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ANNUAL STATEMENT FOR THE YEAR 2012 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Lending Total
Reinvested (Col. 3 +4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
11 U.S.treasury securities ................coocooiiiiiiiiiii 5751771 |............ 0575|....... 5751771 . 5751771 ............ 0.577
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies .......................... | ... 16,035,751 |............ 1.6041..... 16,035,751 ... | 16,035,751 |............ 1.608
1.22  Issued by U.S. government sponsored agencies ..............| oo Lo e e
1.3 Non-U.S. government (including Canada, excluding
mortgage-backed securities) ... [
1.4 Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations ....... |..... 18,219,757 |............ 1.822(..... 18,219,757 | .................. |..... 18,219,757 |............ 1.827
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations .................. ... 194,345,123 |.......... 19.435|....194,345123 | .................. .0 1943451123 ... 19.486
1.43  Revenue and assessment obligations ......................... .. 336,418,486 |.......... 33.643(....336,418486|.................. .. 336,418,486 (.......... 33.730
1.44  Industrial development and similar obligations ................ [ | e e e
1.5 Mortgage-backed securities (includes residential and commercial
MBS):
1.51  Pass-through securities:
1.511 Issued or Guaranteed by GNMA ... [ L [ e
1.512 Issued or Guaranteed by FNMA and FHLMC ......... | ... | L [ L
1513 Allother ... L L L e e
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA L e L L e e
1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies showninLine 1.521 ...... | ... | [ e e
1523 Allother ... e L L e e
2. Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ... | 70,456,620 |............ 7.046..... 70,456,620 (.................. | 70,456,620 (............ 7.064
2.2 Unaffiliated Non-U.S. securities (including Canada) .................. | oo [ L [
2.3 Affiliated securities ... [ L [ e e
3. Equity interests:
3.1 Investmentsinmutualfunds .................... 95,768,208 |............ 9.5771|..... 95,768,208 | ............ccoos | 95,768,208 | ............ 9.602
3.2 Preferred stocks:
321 Affiliated ... e L L e e
322 Unaffiliated ... 30,841,100 {............ 3.0841..... 30,841,100 [ .....oooeieies | 30,841,100 ............ 3.092
3.3 Publicly traded equity securities (excluding preferred stocks):
331 Affiliated ... e L L e e
3.32 Unaffiliated ...............oooo 41,381,211 ... 4138]..... 4381211 | 41,381,211 ... 4.149
3.4 Other equity securities:
341 Affiliated ... . 116,121,815 |.......... 11.612.... 113,523,785 |.................. .. 113,523,785|.......... 11.382
342 Unaffiliated ...............oooo 212,056 |............ 0.0211......... 212,056 ... 212,056 |............ 0.021
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ... e L L e e
3.52 Unaffiliated ... e e [ e e
4. Mortgage loans:
41 Construction and land development ... L
4.2 Agricultural ... [ e e
4.3 Single family residential properties ... [ e e
44 Multifamily residential properties ... L L e [
45  Commercial l0ans ............ccoooviiiiii e L L e e
46  Mezzaninerealestate loans ... [ L L e [
5. Real estate investments:
5.1 Property occupied by company .................oc 48,648,072 |............ 4865]..... 48,648,072|................. | 48,648,072(............ 4.878
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ....................... 294808 (............ 0.029......... 294808 ... 294.808|............ 0.030
5.3 Property held for sale (including $
satisfaction of debt) ... L [ L e L
6. Contract 10aNS ..........covviiiii i L L [ e e
7. Derivatives ..o L 3840 0.000.............. 384 . 3840 0.000
8. Receivables for securities ... e L e e e
9. Securities Lending (Line 10, Asset Page reinvested collateral) ............... [ | [ XXX o] XXX o] XXX ...
10.  Cash, cash equivalents and short-term investments ...........................|..... 23,743,924 | ............ 23741..... 23,743,924 | .................. ... 23,743,924 | ............ 2.381
11, Otherinvested @ssets ................ooooiiiiiiiiiii i [ 1,739,224 |............ 01741....... 1739224 | ... | 1,739,224 |............ 0.174
12, Totalinvested @SSets ..........iuiuiiiiiii i .. 999,978,309 |......... 100.000.... 997,380,280 [ .................. .. 997,380,280]......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2012 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooocccc | [ 50,577,356
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ..........................oo 6,313

2.2 Additional investment made after acquisition (Part2, Column 9) .............................|. 6,313
3. Current year change in encumbrances:

31 Totals, Part 1, Column 13 ...

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

6.1 Totals, Part 1, Column 15 ...

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

7.1 Totals, Part 1, Column 12 ...

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

8.1 Totals, Part 1, Column 11 ... 1,640,787

8.2 Totals, Part3, Column O ... 1,640,787
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| [ 48,942,882
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines 9minus 10) ... | 48,942,882

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

31 Totals,Part 1, Column 12 ...

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

51 Totals,Part1,Column O ... .

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

9.1  Totals, Part 1, Column 13 ...

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

10.1 Totals, Part 1, Column 11 ..

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

2+4344+5+6-7-8+9-10) ...
12.  Total valuation allowance ...
13, Subtotal (Lines 11 pIUS 12) ...
14.  Deduct total nonadmitted amounts ........................ |
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2012 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oooo | 676,574
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) .............................oo 2,505,017

2.2 Additional investment made after acquisition (Part 2, Column 9) ............................ | 2,505,017
3. Capitalized deferred interest and other:

31 Totals,Part1,Column 16 ...

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

51  Totals, Part 1, Column 13 . ... 33,930

52 Totals,Part3,ColumnQ ... 33,930
6.  Total gain (loss) on disposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ..............................| |
8. Deduct amortization of premium and depreciation ............................oo
9. Total foreign exchange change in book/adjusted carrying value:

9.1  Totals, Part 1, Column 17 ...

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

10.1 Totals, Part 1, Column 15 ... 1,476,297

10.2 Totals, Part 3, Column 11 .. 1,476,297
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10 1,739,224
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| ... 1,739,224

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................ooooccc | 927,192,391
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... | 109,286,817
3. Accrual of Discount ... 95,088
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

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

4.3  Part2, Section 2, Column 13 . ... 18,983,341

44 Partd, Column 11 e | (2,570,098)......... 16,413,243
5. Total gain (loss) on disposals, Part4, Column 19 ... | 4,196,068
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 128,027,206
7. Deduct amortization of premium ... 3,603,258
8. Total foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

9.3 Part2, Section2. Column 14 ... ... 1,199

9.4 Partd, Column 13 .. o 1,199
10.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)....| | 925,551,944
11.  Deduct total nonadmitted amounts ........................ 2,598,030
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 922,953,914

S103




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 21,787,525|......... 22,238,787 |......... 21,822,208 ......... 21,575,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. Totals ... | 21,787,525|......... 22,238,787 |......... 21,822,208 |......... 21,575,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals ... | 18,219,757 |......... 19,691,427 |......... 18,932,247 |......... 18,000,000
U.S. Political Subdivisions of States, Territories and
Possessions (Diresct and guaranteed) 6. Totals ................ooco | 194,345,130 ........ 209,599,151 ........ 201,557,685(........ 190,880,000
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 ... 336,418,487 |........ 364,912,285(........ 346,159,655 ........ 330,165,000
8. United States .................. [ 70,456,619 ......... 75,719,145 ......... 70,869,168 |......... 69,730,883
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. Totals.............coooooi | 70,456,619 (......... 75,719,145 ......... 70,869,168 |......... 69,730,883
Parent, Subsidiaries and Affiliates 12, Totals ... e
13.  TotalBonds ....................|........ 641,227,518 |........ 692,160,795|........ 659,340,963 |........ 630,350,883
PREFERRED STOCKS 14.  UnitedStates ..................|......... 30,841,099 ......... 33,068,343 |......... 31,117,082
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. Totals ... | 30,841,099(......... 33,068,343 ......... 31,117,082
Parent, Subsidiaries and Affiliates 18.  Totals ... [ [ L
19.  Total Preferred Stocks ........[......... 30,841,099]......... 33,068,343 |......... 31,117,082
COMMON STOCKS 20.  United States ..................[........ 127,448,599 |........ 127,448,599 | ......... 91,832,087
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  Other Countries ............... [........... 9,912,880 |........... 9,912,880 ........... 7,106,938
23, Totals.........ooooiiiiii 137,361,479 ........ 137,361,479 ......... 98,939,025
Parent, Subsidiaries and Affiliates 24, Totals ... 116,121,815|........ 116,121,815|......... 14,402,000
25.  Total Common Stocks ........ [........ 253,483,294 |........ 253,483,294 |........ 113,341,025
26. TotalStocks ................... | 284,324,393 |........ 286,551,637 ]........ 144,458,107
27.  Total Bonds and Stocks .......|........ 925,551,911]........ 978,712,432 ........ 803,799,070




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE CENTRAL MUTUAL INSURANCE COMPANY

GoIS

SCHEDULE D - PART 1A - SECTION 1

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

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

31 Classt ...

47 TOTALS ...

........ 24,438,746
AAAAAAAAAAAA 760,000

....... 193,585,124
............ 760,000

....... 214,488,830
.......... 6,724,465

....... 193,585,123
............ 760,000

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

Non-Guaranteed

....... 326,045,449
........ 24,314,744




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE CENTRAL MUTUAL INSURANCE COMPANY

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

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

90IS

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

Class 1 .. ...
ClasS2 ...

AAAAAAAA 41,167,237
.......... 3,012,799

AAAAAAAA 15,869,028
........ 14,119,757

AAAAAAAA 14,924,189
........ 18,424,673

........ 71,960,454
........ 35,557,229

........ 63,438,939
........ 19,453,298

........ 71,960,454
........ 35,557,229

Hybrid Securities

71
72
73
74
75
7.6
7.7

Class 1 .. ...

Class 5 ...
Class B ...
TOTALS ...

Parent, Subsidiaries and Affiliates

8.1
8.2
8.3
8.4
8.5
8.6
8.7

ClasS2 ...
Class 3 ...
Class4 ...




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE CENTRAL MUTUAL INSURANCE COMPANY

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

Values By Major Types of Issues and NAIC Designations

L0IS

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

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

24,297,846
1,354,028

636,822,957
41,465,617

. 636,822,955
.. 41,465,616

100.00

100.00

644,572,735
50,492,507

. 644,572,735
.. 50,492,507

100.00

100.00

24,297,846
1,354,028

636,822,956
41,465,616

644,572,735
50,492,507

. 636,822,956
.. 41,465,616

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

9. Total Bonds Current Year
9.1 Class 1. .o (d)..... 112,111,538 ........ 337,838,665 |........ 162,574,908
9.2 Class 2 .o d........ 5,024,957 |......... 16,661,959 |......... 18,424,673
9.3 Class3 ... (). e
94 Class4 ... (d)r e
9.5 Class b ..o (d)r e
9.6 Class B .........oocoiii (). L
9.7 TOTALS o e 117,136,495 ........ 354,500,624 |........ 180,999,581
9.8 Line9.7asa%of Column 6 ...................... | 1727 52.26|................ 26.68

10. Total Bonds Prior Year

101 Class .o [ 107,561,712 ........ 313,168,502 |........ 200,843,256
102 Class2 ...oooooiiiiiiiiii L 8,622,285 ......... 30,900,818 |......... 10,969,404
103 Class3 ..o [ e
104 Classd ..o [ e
105 Classb .o [ L
106 ClassB ... L e
107 TOTALS ..o 116,183,997 | ........ 344,069,320 |........ 211,812,660
108 Line10.7asa%ofCol.8 .................ooooo [ 16.72] .o 4950 |................ 3047

11. Total Publicly Traded Bonds
11 Class T .o [ 112,111,538 ........ 337,838,664 |........ 162,574,908
112 Class2 ....oooooviiiiiiii L 5,024,956 |......... 16,661,959 |......... 18,424,673
113 Class3 ..o [ e
114 Classd ... | L
115 Classh .o e L
116 Classb ..o [
117 TOTALS ..o 117,136,494 | ........ 354,500,623 |........ 180,999,581
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 1727 5226 26.68
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... |................ 1727 5226|................ 26.68

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

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

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

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

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

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

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

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......6,575,358; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.
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80IS

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

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

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed

U.S. Governments
1.1 1sSUEr OBIIgatioNs ... | 4999577 |......... 3,999,168 ....... 12,788,778 | ..o | 21,787,523 | ... 321 ... 19,625,980 | .............. 282|....... 21787522 (..o
1.2 Residential Mortgage-Backed Securities ..o [ e e e
1.3 Commercial Mortgage-Backed Securities ..o [ [ e e e e e e e e
14 Other Loan-Backed and Structured Securities ... [
15 TOtalS ... 4999577 |......... 3,999,168 | ....... 12,788,778 | ... | 21,787,523 | .............. 321 ... 19,625980 |.............. 282|....... 20787522 | ...

All Other Governments

2.0 1sSUEr OBlGAtioNS . ... ...
2.2 Residential Mortgage-Backed Securities

2.3 Commercial Mortgage-Backed Securities
24 Other Loan-Backed and Structured Securities ... . .. L
25 TOAIS ..

U.S. States, Territories and Possessions, Guaranteed
3.1 18SUEr OblIGAtioNS .. ... ..
3.2 Residential Mortgage-Backed Securities
3.3 Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... e e .
3.5 TOtAIS .o

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

4.1 1sSUr OBlIgations . ... ...
4.2  Residential Mortgage-Backed Securities

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

45 Totals ...
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 IsSUEr OBlGations . ... ...

5.2  Residential Mortgage-Backed Securities
53  Commercial Mortgage-Backed Securities .......
54  Other Loan-Backed and Structured Securities ... .
55 TOMAIS ...

Industrial and Miscellaneous

6.1 IsSUEr OBlGAtioNs ... ...
6.2  Residential Mortgage-Backed Securities

6.3  Commercial Mortgage-Backed Securities
6.4  Other Loan-Backed and Structured Securities ... . .. L
6.5 TOMAIS ...

Hybrid Securities

T4 1IsSUEr OBlIGations ... ...
7.2 Residential Mortgage-Backed Securities

7.3 Commercial Mortgage-Backed Securities
74  Other Loan-Backed and Structured Securities
TS5 TOMAIS ...

8.1 ISSUEr OBlIGations . ... ...

Parent, Subsidiaries and Affiliates
8.2  Residential Mortgage-Backed Securities ........
8.3  Commercial Mortgage-Backed Securities .......

84  Other Loan-Backed and Structured Securities ... . .
8.5 TOMAIS ...
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31

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

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

Total Bonds Current Year

25,651,873

17.27

52.26

26.68

................ 3.78

10.

22,006,899

16.72

3047

................ 317

1.

................ 3.78
................ 3.78

12.

9.1 Issuer Obligations ...
9.2 Residential Mortgage-Backed Securities ......
9.3 Commercial Mortgage-Backed Securities ...
94 Other Loan-Backed and Structured Securities
9.5 Totals ...
9.6 Line9.5asa%ofCol.6 .......................
Total Bonds Prior Year

101 Issuer Obligations ..............................
10.2  Residential Mortgage-Backed Securities ......
10.3  Commercial Mortgage-Backed Securities .....
104  Other Loan-Backed and Structured Securities
105 Totals ...
106 Line10.5asa%ofCol.8 ......................
Total Publicly Traded Bonds

1.1 Issuer Obligations ..............................
11.2  Residential Mortgage-Backed Securities ......
11.3  Commercial Mortgage-Backed Securities ...
11.4  Other Loan-Backed and Structured Securities
115  Totals ..o
11.6 Line11.5asa%ofCol.6......................
11.7  Line 11.5as a % of Line 9.5, Col. 6, Section 9
Total Privately Placed Bonds

121 Issuer Obligations ..............................
12.2  Residential Mortgage-Backed Securities ... ...
123 Commercial Mortgage-Backed Securities ...
12.4  Other Loan-Backed and Structured Securities
125 Totals ..o
126  Line125asa%ofCol.6 ......................
12.7  Line 12.5as a % of Line 9.5, Col. 6, Section 9
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

0LIS

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

1. Book/adjusted carrying value, December 31 of prioryear .....................coo 24478343 .......... 28478343 | ...
2. Cost of short-term investments acquired ... 275,446,6111......... 275,446,611 | ...
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooooiiiiiiiiniiiii
5. Total gain (loss) on disposals ... | e e e
6. Deduct consideration received on disposals ...................ccooci i 262,863,891 ......... 262,863,891 [ ..o e
7. Deduct amortization of premium ... e L
8. Total foreign exchange change in book/adjusted carrying value ... o | e e
9. Deduct current year's other than temporary impairment recognized ... |
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......|.......... 37,061,063 .......... 37,061,063 | ... [ [
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ......................oo [ 37,061,063 .......... 37,061,063 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted carrying value, December 31, prior year (Line 9, prior year)

2. Cost paid/(Consideration received) on additions:
2.1
Column 12

Column 14

3. Unrealized valuation increase/(decrease):

3.1 Section 1, Column 17

3.2 Section 2, Column 19

4. Total gain (loss) on termination recognized, Section 2, Column 22

5. Considerations received/(paid) on terminations, Section 2, Column 15
6.  Amortization:

6.1  Section 1, Column 19

6.2  Section 2, Column 21

7. Adjustment to the book/adjusted carrying value of hedged item:

7.1 Section 1, Column 20

7.2 Section 2, Column 23

8. Total foreign exchange change in book/adjusted carrying value:

8.1  Section 1, Column 18

8.2  Section 2, Column 20

10.
1.

Deduct nonadmitted assets
Statement value at end of current period (Line 9 minus Line 10)

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

Current year paid/(consideration received) at time of acquisition, still open, Section 1,

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2,

(1,182)
137,682

(305,694)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

1. Book/Adjusted carrying value, December 31 of prioryear ......................................
2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits Footnote) .....................
3.1 Change in variation margin on open contracts:
3.11 Section 1, Column 15, currentyearminus .........................oooooii
3.12 Section 1, Column 15, prioryear ...
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year todate minus .......................................
3.22 Section 1, Column 17, prioryear ...
Change in amount recognized
3.23 Section 1, Column 16, current year to date minus ...........
3.24 Section 1, Column 16, prioryear ................................
3.3 Subtotal (Line 3.1 minusLine3.2) ......................
4.1 Variation margin on terminated contracts during the year (Section
42 Less:
4.21  Amount used to adjust basis of hedged item (Section 2, Column 17) ...................
4.22  Amount recognized (Section 2, Column 16) ...
4.3  Subtotal (Line 4. 1minusLine4.2) ...
5. Disposition gains (losses) on contracts terminated in prior year:
5.4 RecOgNized ...
5.2 Used to adjust basis of hedged items ...
6.  Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-43-5.1-52) ...
7. Deduct total nonadmitted amounts ...
8.  Statement value at end of current period (Line 6 minusLine 7) ...

SI11
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S12  Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions

SI13  Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions

SI12 - SI13
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SCHEDULE DB - VERIFICATION

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

Book/Adjusted
Carrying Value

Check
1. Part A, Section 1, Column 14 .o (147,878)
2. PartB, Section 1, Column 14 ..o
3. Total(Line 1plusLin€2) . ... (147,878)
4. Part D, ColUMN B
5. PartD, Column 6 ...
6. Total (Line3minusLinedminusLined) ... (147,878)

Fair Value

Check
7. PartA, Section 1, Column 16 ... (147,878)
8. PartB, Section 1, Column 13 ... .
9. Total(Line 7plusLine8) ... (147,878)
10, Part D, ColumNn 8 ...
11, Part D, ColUMN O
12.  Total (Line 9 minus Line 10 minus Line 11) ..............................oooo (147,878)

Potential Exposure

Check
13, Part A, Section 1, Column 271 ... ..o
14, PartB, Section 1, Column 19 ...
15, Part D, ColumNn 1 .
16. Total (Line 13 plus Line 14 minus Line 15) ............................oooo

Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear ... e L
2. Cost of cash equivalents acquired ... e e
3. Accrual of diSCOUNt ... L e
4. Unrealized valuation increase (decrease) ................coooveeveieiniiaiieiiniieie e L [
5. Total gain (loss)ondisposals ..o e e
6. Deduct consideration receivedondisposals ..................... R B N B B = | ... ... |
7. Deduct amortization of premium ................................. N O N E .................................................................
8. Total foreign exchange change in book/adjusted carryingvalug i W @ B W B | ..
9. Deduct current year's other than temporary impairment reCogNIZET T e e |
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......| ... [
1. Deduct total nonadmitted amounts ... L L
12. Statement value at end of current period (Lines 10 minus 11) ... | L L

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

SI15
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Less Repairs,
Date Carrying Value Fair Value Current Temporary Year's Change in Exchange Interest and
Date of Last Amount of Less Less Year's Impairment Change in B/ACV. Change in Incurred on Expenses
Description of Property Code City State Acquired Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances | Depreciation Recognized Encumbrances (13-11-12) B./A.CV. Encumbrances Incurred
Properties occupied by the reporting entity - Administrative
OUTLOTS NOS 85-94 INCLUSIVE
SUBDIVISION ..o e VANWERT ................. OHIO ........... L 120311929 | . 12/31/11999 ... 58,493,303 ...t | 47,398,988 | ..... 47,398,988 | ...... 1631148 [ ..o e (1,631,148) | ..o | 2,376,709 |...... 1,185,205
SD228 CONTAINING .75 ACRES IN BACK
OF 80 ..o e VANWERT ................. OHIO ........... . 121311956 | . 12/31/1999 |.......... 3500 (.. [ 3500(.......... 3500 (..o e L e e [
SD228-3 CONTAINING 1.91 ACRES AT THE
SOU ..o VANWERT ................. OHIO ........... . 121311966 | . 12/31/1999 |......... 12027 | 12,027 ......... 12027 | oo [ L e e e
SD227-5 & 227-6 LAND - 4.852 ACRES
APPRO ... VANWERT ................. OHIO ........... . 04/27/2004 | . 04/24/2004 |...... 1223918 ... |, 1,223918]...... 1223918 ..o | | L L L
0299999 Subtotal - Properties occupied by the reporting entity - Administrative . ... N 59,732,748 | ............... |..... 48,638,433 |..... 48,638,433 |...... 1631148 ... | (1,631,148) | ............... |...... 2,376,709 | ...... 1,185,205
0399999 Subtotal - Properties occupied by the reporting enfity ... 59732748 | ............... | 48,638,433 | ..... 48,638,433 |...... 1631148 ... | (1,631,148) | ............... | 2,376,709 |...... 1,185,205
Properties held for the production of income
SD227-1 LOCATED AT 749 S. WALNUT ST.,
VA VANWERT ................. OHIO ........... 120311973 | 1213111999 | .......... 4660 (... | 4660 (.......... 4660 (... | e [ e e 1,984
SD228.1 & 228.10 LOCATED AT 751 S.
WALNU .o VANWERT ................. OHIO ........... 12311973 | 12/3111999 |......... 52217 oo | 27,021......... 27,021 (... TIT| i [ [ TI0)] e 4490 .......... 1,786
SD227 LOCATED AT 743 S. WALNUT ST.,
VAN oo VANWERT ................. OHIO ........... L A2311979 | 12/3111999 | ......... 35,000 (.....ccoviiii 35000(......... 35,000 (..o e e [ L e 6,095
SD228-4 WEST PART LOCATED AT ERVIN
ROAD, ....oviiiiiiiiii e VANWERT ................. OHIO ........... . 12/311980 | . 12/31/1999 |......... 15,000 | ..o o 15,000 |......... 15,000 | oo o L e e e
SD228-4 EAST PART LOCATED AT 361 E.
ERVI ... VANWERT ................. OHIO ........... . 121311983 | . 12/3111999 |........ 131640 ..o 35737 |......... 35737 (.......... 16834 e (1834) [ ..o o 7730 ......... 17,159
SD227-3 LOCATED AT 741 S. WALNUT ST.,
VA VANWERT ................. OHIO ........... . 12/311983 | . 12/3111999 |.......... 1880 ..o [ 1880 .......... 1880 | e L e e e 274
999 S. WALNUT ST., VAN WERT, OH
45891TH ... VANWERT ................. OHIO ........... . 121311985 | . 12/31/1999 |........ 123434 | ..o 40515|......... 40515|.......... 1219 [ (1219 .o [ 7692|......... 15,606
805 S. WALNUT ST., VAN WERT, OH
45891TH ... VANWERT ................. OHIO ........... . 12/311986 | . 12/31/1999 |........ 116,205 | ..o e 45714 ......... 47514 |.......... 1680 .o e [ (1,680) ..o e, 6642|.......... 9,707
827 S. WALNUT ST., VAN WERT, OH 45891
HA o VANWERT ................. OHIO ........... . 04/25/2003 |. 12/31/1999 |........ 133,850 ... [ 98,921 ......... 98,921|.......... 4329 .. | 4329 [ 7872 ... 2,232
0499999 Subtotal - Properties held for the production of INCOMe .. .......... ..o [ 613,886 |............... | 304,448 1........ 306,248 .......... 9639 ... e (9639 ..o o 34426 (......... 54,843
0699999 TOAIS .. .. ... 60,346,634 | ............... |l 48,942,881 1 ..... 48,944,681 ...... 1,640,787 | ..o [ (1,640,787) | ..o | 2411135|...... 1,240,048
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9

2 3 Book/Adjusted |  Additional

Actual Cost Carrying Value | Investment

Date at Time of Amount of Less Made After

Description of Property City State Acquired Name of Vendor Acquisition | Encumbrances | Encumbrances | Acquisition

Acquired by Purchase

OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ......ooooiiiiiiiiiiiiii VANWERT ............ OHIO ..o . 01/27/2012 . [STONHARD ........coooiiiiiiiiiii [ 6,313 [ 6,313 .
0199999 Subtotal - Acquired by PUIChESE ... 6,313 ..o 6,313 ...
0399999 TOlAIS ...ttt e e [ 6,313 [ 6,313 ..
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SCHEDULE A - PART 3

Showin aII Real Estate DISPOSED Durmg the Year Including Payments During the Final Year on "Sales Under Contract"
1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for Book / 9 10 11 12 13 Book/ Gross
Additions, Adjusted Current Year's Total Adjusted Income Taxes,
Permanent Carrying Other Than Current Total Foreign Carrying Foreign Earned Less Repairs
Name Improvements | Value Less Current Temporary Year's Change in Exchange Value Less Amount Exchange Realized Total Interest and
Disposal of and Change in|Encumbrances|  Year's Impairment | Change in BJ/AC.V. Changein [Encumbrances| Received Gain (Loss) | Gain (Loss) Gain (Loss) Incurredon |  Expenses
Description of Property City State Date Purchaser Actual Cost |Encumbrances| Prior Year | Depreciation | Recognized |[Encumbrances| (11-9-10) B./A.CV. on Disposal | During Year | on Disposal | on Disposal on Disposal  [Encumbrances| Incurred
0399999 Totals ...

€03
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E04 Schedule B Part1- Mortgage LoansOwned ....................c.c.uuns.

E05 Schedule B Part 2 - Mortgage Loans Acquired . ................ccvvnnnns.

E06  Schedule B Part 3 - Mortgage Loans Disposed ..........................

E04 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/
Adjusted Current Year's Total
Name of Carrying Unrealized | Current Year's | Otherthan | Capitalized Foreign
Vendor or Date Type Value Valuation | (Depreciation) or| Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General NAIC Originally and Actual Fair Less Increase (Amortization)/ | Impairment | Interestand | Change in Investment | for Additional of
Identification Description Code City State Partner Designation Acquired Strategy Cost Value Encumbrances| (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment | Ownership
Joint Venture - Other - Unaffiliated
.. 210465AA8 .. | CONSUMER AGENT PORTALLLCCLB ....|...... ALEXANDRIA Consumer Agent Portal LLC ..[A ........... . 12/19/2012 ... 2,123,906 (.... 1,739,160 | .... 1,739,160 L TATB094 | L 14.280
.. 62010U101 .. | MOTORS LIQUIDITY CO.GUCTRUST ..... |...... WILMINGTON Motors Liquidity Co. ........ u.. | 1202012 | 64|.......... 64|.......... 64 ... 203 (.
1999999 Subtotal - JOINt VENtUre = Ot - UNGMTALEN . . .. .. ...\ttt ettt ettt et e ettt et et ettt ettt ... 2123970 [.... 1,739,224 |.... 1,739,224 ... 1476297 ... XXX
3999999 TOtal = UNAMIIALEA . . . . ... ..\t e e e e . 2123970 [.... 1,739,224 |.... 1,739,224 . 1,476,297 XXX
4099999 TOHAl - ARBIEA . .. ... ..ot e e | e XXX
B199999 TOWIS . ... ..ottt et e e e e e e e e e e . 2123970 |.... 1,739,224 |.... 1,739,224 |....... 33930 [ ....oiin.. 1476207 | XXX
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SCHEDULE BA - PART 2

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

1 2 Location 5 10 11
3 4 Name of Date Type Actual Cost Additional
CUSIP Name or Vendor or Originally and atTimeof |InvestmentMade| Amount of Percentage

Identification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership
Joint Venture - Other - Unaffiliated
. 210465AA8 . | CONSUMER AGENT PORTAL LLC CL B ...| Consumer Agent Portal LLC ... 292012 2504750 [ oo [
. 62010U101 . | MOTORS LIQUIDITY CO. GUC TRUST . ...| Motors Liquidity Co. ................... v 1212002012 L 267 (..
1999999 Subtotal - Joint Venture - Other - Unaffiliated B PR PSP 2,505,017 XXX
3999999 Total - Unaffiliated . ....... ... 2,505,017 XXX
4099999 Total - AffIlIAIEA .. ...\ L L XXX
A199999 TOMAIS . ... 2,505,017 ..o XXX
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SCHEDULE BA - PART 3

nsferred or Repaid During the Current Year

CUsIP
Identification

Name or
Description

Location

Showing Other Long-Term Invested Assets DISPOSED, Tra
5 6 7 8

4

Name of
Purchaser or
Nature of
Disposal

Date
Originally
Acquired

Disposal
Date

Book/
Adjusted
Carrying Value
Less
Encumbrances,
Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10
Current Year's
(Depreciation)

or
(Amortization)/

Accretion

11
Current Year's
Other Than
Temporary
Impairment
Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total
Change in
B/A.C.V.

