvvovereereeinees | eevreens (895,777) 0 | ...1,036,200 | 07/15/2040.
52108M AQ 6|LBUBS 2005-C7 XCP 10 0.164% 11/15/40............. v | 10/11/2012. | PAYAOWN......oconrieiicririieieiinns | o | vervinesienisseeienins | cersnessenisssenessns | ovveend 6,867,733 | .cccvvnnee 1,074,073 | .o | (1,074,073) | oo | o (1,074,073) | ..oovvrrcrirs 0 | ...1,206,223 | 11/15/2040.
576433 UF 1|MARM 2004-13 3A1 2.630% 02/21/51.... ... | 12/01/2012. | Paydown 866,481 866,481 | ........... 843,567 895,408 (28,927) ....(28,927) 866,481 (I - 12,925 | 02/21/2051.
587681 AC 1|MBALT 2011-1A A3 1.180% 11/15/13 ... | 12/15/2012. | Paydown 3,389,318 | ........ 3,389,318 | ........ 3,389,086 3,389,202 116 3,389,318 0 32,084 | 11/15/2013.
59022H DU 3 |MLMT 2004-KEY2 A4 4.864% 08/12/39.. ... | 12/03/2012. | Deutsche Bank.............ccocvvevereverees | cvmvivniierinciniinns | e 10,174,361 | ........ 9,559,000 | ...... 10,032,469 9,876,328 | ... | e (115,831) | covovereirenees | e (115,831) 9,760,497 | oo | v 413,863 | ....... 413,863 | ...... 467,533 | 08/12/2039.
60687V BB 0|MLCFC 2006-3 XP 10 0.680% 07/12/46. cee | o0 [ 09/01/2012. | PAYAOWN......ccvvvvenriirierierieiriens [ crverierinseneeineinns | ceevsessnsssessseenns | seveesssssnensssenes | oeveeeens 882,735 673,458 | ..ovvvvrrerncin | s (673,458) | cvvovvvrerrrirees | vevirees (673,458) 0 e 152,209 | 07/12/2046.
617059 DL 1[JPMC 1997-C5 F 7.561% 09/01/29........ccrvrrvrvrerne ... | 07/01/2012. | Paydown........ovvvvrrvriverinrierinines 809,762 809,762 | ........... 839,763 820,336 [ ...ocvverrriiren | e (10,574) [ oo | e (10,574) | covovvieriinns 809,762 0 09/01/2029.
65535V AA 6 [NAA2001-R1A A1 7.000% 02/01/30... ... | 12/01/2012. | Paydown 22,946 23,255 22,952 460 (465) ...(5) 22,946 0 02/01/2030.
65535V BZ 0|NAA2003-A3 A1 5.500% 08/25/33.... ... | 12/01/2012. | Paydown 37,284 237,284 | 37,378 37,918 (634) . .(634) 37,284 0 08/25/2033.
65536H BC 1|NHELI 2005-HE1 M1 0.650% 09/25/35... vor | 12/25/2012. | PAYAOWN.......convvrirrireiisrisninnne | i | e 1,106,545 | ........ 1,106,545 | ........ 1,001,423 1,088,053 | ...coovvereircris | v 18,491 | i | s 18,491 1,106,545 0 09/25/2035.
68389F KP 8| OOMLT 2006-1 2A3 0.400% 01/25/36.... v [ [ 1202512012, [ PAYAOWN.....ovvriricrienierierine | cevvsniiserinesisesnenes | cvvnens 1,034,462 | ........ 1,034,462 | ........... 879,027 1,034,462 | ..o | e | v | e 0 { oo [ e 1,034,462 0 01/25/2036.
855541 AB 4|STARM 2007-S1 2A1 2.986% 01/25/37.........ocnnc.... v | 12/01/2012. | PaydOwN.........ccvvurerciiineiiniis 299,883 299,883 | ........... 299,883 299,883 [ ..o | s | s | e 0 [ 299,883 0 01/25/2037.
88166H AA 5|TEVA PHARMAFIN IV LLC 1.700% 11/10/14........ oo [ 0172072012 | VATOUS....o.vcooveeeeeseeec e | oo | e 15,242,150 | ...... 15,000,000 | ...... 14,980,350 ...14,981,143 359 14,981,501 | ..ooovvverevnrrnns | v 260,649 | ....... 260,649 11/10/2014.
89233P 5N 2 |TOYOTA MOTOR CREDIT 1.250% 11/17/14......... oo [ 01/06/2012. | VAOUS.......oooveeeeeeeeeseneeseseeeeens | eevveeeeeessnsesnnsiens | v 15,124,200 | ...... 15,000,000 | ...... 14,967,000 . 224 14,968,486 | ......ccooovrvrvcrs | s 185,714 | ....... 155,714 11/17/2014.
90331H LG 6|USBNA 2007-1 A 5.920% 05/25/12 ... | 05/01/2012. | Paydown 2,642,500 | ........ 2,642,500 | ........ 2,641,983 2,633,375 9,124 | oo | s 9,124 2,642,500 0 05/25/2012.
929766 CU 5| WBCMT 2003-C3 A2 4.867% 02/15/3 voee | oo | 1200172012, | PAYAOWN......oovvivviirriiecniiennins [ v | e 16,990,803 | ...... 16,990,803 | ...... 16,300,552 | ......... 16,835,213 | ..ovvvvevvrrinns 16,990,803 0] .. 603,473 | 02/15/2035.
929766 KH 5|WBCMT 2003-C7 A1 4.241% 10/15/35................... ... | 04/25/2012. | Deutsche Bank..............ccoovvevvervens | coeerieeieeeseeesniies | v 3,444,322 | ........ 3,412,331 | ....... 3,331,422 3,399,644 3,399,436 | ..ovverriinnes | e 44,886 | ......... 44,886 | ....... 59,897 | 10/15/2035.
929766 KH 5|WBCMT 2003-C7 A1 4.241% 10/15/35. oo | 04/01/2012. | PaYdOWN.......oouvvivirieriirinniinns [ e | e 1,329,012 | ........ 1,329,012 | ........ 1,297,500 | .....co.... 1,324,070 [ .coovvvvrrverns | oo 941 | s [ A.941 | e [ 1,329,012 (VI 5,796 | 10/15/2035.
92977Q AF 5[WBCMT 2006-C27 XP 10 0.296% 07/15/45.... vvr | 08/01/2012. | PAYAOWN.......oouvenrerrerenineineriinns [ i | eeesessnsssssiseens | seesessssssnessssenes | oeesneens 882,197 379,139 | oo | weeeen(379,139) [ o [ e (379,139) 0. 111,655 | 07/15/2045.
94980Q AA 7 |WFMBS 2004-W A1 2.697% 11/25/34 vor | 12/01/2012. | PAYAOWN......coouverrrierincenreieens | v | e 1,085,439 | ....... 1,085,439 | ........ 1,083,530 1,083,530 | ..o | e 1,909 [ | e 1,909 | v | s 1,085,439 (I - 15,098 | 11/25/2034.
94983C AD 9 |WFMBS 2005-AR10 2A1 2.624% 06/25/35 ceve [ [ 1200172012, | PAYAOWN.......cooecrierieiienins | e | cvveees 1,606,422 | ....... 1,606,422 | ....... 1,576,302 1,585,989 20,433 1,606,422 0 22,355 |06/25/2035.
71645W AT 8|PETROBRAS INTL FIN CO 3.875% 01/27/16........ F.| 0712712012, | VAHOUS........coouerererrreeieririsesninneies | verereeesnenssnisnsinens | cevens 36,345,280 | ...... 35,000,000 | ...... 35,070,500 35,065,212 | .ooovvrrinriiens | s (8,916) [ ..vvvrvevrircris [ e [CRSAL) ] —— 35,056,296 | ....ovvvrrricrine | e 1,288,984 |..... 1,288,984 | ...1,341,288 | 01/27/2016.
902133 AE 7|TYCO ELECTRONICS GROUP 6.000% 10/01/12. | F. | 10/01/2012. | Maturity. 7,400,000 | ........ 7,400,000 | ........ 8,034,106 | ...........7,621,241 7,400,000 0 [ . 444,000 | 10/01/2012.
92857W AW 0|VODAFONE GROUP PLC 2.875% 03/16/16.......... F.| 02/07/2012. | Union Bank of Switzerand...........c.. | coeeeeeerneernveenernens | vevne 15,898,400 | ...... 15,000,000 | ...... 14,925,900 ...14,936,526 14,938,127 | .o | s 960,273 | ....... 960,273 | ...... 170,903 | 03/16/2016.