(9+10-11+12)

14
Total
Foreign
Exchange
Change in
B./A.C.V.

15
Book/
Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange
Gain (Loss)
on Disposal

Realized
Gain (Loss)
on Disposal

Total
Gain (Loss)
on Disposal

20

Investment
Income

3999999 Total - Unaffiliated

4099999 Total - Affiliated . ..

4199999 Totals
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

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

F Current

0 Year's

R Rate Other Total

E Used to Book/ Unrealized Current Than Foreign Admitted Amount Stated

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

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

U.S. Governments - Issuer Obligations
31331J6A6 ...... FEDERAL FARM CREDITBANK .........oovveveon [oe |oon [oenns T 998,710 1,010,905 1,000,000 [ ...t 999577 | o | 427 13,000 [12/16/2010 12/23/2013
31331JAWS . ... FEDERAL FARM CREDITBANK .........ooveeon [oe |oon [oenins T, . . 1,051,650 . 1,166,525 | ....... 1,000,000 (5,949) 41,500 (01/27/2011| 01/07/2019
3133EACA4 ..... FEDERAL FARM CREDIT BANK ... I I OO ...999,500 1,002,214 [ ....... 1,000,000 [ ......... 999540 [ ... .oiiiiiis |aeii 40 13,125 (02/08/2012| 02/07/2022
3133EADZ8 ..... FEDERAL FARM CREDIT BANK ... I I OO .. 999,000 1,001,313 [ ... 1,000,000 [ ......... 999,168 | ....cooiiiiis | 168 5,850 (02/22/2012 02/21/2017
3133EAHCS ... FEDERAL FARM CREDIT BANK ... IR I OO . 1,004,034 | ... 1,000,000 [ ....... 1,000,000 | .....ooiiriiis | 10,950 03/06/2012| 03/13/2020
3133EALB2 ..... FEDERAL FARM CREDIT BANK ... R N I I .1,004,302 | ... 1,000,000 | ....... 1,000,000 | ...........ccoo [ 10,500 {04/05/2012| 04/10/2019
3133EALSS ... FEDERAL FARM CREDIT BANK ... R N I I . 1,003,347 | ... 1,000,000 | ......... 999,336 | .........ccooo [ 86 |. 8,000 |04/13/2012| 04/18/2018
3133EC2K9 ..... FEDERAL FARM CREDIT BANK . R N I I ...999,504 | ... 1,000,000 | .........999504 . .............. [ A [ 2180 L. 2186 [MN L L 2846 L 11/27/2012| 11/14/2022
313374ZY9 ......| FEDERAL HOME LOAN BANK .. R N I I . 1,006,955 | ... 1,000,000 | ....... 1,000,000 | ...........ccoo [ 15,000 [07/21/2011| 08/16/2017
313376XX8 ... ...| FEDERAL HOME LOAN BANK .. R N I I . 1,018,174 | ... 1,000,000 | ....... 1,000,000 | ...........ccoo [ 5,000 |01/27/2012| 02/24/2022
3133797E3 ......| FEDERAL HOME LOAN BANK .. A N I I . 1,010,5% | ... 1,000,000 | ....... 1,000,000 | ...........cco [ 1194 5,000 |04/26/2012| 05/18/2022
313379K24 ......| FEDERAL HOME LOAN BANK .. I I OO . 1,006,469 | ... 1,000,000 [ ....... 1,000,000 | .....ooiiriiiis | .. 556 ... 5,000 (05/15/2012( 06/11/2020
313379PA1 ......| FEDERAL HOME LOAN BANK .. I I OO . 1,004,784 | ... 1,000,000 [ .........999,0583 | ...t [ 53]. L1204 12,750 |05/23/2012| 06/14/2022
313379X38 ......| FEDERAL HOME LOAN BANK .. I I OO . 1,005,010 (... 1,000,000 | ....... 1,000,000 | .....oiiiiiiis | M3 06/21/2012| 07/18/2022
3133804W4 FEDERAL HOME LOAN BANK .. I I OO . 1,003,133 ... 1,000,000 [ ......... 999532 | .ot [ 32 BT | 07/12/2012 07/30/2019
3133XS5P9 ... FEDERAL HOME LOAN BANK .. I OO 1,032,329 (... 1,000,000 [ ......... 999,686 | ........ccooiir [oiiiiiiiii 46 . 15442 ... 51,000 |08/28/2008| 09/12/2018
912828NT3 ......| US. TREASURY NOTES .........oovvvvveeenen | SD [ | [T, . 1,590,360 | ... 1,450,000 (9,599) | . . 14273 ... 38,063 |11/30/2011| 08/15/2020
912828PT1 ......| US. TREASURYNOTES ..........oovvvvveenen | SD [ | [T, 1,039,215 | ... 950,000 (5,568) | . . .. 10,368 ... 24,938 |08/03/2011| 01/31/2018
912828RC6 ..... U.S.TREASURYNOTES ...........cccoooveeeeean [ SD[oen oo [T, . 3,203,690 | ... 3,050,000 (5,945) | .. .. 24305 ... 56,844 |05/22/2012| 08/15/2021
912828SV3 ... .. U.S. TREASURY NOTES ......... . 127 715 ...125029 |......... 125,000 . (123) ] .. A8 07/09/2012| 05/15/2022
0199999 Subtotal - U.S. Governments - Issuer Obligations .............................. . 21,822,208 ... XXX ... 22,238,788 | ...... 21,575,000 (26,328) | .. 148310 ....... 316520 [ . XXX [.. XXX.
0599999 Subtotal - U.S. GOVEIMMENLS ... .. ...\ttt ee et ea et 21,822,208 |... XXX ... [...... 22,238,788 |...... 21,575,000 (26,328) 148,310 316,520 . XXX [.. XXX .
U.S. States, Territories and Possessions (Direct a
419780E49 ...... HAWAIISTSERDD .......oovvveennneiannnaan]eon [oo |10 [AFE oo oo 544510 | ... 1065280 | ......... 532,640 |......... 500,000 (5,032) 26,250 |04/29/2004| 05/01/2015
546415VU1 ..... | LOUISIANA ST MATCH SERB .. . . 1,155,060 | ....... 1,000,000 L (5141) ] .. . 50,000 {07/13/2006| 07/15/2017
546415F88 ......| LOUISIANA ST TXBL SERD ... 1,013,180 [ ....... 1,000,000 [ ....... 1,000,000 | .......ooviire |eoriiiiiniiis | [ [ 22089 L 2089 | L | 10877 06/21/2012| 07/15/2019
57582NS89 MA ST CONSLN SERA ...... . 1,395,768 | ....... 1,275,000 (11,458) 63,750 |02/08/2006| 03/01/2017
57582N2Q7 ... MA ST CONS LOAN SERC . . 1,115,700 | ....... 1,000,000 (7,949) 50,000 |10/04/2005| 09/01/2017
5741925C0 ...... MARYLAND ST (BAB) .......... . 1,163,520 [ ....... 1,000,000 (130) 43,000 (02/24/2010| 03/01/2022
6055805M7 ..... | MISSISSIPPI ST SER D-TAXABLE ........ 1,134,150 [ ..., 1,000,000 [ ....... 1,000,000 [ ....iiiiiiiiie 44,340 [10/15/2009| 10/01/2018
641460YA2 ...... NEVADA ST REF & CAP IMPRMT SERA .. . 1,074,510 | ....... 1,000,000 .. (8,536) 50,000 |07/21/2004| 08/01/2015
641460UY4 ..... | NEVADASTWTRPOLLCTRL ......... . 1,170,164 | ....... 1,140,000 .. (9,193) 54,150 |08/31/2004| 08/01/2016
677519K25 OH STHIGHEREDUC ........... . 1,056,230 | ....... 1,000,000 .. (8,903) 45,000 (03/26/2004| 05/01/2015
6775198L7 ...... | OH ST HIGHER EDUCATION SERA .. . 1,094,490 | ....... 1,000,000 .. (6,781) 50,000 |08/10/2006| 02/01/2021
677520JS8 ......| OHSTHWYIMPTSERJ ......... . 1,016,000 | ....... 1,000,000 . (12,368) 50,000 |03/02/2006| 05/01/2013
6775198G8 ... ...| OHIO STHIGHER EDUC SERA ... . 1,094,930 | ....... 1,000,000 . (8,833) 50,000 |03/21/2006| 02/01/2017
880541QS9 ..... TENNESSEE STSERC ........ ...533,680 [.........500,000 | .........500,000 [ .......ccoiiiii |iiriiiiiiiinn, 12,902 [10/12/2011| 08/01/2022
882721QQ9 ..... TEXASST .o 1,714,980 | ....... 1,500,000 (10,442) 75,000 |02/14/2008| 10/01/2023
882721LR2 ...... TX ST TRANS COMMN-MOBILITY FD . 1,224,195 [ ....... 1,085,000 (6,390) 54,250 |06/02/2006| 04/01/2018
93974CVNT ... WA STRFDG SERR2004A ......... . 1,023,290 |....... 1,000,000 (9,300) 50,000 |10/15/2003| 07/01/2014
97705LWK9 ... WISCONSIN STSERD (BAB) ............... . 1178940 | ....... 1,000,000 | ....... 1,000,000 | ............... | [ [ | 4900 L. 4900 [MN L[ 8167 L 49,000 |08/19/2009| 05/01/2023
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) Issue 19,691,427 | ...... 18,000,000 | ...... 18219757 | ........ccoovves fvnnn (110456) | ..o v fod XXX o XXX |0 XXX | oo.... 274,856 ....... 817,642 |. XXX |.. XXX.
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ... .. 19,691,427 | ...... 18,000,000 [ ...... 18,219,757 | ..o | it (110,456) [ ... | [ XXX [ XXX XXX 274856 (... 817,642 . XXX Lo XXX
U.S. Political Subdivisions of States, Territories and Posse
015032HVO ... ALEXANDRIALATXBLLTD TAX .....ooovevveeeen| oo [on | oo [AFE o] ot 0..520,000 [ ... .. 101.6960 | ......... 528,819 [.........520,000 |.........520,000 [ .........ccooev [ooevnviininos |oviiiiiiiis o [ 2318000 2318 |0D L] e 1,004 [ 1,942 08/24/2012| 06/01/2020
018195FW2 ..... ALLENDALE MIPUBSCHDIST ...............coooo|oee | oo | oo [IFE oo fooos. ... 594,960 | ..... 101.2230 | ......... 607,338 |.........600,000.........599803|............... |............ 572 24,900 |10/22/2002| 05/01/2013
020366CB4 . .... ALMONTMICOMMSCHOOLS .................... | ... |... |...... [1FE...... |......... 546667 |.....101.0400 |.........5565720 .........550,000.........549874 | . .............. |............ 369 | . 19,800 [10/11/2002| 05/01/2013
021087RG8 ..... ALPINE UT SD SCHBLDG ... (3,671) 50,000 |03/12/2008| 03/15/2023
021087ST9 ......| ALPINEUTSDSCHBLDG .............. (1,961) 16,167 [02/23/2012| 03/15/2027
034313ZT6 ......| ANDOVER MN TXBL ABATEMENTSERC ...........| ... ... |..cooo [AFE ..o |00 i.. ... 953,501 [...... 99.6840 | ......... 956,966 |.........960,000......... 958542 | ......coovvn [evinininnn, M e [ 2425 2200 | FA L 22T 12/05/2012| 02/01/2023
035339U32 ......| ANKENYIAREFSERB ..............cooovvevene oo [oen | oot [IFE o]0t ..850,000 | ..... 103.2160 | ......... 877,336 |.........850,000 | .........850,000 | .......cccoevre |ervrvnennnnnn. 12,821 (05/15/2012| 06/01/2025
035519RM1 ... ANN ARBOR MI SD SCH BLDG & SITE (6,714) 50,000 |06/07/2006| 05/01/2018
038106MQO ... APPLETON WIAREASD ........... (8,908) 44,500 |06/14/2005| 03/01/2016
054105025 ...... AVON LAKE OH CSD LORAIN CNTY ... (5,467) 45,000 |06/07/2005| 12/01/2017
05914FDZ0 ... .. BALTIMORE CNTY MD CONS IMPT (BAB) ... (1,680) 49,500 |10/28/2009| 11/01/2022
07539PBMO ....... BEAVERCREEK OH CSD SCH IMPT ........ (4,530) 50,000 |06/12/2009| 12/01/2022
093151EX2 ...... BLAIRSVILLE-SALTSBURGPASD .............cooo e [ovn [oo 10 [MFE ..o )00 00000998750 [..... 1012150 | ....... 1,012,150 |....... 1,000,000 |......... 999,760 | ............... [.....cc..oe. 121 40,000 |02/19/2003| 11/15/2014
095167PW6 ..... | BLOUNT CNTY TXSER 2005 ........ (12,803) 69,225 |01/12/2005| 04/01/2016
105295JQ3 ... ...| BRANDON MI SD SCH BLDG & SITE . (6,489) 50,750 |06/14/2006| 05/01/2018
123547735 ...... BUTLERCNTYOH ..............................|... |... [..1 . [1FE......|....... 1,257,757 ..... 107.7330 | ....... 1,255089 |....... 1,165000|....... 1,185,182 | ............... [......... (9,962) 55,338 |09/02/2004| 12/01/2015
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123547Y54 ...... BUTLERCNTY OHLTGOVARPURP ............... 1L |FE L 1,066,580 | ... .. 114.4340 1,144,340 1,000,000 | ....... 1,028,874 (6,649) 09/08/2006| 12/01/2021
137465DX5 ..... [CANDORNYCENTSD ... | oo v 1FE ...... ...551,539 [ ..... . ...539,466 |.........530,000......... 531,134 | ... .o (2413) .. 10/22/2002| 06/15/2013
145610BS9 ...... CARROLLTON TXREF & IMPT ........ L |IFE L 1,074,950 | ... 1,072,870 | ....... 1,000,000 | ....... 1,015,085 .. (8807) .. 04/01/2005| 08/15/2015
145814MCO . ... CARSON CITY NV SD SCH IMPT LTGO . L |IFE L 1,341,285 [ ... 1,448,676 [ ....... 1,270,000 ....... 1,305,725 . (7198) | .. 08/02/2007 | 06/01/2021
157882HCS .. ... CHAMBERSBURG PAASD SERA ...... L |IFE L . 1,069,320 |..... . 1,109,790 [ ....... 1,000,000 | ....... 1,021,582 L (7501) .. 10/19/2005| 03/01/2017
167485XQ0 ... CHICAGOILGOSER| ............. L |IFE L . 1,076,390 | ... 1,127,450 [ ....... 1,000,000 | ....... 1,033,984 .. (7.853) .. 01/19/2007 | 12/01/2019
167610549 ...... CHICAGO IL PARK DIST HARBOR FACS L |IFE L 1,018,926 |..... ...938,637 [......... 935000 |......... 935,000 . (11,578) | .. 09/29/2004| 01/01/2016
167615ED1 ..... CHICAGO IL PARK DISTSERB ........ L |IFE L . 1,063,310 [..... 1,116,510 ... 1,000,000 | ....... 1,022,289 .. (6833)].. 04/04/2006| 01/01/2017
167615EY5 ......| CHICAGO IL PARK DISTSERD ..... L |IFE L 1,027,368 |..... . 1,060,086 [.........950,000 [......... 976,564 .. (8176)|.. 01/11/2006| 01/01/2017
180847YP4 .. ....| CLARK CNTY NV PUB SAFETY SERA .. L1 |FE L . 1,062,020 | ..... . 1,052,040 |....... 1,000,000 ....... 1,010,513 .. (7,093) ] .. 09/22/2004 | 06/01/2015
1808472Q1 ..... CLARK CNTY NV TRANS SERBLTGO ...... L1 |FE L . 1,308,523 | ..... . 1,305,254 |....... 1,220,000 ....... 1,239,847 .. (9,788) .. 01/05/2005( 12/01/2016
181072LM9 ... .. CLARK CNTY OH REF VAR PURP LTD TAX L1 |FE L ...902874 | ..... 972747 | 845000 ... 876,163 .. (5601)].. 10/22/2007 | 12/01/2021
199252BE6 . .....| COLUMBUS IN REDEV DIST SERAT ..... L1 |FE L . 1430129 ... . 1,572,535 |....... 1,390,000 ....... 1,410,730 .. (4016)] .. 09/06/2007 | 01/15/2022
199507E75 ... ... | COLUMBUS OH CSD CONSTR & IMPR . L1 |FE L .1,080,030 |..... . 1,154,710 | ....... 1,000,000 ....... 1,034,713 .. (8,025 ] .. 09/29/2006| 12/01/2021
213039CU2 COOK & DUPAGE CNTYS ILHS #210 ..... L1 |IFE L .1,048220 | ..... . 1,116,200 | ....... 1,000,000 ....... 1,017,139 .. (5235 .. 04/20/2006| 01/01/2018
213039CV0 ... COOK & DUPAGE CNTYS IL HS DIST 210 . 1L [MFE . . 1,085,010 ..... 1,112,430 [ ....... 1,000,000 ....... 1,031,391 .. (9,684) .. 11/28/2006| 01/01/2019
214831JY6 ......| COOK CNTY ILSD#135O0RLAND ..........ovvevn |en [ove |onnenn FE ...... ...800,290 |..... ...807,324 ... .735000 | ......... 752,902 (7,189 .. 07/21/2005| 05/01/2015
214831KA6 ......| COOK CNTY IL SD#135 ORLAND ........ L |IFE L LLBTATRT L. ...884,504 ... .810,000|......... 827,027 .. (6,820) .. 07/21/2005| 05/01/2017
214183LL7 ......| COOK CNTY IL SD #88 BELLWOOD RFDG .. L |IFE L ..200,460 | ..... ..201572 ... .185,000 | ......... 188,400 . (1,673)] .. 09/16/2004| 12/01/2016
230593AA3 CUMBERLAND CNTY NC LTD OBLIG QSCB . A |MFE | 1,000,000 1,249,780 | ... 1,000,000 | ....... 1,000,000 [ . . 01/13/2011 11/01/2025
231871HB3 ... CUSTER SD SCHDIST #16-1 (BAB) ........ A | MFE | 750,000 811,913 ... 750,000 [ ......... 750,000 [ .. . 04/15/2010| 01/01/2024
231871GG3 ..... CUSTER SD SCH DIST #16-1 CAP OUTLY .......... L FE L] 1,090,773 )L . 1,151,894 | ... 1,040,000 | ....... 1,070,595 (7,059) | .. 01/20/2010{ 01/01/2019
232760VW5 ... CYPRESS-FAIRBANKS TXISD ........ L MFE L] 1073050 | . 1,132,660 | ... 1,000,000 | ....... 1,026,254 (7,728) | .. 03/17/2006| 02/15/2017
235218D92 ...... DALLAS TXLTGO ..............ceene S |MFE L] 1052930 | . 1,005,220 | ... 1,000,000 | ....... 1,000,922 (7,340) | .. 12/15/2004| 02/15/2016
242595KC9 ..... | DEARBORNMISD SCHBLDG&SITE ............co|on [ovn [ooint 1FE ......|....... 1518690 ..... 1,518,990 1,500,000 | ....... 1,500,722 ..o 61)] .. 11/04/2002| 05/01/2013
249001G69 ...... DENTONTXISD ..o [ [ [t 1FE ......|....... 1,070,030 |..... 1,028,280 1,000,000 | ....... 1,005,510 .. (8574)].. 04/28/2004 | 08/15/2013
258489UB7 ..... DOTHAN ALWARRANTS ............... L FE L] 1,049,310 ) L 1,082,200 1,000,000 | ....... 1,016,175 .. (5,600) | .. 05/03/2006| 09/01/2018
258885ZM7 ..... DOUGLAS CNTY CO SD #RE1 IMPT SER A S |MFE L] 1,085,200 ) . 1,200,390 1,000,000 | ....... 1,035,394 .. (6,299 .. 11/07/2007 | 12/15/2020
259597EK4 ...... DOUGLAS CNTY WIREF ... ee oo e AFE oo | 1319832 1,392,981 1,235,000 [ ....... 1,263,147 .. (8378)].. 03/30/2005| 02/01/2016
26371GHR4 .. ... DUBLIN OH CITY SCH DIST CONSTR .. AL [MFE | 1081790 1,039,090 1,000,000 [ ....... 1,008,477 .. (8,935) .. 07/07/2003| 12/01/2014
262608PW6 ... DUPAGE & WILLCNTYSILSD#204 ... [ovn |oen [oennnn AFE...... | ... 1,083,920 ..... 1,035,640 1,000,000 | ....... 1,007,003 . (8797) ] .. 05/28/2003| 12/30/2013
263417THWO ... DUPAGE CNTY IL CMNTY SD #099 ... AL [MFE .| 1,088,700 . 1,078,940 1,000,000 | ....... 1,021,033 (10,375) | .. 08/30/2005| 12/01/2017
263493TMO ... DUPAGE CNTY IL CMNTY UNITSD#200 ... """ | | AFE ......|....... 1,000,000 |..... 1,117,900 1,000,000 | ....... 1,000,000 [ .. . 04/16/2009| 10/01/2016
263493GM4 . ... DUPAGE CO IL CMNTY SD #200 WHEATON . AL [MFE | 1082770 1,086,600 1,000,000 | ....... 1,003,088 . (3582) .. 05/15/2003| 11/01/2014
267537CHY ... DYER IN REDEV AUTHLEASE RENTAL ..........o |oon |oen [ovnnen AFE ......|....... 1,080,460 |..... 1,042,340 1,000,000 | ....... 1,011,117 - (10.258) | .. 04/07/2005( 01/15/2014
278173EV7 ......| EATON OH CSD QSCB-TAXABLE ...... L MFE L] 750,000 ). 846,308 750,000 | ......... 750,000 ... . 02/04/2011 12/01/2025
283461UT6 . EL PASO CNTY CO SD #20 .. L MFE L] 1074070 ) 1,084,730 1,000,000 | ....... 1,016,149 7771 | .. 04/27/2004 | 12/15/2015
291448CT3 . EMMET CNTY MI BLDG AUTH LU MFE L] 1226456 | 1,178,235 1,160,000 | ....... 1,162,778 (8,075) | .. 08/26/2003| 05/01/2014
300569EY2 ......| EWING TWPNJSCHDIST ..... L FE L] 998130 | 1,024,870 1,000,000 | ......... 999663 |............oo0 [ 183 .. 03/11/2003| 10/01/2014
303603GV0 ..... FAIRBORN OHCSD SCH IMPT .......... L FE L] 1,009,109 | 1,071,609 940,000 ......... 966,821 (7132) | .. 04/27/2006| 12/01/2018
338158PG7 ..... FITCHBURG WI CORP PURP SER B . A |IFE | 1,329,960 | 1,372,640 1,330,000 [ ....... 1329962 ..o | 2] .. 04/12/2012 03/01/2026
354730WB5 ... FRANKLIN TN PUB IMPT (BAB) ... A |IFE | 1,018,380 | 1,146,560 1,000,000 | ....... 1,013,161 .. (1,800) | .. 12/16/2009| 03/01/2022
356730B42 ......| FREEPORTNY SERA .................. A |IFE | 1,745,308 | L 1,692,501 1,690,000 [ ....... 1,690,282 .. (7,060) | .. 01/16/2004| 01/15/2015
363334271 ......| GALENA PARK TX INDPT SD SCH BLDG A |IFE | 1,228,702 1,398,373 1,165,000 [ ....... 1,203,012 .. (5802) .. 03/06/2008| 08/15/2022
363334D59 ......| GALENAPARKTXISD ............... A |IFE 629,791 L 628,997 615,000 | ......... 616,081 .. (1,685) | .. 07/15/2003| 08/15/2014
365136MB3 ..... | GARDEN CITY MI SD REF ... A | MFE | 1,080,990 1,113,100 1,000,000 | ....... 1,023,877 .. (6,536) | .. 08/31/2006| 05/01/2021
365820FV6 . .| GARFIELD HEIGHTS OH CSD ......... L MFE L] 1082770 ) 1,140,840 1,000,000 | ....... 1,036,126 .. (8270)] .. 10/04/2006| 12/15/2020
365892H74 . GARFIELD PITKIN & EAGLE CNTYS CO . L FE L] 1220322) 1,265,954 1,160,000 | ....... 1,178,304 . (8,805 ] .. 07/14/2006| 12/15/2015
366155ZC6 . .| GARLANDTXISD ................. L MFE L] 1,089,890 | ... 1,096,880 1,000,000 | ....... 1,022,703 (10,089) | .. 06/17/2005| 02/15/2017
366119RK3 ..... | GARLAND TXREFSERB ........ SO FE ] 1817612 1,776,900 1,690,000 | ....... 1,710,148 (17172) | .. 12/08/2005| 02/15/2018
371608BE9 ......| GENESEE CNTYMIWTRSUPPLY ................. ... ... [...... FE ... .. ......587,113 ). ... 540,420 535000 ......... 535,086 (252) | .. 07/24/2003| 05/01/2013
372640GLO ......| GEORGETOWNCNTYSCSDQSCB ...............[... ... [...... FE ......|....... 1,138536|..... 1,247,096 1,050,000 | ....... 1,131,172 (4,903) | .. 06/24/2011| 03/01/2025
374208EW2 ..... GERRISH & HIGGINS MI SD SB & SITE . 1 |MFE L] 1155853 | L. 1,281,402 1,105,000 | ....... 1,135,019 (4,888) | .. 06/11/2008| 05/01/2023
374816ANG ..... GIBSON CITY TN SPL SCH DIST LTGO . A |IFE | 1,046,810 | L 1,148,170 1,000,000 | ....... 1,022,968 4812)|.. 07/19/2007 | 04/01/2021
392641XK7 ...... GREEN BAY WI TXBL REF SERD ...... 1L [MFE ..., 1,000,000 ... 1,010,980 1,000,000 | ....... 1,000,000 [ .. . 05/16/2012| 04/01/2024
401784WX7 .....| GUILFORD CNTYNC (BAB) .......ovvvevvnenenan] e [ove |onen AFE ......|....... 1,000,000 |..... 1,187,340 1,000,000 | ....... 1,000,000 [ .. . 03/11/2010| 08/01/2021
414834LP4 ... ...| HARRISBURG SD INDPT SD #41-2 A IFE 1,209,247 | L 1,295,354 1,240,000 [ ....... 1,294,400 (4847 | .. 02/03/2012| 07/15/2025
431621LC3 ......| HILLIARD OH SCHDIST SERA ... A IFE | 1,047,120 1,151,380 1,000,000 | ....... 1,020,242 . (4834) .. 06/22/2006| 12/01/2019
442331EH3 ..... | HOUSTON TX PUB IMPRMT SER B A |IFE | 1,074,650 | 1,054,470 1,000,000 | ....... 1,011,009 .. (9,028) .. 12/01/2004| 03/01/2016
442331SS4 ......| HOUSTONTXSERB(BAB) ............... L1 |MFE L] 1,058,000 ... 1,186,620 1,000,000 | ....... 1,044,004 .. (5069) | .. 03/10/2011| 03/01/2024
443420FA7 ... ...| HUBBARD OH EXMP VILLAGE SD CLASSRM .. L |MFE L] 1,254,865 ). 1,337,620 1,175,000 | ....... 1,213,924 .. (7,869) | .. 04/10/2007 | 12/01/2021
447276MA1 ... HUNTSVILLETXISD ... [ e 1FE ......|....... 1065200 ..... 1,005,250 1,000,000 | ....... 1,001,026 . (8,169) | .. 12/12/2003| 02/15/2013
46377TWVO ... IRVING TXREF & IMPRMT ................ | IFE | 1,458,004 | L 1,412,052 1,340,000 | ....... 1,357,967 (14,275) | .. 01/07/2005| 09/15/2016
464434FV6 .. ... .| ISLAND CNTY WA SD #201 OAK HARBOR ... L FE L] 1041730 ) 1,145,160 1,000,000 | ....... 1,018,070 4131) ] .. 07/19/2006 | 12/01/2020
478700A98 ... ... JOHNSON CNTY KSUSD #229 SERB .............. U |FE L 1,086,920 | ..... 1,119,160 1,000,000 | ....... 1,026,546 (8,959) 05/06/2005| 10/01/2017
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483271AN2 ..... KALAMAZOO MIREGL EDL SVCAGCYSB .......... 1 1FE ...... 1,054,520 | ..... 115.3330 1,153,330 1,000,000 | ....... 1,031,492 (5,143) 02/22/2008| 05/01/2021
483782JC3 ...... KANE & DEKALB CNTYS IL USD #302 . ... 1 1FE ...... . 1074750 | ..... 112.2470 | . . 1,122470 | ....... 1,000,000 ....... 1,034,974 | ... L (1723) ) .. 05/10/2007 | 02/01/2020
484080MY9 ... KANE McHENRY COOK & DEKALB COS IL vl [ |t [IFE L . 1,050,190 | ..... 1104920 | . 1,104,920 [ ....... 1,000,000 ....... 1,017,614 | ... . (5,548) | .. 05/23/2006| 12/01/2019
489350NM6 . ... KENNEDALE TXISD ........ovuvenne. v ot MFE L 1,075,350 | ... 108.7510 | . . 1,087,510 [....... 1,000,000 ....... 1,020,128 | ... . (8,909) | .. 01/18/2006| 02/15/2018
489890HY2 ..... KENOWA HILLS MI PUB SCH . e e ot IFE L 01,282,130 [ ..... 108.5010 | . 1,291,162 [ ....... 1,190,000 ....... 1,214,351 ... .. (9,790) | .. 02/22/2005| 05/01/2016
490152KC8 ... KENSTON OHLSD .......viiiieiiiniies 1. |FE...... ...505,365 |..... 1015750 | . ...507,875 (... .500,000|......... 500,265 | ... L. (B18) .. 04/23/2003| 12/01/2014
49474EUTS ... KING CO WA HARBORVIEW MEDICAL CTR 1. |FE...... . 1,085,650 |..... 106.6490 | . . 1,066,490 [ ....... 1,000,000 ....... 1,014,570 ... .. (9,806) | .. 09/03/2004| 06/01/2016
498531BF8 ...... KLEIN TXINDPT SCHDISTREFSERB ... | v |en [evnnnn FE ...... 1,111,089 ... 109.0910 | . 1,145,456 [ ....... 1,050,000 ....... 1,106,875 | ... L4214 .. 03/29/2012 02/01/2022
508246AQ8 ..... LAKECNTY FLLTGO ................ 1. |FE...... . 1,068,520 | ..... 115.2210 | . 1,152,210 [ ....... 1,000,000 | ....... 1,033448 | ... .. (6,763)|.. 04/19/2007 | 06/01/2021
509228GA4 ... LAKE CNTY IL ADLAI STEVENSONHS ... 1 1FE ...... . 1,067,790 | ..... 109.1790 | . . 1,091,790 | ....... 1,000,000 ....... 1,017,655 | ... .. (8308)].. 03/29/2006( 01/01/2017
508772EF3 LAKE CNTY IL SD #79 FREMONT SER B e {1 [IFE L . 1,800427 |..... 114.7230 | . . 1,990,444 |....... 1,735,000 ....... 1,763,231 ... .. (6445 .. 06/28/2006| 12/01/2019
512624JL2 ......|LAKEWOODOHCSD .................. R OO R P 1FE ...... 1272252 ... 109.3950 | . . 1,290,861 |....... 1,180,000 ....... 1,207,992 | ... . (8810)] .. 06/17/2004 | 12/01/2015
517138VK6 ... ...| LARIMER CNTY CO POUDRE SD (BAB) . e fe [t IFE L .1,000,000 |..... 112.7890 | . . 1,127,890 | ....... 1,000,000 ....... 1,000,000 | ... . 12/15/2010| 12/15/2025
519804FA1 ......|LAWRENCECNTYPAGO. ..............oooooo oo o oot 2FE ...... L. 759970 (... .. 100.2740 | . ... 762,082 (... .760,000|......... 760,000 ... e 4. 02/26/2003| 02/01/2013
520228ZT7 ......| LAWRENCE MA ST QUALIFIED . L1 |IFE L ...536915(..... 100.8030 | . ...504,015 (... 500,000 ......... 500,973 | ... (4,605) | .. 01/06/2004 | 03/15/2014
533339US4 LINCOLN CNTYNC UTGO ..... L |IFE L ... 722,088 |..... 105.9420 | . ... 715109 ... .675,000|......... 683,030 | ... (5,424) 11/04/2004| 06/01/2015
537056CM3 LITTLE CHUTE WIASDREF ............. L |IFE L 1,014,040 ... 117.5020 | . 1,116,269 | ... .950,000|......... 980,396 | ... (6,550) 05/09/2007 | 03/01/2022
557738GN5 MADISON MACOUPIN CNTYS IL CMNTY L |IFE L 1,072,360 | ... 113.4640 | . 1,134,640 [ ....... 1,000,000 ....... 1,037,209 | ... (6,818) 05/03/2007 | 11/01/2021
564385729 ......| MANSFIELD TXISD SCHBLDG ........ L |IFE L 1,061,250 |..... 116.3960 | . . 1,163,960 [ ....... 1,000,000 ....... 1,029,021 | ... (6,316) 05/23/2007 | 02/15/2021
564377A25 ......| MANSFIELD TXRFDG ........... L |IFE L 1,077,440 ... 104.5260 | . . 1,045,260 [ ....... 1,000,000 ....... 1,010,326 | ... (8,834) 03/30/2004 | 02/15/2015
m 564377758 ......| MANSFIELD TX TAXABLE SERA .................. L |IFE L L8572 109.4360 | . ...859,073 ... 785,000 | ......... 795,899 (2,756) 04/30/2008| 02/15/2018
- 574193EG9 MARYLAND ST & LOC FACSLOAN ................ L1 |FE L ..981,300 |..... 104.5740 . 1,045,740 | ... 1,000,000 | ......... 982135 | ... 835 .. 03/22/2012| 03/15/2026
o 574480LHO ......| MARYSVILLEOHEVSD .......... L FE L] 1692954 | L 111.8960 C1T51172 L 1,565,000 | ....... 1,607,047 . (13,326) | .. 09/21/2005( 12/01/2018
N 575296EL8 ......| MASON OH CITY SCH DIST L FE L 1172251 106.6780 . 1,162,790 | ... 1,090,000 | ....... 1,103,652 . (9172) | .. 04/21/2004 | 12/01/2015
577285W54 ..... | MAUICNTYHISERA ....... L MFE L] 1,088,770 | 115.7500 . 1,157,500 | ... 1,000,000 | ....... 1,046,171 .. (9222) .. 01/09/2008| 07/01/2022
584853JV8 ......| MEDINAOH CITY SCHDIST ........ L MFE L] 1076410 )L 110.0950 . 1,100,950 | ... 1,000,000 | ....... 1,021,137 .. (8159 .. 04/08/2005( 12/01/2016
586145SE5 . .| MEMPHIS TN REF GEN IMPT SERC ... L1 |MFE L] 1,087,600 ... 115.3440 . 1,153,440 | ... 1,000,000 | ....... 1,038,004 .. (9015 .. 12/11/2006| 11/01/2020
587059DM5 . MENOMONEE FALLS WI SCH DIST REF .. L FE L] 1125857 )L 113.4880 . 1,225,670 | ... 1,080,000 ....... 1,102,656 L4741 08/14/2007 | 04/01/2020
592112BJ4 ......| MET GOVT NASHVILLE/DAVIDSON CO TN A |IFE ... 1,085,280 115.8000 . 1,158,000 | ... 1,000,000 | ....... 1,026,291 .. (6,663) .. 06/14/2006| 08/01/2018
597749ZU7 ......| MIDLAND TX CTFS OBLIGLTGO .................. A |IFE | 1,089,120 | L 114.4360 1,144,360 | ... 1,000,000 | ....... 1,032,051 . (8,907) | .. 01/23/2007 | 03/01/2021
603848DC3 MINNEHAHA CNTY SDLTGO ....... A IFE | 1527811 L 104.1750 . 1,463,659 | ... 1,405,000 [ ....... 1,419,271 (14,997) | .. 09/17/2004| 12/01/2016
607267W80 MOBILE CNTY AL REF & IMPTWTS .. A |IFE | 1,084,900 | 107.8050 . 1,078,050 | ... 1,000,000 | ....... 1,017,900 (10,726) | .. 12/20/2005| 08/01/2018
6095586E6 MONMOUTH CNTY NJ (BAB) ... A |IFE | 1,004,700 114.2520 C1,142520 .. 1,000,000 | ....... 1,003,443 418) | .. 11/04/2009| 11/01/2021
613579XQ9 ..... | MONTGOMERY CNTY PA(BAB) ........... 1L [MFE .| 1,000,000 ... 116.2060 . 1,162,060 | ... 1,000,000 | ....... 1,000,000 [ .. . 02/04/2010| 09/01/2025
6136643N9 .. ....| MONTGOMERY CNTY TN GEN OBLIG UNLT . B N P D FE ......|.........968540|..... 117.2400 . 1,061,022 | ... 905,000 ......... 950,902 (6,558) | .. 03/26/2010{ 04/01/2019
621451PB3 ......| MOUNT HEALTHY OH CSD SCH IMPT ...... et IFE ] 1,266,743 )L 116.5690 . 1,352,200 | ... 1,160,000 | ....... 1,221,052 (9,935) | .. 01/16/2008 | 12/01/2023
625506LF5 ......| MULTONOMAH CNTY ORREF ........ o e [t (IFE .. 1,085,590 L 107.3090 . 1,073,090 | ... 1,000,000 | ....... 1,016,860 (10,126) | .. 04/21/2005( 08/01/2016
627831JN1 . .| MUSKEGON MI PUB SCHOOLS ....... R U O FE ... |....... 1072850 |..... 104.9200 . 1,049,200 | ... 1,000,000 | ....... 1,010,947 (7,888) | .. 01/21/2004| 05/01/2014
657740DQ6 N BRANCH MI AREA SCH BLDG & SITE . e fe o [IFE L 1444070 L 109.3390 . 1,459,676 | ... 1,335,000 ....... 1,365,656 (12,272) | .. 10/11/2005| 05/01/2018
645172FG7 NEW HAVEN MI COMM SCHOOLS ... A U N R 1FE ......|.........620,000..... . ...627.273 ... 620,000 ......... 620,000 ... e 11/19/2002| 05/01/2013
64966EE86 .. ....| NEWYORKCITYNYSERO ............. e e [t MFE 1,052,140 | . . 1,099,920 | ... 1,000,000 [ ....... 1,016,324 (6,279) 08/17/2006| 06/01/2020
652234LY9 ......| NEWPORT NEWS VAGEN IMPRT SERD .. v [ IFE 882819 | L 108.9180 ...882,236 | ... 810,000 | ......... 826,248 (8,008) 12/07/2004| 12/01/2016
655867HZ5 . NORFOLK VA CAP IMPR BD SER B (BAB) . P PO AFE ......|....... 1,000,000 |..... 114.8860 . 1,148,860 | ... 1,000,000 | ....... 1,000,000 [ . e . 01/14/2010| 03/01/2019
659868QL0 . NORTHHILLSPASD (BAB) ............. e e et MFE ] 1,018,400 | 119.9780 1,199,780 | ... 1,000,000 | ....... 1,014,722 . (1,49) | .. 06/10/2010| 10/15/2025
662055JP8 ......| NORTH ROYALTON OH CSD REF ... v [ | IFE | T4 T | 108.3330 1,738,745 | ... 1,605,000 [ ....... 1,637,112 (15,827) | .. 02/23/2005| 12/01/2016
662523WX3 . .... | NORTH SLOPE BORO AK (BAB) ... [P PO DUDR DU AFE ......|....... 1,000,000 |..... 118.5620 1,185,620 | ... 1,000,000 | ....... 1,000,000 [ v e . 10/21/2009| 06/30/2019
667230SE7 ...... NORTHVILLEMIPUBSCH .............. oo ||t IFE ] 1,859,414 109.3680 . 1,667,862 | ... 1,525,000 ....... 1,561,442 (14,629) | .. 05/31/2005| 05/01/2017
671130HA3 ..... | OAK CREEK-FRANKLIN WI JT SD RFDG .. oo fe [t [IFE ) ...950,209 L 114.9950 . 1,023,456 | ... 890,000 ......... 918,729 (6,057) | .. 04/10/2007 | 04/01/2019
678841FY8 ......| OKLAHOMA CITY OKISD#89 ........... B N PUUR IR FE ......|....... 1,064,860 ..... 100.3970 . 1,003,970 | ... 1,000,000 | ....... 1,000,000 (1,027) | .. 03/08/2006| 02/01/2013
689229EX6 . .| OTTAWA CNTY MIBLDGAUTH ..... e e ot (IFE L 1,706,307 L 112.2620 . 1,762,513 | ... 1,570,000 | ....... 1,613,237 (14,142) | .. 07/22/2005( 11/01/2017
691789LD1 . OXFORD PA AREA SCH DIST SERB . 1 1FE ......|....... 1085580 ..... 108.4690 . 1,084,690 | ... 1,000,000 | ....... 1,021,816 (9,669) | .. 07/19/2005| 02/15/2017
695666FC6 . PAINESVILLE OH CSD SCH IMPRT .. 1 FE ......|....... 1236583 |..... 107.4810 . 1,219,909 | ... 1,135,000 | ....... 1,157,571 (11,123) | .. 11/17/2004| 12/01/2016
695696AP9 . PAINESVILLE OH LSD SCH CONSTR . . oo [ IFE 01,310,232 110.7950 . 1,346,159 | ... 1,215,000 | ....... 1,246,948 (10,073) | .. 11/15/2005| 12/01/2018
712838LG4 . PEORIAAZPJS-SERA ............... e [ |t IFE L 1014135 | 100.0000 . 1,025,000 | ... 1,025,000 [ ....... 1,024,370 1,225] .. 03/20/2003| 07/01/2013
715029FX7 ......| PERRY TWP IN MULTI-SBC 1ST MTG v e FE L 1,087,850 | 110.6680 . 1,106,680 | ... 1,000,000 | ....... 1,034,302 (3,165) | .. 11/16/2011| 07/15/2024
717095ZF3 ......| PFLUGERVILLE TXISDREF ........ 1. |MFE | 1,085,940 | .. 105.0290 . 1,050,290 | ... 1,000,000 | ....... 1,011,896 (10,165) | .. 08/20/2004| 02/15/2015
720356UE2 PIERCE CNTY WARFDG ........... 1 |FE | 1279314 | L 111.2150 1,317,898 | ... 1,185,000 [ ....... 1,213,852 (10,374) | .. 11/16/2005| 08/01/2017
720611QM7 ... PIERCE CNTY WA SD #403 BETHEL . ol e et FE 1,048,520 | 112.8770 1128770 (... 1,000,000 | ....... 1,018,461 (4,901) | .. 07/26/2006| 12/01/2021
729182LX1 ......| PLOVER WI TAXABLE PROMNTS ........ JUUS FUURN PUUR DR AFE ... | 1,016,540 | ... 100.1810 . 1,001,810 ... 1,000,000 | ....... 1,002,976 (2122)|.. 01/20/2011 06/01/2013
729429LA6 ... ...| PLYMOUTH-CANTON MI CMNTY SD REF . 1 FE ......|....... 1085490 |..... 117.0170 . 1,170,170 | ... 1,000,000 | ....... 1,048,847 (8,089) | .. 02/07/2008| 05/01/2022
733505GL9 . PORT ARTHUR TX INDPT SD SCH BLDG . 1 FE ... .. ... 1,119650 |..... 111.8150 . 1,179,648 | ... 1,055,000 | ....... 1,081,893 (7911) | .. 10/23/2007 | 02/15/2021
741701H82 . .| PRINCE GEORGES CNTYMDQSCB ...............[... [... [...... 1FE ......|....... 1,006,680 |..... 118.3170 . 1,183,170 | ... 1,000,000 | ....... 1,006,107 (329) | .. 03/23/2011| 03/01/2026
748233NH2 ..... | QUEEN ANNES CNTY MD PUB FACS (BAB) . B P PUUR IR FE ......|....... 1516304 |..... 113.0470 . 1,678,748 | ... 1,485,000 ....... 1,508,734 (2,480) | .. 10/14/2009| 10/01/2020
750021756 ......|RACINEWIREF ......................... oot IFE L] 615,358 | L 108.8580 ...615,048 565,000 |......... 576,004 . (5,466) | .. 10/06/2004 | 12/01/2016
753608EJ3 RAPIDES PARISHLACONS SCH#62 .............. T T R FE ... |....... 1,440,051 ]..... 109.2950 1,459,088 1,335,000 ....... 1,361,677 (11 550) 04/08/2005| 03/01/2015
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T58449KY7 ...... REEDY CREEKFLIMPTDISTSERA ............... U P [P B I O 1,082,090 |..... 105.3510 1,053,510 1,000,000 | ....... 1,013,286 (10,162) [ ..o o 5.000(..... 3902 (D ... ... 4067 50,000 |04/28/2005| 06/01/2017
763665SW7 . .... | RICHLAND CNTY SC SCH DIST #001 ... e fe [t [IFE L . . 1,091470 ... . . 1,017,600 |....... 1,000,000 ....... 1,012,005 | ... M9 4750 ..... 3.505 ........ 47,500 (06/02/2005| 03/01/2016
778017LA9 ... ...| ROSEVILLE MI SCH BLDG & SITE REF . PO VR VDR R I I [ S . 1,058,180 | ..... 1,115,870 [ ....... 1,000,000 | ....... 1,022,343 | ... o (B409) [ e 5000]..... 4.274 ... 50,000 |06/02/2006| 05/01/2018
829596LP8 ... ...| SIOUX FALLS SC SD #49-5 (BAB) ...... e e e FE ...... ...990,000 |..... 1,192,208 | ... 990,000 ......... 990,000 [ .. e e e 5400 ..... 5.400 ... 53,460 |06/30/2009| 07/01/2019
829596KH7 ..... | SIOUX FALLS SD SCH DIST #49-5 ... e e ot IFE L ... 766,29 |..... ...816,350 | ... 725000 ......... 739,69 | ... @A) [ e 5000]..... 4.273 ... 36,250 |05/10/2006| 07/01/2016
829596KL8 ... ...| SIOUX FALLS SD SCHDIST #49-5 .. ... JUU PUUR UUR R IR 1 ...819,406 [..... ...883,506 | ... .780,000|......... 794,057 | ... o (8298) [ | 5000]..... 4.353 ... 39,000 |05/10/2006| 01/01/2018
829596JE6 .. ... .| SIOUX FALLS SD SD #49-5 SER BREF ... [P PUTE DUDR DU FE ...... ...927,562 ..... ...952510 (... .860,000(......... 878,240 | ... BT [ | 5000]..... 4.099 ... 43,000 |08/06/2004| 07/01/2015
830235DV6 SKAGIT CNTY WA PUB HOSP DIST #002 ... L |IFE L L 1,443516 [ ... . 1,508,514 [ ....... 1,385,000 ....... 1,400,094 | ... o (7380) [ e 5000]..... 4.401 ... 69,250 |05/17/2006| 12/01/2018
833124MNT7 ... SNOHOMISH CNTY WA SD #4 LK STEVENS ... L |IFE L 1,299,701 | ..... . 1,405,859 [ ....... 1,225000 | ....... 1,257,263 | ... B (510 ) OO FUUUOTURUURU PP 5000]..... 4.263 ... 61,250 |08/10/2006| 12/01/2019
838736RZ1 ...... SOUTH LYON MI COMM SCH BLDG & SITE .. L1 |FE L . 1,086,990 |..... . 1,062,880 |....... 1,000,000 ]....... 1,013,989 | ... (10,019) [ ..o e 5.000(..... 3914 ... 50,000 (08/17/2004| 05/01/2015
84055QEB? .. ... | SOUTH TEXAS COMM COLL DIST REF ... L1 |FE L .1,083,200 |..... . 1,028,830 |....... 1,000,000 ]....... 1,006,873 | ... (10,692) [ ... o 5.000(..... 3.873 ... 50,000 {11/05/2004| 08/15/2016
850527JX1 ......| SPRINGFIELD ILREF SERA .......... L1 |FE L . 1,070,400 | ..... . 1,090,170 | ....... 1,000,000 ....... 1,019,639 | ... (7,604) [ ... [ 4750 ..... 3.891 ... 47,500 [06/14/2005| 12/01/2017
787889TN4 ......| STCHARLESMO SCHDIST ............. L1 |FE L . 1,088,230 |..... . 1,092,800 |....... 1,000,000 ]....... 1,022,445 | ... O774) [ oo 4750 ..... 3.663 ... 47,500 [06/10/2005| 03/01/2016
791298UV2 ... .. ST LOUIS CNTY MO COURTHOUSE PROJS ... 1L |FE L . 1,033,530 |..... . 1,017,820 |....... 1,000,000 ....... 1,033,058 | ... @) 3.000(..... 2412\ FA ... ... 2083 ) 11/27/2012| 02/01/2027
840658LL0 ...... SW CSD OH FRANKLIN & PICKWAY CNTYS .........[... [... |[...... 1FE ...... ...750,000 |..... ...814013|......... 750,000 ......... 750,000 ... B I 5600(..... 5.600 ... 42,000 (04/21/2011| 12/01/2025
871463QL2 ......| SYLVANIAOH CITY SDSCHIMPT ....... L |IFE L 1,023,330 ..... . 1,138,400 [ ....... 1,000,000 ....... 1,013,755 | ... @745) [ e 5000]..... 4.652 ... 50,000 |04/15/2009| 12/01/2024
874091CJ8 ......| TALAWANDA OH CSD (BAB) ...... L |IFE L 1,015,940 [ ..... . 1,130,820 [ ....... 1,000,000 | ....... 1,011,805 | ... (373 [ e | | 5625|..... 5418 ... 56,250 |10/23/2009| 12/01/2022
890346HUS ..... | TOOELE CNTY UTSCHDIST ....... L |IFE L . 1,466,644 | ..... 1,494,845 [ ....... 1,375000 | ....... 1,400,484 | ... (9,901 [ e | | 4500 ..... 3.692 ... 61,875 (06/30/2005| 06/01/2016
894282MW9 .. ... | TRAVERSE CITY MI AREA PUB SCH . 1L [MFE . 1,261,602 ..... 1,270,258 | ....... 1,165,000 ....... 1,190,395 | ... (10,220) | oo o 4750 ..... 3.766 ... 55,338 |02/07/2005| 05/01/2016
896858AX5 ......| TRIVIEW COMETDISSTREF .........oovvvevnnan| e [ore |onnnn FE ...... . 1,000,000 | ..... . 1,110,900 | ....... 1,000,000 | ....... 1,000,000 [ .. e | [ 4000 ..... 4.000 ... 40,000 |09/16/2009| 11/01/2019
m 898133VH3 . TRUMBULL CNTY OH LTGO . L |IFE L ...862,264 [..... ...913816 ... 800,000 [ ......... 828,033 (6482) [..ovviis | | 5000]..... 4.024 ... 40,000 |03/14/2007| 12/01/2021
- 882722FH9 . TX ST COLLEGE STUDENT LN L1 |FE L .1,077120 (... . 1,207,570 | ... 1,000,000 | ....... 1,053,494 (6,955) [ ..o o 5.000..... 4.066 .. 50,000 (06/03/2009| 08/01/2023
o 8827223F6 ......| TX ST TXBL REF WTR FIN ST PARTN .. L1 |FE L .1,000,000 |..... . 1,022,590 | ... 1,000,000 | ....... 1,000,000 [ ... e [ e 3106 (..... 3.106 .... 5,263 (05/02/2012| 08/01/2024
w 910678RH6 ..... | UNITED ISD TXSCHBLDG ......... L1 |FE L . 1,155,200 | ..... . 1,114,230 | ... 1,085,000 ....... 1,091,141 (9557) [ v e 4750 ..... 3.822 ... 51,538 [06/08/2005| 08/15/2017
915506KF5 ...... UPPER ARLINGTON OH CSD REF . L1 |FE L . 1,213,206 | ... . 1,236,178 | ... 1,120,000 | ....... 1,149,140 (11,289) [ ..o e 5.000(..... 3.862 ... 56,000 (09/27/2006| 12/01/2018
925095MG3 ... VERONAWIAREASCHDIST ..... L1 |FE L . 1,333,480 |..... . 1,366,924 | ... 1,230,000 | ....... 1,261,548 (10,640) [ ..o o 5.000(..... 4.006 ... 61,500 [04/19/2005| 10/01/2017
92824CDC5 ... VIROQUA WI AREA SCHDIST .. L1 |FE L 1127158 ... 1131547 | 1,045,000 | ....... 1,066,675 (9,021) [ oo e 5.000(..... 4.027 ... 52,250 [05/17/2005| 04/01/2017
955686PN4 W ST PAUL MN ISD #197 SER B L1 |IFE L .1,089,900 |..... . 1,044,200 | ... 1,000,000 | ....... 1,012,813 (1M397) [ o e 4750 ..... 3.535 ... 47,500 (06/07/2005| 02/01/2016
930353HL4 ......| WADSWORTH OH CSD (BAB) .. L |IFE L ...700,000 |..... ... 788515 (... 700,000 [ ......... 700,000 [ .. e e 5660]..... 5.660 ... 39,620 |08/26/2009| 12/01/2023
930353JC2 ......| WADSWORTH OH CSD (BAB) .. L |IFE L . 1,095,000 | ..... . 1,205,781 | ... 1,095,000 [ ....... 1,095,000 [ .. e e e 4710 ..... 4.710 ... 51,575 (09/16/2010| 12/01/2023
935341vQ7 ..... | WARREN MI CONS SCH DIST REI L |IFE L . 1,066,880 | ..... C1,124220 (.. 1,000,000 | ....... 1,026,089 (T e | | 5000]..... 4.154 ... 50,000 |08/24/2006| 05/01/2019
9408584A8 ...... WASHOE CNTY NV SCHDIST ....... L |IFE L . 1,005,780 | ..... . 1,015,540 | ... 1,000,000 | ....... 1,000,283 (880) | e e 4000..... 3.931 ... 40,000 |02/27/2003| 06/01/2014
943186GT7 ..... | WAUNAKEE WI COMM SCH DIST SER A L |IFE L 1,128,057 | ..... . 1,101,069 | ... 1,040,000 | ....... 1,053,485 (10,318) | oo oo o 5000]..... 3.928 ... 52,000 |09/14/2004| 04/01/2016
943334WMO ... WAUSAU WIREF SERD ............. L |IFE L 1,013,185 [ ... . 1,030,239 | ... 935,000 [ ......... 954,784 (B237) [ | | 5000]..... 4.008 ... 46,750 |11/10/2004| 04/01/2016
943436CX1 ..... | WAUSEON OH EXMP VLG SCHDIST ... L1 |FE L ...680,106 |..... ...661,288 | ... 625,000 ......... 636,998 (5,931) [ oo e 4750 ..... 3.704 ... 29,688 [09/22/2004| 12/01/2016
952063FA8 . .....| WEST CHESTER TWP OH PUB SAFETY L1 |FE L . 1,740,095 | ... . 1,910,959 | ... 1,660,000 | ....... 1,702,699 (TB17) [ o 5.000(..... 4412 ... 83,000 (08/08/2007| 12/01/2021
962727LE1 ......|WHEATONIL ....................... L1 |FE L . 1,092,050 |..... . 1,089,580 | ... 1,000,000 | ....... 1,021,274 (10,495) [ ... o 5.000(..... 3.838 ... 50,000 (05/17/2005| 12/01/2017
968767JT1 WILL CNTY IL SD #86 JOLIET REF ... L1 |FE L . 1,052,440 | ..... . 1,123,660 | ... 1,000,000 | ....... 1,019,792 G [ 5.000(..... 4.325 ... 50,000 (08/03/2006| 03/01/2018
983308AM9 ... WYOMING MI BLDG AUTHLTGO .. 1L |FE L . 1464342 (... . 1474940 | ... 1,345,000 | ....... 1,377,312 (12972) [ . o 5.000(..... 3913 ... 67,250 [05/26/2005| 05/01/2017
983455CB0 ... WYOMING PA AREA SCHDIST . L1 |IFE L . . 1,052,000 |..... . . . 1,062,420 |....... 1,000,000 ....... 1,009,306 (5915) [ v e 4500 ..... 3.855 ........ 45000 (09/27/2004| 07/01/2016
984572HM2 ... .. YALE MI PUBLIC SCH REF AL FE 814,193 |..... 0520 ... 817,890 |......... 750,000 | ......... 767,814 (7150) [ | | 5000]..... 3.925[MN ... |........6250|........ 37,500 |09/09/2005| 05/01/2018
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possesswns (Dlrect and Guaranteed) -
ISSUBT OBHGALIONS . .. .. [ 201,557,685 [ ... XXX ... |..... 209,599,151 | ..... 190,880,000 | ..... 194345130 | ..o | (1,151,007) XXX . [.. XXX . 2,130478 8,862,568 | . XXX |.. XXX.
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) .....|..... 201,557,685 ... XXX ... |..... 209,599,151 | ..... 190,880,000 | .. ... 194345130 [ ... | (1,151,007) XXX . |.. XXX . 2,130,478 8,862,568 | . XXX Lo XXX
U.S. Special Revenue, Special Assessment - Issuer Ohllgatlons
00644PART7 ..... ADAMS 12 FIVE STARSCHS COCOP .............. L1 |FE L 1,011,030 |..... 1,121,800 1,000,000 | ....... 1,006,649 ... [ (965) [ ..ovvvvvn e 4500 ..... 4371|100 .....|........ 3750 | ........ 45,000 |01/25/2008| 12/01/2023
0118322C5 ......| AKHSG FIN CORP ST CAP PROJ SERA . L1 |FE L . 1,091,250 | ..... 1,477,350 | ....... 1,000,000 ....... 1,048,684 | ... (B754) [ oo e 5250 (..... 4.145 ........ 52,500 (09/13/2007| 12/01/2022
011832V33 ... .| AK HSG FIN CORP STATE CAPITAL PROJ L1 |IFE L . 1,069,150 | ..... 1,137,790 | ....... 1,000,000 ....... 1,027,646 | ... (7387) [ o 5.000..... 4.124 ... 50,000 {10/05/2006| 06/01/2021
011799ML4 ... AK MUNC BOND BANKREV .......... L |IFE L 1179830 ... 1,142,808 [ ....... 1,095000 | ....... 1,104,739 | ... (10,198) | v o e 5250..... 4.251 ... 57,488 |05/27/2004| 12/01/2015
01176PBP4 ... AK RAILROAD CORP CAP GRANT RECT L [IFE . 1,044,510 (... 1,132,200 [ ....... 1,000,000 | ....... 1022912 ... @A) e 5000]..... 4.442 ... 50,000 |08/16/2007| 08/01/2018
01176PAT7 ..... AK RAILROAD CORP GTY RECTS ....... v [ |t MFE L . 1,060,270 | ... 1,134,300 [ ....... 1,000,000 ....... 1,024,614 | ... 823 [ 5000]..... 4.252 ... 50,000 |08/10/2006| 08/01/2019
010047AT5 ...... AKRON OHREFCOPS ............. v e FE ...... 817,110 L. ...808170 [......... 750,000 [......... 765,709 | ... @8 [ 5000]..... 3.856 ... 37,500 |07/07/2005| 12/01/2014
010237EG6 ..... AL BLDG RENOVATION FIN AUTH . e |t MFE L 01,323,923 (... . 1,409,347 [ ....... 1,240,000 ....... 1,274,288 | ... L (8895) | e 5000]..... 4.162 ... 62,000 |08/22/2006| 09/01/2020
01039WAJ1 ... ALPUBLICHSGAUTHA .....ooovvinieenea e [ | FE ...... . 1,135,000 | ..... . 1,135,000 [ ....... 1,135000 | ....... 1,135,000 [ 1o e e e 4000 ..... 4.000 ... 45,400 |07/24/2003| 01/01/2013
010507BR1 ..... AL STCORRINSTNFINAUTH ........ 1 1FE ...... C1240241 ... . 1,154,359 | ....... 1,150,000 ....... 1,152,859 | ... (268) ... e 5.000(..... 3.996 ... 57,500 [10/16/2003| 04/01/2014
010691FDO ... ...| ALACHUA CNTY FL PUB IMPT REF SERB ... 1 1FE ...... . 1,075830 |..... . 1,134,300 |....... 1,000,000 ....... 1,031,888 | ... BM2) [ [ 5.000(..... 4.035 ... 50,000 (01/12/2007| 08/01/2020
013493BY6 ... ...| ALBUQUERQUE BERNALILLOCNTYNMWTR .......[... [... [...... 1FE ...... . 1,079,720 | ... . 1,159,490 | ....... 1,000,000 ....... 1,031,733 | ... (8,238) [ ..o [ 5250 (..... 4.264 ... 52,500 (06/22/2006| 07/01/2016
01752NAT4 ..... ALLEN CO IN PUB LIBRARY BLDG CORP ... . 1,201,769 | ... . 1,225,760 |....... 1,190,000 ....... 1,192,019 ... (1,249) [ v [ 4.000]..... 3.885 ... 47,600 [12/05/2003| 07/15/2014
02765UCS1 ..... AMERICAN MUN PWR-OH HYDROELEC ... .1,000,000 |..... . 1,042,300 |....... 1,000,000 ....... 1,000,000 [ ... e [ e 3944 (..., 3.944 ... 39,440 (11/19/2009| 02/15/2015
033227BT5 ...... ANCHORAGE AK LEASE REV CORR FAC . 1 1FE ...... . 2,144260 | ..... . 2,189,040 |....... 2,000,000 ]....... 2,035,689 | ... (16,086) | ... v [ 5.000(..... 4.008 .. 100,000 {05/10/2005| 02/01/2016
033896HP9 ..... ANDERSONINSBCREF ...........ccoovvvvvnn|oee | oo [nnnns 1FE ...... ...899,969 |..... ...961455(.........830,000......... 859,546 | ... 6807 | e e 5.000(..... 4.036 ... 41,500 (02/23/2006| 01/15/2017
037777Q0Q5 ... APPALACHIAN STUNIVNCREV ...... U VDR U R I 1 - . ...991,330 [..... 1,126,830 [....... 1,000,000 | ......... 992,087 | ..o e 466 . e | 4000..... 4.080 <..v.... 40,000 |05/25/2011| 10/01/2025
04108KRU4 . ... AR DEV FIN AUTH STAGCY FACCORRB .......... e IFE 1,064,950 |..... 1,108,880 1,000,000 | ....... 1,021,368 (6,959) [...oovi | | 5000]..... 4193 [MN ... [........8333|........ 50,000 | 12/02/2005| 11/01/2018
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045142CD6 ... ASHWAUBENON WICMNTY DEVAUTHLSE ........|... |... [...... 1FE ...... 1,000,000 | ..... 105.0360 1,050,360 1,000,000 | ....... 1,000,000 | ... 18,822 (03/16/2012| 06/01/2020
047093AL3 ...... ATHENS GAHSG AUTHREV-UNIVGA .. .. 1L |FE L . 1,296,664 |..... 117.4020 | . L 1414694 | ... 1,205,000 ....... 1,268,459 | ... (8,437) ... 60,250 [06/26/2009| 06/15/2021
051735CN6 . AURORA IN SCH BLDG CORP 1ST MTG L |IFE L . 1,166,086 | ..... 108.7560 . 1,163,689 [ ....... 1,070,000 (10,419) ... 53,500 |12/08/2004| 07/15/2015
052476FY9 ...... AUSTINTX WTR & SWRREF ............ 1L [MFE . 1,634,850 |..... 101.8800 . 1,528,200 | ....... 1,500,000 (18,853) | .. .. 78,750 [04/25/2005| 11/15/2016
071239CS4 ... BATON ROUGE LATXBLREF ..........covvvveeni| e |oen [ovnnnn FE ...... . 1,000,000 | ..... 102.6920 . 1,026,920 [ ....... 1,000,000 [ ....... 1,000,000 | .......ccoviiie |eiriiiiiiiinn, . .... 6,991 03/07/2012| 01/15/2019
074358DR0 ... BEAUFORT-JASPER SC W/S AUTH RFDG . L |IFE L . 1,089870 |..... 115.6880 . 1,156,880 | ....... 1,000,000 (7,886) | .. ... 50,000 |11/16/2006| 03/01/2021
076097AN4 ... BEDFORD CNTY VA ECON DEV PUB FACS .. L |IFE L . 1,046,620 |..... 112.6320 . 1,126,320 | ....... 1,000,000 4921 ].. ... 50,000 |06/21/2006| 05/01/2019
082766KK1 ...... BENTON AR PUB UTIL REV REF & IMPT .. L |IFE L 1011141 | 112.3040 1,061,273 [......... 945000 @174) | .. ... 15,750 |03/23/2012| 09/01/2023
083422AM7 ... BENTONVILLE AR SALES & USE TAX ... L |IFE L 731375 116.3150 . 1,884,303 |....... 1,620,000 (10,858) | .. ... 81,000 {10/10/2007| 11/01/2019
098747BU1 ..... BOONE CNTY IN HOSP ASSN LEASE REV L1 |FE L . 1,302,778 | ... 109.7610 . 1,377,501 | ....... 1,255,000 (6,609) | .. ... 62,750 [02/11/2008| 07/10/2022
103462AM9 .. ... BOYLE CNTY KY CLGRFDG & IMPMT ... L1 |FE L . 1475930 (... 114.9420 . 1,626,429 |....... 1,415,000 (6,159) | .. ... 70,750 (08/09/2007| 06/01/2019
116083KJ4 ... .. BROWNSBURG INSBCFMB SERB ........ 1L |FE L . 1,469,025 | ..... 115.2930 . 1,631,39 |....... 1,415,000 (5,345) | .. ... 70,750 [07/12/2007| 07/15/2022
117068CY0 ..... BRUNSWICK CNTY NC ENTERSYS(BAB) ..........[... [... [...... 1FE ...... .1,000,000 |..... 113.4120 . 1,134,120 (....... 1,000,000 |....... 1,000,000 | ............co [ . ... 47,500 (06/25/2010| 04/01/2020
120525AM2 ... .. BUNCOMBE CNTY NC LTD OBLIG (BAB) ...... 1L |FE L 975,000 |..... 115.7660 1128719 (... .975,000 | ......... 975000 | ... [ . 54,600 [12/17/2009| 06/01/2022
121653HP7 ..... BURLINGTON CONJBRIDGE GOVTLOAN ......... [... [... [...... 1FE ...... ... 15028 [ ... 100.0000 ....15,000 | ... 215,000 ... 15000 Q0) | .ooeeeee s e | 4250 ... 4250 |AO Ll |l 185 638 |05/29/2003| 10/15/2014
127028CD8 ... CABOT AR SALES & USE TAXREF ........... L |IFE L 1123224 .. 108.4910 1,155,429 | ... 1,085,000 (6,139) | .. ... 53,250 |10/28/2005| 12/01/2018
134041EA6 ......| CAMPBELL & KENTON CNTYS KY (BAB) L |IFE L 1482727 (... 121.0990 1774100 | .. 1,465,000 (1,558) | ... ... 84,238 |07/22/2009| 08/01/2021
143321KB2 ......| CARMEL INWTRWKSREV .............. L |IFE L . 1,069,270 | ... 110.5000 . 1,105,000 | ... 1,000,000 (5,376) | ... ... 29,111 |01/27/2012| 05/01/2024
151452AP4 ... ...| CENTER CITY MN HLTH CARE FACS REV L |IFE L . 1,065,000 | ..... 107.2410 217 1,085,000 [ ....... 1,085,000 | ......oooveir |iiiiiii . ... 44,141 110/24/2011| 11/01/2024
1675923A0 ......| CHICAGO IL OHARE INTLARPTREV ...... L |IFE L . 1,088,850 | ..... 115.6240 1,156,240 | ... 1,000,000 .. (8875) .. ... 50,000 |01/16/2008| 01/01/2021
1675923N2 ......| CHICAGO IL OHARE INTL ARPT REV .. o |IFE | 1,042,090 X 1,126,470 (... 1,000,000 48T .. ... 50,000 |07/01/2008| 01/01/2018
167723BV6 ... ...| CHICAGO IL TRANSIT AUTH CAP GTY .... L MFE L] 1,080,310 ) . 1,105,800 | ... 1,000,000 . (8112)] .. ... 50,000 {11/01/2006| 06/01/2021
167727PJ9 ... ... | CHICAGO IL WASTEWTR TRANS 2ND LIEN . L MFE L] 1078130 ) 1134770 | ... 1,000,000 .. (7,820) .. ... 50,000 {11/09/2006| 01/01/2021
167736TY3 ......| CHICAGO IL WATER2ND LIEN SERA ........ L1 MFE L]0 1,089,830 ). . 1,149,770 | . .. 1,000,000 . (3975 .. ... 50,000 [07/13/2006| 11/01/2021
178860AP7 . .| CIVICVENTURES ANCHORAGE AK CONV CT .. AL |FE L] 1337278 1371973 | ... 1,240,000 (11,590) | .. ... 62,000 {11/29/2006| 09/01/2020
180732AQ2 . CLARKCNTY INJAILHLDGCORP ................ oo oo oot 1FE ......|.........658185]..... ...628,364 | ... 615,000 (5,160) | .. . 27,675 [01/08/2004| 07/15/2013
181503FH1 ...... CLARK-PLEASANT IN CMNTY SBC REF .. S |MFE L] ..0982000 ... . 1,032,130 | ... 1,000,000 | ......... 982823 . .........c.oo0 [ 823 .. 7,132 |04/05/2012| 07/15/2025
181685HD3 ... .. CLARKE CNTY GAHOSP AUTH-ATHENS ...........[... [... |[...... FE ......|....... 1068270 |..... 1,132,710 (... 1,000,000 . (4698)] .. 10,222 [03/21/2012| 01/01/2022
185720NPO ... CLERMONT CNTY OH WTRWKS & SWR REV .. AL [MFE | 1468820 . 01,392,317 ... 1,355,000 (17,083) 71,138 |03/28/2006| 08/01/2014
186387EH5 ... CLEVELAND OH INCOME TAXREV (BAB) .......... [.oo |oon [ovnen FE ...... S 1419075 ... 1,325,000 [ ... 1,325,000 | ..o | 55,783 |06/10/2010| 10/01/2017
186397CN3 ... CLEVELAND OH PARKING FACREF ...........ooo|voe |oon [ovnnn FE ...... . 1,229,660 | ... 1,000,000 (8,009) 52,500 |08/04/2006| 09/15/2018
19648ADBS ..... CO HLTH FACS AUTH CATH HLTH INITIA . L |IFE L 1,117,540 | 1,000,000 (5,947) 50,000 |10/26/2006| 09/01/2021
196722DG4 ... CO ST COLL BRD TRUSTEES FAC-SERB ... 1L [MFE . . 712509 (... 700,000 (6,821) 35,000 |10/23/2003| 05/15/2014