928670 AD 0|VOLKSWAGEN INTL FIN NV 1.875% 04/01/14..... F. | 11/15/2012. | Mizuho SECUNties. .........ccooovcrrsrrciies | eiinnriiiinriiiisniiisnnns | oo 10,140,000 | ...... 10,000,000 | ........ 9,964,300 9,972,936 9,983,429 | ..o | v 156,571 | ....... 156,571 | ...... 213,021 | 04/01/2014.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........iveuiriieieierr i seriisies oeissesssss s sns s st ensnnes | eeae 316,921,577 |.... 301,158,355 |..... 339,964,728 | ....... 309,740,115 | ......... 18,682 | ....(7,854,905) | ... L0 ] (7,836,223) | ..oovovvrirenns0 [ s 301,903,890 |...ccoovrns 0 ]..15,017,686 |...15,017,686 | .14,936,380 | ..... XXX..oooo
8399997. TOtal = BONAS = PAM 4. bbb | e 405,308,247 |..... 389,393,892 |..... 428,860,035 | ...... 398,863,907 | ......... 18,682 | ....(8,715,043) | ..coovvvrnnnenad 0 [.... (8,696,361) | ...ovvovvirennc0 [ o 390,167,544 | ..ol 0 ]..15,140,702 |...15,140,702 | .16,851,019 | ..... XXX..ooo
8399998. Total - Bonds - Summary Item from Part 5........c.ooeviirniininiiiisninns v 162,019,659 |..... 157,973,050 |..... 159,821,067 | ..oovereiinnincriinninns [ eerisnesenssnins | onnens (RRINE)) IR O [RRI )] R IO 159,485,917 ......2,533,740 |..... 2,533,740 | ...... 983,010 |..... XXX......
8399999. TOtal = BONAS. ... cesneias 567,327,906 |..... 547,366,942 |..... 588,681,102 | ....... 398,863,907 | ......... 18,682 | ....(9,050,191) | ..cooovvinenn0 | i (9,031,509) | ..oovvovvrirennc0 [ i 549,653,461 . 17,674,442 |..17,674,442 | 17,834,029 |..... XXX...o.
Preferred Stocks - Industrial and Miscellaneous
05530R AB_ 4|BBVA INTL PREF UNIPERSO ......cocouvuniriniriininns |F.|12/07/2012. Various ..14,535,000.000 | ...... 11,183,650 [ ..ovovveiviniriiniins | v 5,784,930 | ..o 5,784,930 | ...(3,837,676) | ...cvvvvvrririsnins | cornrrriininniinns | ceeend (3,837,676) | ...ovvocrrcrirs 5,784,930 | .o | e 5,398,720 | ..... 5,398,720 | ...... 920,406 |..... XXX..oone
8499999, Total - Preferred Stocks - Industrial and MISCEIIANEOUS................ccoviiiiis oottt eisssnsensessnsens | eneees 11,183,650 |......... XXX oo | v 5,784,930 | ........... 5,784,930 | ..(3,837,676) | ..o [ o0 [ (3,837,676) [ ..ooovvrirenenns 0 5,784,930 0. 5,398,720 |..... 5,398,720 | ...... 920,406 |..... XXX......
8999997. Total - Preferred Stocks - Part 4.......c.oovviiiniissssssssninns aerenes | e 11,183,650 | ......... DO S 5,784,930 5,784,930 | ...(3,837,676) | ..cocoovvrincenec0 | ciiiiiiinnnn0 [ (3,837,676) 5,784,930 0. 5,398,720 | ..... 5,398,720 | ...... 920,406 |..... XXX..ooo
8999999, Total - Prefermred StOCKS. ... ... i sersnies sreseees s 11,183,650 | ......... 0,3 ST 5,784,930 5,784,930 | ..(3,837,676) | ..o | o0 [ (3,837,676) 5,784,930 0. 5,398,720 |..... 5,398,720 | ...... 920,406 |..... XXX......
C on Stocks - Industrial and Miscell
00130H 10 5|AES CORPORATION [T 0812712012, | State Street Bank...........ooooo. | oo 107,700,000 | ....... 1241473 | ... o 1350924 | 1,275,168 | oo 75,756 | oo | [ 75756 | oo | e 1,350,924 | oo [...(109.450)] ...(109450) | oo ] o XXX.....
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00206R 10 2|AT&TINC ... | 08/27/2012. | State Street Bank...........c.cooceverrnee | covenne 17,500.000 | ........... 645,156 | ......... )90 G O 684,751 | oo 529,200 | ....... 155,551 | veoueereinciiens [ v | e 155,551 | coovverriiniinns 684,751 | ..o | v (39,594) | ........ (39,594) | ........23,100 |..... XXX......
002824 10 0|ABBOTT LABORATORIES ... | 08/27/2012. | State Street Bank...........ccovevevvrinee | cvvvenes 43,399.000 | ........ 2,855,582 | ......... XXX oo | s 2,396,664 | ........... 2,440,326 | ........ (43,662) [ ..o [ e rervennnnn(43,662) 2,396,664 | ..overererrrinns | e 458,917 | ....... 458,917 | .......65,099 |..... XXX......
028591 10 5|AMERICAN NATIONAL INSUR... wo | .. | 08/28/2012. | State Street Bank... [T I 1,700.000 | ...ccoo.e. 118,820 |......... XXX | v 144,259 124,151 20,108 144,259 (25,440) | ........ (25,440)| .........2,618 | ..... XXX......
035710 40 9|ANNALY CAPITAL MGMT INC......cocovervrmrererrreenns ... | 08/27/2012. | State Street Bank...........cccoocvverernee | covvenes 27,700.000 | ........... 476,028 | ....... D 0,9, SN IR 459,154 | .............. 442,002 | ......... 0L O O 459,154 | ..o | v 16,874 | ......... 16,874 | .......46,259 |.... XXX......
037411 10 5|APACHE CORP. ... | 08/27/2012. | State Street Bank...........ccccovvvervies | ovvrns 12,362.000 | ........ 1,084,928 |......... ). 9,9, R 1,453,225 333,475 1,453,225 | .oooveevvreris | v (368,297) | ...... (368,297)] ..........6,057 |..... XXX......
037604 10 5|APOLLO GROUP INC CLASS. ... | 08/27/2012. | State Street Bank... v | e 16,400.000 | ........... 441,647 | ......... D 0,9, SN I, 729,096 | .............883,468 | ......(154,372) | ..ovocreerireinns [ e 729,096 | ..ocvoevevcenes | e (287,449)| ...... (287,449) | oo | e XXX......
053611 10 9|AVERY DENNISON CORP.. ... | 08/27/2012. | State Street Bank 8,000.000 248,659 | ......... XXX 260,998 | ..ooverrieriens | e (12,338) | ........ (12,338)| .........4,320 |..... XXX......
062540 10 9|BANK OF HAWAII CORP.... weee | | 08/27/2012. | State Street Bank.........c.cooceververes | corereenne 1,600.000 | ...oooevenee 74299 | ......... XXX oovevrs | v TBATE | el T1A84 | 4,292 | e v [ v 292 [ e e TOATE | s | s (A7) | v (1,177) | e 1,440 | XXX......
064058 10 0| THE BANK OF NEW YORK ME.........cccovvvunerinrrinens ... | 08/27/2012. | State Street Bank 53,981.000 | ........ 1,205,919 |......... XXX 1,431,180 [ .vervriirens | v (225,261)| ...... (225,261)] ........21,053 | ..... XXX......
060505 10 4|BANK OF AMERICA ... | 11/26/2012. | Class Action Litigation 1,934 |........ XXX L1034 | 1,934 | [ XXX......
112463 10 4|BROOKDALE SENIOR LIVING ... | 08/27/2012. | State Street Bank 6,500.000 | ........... 142,093 |......... XXX v 99,837 | i 113,035 [ i (13,198) | s [ e [ eernennenn(13,198) | [0 99,837 | e 42,255 | ... 42,255 | .o | e XXX......
12572Q 10 5|CME GROUP INC... ... | 08/27/2012. | State Street Bank............ccocevvvrecrs | veveerens 1,812.000 | ........... 486,397 | ......... )00 SO T 505 266 505,266 | .....ccoorveriens | cerir (18,869) | -....... (18,869)]| ........13,518 | ..... XXX......