19923PAP3 ... COLUMBUS IN MULTI-HSBC (BAB) ... [ e |een [evnnen FE ...... . 1,004,070 | ... 1,000,000 [ ....... 1,000,000 | .....oiiiiin | 44,080 (01/20/2010| 01/15/2017
199257BP0 ......[ COLUMBUS INRENOVATIONSBC .................|.oo |00 [oeeens 1FE ...... . 1,578,228 | ... 1,480,000 (16,313) | .. 72,150 |09/08/2005| 07/15/2014
199257AP1 . .| COLUMBUS INSBC REPAIR&RENOV .............[... |... |...... 1FE ...... ...936,878 (... 915,000 . (9,399) .. 44,606 |12/10/2003| 07/15/2013
20281PDAT ..... COMMONWLTH FING AUTHPAREV (BAB) ......... [... [... |[...... 1FE ...... . 1,154,750 | ... 1,000,000 | ....... 1,000,000 | ..........ccco [ . 51,330 |11/04/2009| 06/01/2019
210295CU3 ... CONS WY MUNI ELEC PWR SYS-GILLETTE .........[... [... |[...... 1FE ...... ...982,646 | ... 960,000 .........960,000|............... [ . 33,360 |07/09/2010| 06/01/2014
224616AV4 ... CRAVEN CNTY NC COP SCH & ADMIN BLD . 1L |FE L . 1,145270 | ... 1,000,000 (5,504) | .. 50,000 |08/03/2007 | 06/01/2019
228485EW4 .. ... CROWN POINT INMULTISBCREF ......... L1 |IFE L . 1,742,280 | ... 1,500,000 (11,737) | .. 75,000 |05/16/2007 | 01/15/2018
228485GZ5 ... CROWN POINT IN MULTI-SBC 1STMTGQ .......... 1L [MFE . 1,170,030 | ... 1,000,000 (4,543) | .. 50,000 |03/14/2008| 07/15/2021
207758KE2 ......| CTSTSPLTAXOBLIGREV (BAB) ...........ooovun|ven [ore |onvnnn FE ...... S 1,211,350 | .. 1,000,000 [ ....... 1,000,000 | .....oiiviiiin | . 51,550 |10/29/2009| 12/01/2022
236572EBS ......| DANVILLE IN MULTI-SBC QUALSCHCON .......... ... [... |...... FE ...... ...863,864 ... 800,000 [ ......... 800,000 [ ........coviiis |eiiiiiiii, . 42,000 [11/17/2010| 01/15/2020
246008LA2 ... .. .| DELAWARE CNTY PA AUTH VILLANOVA UN . L |IFE L 1123170 . 1,000,000 (7.873) | .. 50,000 |03/22/2006| 08/01/2018
249181Y44 ......| DENVER CO CITY & CNTY ARPT SERA .. L |IFE L 1,103,110 ... 1,000,000 (7,284) | .. 50,000 |08/04/2005| 11/15/2017
250145FU8 ......| DESMOINESIASWRSERH ............ L |IFE L C1511,141 L 1,425,000 (14,387) | .. 71,250 |11/09/2004| 06/01/2016
250145FV6 . DES MOINESIASWRSERH ............ L1 |FE L . 1,476,055 | ... 1,390,000 (15,222) | .. 69,500 |05/27/2005| 06/01/2017
270456FK7 ......| E ALLEN IN MULTI-SBC 1ST MTG SERB .. LA |IFE L ... 733307 ... 675,000 (1,015) [ oo e | B350 L 2754 [ L3867 | 10/18/2012| 07/15/2023
270456FL5 . .....| EALLEN INMULTI-SBC 1STMTG SERB ... 1L |FE L ... 697,000 | ... 645,000 (885) [ .ovvvvviiiii e [ 3750 L. 2834 (00 L 3695 L 10/18/2012| 07/15/2024
270456DB9 EASTALLENINMULTISBC ..........coooovoiiaaaf e oo | oeennn 2FE ...... ...597414 | ... 585,000 (5,241) | .. 24,863 |05/22/2003| 07/15/2013
270456DC7 ...... EASTALLEN INMULTISBC ............... 1L |2FE L ...628,050 |... 615,000 (4,739) | .. 26,138 |05/22/2003| 07/15/2014
274501EH4 ... .. EAST POINT GA BLDG AUTH WTR & SWR 1L |FE L . 1,560,616 | ... 1,485,000 (8,026) | .. 74,250 |06/02/2006| 02/01/2019
276509BW5 ... EASTERNILUNIVCOP(BAB) ............coooooea e | | oeennn 1FE ...... . 1,075410 | ... 1,000,000 | ....... 1,000,000 | ..........ccoo [ . 54,500 |09/24/2009| 04/01/2019
289779AR1 ... ELMORE CNTY AL LTD OBLIG SCHOOLS ... L |IFE L . 1,094,930 | ... 1,000,000 (8,002) 50,000 |09/28/2006| 02/01/2021
299578AJ3 ...... EVANSVILLE-VANDERBURGH CO IN JALL ... L |IFE L 1,312,705 | ... 1,285,000 (11,856) 57,825 |06/25/2003| 07/15/2014
33803TCP9 ..... FISHERS IN REDEV AUTH LEASE RENT ... L |IFE L 1,537,772 1,285,000 (3,318) 64,250 |06/17/2009| 07/15/2020
33803TEKS ..... FISHERS IN REDEV AUTH LEASE RENT .. L |IFE L . 1,120,100 | ... 1,010,000 [ ....... 1,000,491 | ....coovviiis |t 600 40,512 |06/29/2011| 01/15/2025
343142AN5 . . ... FL STEDUC SYSTEMFAC SERA ........ L |IFE L 1,527,103 | ... 1,375,000 (9,746) 68,750 |11/30/2005| 05/01/2018
348761DK0 FORT SMITH AR SALES & USE TAX REF .. L |IFE L . 1,051,500 | ... 1,000,000 [ .........995052 | ...oiiiiiiin | 222 17,500 [04/18/2012| 05/01/2025
348815JP7 ......| FORTSMITHARWTR&SWR ........... L1 |FE L . 1,651,361 | ... 1,425,000 (7,710) 71,250 |10/17/2007 | 10/01/2022
348815KL4 ......| FORT SMITHAR WTR & SWR REV REF ... L1 |FE L . 1,179,060 | ... 1,000,000 (2,760) 50,000 |07/02/2008| 10/01/2022
34926LBX0 . .| FORT WAYNE IN MUN BLDG REV (BAB) .. L1 |FE L . 1,109,100 | ... 1,000,000 | ....... 1,000,000 | ...........ccoo [ 56,000 |11/20/2009| 12/15/2024
353205AN7 ..... | FRANKLIN CNTY OH SPL OBS STAD FAC ... L1 |FE L . 1,286,825 | ... 1,180,000 | ....... 1,170,158 [ ... ... [ 725 64,900 |09/19/2007 | 12/01/2022
353205AP2 . .| FRANKLIN CNTY OH SPL OBS STAD FAC ... A 1L |FE L . . 1,186,411 1,095,000 . 1,960 60,225 |09/20/2007 | 12/01/2023
35483LFL4 ...... FRANKLIN TWP INSBC1STMTG .................. T T R 1FE ......|.........589957 |.....100.1570|......... 545856 |......... 545,000 (6,659) 26,569 |06/23/2005| 01/15/2013
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35483LFM2 ..... FRANKLIN TWP INSBC1STMTG .................. B D PO FE ... 874,069 |..... 104.6180 [ ......... 842175 |......... 805,000 (8,885) 39,244 06/23/2005| 01/15/2014
355822CC9 ..... FREDERICK-WINCHESTER VA SVC AUTH .. B P PUUR IR 1FE ...... . 1,119,843 . . 1073842 (... 1,045,000 .. (8383)].. ... 47,025 (07/17/2003| 10/01/2013
355822CE5 . ... FREDERICK-WINCHESTERVASVCREGL .......... ... |0 [.oooies FE ...... ...632,740 ...627,912.........570,000 2 (2,052) | e [ [ 5000 | L 1062 | AO L | TAB 11/27/2012| 10/01/2015
359900372 ...... FULTON CNTY GADEVAUTHTXBL ..o [ |oon e FE ...... . 1,000,000 . 1,009,400 |....... 1,000,000 [ ....... 1,000,000 | ........covviie |eiririiiiiinn. . ..., 7,250 |03/30/2012| 11/01/2015
360244HS9 ..... FULTON DEKALB CNTY GA HOSP AUTH .. 1. |FE...... . 1,093,690 . 1,049,080 |....... 1,000,000 (13,926) | .. ... 52,500 |09/27/2006| 01/01/2016
373295GX6 ..... GAMUN GAS AUTH GAS REV-TAXABLE ............| oo |oon [oeeies FE ...... . 1,000,000 . 1,082,730 [ ....... 1,000,000 [ ....... 1,000,000 | .......coviiie |eiriiiiiiinn, . ... 47,670 |07/22/2009| 08/01/2014
373541768 ......| GASTMUNIELECAUTHTXBLSERD .........ooouen o |oenenn FE ...... . 1,055,790 . 1,044,460 | ....... 1,000,000 (7818) .o e | e 30520 1406 [ L | 15260 07/06/2012| 01/01/2016
375290BE2 ......| GILBERT AZPUB FACSPPTYCORP ........c.ocou|ven [orn |onnen. FE ...... . 1,071,580 . 1,105,330 | ....... 1,000,000 (8322 .. ... 50,000 |05/24/2006| 07/01/2015
376852DQ09 .. ... GLASGOW KY ISD FIN CORP TAXABLE ... L |IFE L . 1,000,000 1,120,600 | ....... 1,000,000 [ ....... 1,000,000 | .......coiiiie |eiiiiiiiiiinn, . ... 52,500 |03/30/2011| 04/01/2026
386289EDO ..... GRAND RAPIDS MI SAN SWR SYSREV ... L1 |FE L ... 806,535 ... 827423 (... . 750,000 .. (6229 .. ... 37,500 {10/13/2005| 01/01/2017
386545GE1 ..... GRAND VALLEY ST UNIV MI GEN RECTS . L1 |FE L ... 663,831 ...698,499 (... . 615,000 .. (4687)].. ... 30,750 [09/12/2007| 12/01/2019
389532EJ7 ...... GRAYS HARBOR CNTY WAPUD #001 ... .. L1 |FE L . 1,001,880 . 1,017,023 | ... . 920,000 .. (9,032) .. ... 48,300 {10/13/2005| 07/01/2017
391577GV9 ..... | GREATER AZ DEV AUTH INFRASTR SERA ... L1 |FE L . 1,230,636 . 1,286,519 | ....... 1,175,000 .. (6,391)] .. ... 58,750 [05/04/2006| 08/01/2018
391577JQ7 ......| GREATER AZ DEV AUTH INFRASTRUCTURE .. L1 |FE L . 1,225,865 . 1,280,710 | ....... 1,140,000 .. (8590)] .. ... 57,000 (03/15/2006| 08/01/2018
394659CN4 . ... GREENE CNTYOHWTRSYS ............. L1 |IFE L . 1,396,140 . 1,388,545 | ....... 1,285,000 . (11,874) | .. ... 64,250 (07/20/2004| 12/01/2015
39715RAPY ..... GREENWOOD FIFTY SC SCH FACS INSTMT 1L [MFE . . 1,467,298 . 1,595,594 [ ....... 1,400,000 .. (6434) .. ... 70,000 |09/05/2007 | 12/01/2020
399677AL7 ......| GROVEPORT OH SPL OBLG REF-INC TAX ..........| ... .o |.ovee. FE ...... . 1,077,640 . 1,097,710 | ....... 1,000,000 .. (5198) .. ... 26,042 |03/01/2012| 12/01/2022
392100KBS ......| GTRLATROBE PASCHAUTH ............. 1. |FE...... . 1,550,734 . 1,593,869 [....... 1,540,000 .. (1,555) | .. ... 20,704 |03/21/2012| 04/15/2020
403760DB4 ... GWINNETT CNTY GAWTR & SWR SERB ... 1. |FE...... . 1,080,030 . 1,026,340 | ....... 1,000,000 .. (9,606) | .. ... 47,500 |02/03/2004| 08/01/2015
407271GC3 ... HAMILTON CNTY OH ECONDEV ........ e | MFE L ... 773,573 ...846,038 [.........750,000 . (2470) | .. ... 37,500 |06/29/2006| 06/01/2020
m 407796BEO ...... HAMILTON OH GAS SYSTEM ............ v [ ot IFE L . 1,083,770 . 1,012,630 [ ....... 1,000,000 (10,093) | .. ... 47,500 |09/24/2003| 10/15/2014
- 40785ESP2 ..... HAMILTON SOUTHEASTERN IN SBC FMB 1 1FE ...... . 1,135.218 . 1,203,342 (... 1,050,000 (8,729) | .. ... 52,500 (03/09/2007| 07/15/2020
o 40785EVQ6 ... .. HAMILTON STHESTRN INCONS SBC ... 1 1FE ...... ... 940,192 . 1,037,197 | ... 870,000 (6,623) | .. ... 43,500 (02/24/2009| 07/15/2022
w, 408395KY6 ...... HAMMOND INMSBC SERB ........ 1 1FE ...... ... 866,708 | ... 845,000 (8,246) | .. ... 42,250 (11/07/2003| 07/15/2014
409567BW3 ..... | HAMPTON VAMUSEUMREV .............ocooooo oo e oot 1FE ...... 1,190,000 1,190,000 (11,523) | .. ... 59,500 (04/07/2004| 01/01/2013
41981CJB7 ...... HAWAIISTHWYREV .................. 1 1FE ...... 1,209,860 1,000,000 | ......... 998454 | ... ........... [, 131 .. ... 55,000 {12/10/2008| 01/01/2023
432281DP5 . ... HILLSBOROUGH CNTY FL SPEC ASSMT . 1 1FE ...... 1,082,630 1,000,000 (5,210) | .. ... 50,000 (04/20/2006| 03/01/2018
438701UA0 ... .. HONOLULU HI CITY & CNTY WASTEWATER . 1 1FE ...... 1,113,670 1,000,000 (9,479) | .. ... 50,000 (07/20/2005| 07/01/2017
44352TAAG ... HUBER HEIGHTS OH CSD COP SCH FACS .. 1. |FE...... 745,085 610,000 [ .........610,000 [ .......oovviiis | eiiiiiii, . ... 41,175 [10/22/2009| 12/01/2024
44706HCN5 ... HUNTSVILLE AL HLTH CARE AUTHSERA ..........f e |oon [oenntn FE ...... 1,088,440 1,000,000 9,131 .. ... 50,000 |05/04/2005| 06/01/2015
447154CH6 . ... HUNTSVILLE AL PBA LEASE REVREF ...... 1. |FE...... 1,147,280 1,000,000 (6,060) | .. ... 50,000 |09/07/2007| 10/01/2019
46262HDGO ... ... IAWESTN CMNTY COLL DIST DORM-BAB e |t MFE L 1,121,300 1,000,000 (904) | .. ... 61,250 |09/22/2009| 06/01/2024
45129WJD3 ... IDHSG&FINASSN ...........covennn v [ |t MFE L 1,171,340 1,000,000 (3,305) | .. ... 50,000 |01/23/2009| 07/15/2022
4520016K1 ...... IL EDUCATIONAL FAC UNIV CHICAGO . v [ |t IFE L 512,470 500,000 (5214) | .. ... 26,250 |04/29/2004| 07/01/2014
45200BRX8 ..... IL FIN AUTH SHEDD AQUARIUM SOC ... 1 1FE ...... 1,070,030 1,000,000 (6,712) | .. ... 50,000 (06/13/2006| 07/01/2018
45200BRU4 .. ... IL FIN AUTH SHEDD AQUARIUM SOCIETY .. [ P DU PO 1FE ...... 1,325,493 1,220,000 (10,357) | .. ... 61,000 (10/26/2005| 07/01/2015
45200B2Q0 ..... IL FINANCE AUTH BRADLEY UNIV ......... e fe [t [IFE L 1,512,376 1,375,000 (9,540) | .. ... 68,750 [04/11/2007| 08/01/2019
4522263P6 ......|ILSTSALESTAXREV ........... R P I P I I 1 =S 1,061,310 1,000,000 (8,213) | .. ... 50,000 {03/30/2005| 06/15/2016
452226404 . | ILSTSALESTAXREV ........................... oo [t [IFE L 1,096,590 1,000,000 (7,435) | .. ... 50,000 {10/13/2005| 06/15/2018
454624601 .. IN'ST BOND BANK REV TXBL REF SCH . e e e 1FE ...... 694,932 700,000 [ ......... 700,000 ...t e e 1390 [ 1390 [ e 108 12/13/2012| 01/15/2018
4550576A2 IN ST FIN AUTH REV ED FAC-PURDUE ... 1. |FE...... 926,631 880,000 o (1545) [ | 3000 L 263200 L 14520 05/23/2012 07/01/2023
455057MUO ... | INSTFINAUTHREVEDLFACS ......... 1. |FE...... 1,528,445 1,345,000 .. (2,084) .. ... 67,250 |04/23/2008| 10/01/2022
455288808 ...... INDIANAPOLIS IN LOC PUB IMPT BD BK .. 1. |FE...... 1,210,280 1,000,000 .. (6273)|.. ... 50,000 |03/02/2011| 08/01/2023
45528UDJ7 ... INDIANAPOLIS IN LOC PUB IMPT BD BK .. 1. |FE...... 1,378,125 1,250,000 . (2123) .. ... 50,000 |03/16/2012| 06/01/2023
46263RDPT ..... INDIANAPOLIS IN MULTI SBC FMB SER .. e | MFE L 1,130,990 1,000,000 L (1.210) .. ... 50,000 |10/04/2006| 07/15/2021
46263RFZ3 ..... INDIANAPOLIS INPUB SCHSBC ......... v [ ot IFE L 1,140,950 1,000,000 .. (6,866) | .. ... 50,000 |01/26/2007| 07/15/2019
462362LJ1 ...... IOWA CITY IA SWR REV REF-CAP LN NT . e | [t IFE 807,933 700,000 .. (3,699 .. ... 35,000 {04/07/2009| 07/01/2023
462380GC4 ... .. IOWA CITY IAWTR REV REF-CAP LN NT . 1 1FE ...... 839,488 760,000 L (T14) ] ... 34,200 (04/07/2009| 07/01/2023
46263RHC2 ..... IPSINMULTI-SBC (BAB) ................ 1 1FE ...... 1,113,920 1,000,000 | ....... 1,000,000 | ...........ccoo [ . ... 49,000 (09/30/2009| 07/15/2022
46603ACJ8 ... ...| IVY TECH CMNTY COLLEGE IN (BAB) 1 1FE ...... 1,180,450 1,000,000 | ....... 1,000,000 | ...........ccoo [ ... 53,150 {12/03/2009| 07/01/2021
469359CL5 . JACKSONVILLE FL CAP IMPRT ...... 1 1FE ...... 861,531 860,000 (7,981) ... 45,150 (04/27/2004| 10/01/2015
474176JC9 . .| JEFFERSON LA SALES TAX (BAB) . e e 1FE ...... 1,129,080 1,000,000 | ....... 1,000,000 | ...........ccoo [ ... 52,500 (05/28/2009| 12/01/2016
48451RAX1 KANKAKEE VY INMID SBC (BAB) .......... B T T 1FE ...... 1,112,370 1,000,000 [ ....... 1,000,000 | ......oovviiin | ... 46,900 |11/04/2009| 01/15/2017
484890JQ2 .. ....| KANSAS CITY MO ARPT REV REF & IMPT . U PUUR U R I 1 - 1,050,000 1,000,000 . 5,655 ... 51,250 |04/09/2009| 09/01/2017
48503SCW7 .....| KANSAS CITY MO INDL DEV AUTHREV ... 1. |FE...... 1,113,050 1,000,000 (4,039) ... 50,000 |05/14/2008| 12/01/2023
485052QY3 ..... KANSAS CITY MO MUNC ASST CORP LEAS . 1. |FE...... 503,535 500,000 [ ......... 499,692 ... ..ot i 236 ... 18,750 |05/07/2003| 04/01/2014
485106CM8 . ... KANSAS CITY MO SPLOBLIGREF &IMP ...........|... | [.oie. FE ...... 732,893 700,000 (2,463) ... 45,017 |09/03/2008| 04/01/2018
48542KRET ... KANSAS ST DEV FINAUTHKS STPROJ ... 1. |FE...... 1,180,950 1,000,000 (4,544) ... 52,500 |08/22/2007| 11/01/2022
48542KQ69 ... KANSAS ST DEV FIN AUTH REV UNIVKS ... P T T P I | SO 1,071,070 1,000,000 1,002 ... 36,000 |01/15/2010| 11/01/2024
48542KHV4 .. ... KS DEV FIN AUTH DEPT ADMIN-COMP ... ool |t |IFE L 1,140,440 1,000,000 (7,709) ... 50,000 (03/16/2006| 11/01/2018
485247AM2 ... KS DEV FIN AUTH SALES TAXREV-TAX .... 1 1FE ...... 1,118,580 1,000,000 | ......... 998838 |.........cccoo [ 69 ... 55,000 (08/28/2009| 09/01/2024
491501AX0 ......| KY STMUN PWRAGY-PRAIRIESTPROJ ...........[... ... [...... 1FE ...... 1,043,510 1,000,000 (6,420) ... 53,900 (01/28/2009| 09/01/2014
546279237 ......| LALOC GOVT ENVIR FACS CMNTY DEV .... 1 1FE ...... 1,547,373 1,415,000 (7,766) ... 70,750 {12/12/2007| 12/01/2020
546398SE9 ... ...| LAPUB FAC AUTH TULANE UNIV SER A1 ... e | IFE L . . 1,073,060 1,129,340 1,000,000 (7,479) . 50,000 (05/02/2007| 02/15/2020
546398WC8 .. ... LA PUB FACS AUTHREV HURRICANEREC ......... o IFE 1,059,150 1,112,360 1,000,000 (6,099) 50,000 |10/31/2007 | 06/01/2019
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SCHEDULE D - PART 1
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507686NG4 ... LAKE CENTRAL IN MULTI-DIST SBCREF ........... . 1. [FE ... 1,445,000 | ..... 113.7590 1,643,818 1,445,000 [ ....... 1,445,000 03/16/2011 07/15/2025
511527BN2 ... LAKEHAVEN WA UTIL DISTWTR & SWR ... . 1. |MFE ... . 1,076,550 | ... . 1,077,540 | ....... 1,000,000 | ....... 1,017,082 ... 04/21/2005( 11/01/2017
514045XW8 . ... LANCASTER CNTY PAHOSP AUTH SERA .. 1. |FE...... 1,298,824 [ ..... 1,370,426 [ ....... 1,220,000 ....... 1,256,732 | ... 01/18/2007 | 03/15/2021
51427CAPS ... LANCASTER OH WSTWTRREV REF ......... 1. |FE...... . 1,075,509 | ..... . 1,097,345 [ ....... 1,010,000 ....... 1,072,033 | ... 05/31/2012 12/01/2025
520134EY9 ...... LAWRENCE KS HOSP REV LAWRENCE MEM 1. |FE...... . 1,068,250 | ..... . 1,092,320 [....... 1,000,000 ....... 1,031,170 | ... 01/09/2008| 07/01/2020
520354HE4 ... LAWRENCE TWPINSBC ........ovveneneean| e oo [evennn FE ...... . 1,000,000 | ..... 1,019,870 [....... 1,000,000 ....... 1,000,000 | ... 03/21/2003| 07/15/2013
536045AY3 ...... LINN-MAR 1A CMNTY SD INFRASTRUCTUR . 1. |FE...... 1,296,795 [ ..... . 1,537,285 [ ....... 1,310,000 | ....... 1,299,026 | ... 02/19/2010 07/01/2023
545904KD5 . .... | LOUDOUN CNTY VA SNTN AUTH WTR&SWR .. 1. |FE...... ...983320(..... . 1,038,630 [....... 1,000,000 | ......... 984,101 | ... 03/14/2012| 01/01/2026
576004FB6 ... ... MA ST SPEC OBLIG-FED HWY GRANT NTS . e e e FE ...... . 1,064,950 | ..... . 1,089,070 [ ....... 1,000,000 ....... 1,013,534 | ... 08/13/2003| 12/15/2014
558459QT3 ... .. MADISON WI CMNTY DEV AUTHREV ...... R U O 1FE ...... ...525416 | ..... ...532,889.........530,000......... 529912 ... 10/02/2002| 03/01/2013
559560AN7 ... .. MAGNOLIA AR SALES & USE TAXREV ... e o IFE L . 1,067,281 |..... L 1151916 | ... 1,025,000 ....... 1,046,663 | ... 07/20/2007 | 08/01/2020
560427PU4 .. ... MAINE HEALTH & EDUC FACS SERF ... L1 |FE L . 1,606,860 |..... . 1,680,690 |....... 1,500,000 ....... 1,543,012 ... 09/01/2006| 07/01/2020
560459MM8 . . ... MAINE MUNICIPAL BOND BANK SERC . L1 |FE L ...543810..... ...542430|.........500,000(......... 509,258 | ... 09/09/2004 | 11/01/2016
561852DQ4 ..... MANATEE CNTY FLREVIMPT ........ 1L |FE L .1,081,200 | ..... . 1,128,020 | ... 1,000,000 | ....... 1,034,005 | ... 08/23/2006( 10/01/2017
569027GD1 ..... MARION CO INCONV &RECFACLEASE ...........[... [... [...... 1FE ...... ...527.200 (..... ...507,890 | ... 500,000 ......... 501,343 | ... 04/24/2003| 06/01/2013
574847AL3 ......| MASON CITY IACMNTY SCHDIST ......... 1. |FE...... ...900,000 |..... L. 977,202 ... .900,000|......... 900,000 | ... 05/18/2011 07/01/2023
579160EF5 ......| McALLEN TX WTR & SWR SYS REV IMPT ... 1. |FE...... . 1,290,085 | ..... . 1,356,576 [ ....... 1,190,000 ....... 1,231,675 | ... 12/12/2006| 02/01/2020
57420PGL4 ..... | MD ST ECON DEV CORP LEASEREV-AVIA ......... | ... [... |...... FE ...... 1,011,490 ... . 1,009,230 | ....... 1,000,000 ....... 1,011,241 ... 10/31/2012| 06/01/2020
583887AZ7 ...... MECKLENBURG CNTY NC COP SERB ... 1. |FE...... 1,089,220 | ..... . 1,164,300 [ ....... 1,000,000 | ....... 1,049,662 | ... 02/01/2008| 02/01/2020
584633BM2 ... MEDICAL UNIV SC HOSP AUTHFACSREF ......... ... | [.oone. FE ...... . 1,003470 ... . 1,005470 [ ....... 1,000,000 ....... 1,000,138 | ... 10/15/2009| 02/15/2013
m 586123CEQ ..... MEMPHIS-SHELBY CNTY TN SPORTS AUTH ........| ... |... [....e. AFE oo | 1102210 S 1,181,920 ... 1,000,000 | ....... 1,081,591 03/21/2007 | 11/01/2019
- 586123DG3 ... MEMPHIS-SHELBY CNTY TN SPORTS AUTH oot FE 979,000 L 1174740 | 1,000,000 | ......... 983,220 06/23/2009( 11/01/2022
o 590252KM3 ... MERRILLVILLE IN MULTI-SBC 1STMTG ..... ol e et FE 1,075,060 | . 1,149810 ... 1,000,000 | ....... 1,041,961 02/01/2008| 07/15/2020
o 59455TWVO ... MIMUNC BD AUTHREVLOCGOVTLN ............ [... ... [...... FE ... .. ... 1692513 ). ... . 1,966,032 | ... 1,640,000 | ....... 1,675,483 02/27/2009( 05/01/2019
59455TPB2 ... MI MUNI BOND AUTH CLEAN WTRREV FD .. S| MFE | 1,209,283 | L 1,316,198 1,150,000 | ....... 1,177,567 10/12/2007| 10/01/2022
59465HALO . .. .. MI ST HOSP FIN SPARROW OBLIG GROUP . L1 |MFE L] 1,080,360 | ... 1,079,360 1,000,000 | ....... 1,021,938 04/20/2005( 11/15/2016
593791FL5 ...... MIAMIUNIVOHREF ..................... L MFE L] 1,061,040 ) 1,131,030 1,000,000 | ....... 1,054,984 11117/2011| 09/01/2022
606684CY2 ... .. MITCHELL SD SALES TAXREV ... L MFE L] 555709 | L 609,807 550,000 ......... 553,613 08/28/2009( 12/01/2020
60416HPMO ... MN ST HIGHER ED FACS AUTHREV . A | MFE | 1,009,760 1,111,850 1,000,000 [ ....... 1,005,705 06/03/2009| 04/01/2021
60416HQF4 . ... MN ST HIGHER ED FACS AUTHREV . A |IFE | 1,015,780 | 1,131,280 1,000,000 [ ....... 1,011,528 12/03/2009| 10/01/2023
606092BGS ..... MO JT ELEC UTIL COMM POWR PROJ .. A |IFE | 1,078,930 | 1,114,620 1,000,000 | ....... 1,028,815 10/03/2006| 01/01/2019
606092BH6 . ... MO JT MUNI ELEC UTIL COMM PWR PROJ AL [MFE ] 1,061,290 1,114,620 1,000,000 | ....... 1,022,269 08/17/2006| 01/01/2020
60636ABD4 ... MO ST HLTH & EDL FACSAUTHREV .........ooo | ve |oen [ovnntn AFE ......|....... 1,000,000 |..... 1,154,860 1,000,000 | ....... 1,000,000 06/17/2011 11/15/2023
606901R81 ......| MO ST HLTH & EDUC FAC WASHINGTON U . | IFE | 1,042,350 | 1,088,750 1,000,000 | ....... 1,012,011 07/21/2006| 02/15/2021
606377AK5 ......| MO ST UNIV AUX ENTERPRISE SYSREV ... S |IFE | 1,076,330 | L 1,144,690 1,000,000 | ....... 1,036,251 04/04/2007 | 04/01/2019
613209AP0 . MONTGOMERY CNTY AL PUB BLDG AUTH .. LU MFE L] 1,066,070 | ... 1,118,670 1,000,000 | ....... 1,026,421 04/26/2007 | 03/01/2021
61336PDJ7 . MONTGOMERY CNTY MD REV TAXABLE ... 1 |MFE L] 1,000,000 | ... 1,108,870 1,000,000 | ....... 1,000,000 08/11/2011| 05/01/2022
60534QG88 ... .. MS DEVBANKSPLOBLIG ................ L FE L] 13825831 )L 1,474,342 1,280,000 ....... 1,307,306 11/09/2007 | 07/01/2021
60534QNQO ... MS DEV BK SPEC OB MADISON CNTY HWY . L MFE L] 1071310 ) L 1,131,560 1,000,000 | ....... 1,030,318 04/25/2007 | 01/01/2019
60534RBQ1 ..... MS DEV BK SPL OBLG-HINDS CMNTY COL .. L FE L] 1123928 )L 1,264,858 1,070,000 | ....... 1,106,963 01/29/2009( 10/01/2022
60534RRD3 ... MS DEV BK SPL OBLIG REF LTD TAXNT ... AL [MFE ] 1,050,030 . 1,177,020 1,000,000 [ ....... 1,035,790 10/21/2009| 07/01/2020
60534PMUA4 ... ... MS DEV BK SPL OBLIGS JACKSON PROJ . [P DUV DUUR DU AFE ... | oo . 1,373,866 |..... 1,539,972 1,260,000 [ ....... 1,322,743 05/25/2006| 03/01/2019
631144AP7 ...... NASHCNTYNCLTDOBLIG ............. v e e ot IFE L 1181406 1,308,021 1,095,000 [ ....... 1,162,009 03/18/2010| 10/01/2024
65818PHM4 .. ... NC CAP FACS FINAGY EDLFACSREV .........o.o [ve |oen [oennn FE ..o | .. 622940 .. 628,862 615,000 | ......... 619,741 06/23/2011 03/01/2015
65818PHP7 ..... NC CAP FACS FIN AGY EDL FACSREV ............ U DU PR FE ... |l TBTATB L 789,990 760,000 [ ......... 765,595 06/23/2011 03/01/2017
658873AP9 ......| ND DEPT TRANS GRANT &REVANTIC ............ | ... .o |10 [FE ..o | oo 1,084,340 | ... 1,103,220 1,000,000 | ....... 1,023,931 08/17/2005| 06/01/2017
63968ALVS ......|NEPUBPWRDISTGENSERB ........ . L FE L] 1073280 ) 1,160,340 1,000,000 | ....... 1,037,259 09/13/2007| 01/01/2021
640345QN7 ... .. NELSON CNTY KY SD FIN CORP (BAB) ....... L FE L] 1,406,127 )L 1,615,349 1,420,000 ....... 1,408,311 01/07/2010{ 12/01/2023
644802CP3 . .... NEW HANOVER CNTY NC COP CNTY PROJS .. L MFE L] 1304075 L 1,226,642 1,205,000 | ....... 1,219,082 10/07/2004 | 03/01/2016
6461358C0 ......| NEWJERSEY STTRANSSERC ........... L MFE L] 1,086,370 ). 1,117,000 1,000,000 | ....... 1,024,217 03/24/2005( 06/15/2016
646361AK1 ......| NEWKENT CNTY VAECON DEV LEASE .. L FE L] 1073670 ) 1,146,370 1,000,000 | ....... 1,032,610 08/24/2006| 02/01/2019
644693JK0 ......|NH ST TURNPIKE SYSTEMREF ........... S |MFE L] 00909,023 | 843,301 840,000 ......... 840,885 08/05/2005( 02/01/2015
645909CJ9 . .| NJECON DEV AUTH RECOVERY FD SERA ... B D PO FE ......|....... 1031460 |..... 1,007,390 1,000,000 | ....... 1,000,813 07/30/2003| 03/15/2013
645918QK2 NJ ECON DEV AUTH REV-TAXABLE .......... I TR P PO AFE oo | 1,084,690 ... 1,083,850 1,000,000 | ....... 1,027,681 08/12/2008 11/01/2014
645916WW3 ... | NJ ECON DEV SCH FACS CONSTR SERG .. v [ IFE | 1,089,900 1,030,850 1,000,000 | ....... 1,008,046 01/19/2005| 09/01/2016
645918ATO ...... NJ ECON DEV SCH FACS CONSTR SERO .. A | IFE | 1,071,980 | 1,096,360 1,000,000 [ ....... 1,019,700 02/16/2006| 03/01/2017
65486MAK3 ... NJB PPTYS LEASE REV KING CNTY WA ... A |IFE | 1,551,456 | .. 1,649,030 1,440,000 [ ....... 1,488,876 11/15/2006| 12/01/2020
64711M5X1 ... NM FIN AUTH SUB LIEN PUB PROJ SER ... | IFE | 1,049,610 | 1,168,820 1,000,000 | ....... 1,025,304 08/23/2007 | 06/15/2021
65516QDW9 . ... | NOBLESVILLE IN REDEV AUTH 146TH ST ... A |MFE | 1,050,790 | 1,130,630 1,000,000 | ....... 1,020,867 07/21/2006| 08/01/2018
65516QEU2 ..... NOBLESVILLE IN REDEV AUTH COMM LSE . L IFE | 1,292,733 L . 1,445,719 1,245,000 [ ....... 1,269,756 08/16/2007 | 02/01/2019
65779PAZ9 .. ... NORTHBRANCHMNWTRSYS .............. S |MFE L]0 1,089,900 | . 1,150,350 1,000,000 | ....... 1,020,447 07/19/2007 | 08/01/2022
659414LJ3 ...... NORTH FOREST TX ISD REF SCHOOLHOUS .. e fe [t (IFE ] 1,086,350 | . 1,119,850 1,000,000 | ....... 1,036,080 11/30/2006| 08/15/2019
65956MDK1 ... .. NORTHHARRISONINHSBC ................ B D PO 1FE ......|.........660,000]..... ... 625,656 625,000 ......... 625,109 05/02/2003| 01/10/2013
660546FT4 ...... NORTH LITTLE ROCKARELECREV SER ... e e 1FE ......|....... 1,000,000 ..... . 1,029,630 1,000,000 | ....... 1,000,000 06/01/2012| 07/01/2018
660546GP1 ..... NORTH LITTLEROCKARELECREVSER .......... o[t MFE 01,000,000 L 100.0260 | ... 1,000,260 1,000,000 | ....... 1,000,000 06/01/2012| 07/01/2022