151020 10 4|CELGENE CORP.... v | . | 08/27/2012. | State Street Bank... SO I 7,400.000 | ...ccoooee 531,281 |......... ). 9.0 T T 393,860 | ..............500,240 | ...... (106,380)| ... [ESTTTRTI DO (106,380) 393,860 | ...oovvvreriiens | s 137,422 | ....... 137,422 | oo | o XXX......
169656 10 5| CHIPOTLE MEXICAN GRILL......coooverevriirirnrirnins ... | 08/27/2012. | State Street Bank 900.000 265,593 |......... XXX eovviea | e 230,384 | .............303,966 | ........ (73,582) [ ovvverervrieirens | cevreniersninenens | eeevennenes (73,582) | oo 230,384 35,209 35,209 | oo [ XXX......
178566 10 5|CITY NATIONAL CORP .. | 08/28/2012. | State Street Bank...........cccoceeveerneee | vevereens 5,400.000 | ........... 274,172 | ......... ). 9.0 O P 224,316 | .............238,572 | ........ (14,256) | .... ....(14,256) 224316 | .oovvvcrierinns | e 49,856 | ........ 49,856 | .........4,050 |..... XXX......
18451C 10 9|CLEAR CHANNEL OUTDOOR-C woev | . | 08/28/2012. | State Street Bank 29,800.000 | ........... 149,403 | ......... )99 T [T 283,550 | ............373,990 | ........ (90,440) ceevenenn(90,440) 283,550 | .oovveerieriens | v (134,147) | ...... (134,147)] ......181,279 | ..... XXX.....o
20605P 10 1|CONCHO RESOURCES INC........cccovvvurrieniirrrins ... | 08/27/2012. | State Street Bank...........c.coocvverrnee | crvennee 15,200.000 | ........ 1,412,067 |......... )90 GO 1,562,364 1,425,000 | ....... 137,364 | oo [ | s 137,364 1,562,364 | ...coovvvrrriiens | e (150,297)| ...... (150,297) | cevoovvrerrerias | e XXX......
20825C 10 4|CONOCOPHILLIPS.................. ... | 05/01/2012. | Spin Off. reveereeeissrenes || e 705,147 |......... )90 O P 705,147 | ... 917,946 | i (212,799) [ oo [ s | s (212,799) 705,147 0 I XXX......
25470F 10 4|DISCOVERY COMMUNICATION.......covvveurrvrrrrnes ... | 08/27/2012. | State Street Bank 2,500.000 | ...cooone 134,127 | ........ ). 0.0 GO 99,407 | oo 102,425 (HVALS) ) ORI PO 99,407 | .ovvvverrerrnes | o 34721 | ......... 4721 | s | e XXX......
26483E 10 0[DUN & BRADSTREET CORP........ccccoovurereririrrnnens ... | 08/27/2012. | State Street Bank...........cccocevvververe | vevereens 7,100.000 | ........... 587,653 |........ ). 9.0 GO TR 552,876 . 552,876 | ..cvverrrerirens | o 34778 | ......... 34778 | .......... 5,39 |.... XXX......
30161N 10 1|EXELON CORP ... | 08/27/2012. | State Street Bank.............ccocvverrers | covvrncs 28,700.000 | ........ 1,064,947 |......... )90 SO 1,183,588 | ...........1,244,719 | ........ (61,131) | ... 1,183,588 | ..o | e (118,641)| ...... (118,641) | ........ 45203 |.... XXX......
302130 10 9|EXPEDITORS INTL WASH IN ... | 08/27/2012. | State Street Bank...........cccvcvverinee | covvenes 24,100.000 | ........... 895,430 |......... ). 9.0 G 1,132,522 | .............987,136 | ....... 145,386 1,132,522 OO [ (237,092)| ...... (237,092)| .......... 6,748 | ..... XXX......
369550 10 8|GENERAL DYNAMICS CORP v | .. | 08/27/2012. | State Street Bank... IOV I 18,000.000 | ........ 1,185,601 |......... ). 9.0 GO 1,194,462 | ... 1195380 (918) 1,194,462 | ... [V (CRIHD ] — (8,861) | ........ 26,820 |..... XXX......
371901 10 9| GENTEX CORP.......ccocorrirrirrrineieiiesiineerenisenians ... | 08/27/2012. | State Street Bank 6,000.000 | ........... 106,794 |......... D 0.9, IR I, 153,689 | .ovvvivrinne 177,540 | ........ (23,851) 153,689 | ..oovevveineis | v (46,895) | ........ (46,895) | .......... 2,280 |..... XXX......
382388 10 6|GOODRICH CORP. ... | 07/27/2012. | State Street Bank 6,000.000 | ........... 765,000 |.......... )99 SO [T 514,532 | .............742,200 | ...... (227,668) | ... 514,532 250,468 | ...... 250,468 | .........5,220 |..... XXX......
38259P 50 8|GOOGLE INC-CL A ... | 08/27/2012. | State Street Bank............ccoeevvverneee | veveneens 8,400.000 | ........ 5,621,278 | ......... XXX oo | s 3,417,708 ..(2,007,852) 3,417,708 | oo | e 2,203,570 |.....2,203,570 | ....covverererrrrns | wene XXX......
406216 10 1|HALLIBURTON CO. ... | 08/27/2012. | State Street Bank 6,900.000 238,442 | ... ). 9.0 O OV 225216 | .............238,119 | ........ (12,903) 225,216 | .oovvverrierirens | o 13,226 | .......13,226 | ........1,242 | ..... XXX......
428236 10 3|HEWLETT-PACKARD CO... veer | - | 08/27/2012. | State Street Bank..........c.coocvveennier | crvnd 66,922.000 | ........ 1,166,197 |......... )90 GO 1,345,801 | .........1,723,911 | ... 1,408,680 1,345,801 | ..o | e (179,605) | ...... (179,605) | ........ 24895 |.... XXX......
448579 10 2|HYATT HOTELS CORP - CL....ccosvvrrererircrirerirnes ... | 08/27/2012. | State Street Bank...........ccoocvverinee | covvenee 15,400.000 | ........... 577,938 |......... )90 GO T 591,557 | ...occ0......579,656 | ......... 11,901 591,557 | oo | e (13,619) | ........ (13,619) | veveerririrns | o XXX......
457187 10 2|INGREDION INC ... | 08/27/2012. | State Street Bank...........c.covcvverrnes | covvrnes 10,100.000 | ........... 544,019 |........ ). 9.0 GO T 520,165 | .............531,159 | ........ (10,994) [ 1oovvvverreenrins | crreeeieiiseinens | eerieeens (10,994) 520,165 23,854 23,854 | ... 6,060 |..... XXX......
458140 10 O|INTEL CORP......... ... | 08/27/2012. | State Street Bank... IO I 151,200.000 | ........ 3,753,592 | ......... XXX oo | s 2,216,592 ..(1,450,008) | .... JEOTTRONO IV (1,450,008) 2,216,592 | oo | e 1,537,000 |..... 1,537,000 | ........ 97,524 |..... XXX......
469814 10 7 [JACOBS ENGINEERING GROU.........cocvvvrvrvriirninne ... | 08/27/2012. | State Street Bank...........ccoovvevervies | ovvrns 10,200.000 | ..ovovene 409,641 | ......... XXX 375,857 | .o 413,916 | oo (38,059) [ eovvuererrrieirens | e | s (38,059) 375,857 | .ovvvvvvinrien | v 33,784 | 133,784 | i | e XXX......
500255 10 4|KOHLS CORP ... | 08/27/2012. | State Street Bank 600.000 31,532 | ... XXX.ooonen verreeernen28,070 | i 29,610 | e (3,540) [RHT:10) ) [UU P 26,070 | .oooroveriecriens | crreern.5,462 | ......5,462 | ... 384 XXX......