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665250AH9 .. ... NRTHRN IL MUN PWR AGCY PRAIRIEST .......... 1L |FE L 1,038,390 | ..... 114.9520 1,149,520 1,000,000 | ....... 1,020,720 (3,615) 50,000 |08/15/2007 | 01/01/2019
665250BK1 ... ...| NRTHRN IL MUN PWR AGY-PRAIRIE PROJ .. R UUE B R 1FE ...... .1,000,000 |..... . . 1,000,000 |....... 1,000,000 ....... 1,000,000 | ... . 44,400 |08/05/2009| 01/01/2013
665250BT2 ......| NRTHRN IL MUN PWR AGY-PRAIRIE-BAB ... 1L [MFE . . 1,030,560 | ..... . 1,196,910 [ ....... 1,000,000 ....... 1,021,365 (2,905) 61,880 |08/14/2009| 01/01/2020
668204CU2 . NW OH WTR & SWR DIST REC ZONE(BAB) ......... [ ... |... [..ooe. FE ...... ...720,000 |..... . 799,877 [......... 720,000 | ......... 720,000 [ ..o 36,000 |05/28/2010| 12/01/2020
649849BF2 ...... NY ST ENVIRONMENTAL FACSSERA ... [ vve |ovn [ovnnn FE ...... . 1,086,250 | ..... . 1,057,980 [ ....... 1,000,000 ....... 1,012,021 (9,539) 50,000 |12/05/2003| 03/15/2014
67418VAB2 ..... OAKWOOD VLG OH GAS SYSREVBANS ...........f .o |oon [oenen FE ...... . 1,370,000 | ... 1,371,836 [ ....... 1,370,000 | ....... 1,370,000 [ ..ovoveeiee e e [ [ 8750 [ L 3750 [Apr L | 37,980 | 03/16/2012| 04/04/2013
67756BRL6 ... .. OH HIGHER EDUC FAC JOHN CARROLLUN ........[... |... [..o.e. FE ...... ...892,222 (... ..921,204 ... .865,000(......... 872,707 (3,205) 38,925 |03/02/2006| 04/01/2015
67756ATB8 OH HIGHER EDUC FAC-DENISONUNIV ... |ve |oon [oenntn FE ...... 1,015,535 [ ..... ...977,206 | ... .945,000|......... 952,136 (8,280) 42,525 (03/31/2004| 11/01/2013
67755CKW8 .....| OH PBA ST FAC-ADMIN BLDG PJ-A .. ... 1L [MFE L ...680,518 |..... ...B77,581 (... .640,000|......... 646,080 (4,636) 32,000 |04/30/2004| 04/01/2015
67755LAL3 .. ....| OH ST CULTURAL & SPORTS CAP FACS . 1L |FE L . 1,086,410 |..... . 1,080,780 | ... 1,000,000 | ....... 1,023,197 (9,672) 50,000 |08/24/2005| 04/01/2017
677555XS8 ......| OH ST ECON DEV REVENTERPRISEBD ........... | ... [... |...... FE ...... ...570,000 |..... LT 570,000 ......... 570,000 [ ..o 32,775 |08/21/2008| 12/01/2014
677555Q23 . .| OHSTECONDEV REV-ENTERPRISEFD ...........| ... |... |...... 1FE ...... .1,000,000 |..... . 1,005,870 | ... 1,000,000 | ....... 1,000,000 | ... 19,444 06/18/2012| 06/01/2027
67756A2M3 ..... OH STHGR EDUC FACCOMMHOSP ... |ovn fovn oot 1FE ...... ...500,000 |..... ...541510.........500,000(......... 500,000 ... e 10,746 11/16/2011| 01/01/2020
67756AUZ3 ..... OH ST HIGHER EDL FAC COMMN-XAVIER .. 1L |FE L . 1,052210 ... . 1,143,380 |....... 1,000,000 ....... 1,019,876 (5,425) 50,000 |04/12/2006| 05/01/2018
677561GLO ... ...| OH STHOSP FAC REV-CLEVELAND CLNIC . L1 |IFE L . 1,501,005 |..... . 1,707,285 |....... 1,500,000 ....... 1,500,695 ... [ (97) 75,000 |08/13/2009| 01/01/2025
677632LY5 ......| OH ST UNIV GENERAL RECEIPTS ......... 1L [MFE . ...593,390 [..... ...561,567 [.........550,000 |......... 552,243 (5,216) 28,875 |08/28/2003| 06/01/2014
67766WUXS .....| OH STWTR DEV AUTHWTRPOLLCONTRL ........|... [... |...... FE ...... . 1,000,000 | ..... . 1,013,700 [....... 1,000,000 ....... 1,000,000 [ i e 10,736 [02/23/2012| 06/01/2017
67884NBR9 . ... OK DEPT OF TRANS GRANT ANTNTS ... L |IFE L . 1,640,280 | ..... . 1,664,685 [ ....... 1,500,000 ....... 1,542,385 (14,803) 75,000 |07/14/2005| 09/01/2017
67884NDAY ... OK DEPT TRANS GRANT ANTIC NTS SER L |IFE L 1,076,970 ... . 1,135,100 [ ....... 1,000,000 | ....... 1,033,351 (8,281) 50,000 |03/20/2007 | 09/01/2022
67908NHYO . ... OK ST CAP IMPT NATIVE AMERICAN CTR L |IFE L 1,189,599 ... . 1,219,089 [ ....... 1,105,000 ....... 1,129,105 (8,982) 55,250 |04/27/2005| 07/01/2017
679086BV9 ...... OK ST CAP IMPT ST AGCY FAC SERA ... 1L [MFE L . 1,068,550 | ..... . 1,069,010 | ... 1,000,000 | ....... 1,014,826 (8,423) 50,000 |10/18/2005| 09/01/2017
67868UBYS ..... OKLAHOMA CNTY OK FINAUTH(BAB) .............f.c. [.oon |ooots 1FE ... |.........990,000]..... . 1,189,337 | ... 990,000 ......... 990,000 ... e . 62,370 |07/01/2009| 09/01/2019
67868UBZ5 ..... OKLAHOMA CNTY OK FINAUTH(BAB) .............|. .. ... [.oooes 1FE ......|....... 1,000,000 ..... . 1,207,670 | ... 1,000,000 | ....... 1,000,000 | ... . 64,000 |07/01/2009| 09/01/2020
68802KBUS ... OSCEOLA CNTY FL INFRAS SALES TAX .. L MFE L] 1075050 | . 1,141,090 | ... 1,000,000 | ....... 1,038,310 (7,163) | .. 50,000 |05/17/2007 | 10/01/2020
70917N5B6 . .. .. PA HIGHER EDUC SLIPPERY ROCK UNIV ... L FE L] 1414834 L . 1,388,725 (... 1,300,000 | ....... 1,332,755 (12,235) | .. ... 65,000 [06/02/2005| 07/01/2017
T0917RXJ9 ...... PA ST HGHR ED-CARNEGIE MELLON UNIV . L MFE L] 1,059,430 ) . 1,186,610 | ... 1,000,000 | ....... 1,040,763 (5,761) | .. ... 50,000 (08/05/2009| 08/01/2021
709132AN4 ... PA ST HIGHER ED SLIPPERY ROCK UNIV ... LU FE L] 1317376 ) . 1,312,856 | ... 1,215,000 | ....... 1,264,721 (9,897) | .. ... 60,750 [02/28/2007| 07/01/2021
696471GC9 ..... PALM BAY FLUTILSYSRFDG ............. L FE L] 1302984 )L . 1,331,508 | ... 1,200,000 ....... 1,232,306 (10,906) | .. ... 60,000 (09/09/2005| 10/01/2018
702750A09 ... PASSAIC CNTY NJ IMPT AUTH HLTHCARE A | IFE | 1,087,260 | 1,104,540 | ... 1,000,000 | ....... 1,023,537 (9,446) | .. ... 50,000 |05/06/2005| 05/01/2016
70643QDK1 ... PEMBROKE PINES FL CAP IMPT REF .. LA IFE 12119 L 1,321,084 | ... 1,175,000 | ....... 1,219,647 (10,344) | .. ... 58,750 |11/15/2006| 12/01/2019
706660EHG . ... PEND OREILLE CNTY WA PUD #001 ... A |MFE | 1,540,653 | 1571470 .. 1,430,000 [ ....... 1,467,727 (11,542) | .. ... 75,075 |10/27/2005| 01/01/2018
709235PC3 ... PENNSYLVANIASTUNIV ........ AL [MFE | 1,490,004 . 1,515,631 ... 1,370,000 | ....... 1,404,867 (12,180 | .. ... 66,788 |01/14/2005| 09/01/2016
715029DW1 ... PERRY TWP INMULTISBC ... e oo [eeennn AFE ..o | 995110 ... . 1,000,950 | ... 1,000,000 [ ......... 999,985 | ...t i 581 (.. ... 40,000 |01/10/2003| 01/10/2013
716418ANS ... PETOSKEY MIWTR SUPPLY & SWRDISP ... A |IFE 532910 ...581,490 | ... 500,000 [ ......... 528,469 (2,907) ... 25,000 |06/15/2011| 02/01/2024
T17893RS2 ..... PHILADELPHIA PAWTR & WASTEWTR SER . L1 |MFE L] 1,083,200 ). . 1,154,180 | ... 1,000,000 | ....... 1,040,996 (7,994) | .. ... 50,000 (03/15/2007| 08/01/2021
T1884AFUS ... .. PHOENIX AZ CIVIC IMPT CORP EXCISE ... S FE ] 792087 L L. T74022 | 760,000 | ......... 761,865 (3,634) | .. ... 30,400 (05/20/2003| 07/01/2014
720248GG2 ..... PIEDMONT TRIAD ARPTAUTHNCREV ............[... ... [...... 1FE ......|....... 1085930 |..... . 1,100,480 | ... 1,000,000 | ....... 1,024,876 (9,290) | .. ... 50,000 (07/28/2005| 07/01/2015
73358TR78 ......| PORT AUTHNY & NJCONS-150TH .............oofoon [oon [ooonn FE ... .. ...... 942650 |..... . 1,092,900 | ... 1,000,000 | ......... 975,907 8,046 | .. ... 45,000 (06/18/2008| 09/15/2015
73358 WAH7 .| PORTAUTHNY &NJCONS-158 ...................|... |00 [.eeens FE ... |.........978641 ). ... 177627 | .. 925,000 ......... 970,994 7111 .. ... 54,196 [01/13/2010| 12/01/2024
TA175HCF1 ... PRINCE WM CNTY VA IDA POTOMAC HOSP . L1 |2FE L] 1,087,375 )L . 1,102,329 | ... 1,045,000 | ....... 1,053,318 (4,465) | .. ... 52,250 [12/04/2003| 10/01/2014
74265LYW2 ... PRVT COLLEGES & UNIVS AUTH GAREV ... oA |2FE | 1,503,844 | . 1,502,530 | ... 1,460,000 [ ....... 1,504,212 [ oo 368 (.. ... 36,500 |08/23/2012| 10/01/2029
753387BQ1 ..... RAPID CITY SDWTRREV ............ A |MFE | 1,535,597 | L 1,811,599 ... 1,505,000 [ ....... 1,527,500 . (2729) .. ... 75,250 |11/19/2009| 11/01/2023
756872GJ0 ... ... RED RIVER TX ED FIN REF & IMPT ... AL [MFE .| 1,067,080 | 1,179,250 | .. 1,000,000 | ....... 1,050,322 .. (5870)|.. ... 50,000 |01/13/2010 03/15/2026
762236DS3 ..... | RISTECON DEV CORPREVHISTORIC ............| o .o |.iee. AFE ..o | 1,023,490 ... 1,084,710 (... 1,000,000 | ....... 1,010,396 .. (4,035) .. ... 53,700 |07/23/2009| 05/15/2015
769318AZ9 ......| RIVERSOUTH AUTH OH AREA REDEV ... AL [MFE ] 1050210 L 1,118,960 | ... 1,000,000 | ....... 1,017,604 .. (5543) | .. ... 50,000 |05/19/2006| 12/01/2018
796253C75 ......| SAN ANTONIO TX ELECTRIC & GAS REF . AL [MFE | 1,059,340 L . 1,156,500 | ... 1,000,000 | ....... 1,027,983 .. (6151)|.. ... 50,000 |05/24/2007| 02/01/2021
805091CL7 ......| SAVANNAH VLT TNUTILDISTWTRWKS ........... [... ... [...... FE ... 718162 ... .. ...736,732 (... 705,000 | ......... 717,476 .. (686) | .. ... 19,157 (04/26/2012| 06/01/2023
837151FP9 . .| SCSTPUBSVCAUTHREVTXBLOBLIG ........... [... [... [...... FE ......|....... 1018750 |..... . 1,046,980 | ... 1,000,000 | ....... 1,017,714 (1,036) | .. ... 21,333 (04/20/2012| 12/01/2022
837542CC1 ..... SDBRDREGTSHSG(BAB) ............ccooveeeea| o e oot FE ... |....... 1,014510|..... . 1,135,550 | ... 1,000,000 | ....... 1,010,008 (1,330) | .. ... 52,500 (05/22/2009| 04/01/2019
837545GCO0 ... SD CONSERVANCY DISTREV (BAB) ...............|... [... [...... 1FE ......|....... 1,000,000 |..... . 1,153,050 | ... 1,000,000 | ....... 1,000,000 | ... . ... 43,840 (12/15/2010| 08/01/2021
83755VLP7 ...... SD HLTH & EDUC FAC CHILDREN'S CARE .. SO MFE L] 1281516 L . 1,3449011 ... 1,245,000 | ....... 1,263,713 (3,403) | .. ... 59,138 [03/15/2007| 11/01/2022
83755VPST ..... SD ST HLTH & EDL FACS AUTH (BAB) ... 1 |MFE L], 1,000,000 | ... . 1,120,360 | ... 1,000,000 | ....... 1,000,000 | ... . . 53,000 (06/04/2010| 08/01/2025
83755VUH5 . ... SD STHLTH & EDL FACSAUTH-AVERA ............|ooe | [ovien AFE...... | ... 1,080,770 | ..... 1,105,290 | ... 1,000,000 | ....... 1,073,413 (7357) oo oo | 4000 | L 2759 [0 L | 26667 | 04/11/2012| 07/01/2019
812728SP9 ...... SEATTLE WA WATER SYSTEM .......... AL [MFE | 1016870 L 01,025,220 | ... 1,000,000 [ ....... 1,001,299 (1,885) | .. 40,000 (04/29/2003| 09/01/2014
822196AR2 . SHELBYVILLE INCENTRENOVSBC .......ooovovin|vve |oen [evnnn AFE oo | 1129970 . C1151,332 . 1,040,000 | ....... 1,062,830 (10,275) | .. 50,700 |09/01/2005| 07/15/2015
829594ET3 ...... SIOUX FALLS SD SALES TAX SERA-1 ... AL [MFE ] 1,501,076 L 1,621,325 (... 1,395,000 [ ....... 1,449,873 9,979) | .. 69,750 |05/16/2007 | 11/15/2021
836562QT8 ..... | SOUTH BEND IN REDEV AUTH LEASE REV . AL [AFE | 1749597 L . 1,905,642 | ... 1,635,000 [ ....... 1,700,827 (11,067) | .. 94,013 |03/06/2008| 08/15/2023
838001APO ......| SOUTH GA GOVT SVCSLEASEREV ...........oi|ven [on |onen. AFE oo | 1,198,890 ... C1,129579 ... 1,100,000 | ....... 1,113,435 (12,948) | .. 55,000 |08/03/2005| 01/01/2014
849258AL2 ... ...| SPOTSYLVANIA CNTY VA ECON DEV AUTH . AL MFE L TB24T6 L L. T91844 | 740,000 | ......... 750,569 (4,786) | .. 33,300 | 06/28/2005| 02/01/2017
851016BBO ... ...| SPRINGFIELD MO PUB UTIL SERACOP .... AL |MFE L] 1076250 | 1,107,110 | ... 1,000,000 | ....... 1,025,810 (8,174) | .. 50,000 |01/27/2006| 12/01/2018
788250AV0 . JSTCLAIRCNTY ILHWY oo | FE ......|....... 1,662,086 |..... . 1,687,624 |... 1,560,000 | ....... 1,585,664 (12,066) | .. 78,000 |11/04/2005| 01/01/2015
T9289YACS ... ST PAUL MN HSG & REDEV AUTHPA ... L MFE L] 1,150,000 ). . 1,150,000 | ... 1,150,000 | ....... 1,150,000 ..o e e e 700 700 | ) 183 12/13/2012| 07/01/2015
85732MLVT ... ST PUB SCH BLDG AUTH PACOLLREV .. AL |MFE L] 1,057,740 )L . 1,203,980 | ... 1,000,000 | ....... 1,049,409 (4,846) 55,000 |03/31/2011| 03/01/2023
843146Y88 ...... STHRNILUNIVREV (BAB) ............ PR P [P (P FE ......|....... 1016340 |..... . . 1,104,910 | ... 1,000,000 | ....... 1,009,512 (1,985) 48,000 |05/08/2009| 04/01/2017
873470BG2 ..... TACOMA WA CONSV SYSPROJREF ..............|... |... |...... FE ... |.........751671]..... 1043680 |......... 73579%4 |......... 705,000 ......... 710,014 (5,252) 35,250 |08/13/2003| 12/01/2013
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89556VAX0 ..... TRI-CREEK IN MIDDLE SBC 1STMTG .............. oo e IFE 1,602,834 |..... 1185490 | ....... 1,772,308 1,495,000 | ....... 1,559,572 (10,099) [ ..o o 5250 (..... 4364 |JJ ... ....36191 )L 78,488 |05/15/2008| 07/15/2023
899676KT6 ......| TULSAOKIDATULSAUNIV ............... e fe [t [IFE L . 1,253,573 ..., . . 1333519 |....... 1,170,000 ....... 1,207,032 | ... o(B9B0) | e 5.000..... 4.081 | AO ........ 58,500 (04/19/2007| 10/01/2020
914720E78 ......| UNC BD OF GOVNR'S POOLED LOAN PROG .. Ao e e FE ...... ...233621 ..., ... 235576 ... .235000|......... 234,959 [ .o 158 | oo e 4200..... 4.270 | AO ... 9,870 10/23/2002| 04/01/2013
914023EV4 ......| UNIV AKRON OH GENRCPTSREF ........... e e MFE L ...891272 (... ...912,087 ... .825,000(......... 847,560 | ... o (6940) [ | 5000]..... 4.023 [ ..... ... 41,250 |11/30/2005| 01/01/2017
914023GWO ... | UNIV AKRON OH GEN RCPTS SERB ... e e ot IFE L . 1,058,100 | ..... 1,174,980 [ ....... 1,000,000 | ....... 1,032,686 | ... BT e [ 5250 ..... 4512 () ... ... 52,500 |02/28/2008| 01/01/2020
91402JCL3 ......| UNIV AL @ BIRMINGHAM HOSP REV SER e e ot IFE L . 1,029340 | ... . 1,160,070 | ....... 1,000,000 | ....... 1,018,252 ..o e (2889) | e [ 5750 ..... 5.372 | MS ... 57,500 |06/25/2008| 09/01/2022
914026FJ3 ...... | UNIV AL GEN REV SER B-TAXABLE ........ U DU PR FE ...... . 1,000,000 | ..... 1,152,260 [ ....... 1,000,000 | ....... 1,000,000 [ ..o e | [ 4640 ..... 4640 [JJ ..... ... 46,400 |10/15/2009| 07/01/2019
914031KA6 UNIV ALABAMA BIRMINGHAM HOSP SER A . v e o IFE L 91,387 [ ... ...888,565 [.........850,000|......... 858,615 | ... | (T,080) | e 5000]..... 4.102 | MS ... 42,500 |04/21/2004| 09/01/2014
914046TQ0 ... UNIV ALASKA GEN RECTS SERN ....... 1. |FE...... 1,627,816 [ ..... . 1,666,192 [ ....... 1,495000 | ....... 1,536,634 ..o | (14084) | [ 5000]..... 3.922 | AO ... T4,750 |09/15/2005| 10/01/2017
9140846L7 ...... UNIV AR REV VAR FAC-FAYETTEVILLE ... 1. |MFE ... 1,078,380 |..... 1,181,400 [ ....... 1,000,000 ....... 1,057,132 oo e (7,268) | e e 4500 ..... 3.551 | MN ... 45,000 |12/18/2009| 11/01/2020
9140842P2 . ... .. UNIV AR REVS VAR FAC-FAYETTEVILLE . 1 1FE ...... . 1,482,780 | ..... . 1,624,665 |....... 1,500,000 (....... 1,487,026 [ ... [ 0BT e 5875(..... 6.001 | MN ... 88,125 (08/01/2008| 11/01/2023
914119HU9 ... .. UNIV CINCINNATIOH GENRECPTS ............... ... .. .ot 1FE ...... . 1,082,650 |..... . 1,105,710 |....... 1,000,000 ....... 1,023,951 [ ..o [ (9264) [ e 5.000(..... 3951|JD ..... ... 50,000 {11/18/2005| 06/01/2015
914301YG5 ... UNIVHOUSTON TXUNIVREV ........ 1 1FE ...... . 1,068,102 | ..... ...985615|.........980,000(......... 981483 ... | (B0 | e 5.000(..... 3756 |FA ..... ... 49,000 (08/11/2004| 02/15/2015
914476HU3 .. ... UNIVMS EDLBLDG CORPATHLFAC ............ofoon [oon |ooet 1FE ...... . 1,063,730 |..... . 1,026,930 |....... 1,000,000 ....... 1,005,798 | ... [ (9823) [ e 5.000..... 3986 |FA ..... ... 50,000 (04/12/2006| 08/01/2013
914716VD4 ... .. UNIV NC CHARLOTTE REV (BAB) ... L1 |IFE L . 1,655,000 |..... . 1,870,729 |....... 1,655,000 (....... 1,655,000 ... e e e 4832..... 4.832 | AO ... 79,970 (12/03/2009| 04/01/2021
914692ZW1 ... UNIV NM HOSP FHA INSD MTG ... L |IFE L 1,465,844 | ... . 1,429,569 [ ....... 1,350,000 ....... 1,370,964 ..o e (13313) e [ 5000]..... 3.924 (U ..... ... 67,500 |11/05/2004| 07/01/2015
914692E53 ...... UNIV NM SUB LIEN SYS IMPRMT .. L |IFE L . 1,078470 ... 1,101,190 [ ....... 1,000,000 | ....... 1022247 [ oo | (B59) | [ 5000]..... 4.025(JD ..... ... 50,000 |08/05/2005| 06/01/2017
9147607L1 ...... UNIV OKLAHOMA (TAXABLE) ........... L |IFE L . 1,000,000 | ..... 1,111,900 | ....... 1,000,000 | ....... 1,000,000 [ .. e | [ 5044 |..... 5044 [ ..... ... 51,561 |05/11/2011| 07/01/2026
91336TCRY ... UNIV S MS EDL BLDG CORP-CAMPUS FAC . L |IFE L 1141595 (L 1,283,975 [....... 1,085000 | ....... 7,400 [ e (B854) | e [ 5000]..... 4.153 | MS ... 53,250 |02/05/2009| 09/01/2021
91336TANO ..... UNIV SO MISSISSIPPI EDL BLDG CORP .. L |IFE L 1,564,619 [..... 1,672,272 (..., 1,490,000 ....... 517,759 oo e (8003) | e [ 5000]..... 4.364 | MS ... 74,500 |06/01/2006| 03/01/2019
m 915183RF6 ...... UNIVUTAHREVREF .........ovivnn L |IFE L 1,084,700 |..... 1,001,870 | ... 1,000,000 | ....... 1,022,290 .o e (9288) | e [ 5000]..... 3.955 | AO ... 50,000 |05/17/2005| 04/01/2017
- 91754RKT3 ..... UT ST BRD REGENTS REV UTAH STUNIV .. L FE L] 1079470 )L . 1,082,780 | ... 1,000,000 | ....... 1,023433 [ .o e (BAB9) [ e 5.000(..... 4036 |FA ..... ... 50,000 (06/16/2005| 08/01/2017
o 91754CAZ3 ..... UT ST BRD REGTS AUX & CAMPUS FAC ... A |MFE L] 1,086,970 | . 1,090,460 | ... 1,000,000 | ....... 1,023,166 | ... [ (9860) [ L e 5.000..... 3.915 | AO ... 50,000 (07/15/2005| 04/01/2017
oo 927780SHO ... .. VA COLL BLDG AUTH (RANDOLPH-MACON) ........|... |... [...... FE ......|....... 1010210 ]..... . 1,005,030 | ... 1,000,000 | ....... 1,000,206 | . ... [ (1203) L e 4125 ..... 4.000 | MS ... 41,250 (02/25/2003| 03/01/2013
927781743 ...... VA COLL BLDG AUTH VA EDL FAC (BAB) ... 1 FE ......|....... 1015520 |..... . 1,175,980 | ... 1,000,000 | ....... 1,011,666 ... [ (0348) [ 4875 ..... 4681 |FA ..... ... 48,750 [12/03/2009| 02/01/2022
92812QVP9 ... .. VA ST HSG AUTH DEV AUTH RENTAL HSG . e [ ot IFE ] 1072040 ) . 1,188,660 | ... 1,000,000 | ....... 1,048,994 | ... e (BMB) [ e 6620 (..... 5502 |FA ..... ... 66,200 [01/07/2010| 02/01/2021
928172WD3 ..... VA ST PUBBLDGAUTHREV (BAB) ...... AU PUU IO R FE ... ...... 948160 |..... . 1,194,480 | ... 1,000,000 | ......... 953,765 | ... | 2821 e 4800 ..... 5340 |FA ..... ... 48,000 (12/15/2010| 08/01/2024
924275CV0 ... VERMONT ST COLLEGES REV (BAB) .. [P U RUUR PR AFE ......|....... 1,000,000 |..... 101,770 | 1,000,000 | ....... 1,000,000 [ ..o e | [ 4751 ..... 4751 () ... ... 47,510 |11/17/2010| 07/01/2018
9277805H5 ... VIRGINIA COLL BLDG AUTH EDL FAC .. 1. |MFE | 1,078,300 . 1,075,600 | ... 1,000,000 [ ....... 1,015,631 [ ..o e (8888) | e e 5000]..... 4.022 | MS ... 50,000 |11/30/2004| 09/01/2016
935007QN7 ... WARREN CNTY KY SD (BAB) ... | e [ |enen AFE ... |.ovon. 1,450,000 ... . 1,706,607 | ... 1,450,000 [ ....... 1,450,000 [ ..o e | [ 5400 ..... 5400 (JD ..... ... 78,300 |06/17/2009| 06/01/2019
940093234 ...... WASHINGTON ST UNIV REVS (BAB) ... A |MFE | 1,000,000 S 1,149,720 (... 1,000,000 | ....... 1,000,000 [ .. e | [ 5283|..... 5.283 | AO ... 52,830 |11/13/2009| 10/01/2021
952753DVO0 ... WEST FARGO ND WTR & SWRREV ........ A |MFE ... 1,080,589 | 1,073,039 ... 985,000 ....... 1,055,957 [ ..o e (4832 [ 3750 ..... 2.823 | MN ... 17,032 |05/03/2012| 11/01/2023
96106ACP1 ..... WESTMORELAND CNTY VA INDL REV AUTH A IFE | 1132142 L 1,184,195 | ... 1,055,000 [ ....... 1,087,894 [ ..o | (T [ 5000]..... 4113 | MN ... 52,750 |08/30/2006| 11/01/2019
97710VWJ3 ... WI HLTH & EDUC FAC MEDICAL COLL ...... AL [MFE | 1089770 . 1,064,990 | ... 1,000,000 | ....... 1,019,893 [ ..o e (9803) | e [ 5000]..... 3913(JD ..... ... 50,000 |11/05/2004| 12/01/2016
97710VHR2 ... WIHLTH & EDUC-GOODWILL IND SE WIS RO UUE I R FE ... |.........617,247|..... ...620,936 | ... 620,000 ......... B19773 | ... | 202 e 3850 (..... 3.900 | AO ... 23,870 (09/25/2002| 10/01/2013
97072CAJ1 ... WILLISTON ND PARKS & RECDIST ........ e fe [t [IFE L 1,322,237 L 01,352,232 (... 1,240,000 | ....... 1319229 [ ..o e (B008) [ e 4.000]..... 3408 |MS ... | ... 13227 08/23/2012| 03/01/2022
972315AN5 ... WILSON NC COPS PUB FACS PROJ SERA .. o [ [t (IFE L0 1070220 . 1,133,480 | ... 1,000,000 | ....... 1,083,701 [ ..o s (B9BT) [ e 5.000..... 4.143 | MN ... 50,000 03/22/2007| 05/01/2020
975691EA0 ...... WINSTON-SALEMNC .................... 1 FE ......|.........657489|..... ... 647,204 | ... 610,000 ......... 617,909 ... | (BB08) | e 5125(..... 4173 |JD ..... ... 31,263 (04/21/2004| 06/01/2015
975680AM1 ..... | WINSTON-SALEMNCLTGOBLIGREFSER .........[... [... [...... FE ......|....... 1075380 |..... . 1,226,200 | ... 1,000,000 | ....... 1,000,417 [ ..o e (B265) [ e 4500 ..... 3733|JD..... ... 45,000 (01/21/2010| 06/01/2022
975829DF6 ...... WINTER HAVEN FL PUB IMPTREF ......... 1 FE ... |....... 1096219 ]..... . 1,156,196 | ... 1,030,000 ....... 1,058,872 ... [ (B989) [ e 5.000(..... 4.185 | AO ... 51,500 [01/30/2007| 10/01/2021
982354BU5 ..... | WRIGHT ST UNIV OH GENRCPTS ......... Aol |t [MFE ] 1,348,675 | . 1,324,100 | ... 1,250,000 [ ....... 1,266,218 ..o e (11839) | e [ 4750 ..... 3.744 | MN <oov.... 59,375 (12/15/2004| 05/01/2015
985724AP8 ...... YELLOWSTONE CNTY MT HLTH CARELSE ......... oo IFE L. 1,000,000 1,081,350 1,000,000 | ....... 1,000,000 [ .. | e [ 4550 (..... 4550 [MS ... |....... 15167 |........ 45,500 |08/26/2009| 09/01/2025
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations .......................... ..., 346,159,655 | ... XXX ... [..... 364,912,285 | ... .. 330,165,000 | ..... 336418487 | ... | (1,676,311) LOXXX L[ XXX XXX [ ..., 4,838,462 ... .. 15,135,998 [ . XXX |.. XXX .
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt .. ........vveivn e [ 346,159,655 | ... XXX ... [..... 364,912,285 | ... .. 330,165,000 | ..... 336418487 | ... | (1,676,311) CXXX L[ XXX XXX | ..., 4838462 ... .. 15,135,998 [ . XXX |.. XXX .
Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgatlons
00206RAXO0 ... AT&T,INC. ..o Lo | IFE 999,250 | ..... 1,160,020 1,000,000 | ......... 999,353 [ ..o e 82 [ 4450 ..... 4.459 [ MN ... 44,500 (04/26/2011| 05/15/2021
00287YABS ..... ABBVIE, INC. .. . 1,009,230 |..... . 1,013,290 |....... 1,000,000 ....... 1,008,959 | ... [ @I s e 1750 | ..... 1557 |MN ... [........ e 11/06/2012| 11/06/2017
009363AH5 ..... AIRGAS,INC. ...............oooo.. . 1,017,250 | ... . 1,016,980 |....... 1,000,000 ....... 1,005,154 [ ..o s (B738) e e 2850 (..... 2154 |AO ... |...... ........ 28,500 (03/09/2011| 10/01/2013
029717AQ8 ..... AMERICAN STANDARD GTD SRNOTES .. ...989,400 |..... . 1,075,660 |....... 1,000,000 (......... 995382 (... | BT0 e 5500(..... 5.722 | AO ... 55,000 (07/30/2009| 04/01/2015
05531FAE3 ... .. BB&TCORPORATION ................ . 1,043870 | ..... . 1,021,280 |....... 1,000,000 ....... 1,012,755 [ oo [ (1T40) [ e 3375(..... 1.620 | MS ... 33,750 [03/03/2011| 09/25/2013
05523UAD2 ..... BAE SYSTEMS HOLDING NOTES . 1,065170 | ..... . 1,092,840 |....... 1,000,000 ]....... 1,031,763 [ .o [ (10284) [ e 5200(..... 3914 |FA . ... . 52,000 (12/02/2009| 08/15/2015
067901AE8 ......| BARRICKGOLDCORP ................... ... 499405 |..... ...506,640 | ... 500,000 ......... A9717 | oo 198 1750 | ..... 1.791 | MN .... 8,750 [05/24/2011| 05/30/2014
084670AV0 ... ...| BERKSHIRE HATHAWAY, INC SR UNSNTS . ...999170 [ ..... . 1,052,900 [....... 1,000,000 |......... 999,634 [ ... e 185 [ 3200]..... 3218 FA ..... . C.ov.... 32,000 |02/05/2010| 02/11/2015
101137AJ6 ......| BOSTON SCIENTIFICCORP ............... . 1,066,500 | ..... . 1,065,200 | ....... 1,000,000 | ....... 1,085,528 [ ..o e (72 e [ 4500 ..... 1.236 |0 ..... . TR 12/20/2012| 01/15/2015
12189LAH4 BURLINGTON NORTH SANTAFE .......... ...997,500 |..... . 1,041,040 [ ....... 1,000,000 [ ......... 997,681 [ ..o e 18T [ 3.050]..... 3079 (MS ... |...... ooo..... 16,351 (02/28/2012| 03/15/2022
12189TBCT7 ..... BURLINGTON NORTH SANTA FE SR NOTES el | FE ... ...998,250 ..... 1,157,750 [ ....... 1,000,000 | ......... 998,734 | ..o e 158 [ 4700(..... 4722 (A0 ... | <..v.... 47,000 |09/21/2009| 10/01/2019
127055A00 ...... CABOT CORPORATION .................. JUS PO DUDR DU FE ... . 1,033,480 |..... . 1,031,840 [ ....... 1,000,000 ....... 1,032,588 [ ..o e (892) | [ 2550 ..... 1.869 | JJ ..... . TR 11/09/2012| 01/15/2018
151020AH7 ..... CELGENE CORPORATION ... e e e FE ... ...993,990 [..... . 1,022,010 {....... 1,000,000 | ......... 994,184 | .o e 19 [ 3250 ..... 3321 (FA..... . TR 08/14/2012 08/15/2022
171340AG7 ... CHURCH & DWIGHT CO., INC. ... [ | e FE ... . 1,039,390 | ..... . 1,052,590 [ ....... 1,000,000 ....... 1,028,899 [ ... e O33N | [ 3350..... 2333 (D ..... . Coei.... 33500 (11/16/2011| 12/15/2015
17252MAL4 ... .. CINTAS CORPORATION #2 .. 1 2FE ...... 1,003,930 |..... . 1,033,310 (... 1,000,000 | ....... 1,008,731 [ oo e (199) [ e 3250 (..... 3203|JD ..... ... 15,618 [06/05/2012| 06/01/2022
17275RACE ... .. CISCOSYSTEMS,INC. ... oo [ oot 1FE ...... 2,019,690 |..... . 2294320 | ... 2,000,000 ....... 2009228 | ... | (2830) | e [ 5500(..... 5339 |FA ..... .. 110,000 12/04/2008| 02/22/2016
189054AF6 ...... CLOROX COMPANY .. .. B U O 2FE ...... . . 1,080,400 |..... 1,082,650 1,000,000 | ....... 1,043,150 [ ..o s (200281) s e 5.000(..... 2808 |JJ ... . 50,000 (02/22/2011| 01/15/2015
216871AC7 ..... COOPERUS,INC. ... T T R FE......[....... 1,028,010 |..... 1,187,800 1,000,000 | ....... 1,015621 ... [ (R9BT) L 6.100(..... 5702|JJ ... 61,000 |05/22/2008| 07/01/2017
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

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

F Current

0 Year's

R Rate Other Total

E Used to Book/ Unrealized Current Than Foreign Admitted Amount Stated

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

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

219207AB3 ... .. CORNELLUNIVERSITY ... oo [ oot FE...... ..., 1015263 |..... 120.4060 1,204,060 1,000,000 | ....... 1,010337 | ..o (1,408) 54,500 |04/01/2009| 02/01/2019
219350AU9 ..... [CORNING,INC. ... oo [ oot 2FE ...... . 1,133,382 (... 111.8210 | . . 1,230,031 ....... 1,100,000 ....... 1,128,608 | ... . (3172) . . 46,750 [06/24/2011| 08/15/2020
126650BZ2 ... .. CVS CAREMARK CORP ... | e e e FE ... ...998610..... 101.0620 | . . 1,010,620 [....... 1,000,000 | ......... 998,622 [ ... [ e L 2750 L 2766 (D L[ 2444 11/26/2012| 12/01/2022
24702RANT ... | DELL,INC. ... e [ | FE ...... ...999,680 |..... 101.8880 . 1,018,880 [....... 1,000,000 [ ......... 999,840 [ ... 125 21,000 |03/28/2011| 04/01/2014
249030AB3 ......| DENTSPLY INTERNATIONAL SRUNSECURE ....... | ... [... |...... FE ... ...499,285 [ ..... 103.8720 ...519,360 [.........500,000 [......... 499472 | | 137 13,444 (08/16/2011| 08/15/2016
263534BX6 ......| DUPONTEINEMOURS .........c.oovvvveannan |en [oe |oonen FE ...... ...990,000 |..... 109.1240 . 1,091,240 [ ....... 1,000,000 | ......... 996,020 1,667 47,500 (02/18/2009| 03/15/2015
277432AG5 ... EASTMAN CHEMICAL CO. ... | e FE ... . 1,086,960 | ..... 118.8650 . 1,188,650 [ ....... 1,000,000 ....... 1,068,683 (9,856) 63,000 |02/09/2011| 11/15/2018
294429AH8 . ... EQUIFAX, INC. ..o [ | e FE ... 1,324,150 ... 105.7070 1,321,338 [ ....... 1,250,000 ....... 1,287,586 (18,817) 55,625 |01/12/2011| 12/01/2014
337738AH1 ... FISERV,INC. ... [ | [ FE ... ... 498,865 |..... 105.2100 ...526,050 [.........500,000[......... 499,359 | ..o | 220 15,625 [09/14/2010( 10/01/2015
36962G3F9 ... .. GENERAL ELECTRICCAPCORP ..........ccoovvvni| e [ovn [ooen 1FE ...... . 1,004,780 | ..... 103.5680 . 1,035,680 |....... 1,000,000 ]....... 1,000,749 (993) 54,000 |07/25/2008| 09/20/2013
36962G3T9 ... .. GENERAL ELECTRICCAPCORP ..........covvvnn| e [ovn [ooets 1FE ...... . 1,004,750 | ..... 101.4600 . 1,014,600 |....... 1,000,000 ]....... 1,000,352 (1,020) 48,000 |04/22/2008| 05/01/2013
377372AD9 ... .. GLAXOSMITHKLINE CAPINCGTDNTS ............[... ... [...... 1FE ...... 2,026,030 |..... 122.2490 . 2,444080 |....... 2,000,000 ]....... 2,015,702 (2,453) 113,000 {05/21/2008| 05/15/2018
39121JAA8 ......| GREATRIVER ENERGY 1STMTG144A ............[... ... [...... 1FE ...... ... 451987 [ ..., . ...488,198 |.........450,883|......... 451,488 (126) 26,282 |04/21/2009| 07/01/2017
406216AV3 . .....| HALLIBURTON COMPANY ... . 1468810 ..... . 1,727,558 | ... 1,400,000 ....... 1,445,670 (6,706) 82,600 |04/21/2009| 09/15/2018
427866AS7 ......| HERSHEY COMPANY ......... ...498835(..... ...512,335|.........500,000(......... 499,095 ... | 227 7,229 |11/08/2011| 11/01/2016
428236AV5 ... ...| HEWLETT-PACKARD COMPANY ...997,350 [ ..... . 1,043,030 [....... 1,000,000 |......... 999,216 | ..o 521 47,500 |03/04/2009| 06/02/2014
44923QAA2 . ... HYUNDAI CAPITAL AMERICA ... . 1,082,500 | ..... . 1,061,740 [ ....... 1,000,000 | ....... 1,027,119 (5,381) 18,750 04/24/2012| 04/06/2016
459200HC8 . ... IBM CORPORATION ........... ... 497,785 [ ... ...507,130 [ .........500,000 [ ......... 498179 | oo | 394 3,125 (02/01/2012| 02/06/2017
24424CBK6 ... JOHN DEERE CAPITAL CORP .. . 1,000,000 | ..... . 1,020,410 | ....... 1,000,000 ....... 1,000,000 [ . 30,000 |01/15/2010| 01/15/2014
478115AA6 ... JOHNS HOPKINS UNIV ........... ...991570 [ ..... . 1,208,430 [....... 1,000,000 ......... 994,147 [ oo 735 52,500 |03/26/2009| 07/01/2019
478366AU1 ..... | JOHNSON CONTROLS .......... 1,081,350 ... 1,138,130 | ... 1,000,000 | ....... 1,068,985 (8,090) 50,000 |06/15/2011| 03/30/2020
48125XSJ6 . .| JPMORGAN CHASE & COMPANY ................. |... [... [.. 1. [1FE......|....... 1,000,000 |..... . 1,031,540 | ... 1,000,000 | ....... 1,000,000 | ... 32,500 |05/25/2011| 05/31/2021
48203RAF1 ..... [JUNIPERNETWORKS .........................o ..o oo oo  [2FE oo ]l 1,066,930 (... . 1,076,000 | ... 1,000,000 | ....... 1,064,283 (2,647) 23,000 |08/08/2012| 03/15/2021
548661CT2 ...... LOWES COMPANIES .............ccoovvvvvnnnnn|on fovn [oo 10 [MFE oo oo o00...999600 | ... . 1,095,510 | ... 1,000,000 | ......... 999669 |.............00 [ 33 37,500 |11/17/2010| 04/15/2021
582839AD8 ... .. MEAD JOHNSONNUTRITION .................ooo oo oo [ s [2FE L)oo, 1,055,980 ... . 1,047510 | ... 1,000,000 | ....... 1,030,854 (16,4086) 35,000 |06/17/2011| 11/01/2014
61945CAAT ... MOSAICCOMPANY ... oo [ [ o1 [2FE ). 1,366,976 ... . 1,381,237 | ... 1,300,000 | ....... 1,361,380 (5,596) | . 51,594 102/02/2012 11/15/2021
620076BB4 ......| MOTOROLA,INC. ............... ...982860 |..... .1,028270 |....... 1,000,000 |......... 983715 ............... [ 855 | . 18,750 05/24/2012| 05/15/2022
637432KT1 ......| NATIONALRURALUTILITIES ..................... ...979350 | ..... . 1,203,590 | ... 2,027 54,500 |06/11/2008| 02/01/2018
63743FMZ6 ... NATIONAL RURAL UTILITIES ... . 1,000,000 | ..... . 1,049,240 [ ....... 1,000,000 [ ....... 1,000,000 [ .......coiiiie |eiiiiiiiinn, 32,500 |07/05/2011| 07/15/2019
63743FNBS ..... NATIONAL RURAL UTILITIES ... 994,000 | ..... . 1,049,240 [ ....... 1,000,000 | ......... 994,965 ... ....coooiie |iiiiiiiiiinn 678 32,500 |07/25/2011| 07/15/2019
651639AN6 ... NEWMONT MINING CORP ... ...986,920 |..... . 1,039,420 [....... 1,000,000 | ......... 987,819 [ ......coooiiiis |oiiiiiiins 899 18,181 03/06/2012| 03/15/2022
G65422AA8 ... NOBLE CORPORATION ... ...985,040 ..... . 1,013,900 | ... .3,631 58,750 |12/18/2008| 06/01/2013
670837AAT ...... OGE ENERGY CORP ... . 1,080,000 | ..... 1,074,590 | ... (21,338) 50,000 |04/20/2012| 11/15/2014
68389XACY ..... ORACLE CORP NOTES . 1,213,596 ... . 1,467,036 | ... (1,322) 69,000 |08/27/2008| 04/15/2018
693476BG7 ..... PNC FUNDING CORP ... ...998220 (..... . 1,094,080 |....... 1,000,000 |......... 999137 | ............... [ 293 42,500 (09/17/2009| 09/21/2015
693476BM4 .. ... PNC FUNDINGCORP ....... ...998,790 |..... . 1,058,160 |....... 1,000,000 |......... 999,087 | ............... [ 230 27,000 |09/14/2011| 09/19/2016
78008T2C7 ......| ROYAL BANK OF CANADA ... ...999680 |..... . 1,011,910 [....... 1,000,000 |.........999,765|............... [t 85 5,718 |03/07/2012| 03/13/2015
749685AR4 ..... | RPMINTERNATL INC SRUNSNTS .. ...998,950 |..... 1471570 ... 1,000,000 ... 00999,222 | e 90 61,250 |10/06/2009| 10/15/2019
78355HJT7 ......| RYDERSYSTEM,INC. ............. ...748,268 | ... .. ... 762,758 | ... 750,000 | ......... 748378 | ... M0 ... | . 2500 ... 2545 |MS L LB T19 ) L 08/15/2012| 03/01/2018
806605AE1 ... ...| SCHERING-PLOUGHCORP ...... .1,037830 |..... . 1,045,630 | ... 1,000,000 | ....... 1,007,907 (8,266) 53,000 |02/26/2009| 12/01/2013
844895AV4 .. ....| SOUTHWEST GASCORP ............. ...999,660 |..... . 1,105,530 | ... 1,000,000 [ ......... 999,682 [ ...t [ 22 20,236 |03/20/2012| 04/01/2022
84755TAB3 ... SPECTRA ENERGY CAPITALLLCSRNTS ..o |ve |oon [ovnnnn FE ... ...998,350 [..... . 1,035,030 | ... 1,000,000 [ ......... 999,738 | ..ot e 353 59,000 |09/04/2008| 09/15/2013
863667AC5 ... STRYKERCORP ........vovveeiiviiiiiaaean e oo e FE ...... ...499,070 [ ..... ...522,405 (... 500,000 [ ......... 499,300 | ..o | 178 10,389 [09/13/2011| 09/30/2016
883556AP7 ...... THERMO FISHER SCIENTIFIC ... | [ | one, FE ... . 1,056,300 | ..... . 1,100,050 | ... 1,000,000 | ....... 1,025,823 (10,002) 50,000 |10/28/2009| 06/01/2015
89153VAB5 ..... TOTAL CAPITAL INTERNATIONAL ... e [ e, FE ...... 1,007,348 | ... . 1,050,050 | ... 1,000,000 | ....... 1,006,795 . (553) 14,375 (02/23/2012| 02/17/2022
902691ADS ... UGI UTILITIES, INC. SR.NOTES ... [ o e [eennn FE ...... ..971,480 ... . 1,120,860 | ... 1,000,000 [ ......... 984,127 3,652 57,530 |03/26/2009| 09/30/2016
911312AM8 ... UNITEDPARCELSERVICE .................ooooo oo [ [ooein 1FE ...... ...970,530 | ..... . . 1,079,710 | ... 1,000,000 | ......... 975,788 2,570 31,250 |11/30/2010| 01/15/2021
92276MBA2 ..... VENTAS REALTY LP CAPCORPGTDNTS ..........|... |... [...... 2FE ...... . 1,002,630 |..... . . 1,019,540 | ... 1,000,000 | ....... 1,002,603 [ ... [ @D | 2000 L 1946 | FA | 1000 Lo 12/11/2012| 02/15/2018
925524BG4 ... VIACOM,INC. ... ..o e | e 2FE ...... ...983,200 (..... . . 1,132,320 (... 1,000,000 | ......... 985,775 1,398 45,000 |02/14/2011| 03/01/2021
939640AD0 ..... WASHINGTON POST COMPANY NOTES ........... |... |... [...... 1FE ...... . 1,288,064 |..... . . 1,540,621 | ... 1,280,000 ....... 1,285,692 L (124) ). 92,800 |06/03/2009| 02/01/2019
939653AE1 ......|WASHINGTONREIT ... oo [ oot 2FE ...... . 1,058470 | ..... . . 1,036,230 | ... 1,000,000 | ....... 1,017,484 . (16 236) | .. 52,500 |05/27/2010| 01/15/2014
983024AE0 ...... WYETH,INC. ................................... T T R FE......[....... 1,055,250 | ..... . 1,055,040 | ....... 1,000,000 | ....... 1013192 ... [ (11,648) [ ..........ooooo oo [0 5500 L. 4242 (FA L L 22917 | 55,000 |03/03/2009| 02/01/2014
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations . .............................|...... 70,869,169 | ... XXX ... [...... 75719147 [ ...... 69,730,883 | ...... 70456619 .. ... | (201,532) | .o o XXX XXX XXX L 787,073 L 2,629,722 [ XXX |.. XXX.
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ..................ccoooiiiiiiiiiiiiii [, 70,869,169 | ... XXX ... [...... 75,719,147 | ...... 69,730,883 | ...... 70,456,619 | ... | (201,532) | oo e [ XXX XXX [ XXX | 787073 L 2,629,722 [ . XXX . XXX
7799999 Subtotals - IsSuer OBIGAUONS .. . .. ... ... o't ettt et et | 659,340,964 [ ... XXX ... |..... 692,160,798 | ... .. 630,350,883 | . ... 641,227,518 ... [ (3,165,634) [ ............... ... 8179179 ... 27,762,450 . XXX |.. XXX .
8399999 Grand Total - Bonds ... ... 659,340,964 | ... XXX ... [..... 692,160,798 | ... .. 630,350,883 | ... .. 641227518 | ............... |...... (3,165634) | ............... . 8179179 ..... 27,762,450 [ . XXX . XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
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Industrial and Miscellaneous (Unaffiliated)
010392488 ..... ALABAMA POWER CO 6.45% ......... .. 75,000.000 | ......... 2500(....... 24788 |..... 1,859,109 |....... 28.000f..... 2,100,000 ..... 1,847,750 ....... 30234 ...... 120,938 | ..o e 2718 | 2718 RP2UFE . | 02/26/2008
054937206 ..... BB & T CORPORATION 5.85% ........ ..40,000.000 | ......... 2500(....... 257741 ..... 1,030,943 |....... 259801 ..... 1,039,200 ..... 1,034,000 (...t | ennnnn 29250 (..o | [ (BO57) [ .o | (3,057) [ ..ccoovinnnnn RP2LFE ..| 07/10/2012
064058209 ..... BANK OF NEW YORK MELLON 5.20%

SER ... .. 40,000.000 RP2LFE ..| 09/12/2012
144141207 ..... CAROLINA POWER & LIGHT $4.20 ... | .... .. 20,000.000 RP2LFE ..| 04/27/2010
144141405 ... .. CAROLINA POWER & LIGHT $5.44 SER ... ... 8,000.000 RP2LFE ..| 06/21/2011
263534208 ..... DUPONT EI DE NEMOURS $3.50 SERA ... ..10,000.000 RP2LFE ..| 11/09/2011
263534307 ..... EI DUPONT DE NEMOUR & CO $4.50 . | .... .. 11,000.000 RP2LFE ..| 10/19/2010
373334119 ..... GEORGIA POWER CO 6.50% ......... .. 10,000.000 RP2LFE .| 10/03/2007
373334473 ... GEORGIA POWER CO.6.125% CLA .. |.... .. 40,000.000 RP2LFE .| 07/03/2006
38144X500 .... | GOLDMAN SACHS GP 6.20% ......... .. 25,000.000 | ... RP3LFE .| 10/21/2005
402479752 ..... GULF POWER CO 6.45% SER07-A ... |.... ...9,000.000 ... RP2LFE ..| 03/14/2012
461070872 ..... INTERSTATE P&L CO 8.375% SERB ..|.... . 108,000.000 RP2LFE .| 12/09/2009
46625H621 . ... | JP MORGAN CHASE & CO. 8.625%

SERJ ... .. 58500.000 |.........25.00 | ............. |.ennn 1470826 ....... 259701..... 1519245(..... 1,507,329 | ..o | 1264 (11,892) RP1LFE .| 09/22/2009
67021C206 .... | NSTAR ELECTRIC 4.25% ... 8410.000....... 100.00(....... 90.951]...... 764,895 (....... 94.000]...... 790,540 ...... 764,259 . 8371.. RP1ILFE ..| 02/21/2012
693475832 ..... PNC FINANCIAL 5.375% SERQ ....... ..40,000.000 |.........25.00(....... 24990]...... 999,600 |....... 249501 ...... 998,000 ...... 999,600 RP2LFE ..| 12/14/2012
808513204 ..... SCHWAB CHARLES 6.00% SERB .....|.... ..40,000.000 |.........25.00(....... 25000]..... 1,000,000 ....... 26.150(..... 1,046,000 ..... 1,000,000 RP2LFE .| 05/30/2012
89147L704 ..... TORTOISE ENERGY 4.375% SER ... .100,000.000 |.........10.00....... 10.000]..... 1,000,000 ......... 9.980]...... 998,000 ..... 1,000,000 [ ..o | [ [ RP1ILFE ..| 12/11/2012
902973833 ..... U.S. BANCORP 6.50% SERF ......... ..53500.000|.........25.00(....... 26.338]..... 1409,105]....... 286401 ..... 1,532,240 ..... 1409515 ....... 21,734 ....... 86424 | ... | (410) RP2LFE . .| 04/05/2012
902973882 ..... U.S. BANCORP 7.875% SERD ........ ..40,000.000|.........25.00(....... 25.308]..... 1,012,320 ....... 256001..... 1,024,000 ..... 1,099,972 ....... 20,125 ....... 80,063 | ......cooviis [eiiiii e (35,764) RP2LFE .| 12/09/2009
927804500 ..... VIRGINIA ELECTRIC & POWER $4.800 ... 5600.000|....... 100.00f.............. |...... 507,760 ....... 99.000...... 554,400 ...... 506,800 | ......oovien | e 26880 L e [ 43 RP2LFE ..| 09/22/2010
938837507 ..... WASHINGTON GAS LIGHT $4.80

SERIES .......cooiiiiiiiii ..18,000.000 |....... 100.00....... 92.050]..... 1,656,905 | ...... 100.000 | ..... 1,800,000 ..... 1,652,925 RP1LFE ..| 08/09/2012
949746879 ..... WELLS FARGO & CO.8.00% SERJ ... | .... .. 75,000.000 |.........25.00(....... 23571 ..... 1,767,822 ....... 29.350..... 2,201,250 ..... 1,767,822 ... RP2LFE .| 12/08/2009
949746747 ..... WELLS FARGO CO05.20% SER ......... ..20,000.000 |.........25.00(....... 25000]...... 500,000]....... 25180...... 503,600 ...... 500,000 ... RP2LFE ..| 08/09/2012
976826875 ..... WISCONSIN POWER & LIGHT 6.20% .| .... ..22,750.000 |....... 100.00 |.............. |..... 2,142425|...... 100625 ..... 2289219 ..... 2,142,425| ... RP2UFE . | 04/14/2009
976843409 ..... WISCONSIN PUBLIC SERVICE 5.08% . |.... ... 8190.000....... 100.00(....... 85.285]...... 698,486 |...... 101.313]...... 829,749 ...... 694,103 ... | 4605 (... RP2LFE ..| 01/21/2010
976843508 ... .. WISCONSIN PUBLIC SERVICE 6.76% . | .... .. 15,784.000|....... 100.00|.............. |..... 1,615,881 1...... 103520 ..... 1,633,960 ..... 1616439 |.............. |...... 106,700 ... [ RP2LFE .| 06/21/2010
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 30,841,099 ... XXX ... |... 33,068,343 ... 31,117,082]...... 150,049 ..... 1,651,574 | .. XXX XXX
8999999 Total Preferred Stocks ... 30,841,099|... XXX ... |... 33,068,343 |... 31,117,082]...... 150,049 ..... 1,651,574 XXX L] XXX
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SCHEDULE D - PART 2 - SECTION 2
Showmg AII COMMON STOCKS Owned December 31 of Current Year