539830 10 9|LOCKHEED MARTIN CORPORA........ccccovvvrrernens ... | 08/27/2012. | State Street Bank 9,900.000 914,856 | ......... )90 T T 743,682 | oo 800,910 | ........ (57,228) | .o [ e 743,682 | ..o | el 1774 | L AT1174 19,800 .. XXX......
548661 10 7|LOWE'S COMPANIES. .. | 08/27/2012. | State Street Bank 52.000 1,445 | ........ XXX L1210 1,320 (198) 1121 | | 324 | 324 | 23 | XXX......
585055 10 6|MEDTRONIC INC wo | .| 08/27/2012. | State Street Bank...........cccccovvvcveries | v 24,100.000 | ........... 976,963 | ......... XXX . .896,816 921,825 (25,009) (25,009) 896,816 |....cccoovverrers | o0rn...80,147 | ........80,147 | ....... 17,955 |..... XXX......
59156R 10 8| METLIFE INC....oovvvrircieieiienieeieeiseisesiseiiens ... | 08/27/2012. | State Street Bank...........c.covvvverrnne | covvrnee 16,500.000 | ........... 568,975 | ......... ) 0.0 G O 675,901 | ............514,470 | ....... 161,431 | v v | e 161,431 675,901 | .ccovvvvrverrner | 20ee(106,926) | ......(106,926) | ...oovvvnrvrins | wone XXX......
620076 30 7|MOTOROLA SOLUTIONS INC.......coovverrrrerirerernens ... | 08/27/2012. | State Street Bank 6,574.000 313,828 |......... ). 9.0 GO T 295,216 | ..............304,310 | ......... (9,094) (9,094) 295,216 | ..coovovrriverians | e 18,612 | .0 18,612 | o..4,339 . XXX......
620097 10 5|MOTOROLA MOBILITY HOLD......coovvverrerrirriinnes 1o+ | 05/22/2012. | VANIOUS......coonvvererrireirsrirneeireeiins | vvin 24,052.000 | ........... 958,164 | ......... ) 0.0 G ST 454,894 | .............933,218 | ..... (478,323) | oo [ e | e (478,323) | ..oovvvvrirnne 454,894 | .....ccocoovveevir | 200..503,269 | ......503,269 | ...cccririirmriinns | e XXX......
636180 10 1|NATIONAL FUEL GAS CO. ... | 08/27/2012. | State Street Bank 8,600.000 | ........... 433,462 | ........ ). 9.0 T T 473,883 | ............477,988 | .......... (4,105) (4,105) 473,883 | .o | s (40,421) | ........ (40,421) | .......... 9,245 | ..... XXX......
674599 10 5|OCCIDENTAL PETROLEUM CO. v | | 08/27/2012. | State Street Bank.........coovvrvrvenns | vevviines 7,600.000 | ........... 667,884 | ......... ). 9,9, R IR 354,540 | ...........712,120 | ...... (357,580) | vvvvererrreerrenins [ ervrrveinerieieins [ v (357,580) 354,540 [ .oovevieen | e 313,344 | ....... 313,344 | ........ 11,704 |..... XXX......
675232 10 2| OCEANEERING INTL INC.....c.cvvvrrrvrerireerinienins ... | 08/27/2012. | State Street Bank...........cccoeeeeveervees | veverneens 9,100.000 | ...ccvvnee 500,034 |......... ). 9.0 T O 361,288 | .............419,783 | ........ (58,495) | ...vvvrereriirinns | erveeerenineinens | e (58,495) | ..vovrvrirnnns 361,288 | ..o | s 138,746 | ....... 138,746 | .......... 3,003 |..... XXX......
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693475 10 5|PNC FINANCIAL SERVICES.........cccooomrrrmmriniirnnens ... | 08/27/2012. | State Street Bank...........c.cooceverrnee | covenne 16,500.000 | ........ 1,029,320 |......... )90 GO T 483,285 | ...ocooonet 951,555 | ... (468,270) 483,285 | ..o | e 546,035 | ....... 546,035 | ........ 18,975 | ..... XXX......
693656 10 0|PVH CORP ... | 08/27/2012. | State Street Bank............ccoocvverinee | cvvvenee 13,400.000 | ........ 1,183,566 | ......... XXX oo | e 868,714 ..944,566 | ........ (75,852) | .... 868,714 | ..ovovervcrrens | s 314,852 | ....... 314,852 | .......... 1,508 |..... XXX......
713448 10 8|PEPSICO INC v | - | 08/27/2012. | State Street Bank..........c.cooccovveoviees | covns 62,280.000 | ........ 4,567,201 |......... XXX | v 3,963,499 | ..........4,132,278 | ...... (168,779)| .... 3,963,499 | ..o | e 603,702 | ....... 603,702 | ........ 97,624 |..... XXX......
772739 20 7|ROCK-TENN CO ... | 08/27/2012. | State Street Bank 3,900.000 259,392 | ......... XXX oo | v 250,571 225,030 25,541 250,571 8,821 8,821 | ... 2,340 | ..... XXX......
776696 10 6|ROPER INDUSTRIES INC.. ... | 08/27/2012. | State Street Bank...........ccccovvvervies | ovvrns 16,700.000 | ........ 1,737,050 |......... ). 9,9, R 1,376,566 | ...........1,450,729 | ........ (74,163) B I 1,376,566 | ...oovvoevvrrvis | s 360,484 | ....... 360,484 | ......... 6,889 |..... XXX......
786514 20 8|SAFEWAY INC woer | .. | 08/27/2012. | State Street Bank... IO I 44,000.000 | ........... 680,163 | ......... XXX oo | e 994,369 | .............925,760 | ......... 68,609 994,369 | ..oovverrieriens | e (314,206) | ...... (314,206) | ........20,460 |..... XXX......
835495 10 2|SONOCO PRODUCTS CO......covvvemrrerireririernnens ... | 08/28/2012. | State Street Bank 35,800.000 | ........ 1,092,669 |......... ). 9.0 SO S 1,250,180 B - 1,250,180 [T [ (157,511) | ...... (157,511)] ........31,862 | ..... XXX......
88579Y 10 1{3MCO.... .. | 08/27/2012. | VAIOUS.....veeeeeeeeeeeeeeeeeseeseeceseeeens | eeveen 21,700.000 | ........ 2,010,267 | ......... XXX oo | s 1,085,506 | ... . 1,085,506 e 924,761 | ....... 924,761 | ........38,409 | ... XXX......
90384S 30 3 |ULTA SALON COSMETICS &.....oevouuvvvmrerrrierirnes ... | 08/27/2012. | State Street Bank 2,600.000 243173 |......... )99 O T 184,358 | oo 168,792 | ......... 15,566 | ..vveucvercrieriines [ e | v 15,566 | ...coovrverrinnes 184,358 58,814 58,814 | ..........2,600 |..... XXX......
919794 10 7|VALLEY NATIONAL BANCORP.. ... | 08/27/2012. | State Street Bank 346.000 3,503 |......... XXX 3,672 |. 4,280 (608) 3,672 (169) (169) | ...vvverr 176 | e XXX......
92532F 10 0|VERTEX PHARMACEUTICALS... ... | 08/27/2012. | State Street Bank 3,200.000 | ........... 172,460 |......... ). 9.9 N R 99,456 | ..............106,272 | ......... (6,816) (6,816) 99,456 | ...ocvverevcrnns | wrerennn 73,004 | 10 73,004 | s [ e XXX......
931422 10 9|WALGREEN CO ... | 08/27/2012. | State Street Bank.............coocvverrers | covvnncs 22,100.000 | ........... 787,801 |......... )00 SO T 581,217 | ............. 730,626 | ...... (149,409) | ovvoovvveirieens [ e | e (149,409) 581,217 | oo | s 206,584 | ....... 206,584 | ........16,023 |..... XXX......