1 2 Codes Fair Value Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other Than Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B./A.CV. Change in Indicator Date
Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
00206R102 ....... AT&T,INC. ... e e .. 22200000 ........ 748,362 | ...... 33710 ........ 748,362 |........599,325| . .............. |..B39963 L TT034 | ..o | 77,034 Lo 01/20/2010
002824100 ....... ABBOTT LABORATORIES ....... e [ ... 9150.000]........599,325|...... 65500 |........599,325|........ 394270 | ............oo oo 19565 L 84821 (... | 84,821 L.........| 06/08/2009
00846U101 ....... AGILENT TECHNOLOGIES, INC. . PO PUUUE BT ..20,150.000 | ........824,941|......40.940(........ 824941 |........ 702116 .......... 2015 |.......... 6045 ............... |.ooooe. 106,318 | ..o e 106,318 | ... L.........|] 01/11/2012
037411105 ....... APACHECORP .................. . I PUUUIRN .. 11,200.000]........879,200|...... 78500 |........ 879,200 |........ 514983 | ............... |[.......... 5880 ... | (118613) | ..o oo (118,613) | ... L.........] 12/07/2012
037833100 ....... APPLE,INC. ........... [P PURUUURS DU ... 1,830.000]........973,877|..... 532173 |........ 973,877 |........ 542495 | ............... | 9037 [ 186,084 ... | 186,084 | ... L... .| 10/31/2012
067901108 ....... BARRICKGOLD CORP ..o [ e e ..10,600.000........ 371,106 ...... 35.010|........ 371,106 | ........ 451,363 [ ...........oe | oo 2120 e (80,257) ..o e (80,257) L 09/14/2012
097023105 ....... BOEING COMPANY ..ot [ e .. 11,900.000........ 896,784 .360(........896,784 |........875405|............co oo 19096 L 26915 (..o 26,915 L 09/12/2012
14149Y108 ....... CARDINAL HEALTH, INC. . I EUUU O ..12,000.000 | ........ 494,160 . , X e 3y e e (19,276) | ....oovoeoes | (19,276) L.........] 121812012
149123101 ....... CATERPILLAR, INC. ...... el ... 8800.000]........788,555 I \ ) 020904 (54,631) [ ..o | (54,631) L.........] 02/15/2012
151020104 ....... CELGENE CORP ... e [ ..10,700.000 | ........ 839,629 ! T e 39,365 ... 39,365 L.........| 12/07/2012
156700106 ....... CENTURYLINK, INC. .......... e [ [ .. 24,300.000 ........950,616 .. 30,868 e GL734) [ | (51,734) L.........| 10/02/2012
166764100 ....... CHEVRON CORPORATION ..o [ e ... 7,250.000]........784,015 26573 12615 ). 12,615 L.........| 06/24/2009
191216100 ....... COCACOLA ................ e e .. 23,200.000 ] ........ 841,000 . ) \ v [ 23864 L 20348 (... 29,348 L.........] 10182011
228368106 ....... CROWN HOLDINGS, INC. ... [ e ..20,800.000 ........ 765,648 . v e e 67184 (... | 67,184 L.........| 01/20/2009
126408103 ....... CSX CORPORATION .......... [P FUUU R .. 36,100.000 ........ 712,253 L 19494 48,013) [ ..o | (48,013) L.........] 102172011
126650100 ....... CVS CAREMARK CORP .. oo [ .. 18,800.000 ........ 908,980 LMATS 108,007 [ ..o e 108,097 L.........| 02/08/2012
235851102 ....... DANAHERCORP ......... [P FURTURE BT .. 14,500.000 ........ 810,550 LATs 109,945 ... | 109,945 L.........| 02/14/2012
244199105 ....... DEERE&CO. ............... U FUURR I ... 6,000.000]........518520|...... 86420 |........ 518520 |........ 521,940 | .......... 2760 | .........ccooes oo | (BA20) .o e (3,420) L.........| 12/18/2012
277432100 ....... EASTMAN CHEMICAL CO. .. e e .. 11,350.000 ........ 772,368 15209 | ..o o 329037 (..o | 329,037 L.........| 12/15/2010
m 268648102 ....... EMCCORP. ... v .. 34,000.000]........860,200|...... 25300 |........ 860,200 |........ 827,014 | .............o. | [ 33186 ... 33,186 L.........| 09/26/2012
3 30219G108 ....... EXPRESS SCRIPTS HOLDING CO. . U SRR RS .. 13,650.000 | ........737,100|...... 54.000|........ 737,400 | ......... 55075 | ..o oo [ M9749 ..o 119,749 L.........| 04/30/2012
30231G102 ....... EXXONMOBILCORP ................... e U ORI PR ... 8850.000]........765968 e 19293 ..o e 15842 | ..o 15,842 L... .| 02/23/2010
30303#107 ....... FACILITY INSURANCE HOLDING CORP ... e e .. 42417000 ......... 26,299 I v L 1654 . oo [ 1,654 A........| 12/1511997
337932107 ....... FIRSTENERGY CORP. .................... i [ ..21,000.000 ........ 876,960 020955 . (82,327) .o | (82,327) L... .| 08/16/2012
354613101 ....... FRANKLIN RESOURCES, INC. ..o e [ ... 6275000]........ 788,768 . ) 263 | 1820 . (9495) ..o e (9,495) L 12/11/2012
370334104 ....... GENERALMILLS, INC. ..o [ e ..20,000.000........ 808,400 420........808400........552347 | ...........o | 25400 (... 200 . e 200 L 04/24/2009
37045V100 ....... GENERALMOTORS CO ............. v e 13.000 | ....coennne 375|...... 28830 ............ 375 . BTE [ e e 1199 (1,199) L.........| 1212012012
38259P508 ....... GOOGLE, INC.CLA ................ v ... 1125000 ........795803|.....707.380 | ........ 795803 |........ 535473 | ..........oooo oo [ 69,165 (... | 69,165 L.........] 07119/2010
438516106 ....... HONEYWELL INTERNATIONAL, INC. U PUUUTIRN .. 14,700.000 | ........ 933,009 2454 (. 134,064 ... | 134,064 L.........] 05/18/2011
458140100 ....... INTELCORP ......oiiiiiiiiiin, [UUTTTTUUN PUTTUR PR .. 31,400.000 | ........ 647,468 23835 ). [ (108528) | .....oovoveen [ (108,528) | ... L.........| 09/18/2012
459200101 ....... INTERNATIONAL BUSINESS MACHINE COR . [P PUPU IS ... 3,700.000]........708,735 12835 28379 .. 28,3791 ... L.........| 10/26/2009
465685105 ....... ITC HOLDINGS CORP . [ UUUUUR DU ... 9,450.000]........726,800 L 14288 9734 | .. 9,734 L... .| 09/16/2009
46581@108 ...... IVANSINC ............. v .. 14825000 ........185,757 . , U R 200 138 . [ (24,446) | .............o0 | (24,446) A........| 10/18/1994
471109108 ....... JARDENCORP ............co.cve e [P PUTUUTRS DRSO .. 16,000.000 ........ 827,200 . , T e 136,938 | ..o 136,938 L.........| 10/31/2012
46625H100 ....... JPMORGAN CHASE & COMPANY ......... [P ORI B .. 11,500.000 ........ 505,655 6900 3661 ..o [ 3,661 L.........| 04/26/2012
580135101 ....... McDONALD'SCORP .................. v ... 9,000.000]........793,890 ! 025830 .. [ (109,080) | .....oovoveen [ (109,080) L.........| 05/01/2009
58155Q103 ....... McKESSON CORPORATION ... e [ ... 8550.000]........829,008 . , ) e e 900 ..o 70371 .o | 70,371 L.........] 10/05/2012
594918104 ....... MICROSOFTCORP .............. e e ..29,700.000 ........ 793,278 . BB 5,088 .o e 5,088 L.........| 02/14/2012
637071101 ....... NATIONAL OILWELL VARCO, INC. . U FUUUE BT .. 11,400.000 | ........ 779,190 . v e 4455 (.. 2844 2,644 L.........| 12/18/2012
654106103 ....... NIKE, INC.CLB .................. v ..21,000.000 ...... 1,083,600 19530 L TS| 71,715 L.........| 06/08/2010
655844108 ....... NORFOLK SOUTHERN CORP . e [ .. 12,600.000 | ........ 779,184 L2240 (121,792) | ..o o (121,792) | ... L.........] 10/25/2012
68389X105 ....... ORACLE CORPORATION ..... . v .. 27,500.000]........916,300 L1226 210925 | ... | 210,925 ... L. 1202212011
713448108 ....... PEPSICOINC ......ovviiiiiiiiie U FUURR I ..12,200.000 | ........ 834,846 ! e e 25881 25376 (.o 25,376 L... .| 12/15/2008
73755L107 ....... POTASH CORP OF SASKATCHEWAN, INC. ............... [ooeoe [oennen .. 11,700.000 | ........ 476,073 I ! 900 .o 6321 ..o (22,380) [ ... e (22,380) L 02/17/2012
742718109 ....... PROCTER & GAMBLE CO. ... [ e .. 13,400.000........ 909,726 . , B2 20627 ..o 15812 15,812 L 04/13/2010
747525103 ....... QUALCOMM, INC. .......... e [ .. 15,600.000 | ... 13839 101,282 (oo e 101,282 L.........| 10/31/2012
806857108 ....... SCHLUMBERGER LTD. [P PUUURRS DRSO ..10,250.000 | ... 2668 ... [ 46,379 ..o | (46,379) L.........| 12/18/2012
855244109 ....... STARBUCKS CORP ... [ PUTUUIR OO .. 13,000.000....... L2730 48280 (... | 48,280 L.........| 09/26/2012
858912108 ....... STERICYCLE, INC. ..... v ... 8100.000]........755, . , ; v [ 105992 (..o | 105,992 L.........| 02/29/2012
254687106 ....... THEWALTDISNEYCO ............. . [UUR FUUUE DR .. 16,100.000 | ... 12075 i (A75) | oo (475) L.........| 12/04/2012
883556102 ....... THERMO FISHER SCIENTIFIC, INC. v .. 14,000.000 | ... C5B8T | 263340 | ... | 263,340 L.........] 101712011
872540109 ....... TJXCOS, INC.NEW .................. v .. 14,100.000 | ... 1822 (51,408) [ ....oveees | (51,408) | ... L.........] 09/21/2012
911312106 ....... UNITED PARCEL SERVICE INCCLB . e [ .. 13,300.000 | ... 30324 (..o TAB2 o 71821 ... L.........] 02/111/2010
91324P102 ....... UNITEDHEALTH GROUP, INC. .......... v .. 16,300.000 | ... 9903 ... [ (7577) .o | (17,577) | ... L.........] 09/11/2012
918204108 ....... V F CORPORATION ........... v ... 3450.000] ... 3,002 ..ciiii e (38,872) ..o | (38,872) | ... L... .| 11/30/2012
92826C839 ....... VISA/INC.CLA ... | ... 6,050.000 6138 302,803 ... | 302,803 L 08/17/2010
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SCHEDULE D - PART 2 - SECTION 2

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

Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B/A.CV. (a) Acquired
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 41593271 ... XXX .. |..... 41,593,271 ..... 33,198,737 |......... 20,078 (........ 857527 |............... |...... 1951442(.......... 11991 ...... 1,950,243 |............... XXX XXX
Parent, Subsidiaries and Affiliates
01644@108 ...... ALL AMERICA INSURANCE COMPANY .........coooveii]vonie | enenn .. 15,000.000 | .... 113,523,785 ... 7,568.252 | .... 113,523,785 |..... 11,702,000 | ..o | [ e 6,260,166 | ............co. [oennn 6,260,166 Vi 11/14/1986
81415109 ........ SECURITY CENTRALCORP. ............ co e .. 27,000.000]...... 2,598,030 ...... 96.223|...... 2,598,030 (...... 2,700,000 | ... [ 109679 (... | 109,679 ... Vi 12/11/2002
9199999 Subtotal - Parent, Subsidiaries and Affiliates ........................ ... 116,121815| ... XXX .. |....116,121,815]..... 14,402,000 ... | [ 6,369,845 ............... |...... 6,369,845 |............... XXX |.. XXX ..
Mutual Funds
119804102 ....... BUFFALO SMALLCAP FUND ........ovvviviiiiee e e .130,269.981 ...... 3,669,705 ...... 281701 ...... 3,669,705 |...... 2332735 | ..o 224,318 02/25/2010
256219106 ....... DODGE & COX STOCK FUND ... [P PUTUOUR OO ..26,104.996 | ...... 3,182,199 ..... 1219001 ...... 3,182,199 |...... 1,940,572 ... oo 51557 .| 10/28/2009
360802102 ....... FUNDAMENTAL INVESTORS-A ... [ [ . 145105482 ...... 5917402 ...... 40.780 | ...... 5917402 (...... 3,757,089 ... [ 94,319 02/22/2012
00888W403 ....... INVESCO CONVERTIBLE SECURITIESFD ..........coooou [oeoeon [ oennns . 111,496.531 | ...... 2,328,048 ...... 20880 ...... 2,328,048 (...... 2,250,000 |.......ooee o 26,871 08/14/2012
318530284 ....... NUVEEN REAL ESTATE SECURITIES ...........cooviei [ oeen [ennnnn .220,789.979 | ...... 4,641,005 ...... 21.020...... 4,641,005 (...... 3,650,000 .... .. 2418981 ... ..| 10/27/2010
693390445 ....... PIMCO TOTALRETURNFUNDCLA ......coovvviiiiai e e .350,407.658 | ...... 3,938,582 ...... 11.2401...... 3,938,582 ...... 3,500,000 ...236,968 | ... .| 04/09/2009
74160Q103 ....... PRIMECAP ODYSSEY GROWTH ...........ooovoiiiiin [eee e .. 70921986 |...... 1,229,787 | ...... 17.340 | ...... 1,229,787 |...... 1,000,000 ..o e 7426 ... .| 05/13/2010
779562107 ....... TROWEPRICENEWHORIZONS ..........cocoovviiia | | ..29,889.786 | ........ 991,444 ...... 33470 ........ 991,444 |...... 1,078,916 | ... ... 78916 ... ..| 1211772012
922040100 ....... VANGUARD INSTITUTIONAL INDEXFUND ............ooo | oo | eenenn . 273973427 ..... 35,759,012 ..... 130520 ..... 35,759,012 |..... 23615422 .... ... 770,578 | ... ..| 0711972012
921937843 ....... VANGUARD INTER-TERMBD INDX SIGNAL .........coooo] v |enens .340,292.795 | ...... 4,069,902 ...... 11.960...... 4,069,902 (...... 3,503,826 .... ... 212,169 ... ..| 08/08/2007
922908835 ....... VANGUARD MID-CAP INDEXINST'L ..o o | . 449022695 | ..... 10,111,991 ...... 22520 ..... 10,111,991 | ... 5282200 .... ... 1445851 ... ..| 06/29/2011
921936209 ....... VANGUARD PRIMECAP ADMIRAL SHARES ............... | oees | oeeenn . 138979475 ..... 10,016,251 ...... 720701 ..... 10,016,251 |...... 6,722,594 | .... ... 253916 ... ..| 11/04/2008
256206103 ....... DODGE & COX INTERNATIONAL STKFUND ...............[...... .. F. [.108,017.899]...... 3741740 ...... 34640...... 3741740 |...... 2,591,628 | .... ... 806891 ... ..| 10/28/2009
411511306 ....... HARBOR INTERNATIONAL FUND - INSTL ...... P PO LF L. 73974362 ... 4595287 | ...... 62.120...... 4595287 [...... 3,015,305 .... 929441 .| 06/25/2008
683974109 ....... OPPENHEIMER DEVELOPINGMKTSCLA ................ [...... L F L ]..44654.365]...... 1575853 | ...... 35290 ...... 1575853 |...... 1,500,005 . ... [ 6,181 04/27/2011
9299999 Subtotal - Mutual FUNDS ......... ... 95,768,208 [ ... XXX .. |..... 95,768,208 | ... .. 65,740,292 (.......... 7578|...... 2523335 ... | 10,662,054 |............... |..... 10,662,054 |............... XXX |.. XXX ..
9799999 Total COMMON STOCKS . .. ... ..t ....253483294 ... XXX ...253,483294 |....113,341,029|......... 27,656 |...... 3,380,862 |............... |..... 18,983,341 [.......... 1,199]..... 18,982,142 ............... XXX, |.. XXX..
9899999 Total Preferred and COmMMON SOCKS ... ...\ vt ... 284324393 | ... XXX ..286,551,637 |.... 144,458,111 |........ 177,705 ...... 5032436 |............... |..... 18,983,341 .......... 11991 ..... 18,883,774 |............... XXX |.. XXX ..

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

....1, the total $ value (included in Column 8) of all such issues $.......1,229,787.
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SCHEDULE D - PART 3