941848 10 3|WATERS CORP woer | ... | 08/27/2012. | State Street Bank 9,600.000 | ........... 749,118 | ......... ). 9.0 T O 893,983 | ..............710,880 | ....... 183,103 | .... [ERSURU [ 183,103 893,983 | ..covvverieriens | e (144,864) | ...... (144,864) | ....oovvvcrrers | e XXX......
962166 10 4 [WEYERHAEUSER CO.......cocovvirrirnrineirerineiininnins ... | 08/27/2012. | State Street Bank 38,300.000 941,297 |......... XXX eovviea | s 944,765 229,704 229,704 | ..o 944765 | ..o | e (3,468)| .......... (3,468) | ........11,490 |..... XXX......
968223 20 6|WILEY (JOHN) & SONS -C ... | 08/28/2012. | State Street Bank 9,000.000 | ........... 430,322 | ......... )90 O P 362,991 | .............399,600 | ........ (36,600) [ .vovereeerrrirrins | errreerenireinnens | eerereeens (36,609) 362,991 |.cooovvrvvirner | 087,332 | ......67,332 | ........5,760 | ... XXX......
98310W 10 8|WYNDHAM WORLDWIDE CORP. v | . [ 05/15/2012. | Morgan Stanley...........cevvveivvverines | covvenes 27,700.000 | ........ 1,408,514 | ......... )99 T TR 174,408 | ..........1,047,891 | ..... (873,483)] ... RTINSO BTN (873,483) 174,408 | ....coooovvrivere | ... 1,234,106 |.....1,234,106 | .........6,371 |.... XXX.....o
000886 28 3|ROYAL CARIBBEAN CRUISES... ... | F.| 08/27/2012. | State Street Bank..........c.coccoveevvee | covreees 11,000.000 | ........... 286,787 | ......... )00 GO ST 141,954 212470 | ... (130,516) | evvveverrerrrirens [ e | e (130,516) 141,954 | .o | 20 144,833 | ... 144,833 | ..........3,300 |..... XXX......
002256 90 7|AMDOCSLTD .... | F.| 08/27/2012. | State Street Bank 3,900.000 | ........... 126,289 |......... ). 9.0 GO T 107,012 | ... LA11,267 | (4,255) (4,255) 107,012 | coevvvvvvrverne | eereeee 19,276 | it 19,276 [ oo [ e XXX......
010038 34 7|TYCO INTERNATIONAL LTD.....cocovirvmrirerirrircnnns F.110/01/2012. | SPiN Off.....covivmirciiniieiieeineiiees | eeriereneerissineinees | eeeineens 456,480 | ......... )00 GO O 456,480 451,435 5,045 | oo [ e | e 5,045 456,480 (V10 ORI PO XXX......
G54050 10 2]LAZARD LTD CL Ao F.]08/27/2012. | State Street Bank........c.ccoervvinins | covriniinnns 100.000 | .oovveeiienns 2,851 [ XXX 2,692 |. 2,611 81 | oo [ | s 81 2,692 159 159 56 ... XXX.oone
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS............ccuuiiiiiiiins i | aviead 52,946,623 |......... PO S 45,023,512 | ......... 51,483,600 | ...(4,673,297) | .cooovvrvvrinnns 0. 1,786,790 | ...... (6,460,087) 45,023,512 | oo 0 ... 7,923,111 | ..... 7,923,111 | ... 920,477 |..... XXX......
9799997. Total - Common Stocks - Part 4 e e N 52,946,623 | ........ O 45,023,512 | ......... 51,483,600 | ...(4,673,297) | .ccoovvrinrrncnns 0. 1,786,790 | ...... (6,460,087) 45,023,512 | oo 0. 7,923,111 | ... 7,923,111 | ... 920,477 |..... XXX..oone
9799998 Total - Common Stocks - Summary Item from Part 5.........cccovviiniiniinnns wrvve 10,201 |......... 0.3 ST [ 11,330 [ oo | everieieieenienens | eovennenieriesniens | eevsenierieiniinies | eveereeineniennns 0 . 11,330 [ | v (1,129)] oo (1,129) | oo 3 ... XXX......
9799999. TOtAl = COMMON SEOCKS. ...verreseretesseesseeseers stttk 88 bbbttt | snenas 52,956,824 |......... XXXooeres | s 45,034,842 | ......... 51,483,600 | ...(4,673,297) | .cooovvvinrinnnns 0 ... 1,786,790 | ...... (6,460,087) | ..ovvvvrrnnnns () 45,034,842 | ..o 0. 7,921,982 |..... 7,921,982 | ...... 920,480 |..... XXX..ooo
9899999. Total - Preferred and Common Stocks s s | e 64,140,474 | ........ RO S P 50,819,772 | ......... 57,268,530 | ...(8,510,973) | ccovvrvrvricnns 0 ... 1,786,790 | ....(10,297,763) 50,819,772 0 ]..13,320,702 |...13,320,702 | ...1,840,886 | ..... XXX..oou
9999999. Total - Bonds, Preferred and CommOon StOCKS.............cceereerrieineeininns ceneenne .|....631,468,380 |........ XXX v | 639,500,874 | ....... 456,132,437 | ...(8,492,291) | ....(9,050,191) | .....1,786,790 | ....(19,329,272) | .......c0.....0 | conncd 600,473,233 |...coovvenec 0 ]..30,995,144 |...30,995,144 | 19,674,915 | ..... XXX......
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Bonds - U.S. Government
912828 RH 5|US TREASURY NOTE 1.375% 09/30/18.... .| 09/06/2012 | CSFBdirect. ... | 11/16/2012 | CSFBdirect.........ccovvrrerireverninns | +...20,000,000 | ....... 20,537,500 | ....... 20,668,750 20,520,194 | oovoorvverrrrins | e (17,306) 148,556 | .......148,556 | ..... 175,275 |...120,219
912828 SC 5|US TREASURY NOTE 0.875% 01/31/17.... ... | 02/07/2012 | Barclays Capital. ... | 04/05/2012 | Goldman Sachs............cccccceueees | +......11,500,000 | ....... 11,541,328 | ....... 11,442,500 | ......... 11,539,944 | oo | i (1,384) (97,444) | .......(97,444) | ...... 19,075 | ... 2,212
912828 SD 3|US TREASURY NOTE 1.250% 01/31/19 ... | 02/09/2012 | CSFBUireCt..........ovvrrrerrircrinns 05/30/2012 [ VariOUS..........cvveerecrerecersenrinenes | 012,500,000 | ... 12,353,516 | ....... 12,576,367 | ..ccooone 12,358,645 | ...ooevvvriieines | e 5,129 217,723 | ....217,723 | ...... 44729 | ... 4,293
912828 SJ 0|US TREASURY NOTE 0.875% 02/28/17.... ... | 03/14/2012 | CSFBdirect 11/05/2012 | Various............c.coveenvvverirernans | .. 18,600,000 | ... 18,396,563 | ...... 18,814,313 | ... 18,412,952 | oo | 00ereee 18,390 [ o [ e 16,390 | oo [ e 401,360 | .......401,360 | ...... 73,427 | ... 6,634
912828 TG 5|US TREASURY NOTE 0.500% 07/31/17.... . | 08/24/2012 | Goldman Sachs.. 10/02/2012 | Goldman Sachs woe | +...15,000,000 | ....... 14,855,859 | ....... 14,935,547 | ... 14,858,745 | ..o | e 2,886 [ s [ 2,886 | e [ | e 76,802 | ........76,802 | ...... 13,043 | ...... 5,503
912828 TS 9|US TREASURY NOTE 0.625% 09/30/17 10/17/2012 | Various. ..o 12/11/2012 | Barclays Capital............cccocueers | .......20,000,000 | ....... 19,938,281 | ....... 20,007,813 | ....... 19,940,185 | ...cccooovecimnine | v 1,904 [ i [ 1,904 [ | v | s 67,627 | .......67,627 | ...... 25,069 | ... 4,636
0599999. Total - BONdS = U.S. GOVEMMEN. .. .vuiiriiisiisieiesssissenssssesssssssesssnssensssens | essssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssesssnssenssssssenssssessnssesssssssnsnsess | eoneens 37,600,000 | ovenes 97,623,047 | ....... 98,445,290 0 0 814,624 | ......814,624 | ... 350,618 |...143,497
Bonds - U.S. Special Revenue and Special A
3137AD TK 3|FHMS 2011-K014 X110 1.270% 04/25/21 ... | 01/17/2012 | Merrill Lynch... 12/01/2012 | Paydown.... 3,232 ).
3137AK KD 2 |FHMS 2012-K705 X110 1.760% 09/25/18.... ... | 01/24/2012 | CSFBdirect 12/01/2012 | PQYAOWN.......couveerenrirerercernnes | ceevireesrseeneninenies | cveeeenneenns 47,692 ).
3137AL 6W 4 |FHMS 2012-K706 X110 1.594% 10/25/18 .| 05/23/2012 | Goldman Sachs. 12/01/2012 | Paydown )|
83756C AM 7| SOUTH DAKOTA HSG DEV 4.500% 05/01/31 .| 05/23/2012 | Citicorp Securities Inc. 11/09/2012| Call_ 100.0000.........cccssveneree | correnerner 180,000 | oo 192,687 | oo 180,000 180,000 ,587)|. ,
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ..o | svesnnenn 180,000 | i 254,152 | s 180,000 180,000 0] e (74,152) 0 0 0 i | 8,633 | ......... 343
Bonds - Industrial and Miscellaneous
0258M0 DE 6|AMERICAN EXPRESS CO 1.750% 06/12/15. .| 06/07/2012 | Union Bank of Switzerland........ 07/17/2012 | JP Morgan Securities................ | .........5,000,000 | ......... 4,999,000 | ......... 5,110,900 | ..ccoorun 4,999,002 111,898 | .......111,898 | ......... 9,236 | .covvveiiinne
05955R AA 2| BALL 2009-FDG A 5.204% 01/25/42 ... | 05/18/2012 | Merrill Lynch... 12/01/2012 | Paydown 396,000 396,000 | ..oveerererinnnns | reeeene(d4,995) | i [ (44,995) [ s | e | |0 | 9,382 | ...... 1,448
350910 AN 5|FTST 2006-4TS A 5.401% 12/13/28 ... | 01/03/2012 | Merrill Lynch... 07/23/2012 | JP Morgan Securities................ | .......10,000,000 | ......11,431,641 | ...... 11,975,000 | ......... 11,352,857 622,143 | .......622,143 | ..... 337,562 |..... 37,507
36161R AD 1| GFCM 2003-1 A4 5.254% 05/12/35 vor | 05/22/2012 | VArIOUS.......cooueereerercireeieeens 12/01/2012 | Paydown.........c.coveenevverrererncens | e 1,789,175 | .........1,908,242 | ......... 1,789,175 | coonve. 1,789,175
46637C AA 5|JPMCC 2011-FL1 A 2.109% 11/15/28.... ... | 02/08/2012 | Merrill Lynch... 09/15/2012 | Paydown.... 33,956 33,956
46637C AC 1|JPMCC 2011- FL1 B 3.958% 11/15/28... ... | 06/18/2012 | Merrill Lynch... .. | 10/05/2012 | CSFBdirect..........ccccoeversvvnrrerns | eevener 1,400,000 | .........1,425,594 | ......... 1,438,938 | ........... 1,420,356 | ..ooovvrirrieni | eeireeeene(5,237) [ [ erireeiennd(5,237) | o | e
46637E AC 7|JPMCC 2011-PLSD A2 3.364% 11/13/44... ... | 02/02/2012 | JP Morgan Securities . | 07/19/2012 | Union Bank of Switzerland........ 5,806,688 5,618,433 | ...oovvvvvrivrrine | ceerene(22,458) | oo [ e (22,858) | s | e
50076Q AA 4 [KRAFT FOODS INC 2.250% 06/05/17. ... | 05/30/2012 | Citicorp Securities Inc. .. | 06/07/2012 | Deutsche Bank............c...cccerers | 20......5,000,000 | .........4,990,850 | ......... 5,103,100 | .ocvvvevs 4,990,875
50076Q AF 3 |KRAFT FOODS INC 3.500% 06/06/22 ... | 05/30/2012 | Royal Bank of Scotland............. 06/20/2012 | JP Morgan Securities................ | .........5,000,000 | .........4,955,000 | ......... 5,105,000 | ...coovue 4,955,138
74432N AA 0| PRUDENTIAL COVERED TR 2.997% 09/30/15 .| 03/27/2012 | Deutsche Bank: 09/30/2012 | Call ~ 100.0000 . 600,000
78446V AA 7 [SLMA 2012-A A1 1.609% 08/15/25 ... | 02/02/2012 | CSFBdirect 12/15/2012 | Paydown e 1,323919 | 1,323,919 [ v | e
89233P 6D 3|TOYOTA MOTOR CREDIT 1.750% 05/22/17 .| 05/17/2012 | HSBC Securities. ... | 09/04/2012 | Morgan Stanley..........ccccocvrevers | +.....10,000,000 | .........9,963,400 | ....... 10,288,600 323,252
913017 BU 2|UNITED TECHNOLOGIES 1.800% 06/01/17 .| ... | 05/24/2012 | Bank of America Corp ... | 06/20/2012 | CSFBdirect S cen8,143,080 | ...........7,993,166 149,914
423012 AD 5|HEINEKEN NV 2.750% 04/01/23 F.| 10/02/2012 | CSFBAIrect........evevevrererrrrnns 10/17/2012 | JP Morgan Securities................ | .........5,000,000 | ......... 4,990,550 | ......... 5,025,800 | ...coovner 4,990,547 35,253
502441 AA  6|LVMH MOET HENNESSY LOUIS 1.625% 06/29/17 | F. | 06/26/2012 | Citicorp Securities InC............... 08/03/2012 [ CSFBdirect.........cocvvrererseeranians | cereeeen 1,250,000 | ... 1,246,413 | ......... 1,254,213 1,246,480 [ | BT [ [ [ | | s 7,733
3899999. Total - Bonds - Industrial and MISCEIANEOUS...........veuererierirississsiiiniriiens cossrsssssssns s ssesssnsssssssnsssssssssssnsssesssnssensssssssnsssessnssessssssensnsees | eonerns00,1983,080 | ovenas 61,943,868 | ....... 63,394,369 | .........61,675,252 L0 ] (268,615) | ovvovvvrerrnen0 [0 nn(268,615) | oo 0 ] i 0. 1,719,116
8399998. TOHAI = BOMAS. .1ttt bt seet bbbttt ettt snssnssnsssnsensesnsssnsssssssssenss | eee 100,973,080 | s 159,821,067 | ... 162,019,659 | ....... 159,485,917 0 ... (335,148) 0 0 2,533,740
Common Stocks - Industrial and Miscellaneous
441060 10 0|HOSPIRAINC ... | 03/30/2012 | State Street Bank..............c.c..... 08/27/2012 | State Street Bank...........cccccevers | crerreree300.000 | v 11,296 10,161 11,296
919794 10 7|VALLEY NATIONAL BANCORP.. ... | 05/09/2012 | Stock Dividend... 08/27/2012 | State Street Bank..
019388 01 6|PENTAIRINC .| 10/01/2012 10/16/2012 | State Street Bank.. 40 34
9099999. 10,201 11,330 0 0
9799998. Total - Common Stocks....... . 10,201 11,330 0 0
9899999, Total - Preferred and COMIMON SEOCKS...............oviviiireieieieiiieieiieieiits atteistessessetssesssessessstessessesssssssessessesessessesessesessessesessessesssssesesssssetessessesssssnsessessesansensesssssnssssessessnsansesss | eviesissinsas 11,330 10,201 11,330 | oo [ 0 0 0
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cu.eiuureiiriieiriiiiins ceteetseeesseeesesssess st sees bbbttt sinsinsnis | eees 159,832,397 | ..... 162,029,860 | ....... 159,497,247 | ..cocooveee0 | (335,148) | ....cccerevren0 | .....(335,148) | ... (V) [ 0. 2,532,611 |.....2,532,611 | ..... 983,013 |...204,392




Annual Statement for the year 2012 of the U NITED FlNANClAL CASUALTY COM PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date

Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares 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: §.......... 0.

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

..0.

NONE

CUsIP
Identifi-
cation

SCHEDULE D - PART 6 - SECTION 2

Name of Lower-Tier Company

Name of Company Listed in
Section 1

Which Controls Lower-Tier
Company

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Intangible Assets
Included in
Amount Shown in

Column 7, Section 1

5

Number of Shares

6

% of Outstanding

NONE

E16
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Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY

SCHEDULE DA - PART 1

STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

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
CuUsIP 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
U.S. Government Bonds - Issuer Obligations
US TREASURY BILL | ......... ‘ . | 12/31/2012. | Goldman Sachs.........covvinrriniiinisninienes 06/06/2013. | .....ccovv. 5,397,894 13 5,400,000 | ........... 5,397,881
0199999. U.S. Government Bonds = ISSUET OBlIGALIONS. ........cciuruureiee ettt ettt ses ettt set st ettt ettt eb et en ettt er st entens 5,397,894 13 5,400,000 | ........... 5,397,881
0599999. Total - U.S. GOVErNMENt BONGS............co.ovivieiiieieciiieiiciciiieceieie st ....5,397,894 13 5,400,000 5,397,881
Total Bonds
7799999. Subtotals - Issuer Obligation: 5,397,894 13 5,400,000 5,397,881
8399999. Subtotals - Bond: 5,397,894 13 5,400,000 | ...ccooeuee 5,397,881
Class One Money Market Mutual Funds
861123 BA 8|SSGA FDS MONEY MARKET FUND......ccccoovvnniinnnns I ......... | | 12/31/2012. | State Street BanK..........coccvevreiinniiiniiinnns [ e PO 1,782,156 [ .o [ evessninsnisnniesiins | aensssinssisissssssnns | eessssssssonsssssnnns | sonnsessssissssssnnssnns | cossseens 1,782,156
8999999. Total - Class One Money Market MUtUI FUNDS..........oc ittt es .....1,782,156 0 PO, ST [ 1,782,156
9199999. Total - Short-Term Investment .7,180,050 13 ..7,180,037




Annual Statement for the year 2012ofthe UNITED FINANCIAL CASUALTY COMPANY

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



Annual Statement for the year 2012 of the

UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE E - PART 1 - CASH

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
CITIBANK ...ttt NEW YORK, NY ...oiiiriiiiriiiiniieriseiseisieissiessesissesenssesesssneens | seeessnees | nevenernssnssessenieens | seesessssssssnessesssssessenss | soesseressssessnssnssessns | toessessessnsssessessessensnenes XXX
0199999, Total - OPEN DEPOSHOMES. ... verrsresirsrssterersssesessssserssss st ers et sss ettt XXX | S O O RRRRON | ISR 0 | XXX..
0399999. Total Cash 0N DEPOSIE........crevererrererrereeseiserer e eeses e e e ssreeseese st snsesserssssesens e see s s e st ees et sesansesssesseaes XXX [ e .00 T [N | I [T 0 [ XXX..
0599999, TOLAI CASH.....vuvreeeiriiiiieisiseriieese s bbb XXX | i D9 SO RN (0 0 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 4. April 7. July. 10. October.
2. February 5. May. 8. August 11. November.
3. March 6. June 9. September. 12. December.

E25




9¢3

Annual Statement for the year 2012 of the UNlTED FlNANClAL CASUALTY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

AMERICAN HONDA FINANGE...........ouvimtirutiimiesneiiasiiesssesessessassssssse s ss s sttt enine | reniseneins 11/20/2012 02/05/2013 [ ..ocvooeerrircierieniesieree s 24,997,083 | ... 3,500
PROCTER & GAMBLE CO.... 11/14/2012 01/03/2013 | ..o 49,999,722 6,528
SUMITOMO TRUST. 11/27/2012 |. 01/28/2013 ..14,998,650 1,750
BANK TOKYO-MIT UFJ... ittt 1212712012 01/07/2013 | ..o 11,399,810 158
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUET OBGALIONS. ...ttt ettt ee st ee et e s e et e e e es e ee et ses 28 e e e eee s e seEees e ee et eeEeesee et seseesee | 4efeeseeeeseseeseeeeaeseeseeeeseseeseeebaessnteeses et sesantensensnsessensess | srsssessessessnssssassessssnees 101,395,265 | ..o 0 | s 11,936
3899999. Total - Industrial and MiSCEIANEOUS (UNGFIIAEEA). .......rerurrriruerssieersssiisisests sttt ess s8££ 8108848810k 8 880kt eE8LEeE 1o e b eE e E e h bbbttt entenns | ensssssssossssssanssnsensaneses 101,395,265 [ ..o 0 | e 11,936

Total Bonds

7799999. Subtotals - Issuer Obligation:

..101,395,265

8399999. Subtotals - Bonds

..101,395,265

8699999. Total - Cash Equivalents

..101,395,265




Annual Statement for the year 2012 of the U NITED FlNANClAL CASUALTY COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL ... AL | i | bbbttt enies | cerebetieni et enens | cretaen ettt sieniens | bttt | et
2. Alaska.... B s e | neiene ettt | chsesi ettt entens | eeerent et | et nes
3i ANIZONA. oo dAZ [ i | bbbttt | ebteei e ettt etns | nebenier ettt enies | ertesi ettt ens | s en bbb ens
4. Arkansas........c.ccoecvnriveenen AR | L. Bu... | Collateral for Insurance Underwriting............ceeveeveevencerevneicescvnnnnes 234,576 | oo 248,677 | .o | e
5. CalIfOrNIA. v dOA | et | ettt | erienb ettt | erient ettt | Sbess et | bbbt
6. €0I0rad0. ... OO [ it | et | Hneiene et et | crnet ettt ees | sresent et | e nes
To CONNECHCUL...vvveeecererieisreee e CT [ iiiiiiis | ettt | benssnsssersenbessenssssnntenss | cbesieesessess s b sentens | seesenses sttt | et nes
8. DEIAWATE. ... DE [ s | oo | neinte st eens | ceeet et entees | oresest et | eeereni e ees
9. District Of COUMDIA. .......coevreee DO [ s | oottt | Hntbtises bbb nnt s | chent bttt ees | seesent bbbt | beeer e
100 FIOMAA. oo dFL | et e | eriesi ettt | erient st | crnssene et | eereees e
11, Georgia.....ccovevvrverersernneneee. GA | oo Bo. | Collateral for Insurance Underwriting..........ceeevveerevnienrenenersiniinns 59,892 | ....coo.e. 62,981
120 HAWAIT. e HE | i e | b | et | crnsiene s | et
13, 1d8N0..eceierecirciereceieneene D | et [ bbb nans | eebiesseesess st st ns st | eesissseesessessestessnssenes | sueesiesseses s siensensens | eesessesse s
T4 TINOIS ..o L | it | e | bt | ettt | et | b
15, INGIANA. ..o IN | i | bbbt | nerieni ettt | ettt | shessent et | bt
16, 1OWAL.iiiciricnirneieend A | it [ e | bt | ettt | st | e
17.  Kansas... e | e | bt | eterent e ents | cheet ettt nins | seesest e | e
18, KENTUCKY. ... Y | s | bbbt nens | shessebnt sttt enienens | feetetsens ettt taenes | eereb ettt | ottt
19, LOUISIANG. c.v. oL | s | ottt s ettt ettt nsessnssntens | Sressetntessesaesetensantesnes | eetessessesententesetansessenns | essetentessesnsententesetants | eetesaesetenaens et et saenas
20, MaINE...iieieiieieieeeneeeene e ME i | bbbttt n e nesene | sebessesesebesenetenseetetenns | srebeseseseneretensasesesanens | eresereseeeserensesesensnetens | oereteseseset et ebes
210 MAIYIANG. ...l MID [ e | ettt a ettt st ns e tenies | eesetetentessessetantentesetns | stestessetantentesaesnsentantens | etersessessnsntentenietsnent | essessesenaentes et enaenienan
22.  Massachusetts.. 529,044
23, MIChIGAN. ... M e ettt tents | eesetetentesaessetantentesnntns | stessessesineestesnsnsnnsennens | fetersesseseeetessenienetants | esseesetentantesn st enaentenae
24, MINNESOtA. ... N s | e | enesni et enns | et | e | s
25.  Mi ippi cevrrerennennneeet VIS s ettt | Heniete et | crient et entes | eresent ettt | e nes
26, MISSOUT....vucerieriererrinrerereree VIO [ i | oottt benies | eerebtt bbbt enes | chntient et eniens | bttt | e
27, MONEANA. ..ceoveeeeririceereee e T s | st | Heneseni et ent e | cheet et eniens | srerenteer et | e nes
28, NEBIASKA. ..ot NE i oot nins | eerebte bbbt enes | chntbenieren st eniens | bttt | et
29, NEVAGA.......cveeicrcrrcrerreeeedNV s | sttt | ereseni et nntenns | ceeetens et eniens | sresesteer et | e nes
30, NEW HAMPSHIME. ..o NH s | bbbt | bnesesiessens st ensssbnntenss | cbssstessessans s enssstentens | seesestessnss st st esenine | beesrens et nes
31 New Jersey. SN | et | et R ettt s st n s e s et entente | etsessetessessetstentesaessets | nesestesesetessessesntentenies | seeesessessessesansensesesntens | seessereeantesaesee et s tenaeen
32, New Mexico.......ccovuververene . NM | ... B.... | Collateral for INSUrance UNAEIWIItING. ..........vuuevrivuririieiniiiisieisciesssisessienisssessens | veisersesssessesssesssssssenss | sessessnssesesssssessessenes 334,396 | .o 351,646
33 NEW YOTK.ocirrincierreeeeedNY s | ottt | resent et nntenes | ceestess et eniens | eresest e | e nes
34, North Carolina.............c.cccooee.....NC | ......B.... | Collateral for Insurance Underwriting.............ccooeuvreeviineiiveririninninns 349,369 | .o 367,392
35, NOMN DAKOLA.......cvoveeciereeeedND | s | e[ reseni et nntenns | ceeet et eniens | srerest et | e nes
36.  Ohi0....ccrervrrcernrrcrirreriennene. OH | ... Bu... | Collateral for Insurance Underwriting............coceeevceencerevniiesercenninns 2,735,060 |...ccorrrernnee 2,876,151 | oo | e
37.  Oklahoma.. O | i | ettt | Herene et sttt eees | eeriees st ennes | ertsnes ettt | ceere st
38, OrBGON...coreecerreerrrierereee e OR | it | ettt | nesent ettt | cheet bbbt niens | seerent et | e
39, PENNSYIVANIA. ... PA i | ettt enies | sesernenetens e enestenrenenes | ctessenserenestesnenetnesannens | rebestessen e en st neenets | erseeresea st
40.  Rhode Island.. e | bbbttt | erienb et | erienien st | chesiene ettt | bttt
41, South Carolina..........ccccvvvrevnend SC|..... B.... | Collateral for INSUrance UNAEIWIItING. ...........cevrireriirriirierieineieseiseiesisisssessenss [ creernesssiensssseesisninns | cessesessessessessesesisnens 219,603 | oo 230,932
42, SOUN DAKOIA. ... SD | i | ettt | Hneient bbb entenes | fheet ettt niens | aeesent et | e
A3, TEMNESSER.......cvevercrrrvririeiee TN s | et | enes st | et | e | e
A4, TEXAS..cereveivceieriererinenernrinerins LK | retiriiiis | ettt | Htesent e n ettt entents | fhent ettt entens | seesent et | et nes
A5, UM dUT s | e[ eneseni et | s | et | e
46. . e | bbbttt | erietiene sttt | ferieni st enienes | chesinni ettt | nerent et
A7, Virginia.....c.cvoeveereeeiniseeicrciniens VA|..... B.... | Collateral for InSUrance UNAEIWIItING............coocvveriireiieeeeieteececeeesceetessesseseseesesenees | ceesesissesessssssinesesesenes | cresessssssessesesessssssasnenes 324414 | ..o 341,149
A8, WASKINGLON. ...t WA | e oottt s et n st essensesetentes | eesetetentessensetantentesnesns | stessessetantentesaesnsententens | oetessessessesntantenietstant | essessetenaantes et enaentenan
49, WSt VIRGINIa.........cvvevvcineeed WV s | ot | denes st | s | e | e
50, WISCONSIN.....cerveerererinriernneeed W s | ettt | Hneseniesseninneenssnsentenes | chsestensess st s s enesentens | sresesteer et | et nes
510 WYOMING. .o WY s | oottt | Hnesesses st ns st entents | sbestenb et entens | et b | et nes
52, AMETICAN SAMOA.......oucvrerirrrerendAS | s | ettt | Heneieni et ent e | chenteni et eniens | aresest e | eeienb e nes
53, GUAM..cirerrrererinrenerenr s GU | i | et | enerent et ettt | ceestens et entens | seeenteen et | et nes
B4, PUBHO RICO.....uecirerirrirerneeed PR s | et | reseni e n et nntenns | ceest e eniens | sresenteer et | e ees
55.  US Virgin Islands N O PO OO OSSOSO RN
56.  Northern Mariana Islands VP | e | et nbne | erienb e en ettt | esiene st rensenes | cresiene et | eereens et
57.  Canada.. . e i [ | s
58.  Aggregate Alien and Other.......... OT | o XXX [ virirnrrereireneeeinenssseensssesseneenessnees s XKK s sessnsens | ooees 0 0 0 0
59.  Total.....crvuuue XXX | e D09 O 2,969,636 | ....covrrerrnne 3,122,828 |..cocvvrvirn 1,816,718 | .o 1,910,436
DETAILS OF WRITE-INS

B80T, e | e | s nine | rebiens ettt | eriene et nni e | cbess e | b
BB02. et ens | erieteenine | bbbt | nebienb ettt | et sttt | Shenb et ettt | bt
BB03. e | et | RS e s nine | rerieni et nienine | eriene sttt | cress et | eerene et

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX | e XXXttt sssssssesssssnnss | oees 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX ] s XXX ot enssesneens | eenes 0 0 0 0

E27
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