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

1 2 6 7 8 9
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Governments
3133EACA4 ... FEDERAL FARM CREDIT BANK ... e ... 02/08/2012 .. [Stephens, InC. .............cooiiiiiii XXX o [, 999,500 ....... 1,000,000.00 | ...............n 219
3133EADZS ...... FEDERAL FARM CREDIT BANK ... ... 02/22/2012 .. |Robert Blaylock ................ccoooiiii XXX [ 999,000]....... 1,000,000.00f................... 65
3133EAHCS ... FEDERAL FARM CREDIT BANK ... .o e ... 03/06/2012 .. |National Securities ..................ccoocieiiiiiiii XXX [ 1,000,000{....... 1,000,000.00 | .........coooiiiiinnnn
3133EALB2 ...... FEDERAL FARM CREDIT BANK ... e ... 04/05/2012 .. [FirstEmpire .........ocoooiiiii XXX [ 1,000,000{....... 1,000,000.00 | .........coooiiiiinnn
3133EALSS ... FEDERAL FARM CREDIT BANK ... ... 04/13/2012 .. | Wells Fargo Advisors-Robi .................cooooi o XXX [ 999,250 ....... 1,000,000.00 | ..........cooeiinns
3133EC2K9 ... FEDERAL FARM CREDIT BANK ... e 12712012 0 [FirstEmpIre Lo XXX [, 999,500 ....... 1,000,000.00 | ..............n 848
313376XX8 ...... FEDERAL HOME LOAN BANK ... ... ... 01/27/2012 .. |Duncan Williams .............ccoooiiiiii XXX 1,000,000 ....... 1,000,000.00 | ..........cooeiiinns
3133797E3 ... FEDERAL HOME LOAN BANK ... ... 04/26/2012 .. | Stifel Nicolaus ..................cooooiii XXX [ 1,000,000{....... 1,000,000.00 | .........coooiiiiinnnn
313379K24 ... FEDERAL HOME LOAN BANK ... ..o ... 05/15/2012 .. | BMO Capital Markets ...................oooo XXX 1,000,000 ....... 1,000,000.00 | ..........cooeiinns
313379PA1 ... FEDERAL HOME LOAN BANK ... ... ... 05/23/2012 .. |Stifel Nicolaus ... XXX [ 999,000]....... 1,000,000.00 | ..........cooeiiinns
313379X38 ...... FEDERAL HOME LOAN BANK ..o ... 06/21/2012 .. | BMO Capital Markets .................ccooooeviiiiiin XXX 1,000,000 ....... 1,000,000.00 | .........ccooovviiinn,
3133804W4 ... FEDERAL HOME LOAN BANK ... ..o ... 07/12/2012 .. | Stifel Nicolaus ... XXX [ 999,500]....... 1,000,000.00 | ..........cooeiinns
912828RC6 ...... U.S. TREASURY NOTES ...ttt [ 052212012 .. [VARIOUS ........ooooiii e XXX 773,953 |......... 750,000.00 | ...........vn 3,923
912828SV3 ...... U.S. TREASURY NOTES ... .. 07/09/2012 .. | BMO Capital Markets ...........................oo XXX 127,715|......... 125,000.00(.................. 333
0599999 Subtotal - Bonds = U.S. GOVEIMMENTS ... ... ... e e e e 12,897,418 |...... 12,875,000.00|................ 5,388
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
546415F88 ....... LOUISIANA ST TXBLSERD ... 06/21/2012 Stephens, InC. ... XXX oo 1,000,000 ....... 1,000,000.00 | ......................
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and GUATANIEEA) ... ... | 1,000,000{....... 1,000,000.00 | ...
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
015032HVO ...... ALEXANDRIALATXBLLTD TAX ..o ... 08/24/2012 .. |Stephens,InC. ... XXX [ 520,000]......... 520,000.00 | ..........cooeninn
021087ST9 ...... ALPINEUTSD SCHBLDG ........oiiiiiiieeeec e | e ... 02/23/2012 .. |BB&T Capital ............ooooeeiiiiiiiiei | XXX 1,026,210 ....... 1,000,000.00 | ..........cooovviiinn,
034313276 ...... ANDOVER MN TXBL ABATEMENT SERC ..o ... 12/05/2012 .. |Raymond James MorganKeeg .................cocoooviiiii | XXX [ 953,501 ......... 960,000.00 | ..........oooeninnn
035339U32 ...... ANKENY IAREF SER B ... [ ... 05/15/2012 .. |Hutchinson, Shockey,Erley ..................ocoooo XXX [, 850,000......... 850,000.00 | ...........ccoivnn.
338158PGT ...... FITCHBURG WICORPPURP SERB ..........iiiiiiiiiiieiee [ ... 041122012 .. |BB&T Capital ............ccoooeeiiiiiiiiiiii | XXX 1,329,960 |....... 1,330,000.00 | ................ 2,882
392641XK7 ...... GREENBAY WITXBLREFSERD ..o ... 05/16/2012 .. |Robert W.Baird ................cooooiiii XXX 1,000,000 ....... 1,000,000.00 | ..........cooeiinns
414834LP4 ... .. HARRISBURG SD INDPT SD#41-2 ... e ... 02/03/2012 .. | Dougherty, Dawkins,Strand ....................cocooi XXX [ 1,299,247 | ....... 1,240,000.00 | ..........oooiinnnn
498531BF8 ...... KLEIN TXINDPT SCHDISTREF SERB ..o ... 03/29/2012 .. |MorganKeegan ...............coocoiiiiiiiiii XXX 1,111,089 ....... 1,050,000.00|................ 2,188
574193EGY ...... MARYLAND ST & LOC FACS LOAN ..ot ... 03/22/2012 .. |BB&T Capital ............coooveeiiiiiiiiii XXX 981,300 ....... 1,000,000.00 | .................. 583
791298UV2 ... ST LOUIS CNTY MO COURTHOUSE PROJS ... [ ... 1/27/2012 .. |Hutchinson, Shockey,Erley ..................cooo XXX 1,033,530 ....... 1,000,000.00 | ..........cooeiinns
8827223F6 ....... TXSTTXBLREFWTRFINSTPARTN ... .. 05/02/2012 .. |RBC Capital Markets ........................... | XXX 1,000,000 ....... 1,000,000.00 | ......................
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) .......... ... 11,104,837 ...... 10,950,000.00|................ 5,653
Bonds - U.S. Special Revenue, Special Assessment
045142CD6 ...... ASHWAUBENON WICMNTY DEVAUTHLSE ... [ ... 03/16/2012 .. [Robert W.Baird ................coooooii XXX [ 1,000,000{....... 1,000,000.00 | .........coooiiiiinnn
071239CS4 ... BATON ROUGE LATXBLREF ..ot ... 03/07/2012 .. |Morgan Keegan ...............ccooooeiiiiiiiiiiiiiiii | XXX 1,000,000 ....... 1,000,000.00 | ..........cooovvviinn,
082766KK1 ...... BENTON ARPUB UTILREV REF & IMPT ... [ ... 03/23/2012 .. |Stephens,InC. ... XXX 1,011,141 (... 945,000.00 | ................ 2,415
143321KB2 ... CARMEL INWTRWKS REV ...t ... 0112712012 .. | City SECUMHES ... ..o XXX 1,069,270 ....... 1,000,000.00 | ..........cooovvniinn,
181503FH1 ...... CLARK-PLEASANT INCMNTY SBCREF .........oooiii ... 04/05/2012 .. |Fifth 3rd Securities ..................coco XXX [ 982,000]....... 1,000,000.00 | ..........cooeiinns
181685HD3 ...... CLARKE CNTY GAHOSP AUTH-ATHENS ..ot [ ... 03/21/2012 .. |Morgan Keegan ...............ccoooveiiiiiiiiiiiiii | XXX 1,068,270 ....... 1,000,000.00 | ..........cooovvniinn,
270456FK7 ...... E ALLEN IN MULTI-SBC1STMTG SERB ..o e ... 10/18/2012 .. | City SeCUrities ............ccooeviieiiiiiiiei | XXX [, 734616|......... 675,000.00|..........cooiiinnn
270456FL5 ....... E ALLEN IN MULTI-SBC1STMTGSERB ... [ ... 10/18/2012 .. | City Securities .............cccooiiiiii XXX [ 697,193 ]......... 645,000.00 ...
348761DKO ...... FORT SMITH AR SALES & USE TAXREF ... ... 04/18/2012 .. [Stephens, InC. .............coooiiiii XXX [, 994,830 ....... 1,000,000.00................ 2,042
355822CE5 ... FREDERICK-WINCHESTERVASVC REGL .........coooiiiiiiii e [ ... 1/27/2012 .. |Fifth 3rd Securities ...................oooo XXX [ 632,740 ......... 570,000.00 | ................ 4,671
359900372 ....... FULTON CNTY GADEV AUTH TXBL .......oooiiiiiiieeie e [ ... 03/30/2012 .. |Morgan Keegan ...............ccooooviiiiiiiiiiiiiiii | XXX 1,000,000 ....... 1,000,000.00 | .........ccooovviiinn,
373541768 ....... GASTMUNIELECAUTHTXBLSERD ..o ... 07/06/2012 .. |BB&T Capital .............cooooiii XXX 1,055,790 ....... 1,000,000.00|.................. 848
399677ALT ...... GROVEPORT OH SPL OBLG REF-INC TAX ...t ... 03/01/2012 .. |Fifth 3rd Securities ... XXX 1,077,640 ....... 1,000,000.00 | ..........cooeiinns
392100KBS ...... GTRLATROBE PASCHAUTH ... [ ... 03/21/2012 .. | Janney Montgomery ...............coooiiiiiiiiii XXX 1,550,734 |....... 1,540,000.00 | ...........ooeiinnnnn
454624641 ..... .. INSTBOND BANKREV TXBLREF SCH ... [ ... 12/13/2012 .. | City Securities ..............ooooiii XXX [ 700,000]......... 700,000.00 | ........coooiiiinn
4550576A2 ...... INSTFINAUTHREV ED FAC-PURDUE ............ooooii e ... 05/23/2012 .. | City SeCUrities ............ccooeviieiiii | XXX [, 906,057 |......... 880,000.00 | ...........ccoivvin.
45528UDJ7 ...... INDIANAPOLIS INLOCPUBIMPTBDBK ... .. 03/16/2012 .. | City Securities .......................o XXX oo 1,278,938 |....... 1,250,000.00|.............. 15,278
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51427CAP6 ... ... LANCASTER OH WSTWTRREV REF ... [ ... 05/31/2012 .. | Fifth 3rd Securities ................coooiiii XXX 1,075,509 (....... 1,010,000.00 | .........coooiiiinnnnn
545904KD5 ...... LOUDOUN CNTY VASNTN AUTHWTR&SWR ... [ ... 03/14/2012 .. | Wells Fargo Advisors-Robi .................cocoo o XXX [ 983,320 ....... 1,000,000.00 | ..........ooeiiinns
57420PGL4 ...... MD ST ECON DEV CORP LEASE REV-AVIA ... [ ... 10/31/2012 .. |Raymond James MorganKeeg .................ccocooeiiini |, XXX 1,011,490 1....... 1,000,000.00 | ..............n 313
660546FT4 ...... NORTH LITTLE ROCKARELECREV SER ..o ... 06/01/2012 .. |Stephens,InC. ... XXX 1,000,000 ....... 1,000,000.00|.................. 852
660546GP1 ...... NORTH LITTLE ROCK ARELECREV SER ........ooiiiiiiiiic e ... 06/01/2012 .. | Stephens, INC. ...........oooiiiiieiiiii XXX 1,000,000 ....... 1,000,000.00 | ................ 1,286
67418VAB2 ...... OAKWOOD VLG OH GAS SYSREVBANS ... ... ... 03/16/2012 .. |Fifth 3rd Securities ..................coco XXX 1,370,000 ....... 1,370,000.00 | ...........oooiiiiiits
677555Q23 ...... OH STECONDEV REV-ENTERPRISEFD .........oooiiiii [ ... 06/18/2012 .. |Fifth 3rd Securities ..................coco XXX 1,000,000 ....... 1,000,000.00 | ..........cooeiinns
67766WUXS ..... OH ST WTRDEV AUTHWTR POLL CONTRL ..o ... 02/123/2012 .. |RBC Capital Markets ...................ocooo XXX [ 1,000,000{....... 1,000,000.00 | .........coooiiiiinnn
74265LYW2 ...... PRVT COLLEGES & UNIVSAUTH GAREV ... [ ... 08/23/2012 .. |BB&T Capital .............cooooiii XXX o 1,545,045 ....... 1,500,000.00f.............. 32,000
805091CL7 ...... SAVANNAH VLT TN UTIL DISTWTRWKS ... ... 04/26/2012 .. [BB&T Capital ...........ccooviiii XXX [, 718,162|......... 705,000.00 | ................ 5,792
837151FP9 ... SCSTPUBSVCAUTHREV TXBLOBLIG ..o e ... 04/20/2012 .. | Morgan Stanley SmithBarn ......................oo XXX 1,018,750 ....... 1,000,000.00 | ..........cooeiiinns
83755VUH5 ... SD STHLTH & EDL FACS AUTH-AVERA ... ..o ... 04/11/2012 .. | Dougherty, Dawkins,Strand ....................ococo XXX o 1,080,770 ....... 1,000,000.00 | ..........cooeiinns
79289YACS ... STPAULMNHSG & REDEV AUTHPA ... [ ... 12113/2012 .. | Dougherty, Dawkins,Strand ....................cocoocii XXX 1,150,000 ... ... 1,150,000.00 | .........coooiiiinnn
952753DVO0 ....... WEST FARGOND WTR & SWRREV ... ... 05/03/2012 .. | Dougherty, Dawkins,Strand ....................ooo XXX 1,060,589 (......... 985,000.00 | ..........oovoiiinnn
97072CAJ1 ...... WILLISTONND PARKS & RECDIST ... | e .. 08/23/2012 .. | Dougherty, Dawkins,Strand ... XXX, 1,322,237]....... 1,240,000.00 | ..o
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... ... ... 33,095,091 1...... 32,165,000.00|.............. 65,497
Bonds - Industrial and Miscellaneous (Unaffiliated)
00287YABS5 ...... ABBVIE, INC. ... ... 11/06/2012 .. |RBC Capital Markets ................cccccooovviiiiiiii | XXX 1,009,230 ....... 1,000,000.00 | ... 49
101137AJ6 ... BOSTON SCIENTIFIC CORP ... [ ... 12/20/2012 .. |Stephens,InC. ... XXX 1,066,500 ....... 1,000,000.00.............. 20,125
12189LAH4 ... BURLINGTON NORTH SANTAFE ... ... 02/28/2012 .. | Wells Fargo Advisors-Robi ...................cocoon o XXX o [, 997,500 ....... 1,000,000.00 | .........coooiiiiinnnn
127055A00 ....... CABOT CORPORATION ... ... 11/09/2012 .. | Mesirow Capital Markets .......................o XXX 1,033,480 1....... 1,000,000.00|................ 8,713
151020AHT7 ...... CELGENE CORPORATION ... ... 08/14/2012 .. | Mesirow Capital Markets ........................c XXX [ 993,990 ....... 1,000,000.00|.................. 722
17252MAL4 ... ... CINTAS CORPORATION#2 ... ... 06/05/2012 .. |Raymond James MorganKeeg .................cooooviiii |, XXX 1,003,930 {....... 1,000,000.00 | .........coooiiiinnnnn
126650BZ2 ...... CVS CAREMARK CORP ... ... 11/26/2012 .. | Wells Fargo Advisors-Robi .................cocoo o XXX [ 998,610 ....... 1,000,000.00 | ..........cooeiinns
44923QAA2 ... .. HYUNDAI CAPITAL AMERICA ... ... 04/24/2012 .. | Mesirow Capital Markets .....................ooooii o XXX [ 1,032,500 ....... 1,000,000.00................ 2,188
459200HCS ...... IBM CORPORATION ... ... 02/01/2012 .. | Wells Fargo Advisors-Robi .................cocoooii o XXX [ 497,785(......... 500,000.00 | ..........oooeniinnn.
48203RAF1 ...... JUNIPERNETWORKS ... e ... 08/08/2012 .. | National SECUMtES ................coviveiiiiiiiiiiiiei XXX 1,066,930 ....... 1,000,000.00 | .............. 18,911
61945CAAT ... MOSAIC COMPANY ..o ... 02/02/2012 .. | Mesirow Capital Markets ... |, XXX 1,366,976 | ....... 1,300,000.00 | .............. 13,948
620076BB4 ...... MOTOROLA, INC. ... ... 05/24/2012 .. | Morgan Stanley SmithBarn .......................ooo XXX [ 982,860 |....... 1,000,000.00|................ 1,563
651639ANG ...... NEWMONT MINING CORP ... ... 03/06/2012 .. | Mesirow Capital Markets ... |, XXX 986,920 ....... 1,000,000.00 | ... 97
670837AA1 ... OGEENERGY CORP ... ... 04/20/2012 .. | Mesirow Capital Markets ........................o XXX 1,080,000 ....... 1,000,000.00.............. 22,222
78008T2C7 ...... ROYAL BANK OF CANADA ...t [ ... 03/07/2012 .. |RBC Capital Markets .................ccccoooveiiiiiii |, XXX [, 999,680 ....... 1,000,000.00 | ..........cooovviiinn,
78355HJT7 ...... RYDER SYSTEM, INC. ... ... 08/15/2012 .. | Wells Fargo Advisors-Robi .................c.coocoi o XXX [, 748,268 |......... 750,000.00 | ..o
844895AV4 ...... SOUTHWEST GAS CORP ... ... 03/20/2012 .. |Robert Blaylock ................coooiiii XXX [ 999660 ]....... 1,000,000.00 | ..........cooeiinns
89153VABS ... TOTAL CAPITAL INTERNATIONAL ... ... 02/23/2012 .. [FirstEmpire ........oooooiii XXX [ 1,007,348 |....... 1,000,000.00 | ..............n 878
92276MBA2 ...... VENTAS REALTY LP CAP CORP GTDNTS ... ... 12/11/2012 .. | Mesirow Capital Markets .................................... | XXX oo 1,002,630 ....... 1,000,000.00|................... 56
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... ... 18,874,797 |...... 18,550,000.00 | .............. 89,472
8399997 SUDIOtAl - BONGS = PaIt 3 ... e e e e | 76,972,143 ]...... 75,540,000.00|............. 166,010
8399998 Summary item from Part 5 for BONAS ........ ... |
8399999 SUDLOtAl - BONAS .. ... 76,972,143 ... .. 75,540,000.00|............. 166,010
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
054937206 ....... BB & T CORPORATION 5.85% .......oooiieeiiiiiiiie e ... 07/10/2012 .. | Janney MONtgomery ................cccoovieeniiiiiiiiiieni | e 40,000.000(........... 1,034,000 [ ................ 2500 ..
064058209 ....... BANK OF NEW YORK MELLON 5.20% SER .........ooovviiiiiiiiiiiiiiii ... 09/12/2012 .. | Janney MONtgomery ................cooovreeriiiiiiiiieni | e 40,000.000(........... 1,000,000 [ ................ 25.00| ..o
402479752 ....... GULF POWER CO 6.45% SERO7-A ... ..o ... 03/14/2012 .. |Janney Montgomery ... 9,000.000|............. 978,750 | .............. 100.00 | ....coooiiii
67021C206 ...... NSTAR ELECTRIC 4.25% ... ... 02/21/2012 .. | Janney MONtgomery ...............oovviiiiieeniiiiiiieee | 8,410.000|............. 764,259 |.............. 100.00 .o
693475832 ....... PNC FINANCIAL 5.375% SERQ ... ... 12/14/2012 .. |Janney Montgomery ... 40,000.000|............. 999,600 |................ 2500 (...
808513204 ....... SCHWAB CHARLES 6.00% SER B ... ... 05/30/2012 .. | Janney Montgomery ................cccooveeeiiiiiiiiiiienn | 40,000.000(........... 1,000,000 [ ................ 25000
89147L704 ....... TORTOISE ENERGY 4.375% SER ... ... 12/11/2012 .. | Janney Montgomery ... 100,000.000]........... 1,000,000 ................ 10.00 ..o
902973833 ....... U.S.BANCORP 6.50% SERF ... ... ... 04/05/2012 .. |Janney Montgomery ..............oooiiiiiiii 53,500.000(........... 1,409,515 ................ 2500 (...
938837507 ....... WASHINGTON GAS LIGHT $4.80 SERIES ..........ooooiiiiiieie | ... 08/09/2012 .. | Janney MONtgomery ...............coviiiienniiiiiiieeei 7,000.000|............. 702,800 (.............. 100.00 .o
949746747 ....... WELLS FARGO CO5.20% SER ... .. 08/09/2012 .. | Wells Fargo Advisors-Robi ................................o 20,000.000............. 500,000]................ 2500 (...
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8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ... ... ... 9,388,924 | ....... XXX oo
8999997 Subtotal - Preferred StOCKS - Part 3 ... .. .. .. 9,388,924 |....... XXX
8999998 Summary Item from Part 5 for Prefermred STOCKS . ... e L | XXX o[
8999999 SUDIOtAl - Preferred StOCKS . ... . 9,388,924 | ....... XXX oo
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00846U101 ...... AGILENT TECHNOLOGIES, INC. ... ... 01/11/2012 .. | Wells Fargo AdViSOrs .................cooooiviiiieiiiiiiii |, 3,850.000............. 149,264 | ....... XXX oo
037411105 ....... APACHE CORP ... .. ... 12/07/2012 .. | Wells Fargo AdViSOrs ..................ccccooeeieiieiiiii o, 3,900.000............. 336,579 ....... XXX o
037833100 ....... APPLE, INC. ... ... 10/31/2012 .. |Wells Fargo AdViSOrs ................coooiveiiiiiiiiiii | 250.000(............. 147,892(....... XXX oo
067901108 ....... BARRICK GOLD CORP ... oo ... 09/14/2012 .. |Wells Fargo AdViSOrs ................ccoooieiiiiiiiiiin [ 10,600.000(............. 451,363 |....... XXX oo
097023105 ....... BOEING COMPANY ... ... 09/12/2012 .. | Merrill Lynch-Columbus ...................ooocooeii |, 1,400.000(.............. 99,694 |....... XXX o
14149Y108 ...... CARDINAL HEALTH, INC. ... ... 12/18/2012 .. | Merrill Lynch-Columbus .................ccoooioiiiii [ 12,000.000(............. 513,436]....... XXX oo
149123101 ... CATERPILLAR, INC. ... . ... 02/15/2012 .. | Merrill Lynch-Columbus ...................oocooeiiii 2,000.000............. 227,105]....... XXX o
151020104 ....... CELGENE CORP ... ..o ... 12/07/2012 .. |Wells Fargo AdViSOrs ................ccoooieiiiiiiiiii [, 10,700.000(............. 800,264 |....... XXX o
156700106 ....... CENTURYLINK, INC. ... ... 10/02/2012 .. | Merrill Lynch-Columbus ....................occoooiiei [ 24,300.000]........... 1,002,350 ....... XXX o
126650100 ....... CVS CAREMARK CORP ... ... ... 02/08/2012 .. | Wells Fargo AdVISOrs ..................cccoviieiiieiie [ 18,800.000(............. 800,883 ]....... XXX o
235851102 ....... DANAHERCORP ... ... 02/14/2012 .. |Wells Fargo AdViSOrs .................coooooviiieiiiiiie [, 3,900.000............. 201,981....... XXX oo
244199105 ....... DEERE & CO. ... oo ... 12/18/2012 .. | Merrill Lynch-Columbus ....................oocooeii o, 6,000.000|............. 521,940 ....... XXX o
268648102 ....... EMC CORP. .. . ... 09/26/2012 .. | Edward D. Jones & Company .................coocooeiiiiiiiiei 34,000.000(............. 827,014|....... XXX oo
T 30219G108 ...... EXPRESS SCRIPTSHOLDING CO. ... ... 04/30/2012 .. | Wells Fargo AdViSOrs ..................occcooeeieiieeieei o, 2,250.000............. 125,935(....... XXX o
w 337932107 ....... FIRSTENERGY CORP. ... .o ... 08/16/2012 .. | Merrill Lynch-Columbus ....................cccoooiiiii [ 15,300.000............. 706,777 |....... XXX o
N 354613101 ....... FRANKLIN RESOURCES, INC. ... e . 1211172012 .. | Wells Fargo AdViSOrs ..............c.ccooiiviiieiiiei [, 6,275.000|............. 798,263 ....... XXX oo
37045V100 ...... GENERALMOTORS CO ... ... 12/20/2012 .. | Motors Liquidity Co. ................cooooviiii [ 13.000|................ 1574 |....... XXX o
458140100 ....... INTEL CORP ... ... 09/18/2012 .. |Wells Fargo AdViSOrs ..............cccoiviiiiiiiiii [ 5,400.000|............. 125496 |....... XXX [
471109108 ....... JARDENCORP ... ... 10/31/2012 .. | Wells Fargo AdViSOrs ..................occcoveieeiienie 16,000.000............. 690,263 ]....... XXX o
46625H100 ...... JPMORGAN CHASE & COMPANY ... ... 04/26/2012 .. | Merrill Lynch-Columbus .................ccoooooveiiii [ 11,500.000............. 501,994 |....... XXX o
58155Q103 ...... MCcKESSON CORPORATION ... [ ... 10/05/2012 .. |Wells Fargo AdViSOrs ..............cccooviiiiiiiiii [ 8,550.000|............. 758,637 |....... XXX [
594918104 ....... MICROSOFT CORP ... ... 02/14/2012 .. | Wells Fargo AdViSOrs ..................occcooeeieiiieeiiei |, 4,200.000(............. 126,210 ....... XXX o
637071101 ....... NATIONAL OILWELL VARCO, INC. ... ... 12/18/2012 .. | Wells Fargo AdviSOrs .................cooooiviiieiiiiiie [, 3,000.000............. 2054301 ....... XXX oo
655844108 ....... NORFOLK SOUTHERN CORP ... ... ... 10/25/2012 .. | Merrill Lynch-Columbus ....................oocooeeiii o, 1,600.000(.............. 99,516 |....... XXX o
73755L107 ....... POTASH CORP OF SASKATCHEWAN, INC. ... e ... 02/17/2012 .. | Wells Fargo AdViSOrs ................ccoooiviiiieiiiiie [, 3,300.000............. 151,701(....... XXX oo
747525103 ....... QUALCOMM, INC. ... ... 10/31/2012 .. | Wells Fargo AdviSOrs ..................ccccooeeieiiieeiiei o, 4,400.000(............. 251,088 1....... XXX o
806857108 ....... SCHLUMBERGERLTD. ... ... 12/18/2012 .. |Wells Fargo AdVISOrs .................cooooviieiieiie [, 10,250.000............. 756,690 ....... XXX o
855244109 ....... STARBUCKS CORP ... ... 09/26/2012 .. |Wells Fargo AdViSOrs ................ccoooieiieniieiie [, 13,000.000(............. 648,910....... XXX oo
858912108 ....... STERICYCLE, INC. ... ... 02/29/2012 .. | Wells Fargo AdVISOrs ..................ccccooeeieiieiiiei |, 2,100.000|............. 182,056 |....... XXX o
254687106 ....... THEWALTDISNEY CO ..o ... 12/04/2012 .. |Wells Fargo AdViSOrs ................ccooooieiiiiiiieiie [ 16,100.000............. 802,094 ....... XXX o
872540109 ....... TIXCOS, INC.NEW ..o ... 09/21/2012 .. | Wells Fargo AdVISOrs ..................occcoeiieiiiiiie 14,100.000............. 649,953 ....... XXX o
91324P102 ...... UNITEDHEALTH GROUP, INC. ... ..o ... 09/11/2012 .. | Edward D. Jones & Company ..................c.cooooieeiee | 16,300.000............. 901,689 ....... XXX o
918204108 ....... V' FCORPORATION ... ... 11/30/2012 .. |Wells Fargo Advisors .......................cccoooiieeiioi o 3,450.000|............. 559,7191....... XXX o
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .......... ... [ 15,123,760 ....... XXX o[
Common Stocks - Mutual Funds
360802102 ....... FUNDAMENTAL INVESTORS-A ... ..o ... 02/22/2012 .. | Edward D. Jones & Company ................cooeeieiiiieiiie | 6,493.506|............. 250,000]....... XXX oo
00888W403 ...... INVESCO CONVERTIBLE SECURITIESFD ... ... 08/14/2012 .. | Edward D. Jones & Company .....................oocooeiiei 111,496.531|........... 2,250,000]....... XXX o
779562107 ....... TROWE PRICENEW HORIZONS ... 121712012 . [TRoWe Price ..o 29,889.786|........... 1,078,916 |....... XXX oo
922040100 ....... VANGUARD INSTITUTIONAL INDEX FUND ... ... 07/19/2012 .. | The Vanguard Group ........................................... | 7840954 |........... 1,000,000 ....... XXX |
9299999 Subtotal - Common StOCkS - MUt FUNGS ... 4578916 |....... XXX
9799997 SUDBOtal - COMMON SH0CKS = Part 3 ... ittt et et ettt et | 19,702,676 ]....... XXX o [
9799998 Summary Item from Part 5 for COmMMON STOCKS ... ... 3,223,074 ....... XXX oo
9799999 Subtotal - COMMON STOCKS ... 22,925,750 ....... XXX o
9899999 Subtotal - Preferred and CoOmMMON SEOCKS .......... ... 32,314,674 |....... XXX
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9999999 TOUAIS ... ... e e e | 109,286,817 ....... XXX o[ 166,010
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Bonds - U.S. Governments
31331J3Z4 .| FEDERAL FARM CREDIT BANK ... |12/03/2012| CALLED @ 100.0000000 .|... XXX ... |... 1,000,000 ]..1,000,000.00...... 997,950 |...... 998,140 [ ....oveo o IBT 1T 998,308 | ... oo 1692 1692]...... 33,700 | 12/03/2020
31331KEB2 | FEDERAL FARM CREDIT BANK .. ... |03/16/2012| CALLED @ 100.0000000 .|... XXX ... |... 1,000,000 ..1,000,000.00 ..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 1,000,000 [ ... | [ 10,900 | 03/16/2015
313372FK5 | FEDERAL HOME LOANBANK ...... ... |01/25/2012| CALLED @ 100.0000000 .|... XXX ... |... 1,000,000 ]..1,000,000.00...... 999,500 ...... 999,561 ..o [ A A 999,566 | ... oo 434 L 434 16,875 | 01/25/2018
313374JW1 | FEDERAL HOME LOAN BANK ... ... |07/05/2012| CALLED @ 100.0000000 .|... XXX ... |... 1,000,000 ..1,000,000.00 ..... 1,000,000 ..... 1,000,000 [ ..o | [ e e 1,000,000 ... | [ 32,400 | 07/05/2019
313374VB3 | FEDERAL HOME LOAN BANK ... ... |01/27/2012| CALLED @ 100.0000000 .|... XXX ... |... 1,000,000 ..1,000,000.00 ..... 1,000,000 ..... 1,000,000 [ ... | [ L e 1,000,000 f....oovovie | [ 10,000 | 07/27/2021
9128277L0 .| U.S. TREASURY NOTES ..........cooevvennnn. .. |02/15/2012) MATURITY .............. .. XXX... |...57100,000]..5,100,000.00 ..... 5581,711]..... 5,108,568 | ............. [......(8568)|. ... i (BEB8) | [ 5,100,000 | ... [ | 124,313 | 02/15/2012
912828AJ9 | U.S. TREASURYNOTES ...................... . |08/15/2012] MATURITY .............. XXX 600,000 | ... 600,000.00...... 638,766 | ...... 603,277 ............. ... B27) ... B2TT) 600,000 |..........oo oo | 26,250 | 08/15/2012
0599999 Subtotal - Bonds - U.S. GOVEIMMENES .. ...\ttt .. 10,700,000 | 10,700,000.00 |... 11,217,927 | ... 10,709,546 .. 10697874 ... | 2126 (......... 2126..... 254438|. XXX.
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
93974ALE2 | WAMOTOR VEHICLE FUELTAX .............. . 07/01/2012f MATURITY .............. . XXX ....1,000,000 | .. 1,000,000.00 {..... 1,011,780 ..... 1,000,734 ..o e (T (T3 1,000,000 ... | [ 40,000 | 07/01/2012
93974ALF9 | WA MTR VEH FUEL TAX ... |07/01/2012| CALLED @ 100.0000000 . |... XXX ... 1,640,000 | .. 1,640,000.00 |..... 1,682,964 | ..... 1642592 (... | (2592) [ e (2592 1,640,000 [ .....ovovve | [ 65,600 | 07/01/2013
93974CTC4 [WASTRFDG ..o . |01/01/2012| CALLED @ 100.0000000 .|... XXX ..1,000,000 | .. 1,000,000.00 |..... 1,086,800 ..... 1,000,000 | ... | [ 1,000,000 [ .......ocooe | [ 25,000 | 01/01/2014
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ....................cccooovoi] o 3,640,000 | .. 3,640,000.00 | ..... 3781544 ..... 3643326(.............|......(3326) | ............. |....... (3326) |........... |..... 3,640,000 ... [ e | 130,600 . XXX
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
012149AU4 | ALBANY CNTY WY IMPTS STATTRCTFS ... | ... 01/15/2012) MATURITY .............. XXX .o 500,000 | ... 500,000.00...... 498375]...... 499,992 ... [ B B [ 800,000 | L e e 10,000 | 01/15/2012
078023HJ0 | BELL CNTY TX GO ... |12/27/2012| CALLED ................ XXX 535,000 | ... 535,000.00...... 551,387 ...... 536,297 [ ...ooveie [ (88) [ [ (BB [ [ 836212 (1212) L (1,212) ] 29,247 | 08/15/2014
099642CG3 | BORDENTOWN NJ REGL SDBRDED .........|... |01/15/2012| CALLED @ 101.0000000 .{... XXX ... |..... 792,850 | ... 785,000.00 |...... 838,812]...... 793128 | ..o [ @TB) e e @T8) e [ T92850 [ e [ 18,448 | 01/15/2015
167505AC0 | CHICAGO IL BD OF EDUC DED REV UTGO ... | ... |09/12/2012| Hutchinson, Shockey,Erley|... XXX 1,142,920 | .. 1,000,000.00 | ..... 1,055,720 ..... 1034913 (... | (3,666) [ | (3666) [ | 1031247 L TBT L 16T 39,722 | 12/01/2019
181234YG4 | CLARK CNTY WA SD #114 EVERGREEN ...... . 106/01/2012| CALLED @ 100.0000000 .|... XXX 1,250,000 | .. 1,250,000.00 | ..... 1,354,225 ..... 1,256,339 .....oooooe | n (8339 [ (6339) [ | 1250,000 (e [ 34,375 | 12/01/2015
181288JR3 | CLARK CNTY WA SD #117 CAMAS ............ 12/01/2012] MATURITY .............. . XXX 1,500,000 | .. 1,500,000.00 |..... 1,512,955 ..... 1,501,370 ..o | (370) [ e (370 [ | 1500,000 [ e [ 56,250 | 12/01/2012
181288JS1 | CLARK CNTY WA SD #117 CAMAS ...... ... |12/01/2012| CALLED @ 100.0000000 .|... XXX ... |..... 500,000 | ... 500,000.00...... 498,125]...... 499,622 | . ... [ T8 T8 499,800 L e 200 L 200 18,125 | 12/01/2013
247415FU1 | DELTACHARTERTWPMI .................... ... |05/01/2012] MATURITY .............. XXX 500,000 | ... 500,000.00 ...... 507,760 |...... 500,335 (... o (B38) | e B38) [ [ 500,000 | e [ 9,688 | 05/01/2012
26371GGV6 | DUBLIN OH CSD SCH FACS CONSTR IMPT ... | ... |12/01/2012| CALLED @ 100.0000000 .|... XXX 1,000,000 | .. 1,000,000.00 |..... 1,085,000 ..... 1,013,051 ..o | (13,051) o (13,051) [ | 1,000,000 f L e [ 53,750 | 12/01/2013
289365EC8 | ELMBROOK WISCHDIST ..........ovveen ... |04/01/2012 MATURITY .............. XXX .| 500,000 | ... 500,000.00...... 515835(...... 500,493 ... [ (93) [ e @93 [ [ B00,000 [ e [ 10,625 | 04/01/2012
291448CM8 | EMMET CNTY MI BLDG AUTH ... ... |05/01/2012 MATURITY .............. XXX .o | 970,000 | ... 970,000.00 ..... 1,032,662 ...... 972,733 | ..o [ @733 [ @TBI) e 970,000 | ... [ | 20,613 | 05/01/2012
354496DP3 | FRANKLIN PARKILSERB .................... . 109/11/2012| Raymond James Morgan
Keeg ........ooooviiins XXX . 1,275,000 | .. 1,250,000.00 | ..... 1,347,675 ..... 1273264 ... | (7888 [ | (T8BE) | 1265400 (............. | 9591 9591 L 75,174 | 07/01/2015
371608BD1 | GENESEE CNTY MIWTR SUPPLY ............ .. |05/01/2012] MATURITY XXX .o 515,000 | ... 515,000.00 |...... 5244711 ...... 515420 (... oo (@20) [ e @20) e [ B15,000 | e [ 10,300 | 05/01/2012
437885BD7 | HOMEWOOD AL BD OF EDUC ......... ... |03/01/2012| CALLED ................ Lo XXX ... 1,025,150 | .. 1,015,000.00 | ..... 1,019,040 ..... 1015524 ..o | (T e e @9 e | 1015445 e 9705 9705 23,683 | 02/01/2014
440668NA5 | HORRY CNTY SCSERA ........... ... |03/01/2012| CALLED @ 100.0000000 . ... XXX . 1,015,000 | .. 1,015,000.00 | ..... 1,081,300 ..... 1016511 (..o | (B [ (B e 015,000 (e [ 24,106 | 03/01/2013
452488HU6 | IMLAY MI COMM SCH DIST REF . . 05/01/2012f MATURITY .............. XXX 970,000 | ... 970,000.00 |..... 1,037,619(...... 974,052 (... oo (4052) [ (4052) [ [ 970,000 e [ 24,250 | 05/01/2012
494T4EKP7 [ KINGCNTYWA ................. ... |12/01/2012| CALLED @ 100.0000000 . |... XXX ... |..... 500,000 | ... 500,000.00...... 493175]...... 498,623 | . ... [ BAT e BAT | 499270 L e T30 T30 17,500 | 12/01/2013
537360LM9 | LITTLE ROCK AR CAP IMPRT ... ... |04/01/2012| CALLED ................ XXX .o | 985,000 | ... 985,000.00...... 993,166 | ...... 987,074 ... [ 23) | e 223) e 986852 e (1852) [ (1,852) ] 19,700 | 04/01/2014
549220771 | LUBBOCK TX INDPT SCHDIST .. ... |02/152012] MATURITY .............. XXX 415,000 | ... 415,000.00...... 414178 ... 44987 | ..o 3 3 15,000 L e 8,508 | 02/15/2012
557412UX9 | MADISON CNTY TN PUB IMPR .. ... |04/01/2012| CALLED @ 100.0000000 . |... XXX 1,000,000 | .. 1,000,000.00 |..... 1,057,130 ..... 1,001,856 | .......oooe | e (1,856) [ | (1856) [ | 1,000,000 f L e [ 20,000 | 04/01/2013
564385F56 | MANSFIELD TXISD ........... ... |02/152012 MATURITY .............. . XXX 1,000,000 | .. 1,000,000.00 |..... 1,000,000 ..... 1,000,000 [ ..o | [ e L [ 1,000,000 [ e [ 20,000 | 02/15/2012
564377758 | MANSFIELD TX TAXABLE SERA ............. ... |02/15/2012| Sink PMT @ 100.0000000 |... XXX ... |..... 105,000 | ... 105,000.00 |...... 108,554 | ...... 106,826 | ... | (1826) [ oo | (1826) [ e 105,000 | e [ 3,095 | 02/15/2018
567219TT7 | MARICOPA CNTY AZ USD #41 GILBERT ...... .. |07/01/2012) CALLED @ 100.0000000 .|... XXX ... 1,085,000 | .. 1,085,000.00 |..... 1,155,829 | ..... 1,089,751 e e [ 48,825 | 07/01/2013
567438MU7 | MARICOPA CO AZ USD #97 DEER VALLEY ... | ... |07/01/2012| CALLED @ 100.0000000 . ... XXX ....1,000,000 | .. 1,000,000.00 {..... 1,022,560 | ... 1000417 [ | (D) e (D 1,000,000 ... | [ 40,000 | 07/01/2013
584002EV7 | MECKLENBURG CO NC PUB IMPRVT ......... . 102/01/2012f MATURITY .............. . XXX . 1,000,000 | .. 1,000,000.00 | ..... 1,015,030 ..... 1,000,165 | .....ooovoe | e (188 [ e (18B) [ 1,000,000 [ ... | [ 20,000 | 02/01/2012
68825ETM1 | OSHKOSH WI CORP PURPOSE ...............| ... 12/01/2012| CALLED @ 100.0000000 .|... XXX ... |..... 520,000 | ... 520,000.00...... 530,390 ...... 521154 | ..o () e (B4 520,000 | ....voiee [ | 22,100 | 12/01/2013
717883HL9 | PHILADELPHIA PA SD REF-TAXSERA ....... . |06/01/2012f MATURITY .............. . XXX . 1,000,000 | .. 1,000,000.00 |..... 1,000,000 ..... 1,000,000 [ ... | [ L L 1,000,000 ... | [ 20,855 | 06/01/2012
726889GC6 | PLAINWELL MI COMM SCHDIST ............. 11/01/2012| CALLED @ 100.0000000 .|... XXX ... |..... 750,000 | ... 750,000.00 |...... 759,120(...... 750,908 | ......oooeoe oo (908) [ e Q08 [ [ 750,000 ... [ e 31,500 | 05/01/2013
729182HB4 | PLOVERWIRFDG ................. ... |10/01/2012| MATURITY XXX .o 325,000 ... 325,000.00...... 327135]...... 325,000 (... e [ [ e [ 325,000 (... [ | 12,188 | 10/01/2012
737050RV8 | PORTSMOUTHNH ..... . 109/15/2012| MATURITY XXX ... 1,000,000 .. 1,000,000.00 |...... 939,880 ...... 994,835 ... oo B85 BB 1,000,000 [ ... | [ 35,000 | 09/15/2012
750021J32 .| RACINE WI GO RFDG .. 12/01/2012] MATURITY XXX . 1,000,000 | .. 1,000,000.00 |..... 1,037,870 ..... 1004278 ... | 278 [ (A278) 1,000,000 f....oovovie | [ 40,000 | 12/01/2012
818189J45 .| SEVIERCNTY TN ..., .. [11/05/2012) CALLED ................ XXX 500,000 | ... 500,000.00...... 5348401...... 501,082 (... oo 529 B9 501612 ... [ (1612) | (1612) 24,625 | 04/01/2013
820650CT4 | SHAWNEE CNTY KS USD #501 TOPEKA ...... .. |02/01/2012) CALLED @ 100.0000000 .|... XXX ....1,000,000 | .. 1,000,000.00 {..... 1,089,900 ..... 1,001,167 ..o | (VBT o e (BT | 1,000,000 [ ... | [ 25,000 | 02/01/2016
788040LZ4 | ST CHARLES PARISH LA GORFDG ..... ... |03/01/2012| MATURITY XXX . 1,000,000 | .. 1,000,000.00 | ..... 1,031,690 ..... 1,000,737 ..o e (T3 e e T3 1,000,000 [ ..o | [ 20,000 | 03/01/2012
868424DV1 | SUPERIORWISCHDIST ............. ... |04/01/2012] MATURITY XXX 500,000 | ... 500,000.00...... 5098701 ...... 500,308 | ......coovov e BO8) [ e BOB) [ [ 500,000 | ...cooiei [ e [ 10,625 | 04/01/2012
902098EA6 | TWO RIVERSWIPUBLICSD ............ ... |03/01/2012| CALLED @ 100.0000000 . ... XXX . 1,205,000 | .. 1,205,000.00 | ..... 1,276,493 | ..... 1,206,594 | ... | (1594) [ (10594) 1,205,000 (... | [ 25,606 | 03/01/2013
917661WZ9 | UTICA MI COMM SCHOOLS SCHBLDG ....... . |05/01/2012| CALLED @ 100.0000000 .|... XXX ... |..... 725,000 ... 725,000.00 |...... 742212 ...... T25784 | ... e (T8 e (T84 725000 (..o [ | 16,494 | 05/01/2014
921356AV3 | VAN WERT OH CITY SCHDIST ............... 12/01/2012 MATURITY .............. XXX ..o ... 500,000 | ... 500,000.00...... 499,555|...... 499,953 | ... AT AT 500,000 ... oo | 20,000 | 12/01/2012
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935333EV2 | WARREN MIBLDGAUTH ..............c.eues .. |11/01/2012| CALLED @ 100.0000000 .|... XXX ... |... 1,075,000 ..1,075,000.00 |..... 1,159,140 ..... 1,084,729 O729 ..o |ennn 1,075,000 11/01/2015
938718SY0 | WASHINGTON CNTY UT SD ST GEORGE ... .. |03/01/2012) MATURITY .............. XXX 990,000 | ... 990,000.00 ...... 986,218 |...... 989,918 ... [ B2 B2 990,000 03/01/2012
957348ES0 | WESTBY WIAREASCHDIST ................. ... |04/01/2012| CALLED @ 100.0000000 . |... XXX ... |..... 525,000 | ... 525,000.00 |...... 525,000]...... 525,000 [ .....ovein e [ [ e 525,000 04/01/2013
960906CV5 | WESTONKA MN ISD #277 SER B ... |03/152012| CALLED ................ XXX 865,000 | ... 865,000.00...... 880,873 |...... 865,178 | ..o oo (A78) | [ (AT e 865,000 02/01/2014
963439WF7 | WHITE BEAR LAKE MN ISD #624 SER C . . 102/01/2012| CALLED @ 100.0000000 .|... XXX ... 1,000,000 | .. 1,000,000.00 |..... 1,089,640 ..... 1,001,062 | .....o.ooe | e (1,062) [ oo | (1,062) [ 1,000,000 | ... 02/01/2014
967243XN1 | WICHITAKS SER 771 ................... ... |12/012012 MATURITY .............. XXX 820,000 | ... 820,000.00...... 822526 |...... 820,268 |..........oo | (268) | [ (268) [ [ 820,000 ... 12/01/2012
969254LP4 | WILLIAM FLOYD UFSD NY MASTICS . 106/15/2012| CALLED @ 100.0000000 .|... XXX ... |..... 500,000 | ... 500,000.00...... 505,305(...... 500,303 (.........oo oo BO3) [ e BO3) [ | 500,000 ... 06/15/2013
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (D|rect and Guaranteed) ... .. 36,880,920 | 36,695,000.00 |... 37,968,240 | ... 36,822,001 . 36,753,697 . XXX
Bonds - U.S. Special Revenue, Special Assessment
010541AP5 | AL ST FED HWY FINAUTHSERA ............. ... |03/01/2012| CALLED @ 100.0000000 .|... XXX ... |... 1,000,000 |..1,000,000.00 |..... 1,085,750 ..... 1002415 (..o | A [ e RAIB) 1,000,000 03/01/2016
041186SC2 | ARKANSAS STUNIVREF ..................... ... |04/01/2012] MATURITY .............. XXX 830,000 | ... 830,000.00...... 877916|...... 832,042 (... (2042) | (R042) 830,000 ... 04/01/2012
075388DX3 | BEAVER WTR DIST AR(BENTON/WASH CO) .. | ... |11/152012| MATURITY ...... ... XXX...[...1,000,000|..1,000,000.00]..... 1,059,670 ..... 1,006,362 |............. |......(6362) |............. | (6362 | | 1,000,000 | ... 11/15/2012
090929DQ0 | BIRMINGHAM AL CHILDREN HOSPITAL ....... ... |06/01/2012] MATURITY ... XXX 500,000 | ... 500,000.00...... 532,860 ...... 501,669 |........ooov e (1,669) [ [ (1,869 [ [ 500,000 ... 06/01/2012
121653HP7 | BURLINGTON CO NJ BRIDGE GOVT LOAN ....|... [11/01/2012| VARIOUS ..... XXX 910,000 | ... 910,000.00 |...... 966,3111...... 5475 ... o BATE) | e (BATE) e 910,000 ... 10/15/2014
15239MAK8 | CENTRAL ARKANSAS WTRREV .............. ... |10/01/2012| MATURITY ... XXX 500,000 | ... 500,000.00...... 497,101 ...... 499,745 ... 285 e 2BE 500,000 ... 10/01/2012
181108RQ6 | CLARK CNTY WAPUD #001 ............. ... |01/01/2012] MATURITY ...... Lo XXX 1,000,000 | .. 1,000,000.00 |..... 1,083,900 ..... 1,000,000 [ ..o | [ e e 1,000,000 01/01/2012
186406CZ5 | CLEVELAND OH STATE UNIV SERA . ... |06/01/2012] MATURITY ...... XXX 500,000 | ... 500,000.00...... 513,760 ...... 500,735 ...covein e (T38) | e (T3B) 500,000 06/01/2012
196454EF5 | CO DEPT OF TRANSRFDG 2002B ............ .. |06/15/2012) MATURITY ...... XXX 500,000 | ... 500,000.00 ...... 503,610(...... 500,199 | ...ooveos [ (199) [ [ (199 e 500,000 06/15/2012
196454FJ6 .| CO DEPT TRANS REV ANTICNTS SERB ... ... |121152012 MATURITY ...... o XXX 1,000,000 | .. 1,000,000.00 |..... 1,065,250 | ..... 1,010,382 ..........oo | ... (10,382) [ .o | (10,382) [ 1,000,000 12/15/2012
228485FY9 | CROWN POINT IN MULTI SBC FMB . 109/11/2012] City Securities Lo XXX 1,679,918 | .. 1,480,000.00 |..... 1,572,885 ..... 1,536,934 ... | (B3 [ (B3 1,530,503 07/15/2020
348815GF2 | FORT SMITH AR WATER & SEWER ... ... |10/01/2012| CALLED @ 100.0000000 . |... XXX ... 1,010,000 | .. 1,010,000.00 | ..... 1,074,519 ..... 1015923 ... | n (B923) [ e (B923) e 1,010,000 10/01/2014
36828VAQ8 | GCSINSCHBLDGCORP ...........vvvenn .. |09/11/2012| City Securities Lo XXX 1,672,106 | .. 1,530,000.00 |..... 1,655,506 | ..... 1,572,980 ..o e (9389 [ e (9389 [ 1,563,621 07/15/2016
40785GFA4 | HAMILTON SE IN CUMBERLAND CAMP SBC .. | ... |08/25/2012| CALLED ........... e XXX 520,000 | ... 520,000.00 |...... 520,000...... 520,000 [ ...ooiii e e [ e 520,000 01/10/2013
40785GFB2 | HAMILTON SE IN CUMBERLAND CAMP SBC ..|... |08/25/2012| CALLED ................ XXX 505,000 | ... 505,000.00...... 505,000 ...... 505,000 (... e [ [ [ [ 505,000 07/10/2013
439239GK4 | HOOVER ALBD OF EDUCWTS ............... ... 02/15/2012| CALLED @ 100.0000000 .|... XXX ... 1,000,000 | .. 1 ,000,000.00 f..... 1,086,670 ..... 1,001,492 (..o | (1492) [ e e (1492 1,000,000 02/15/2014
44352TAA6 | HUBER HEIGHTS OH CSD COP SCH FACS ... | ... |12/01/2012| Sink PMT @ 100.0000000 |... XXX ... |...... 35,000(..... 35,000.00 |....... 35,0001 ....... 35,000 (..o | [ e e 35,000 12/01/2024
4520015A4 | IL EDUC FAC ART INSTITUTE CHICAGO ...... ... |03/01/2012| CALLED @ 100.0000000 .|... XXX ... 1,000,000 | .. 1,000,000.00 |...... 990,880 ...... 992,366 ... e 36 [ BB 992,402 03/01/2034
454623725 | IN BOND BANK SPEC PROGRAM SER 2003 .. .| ... |03/01/2012] MATURITY .............. XXX 525,000 | ... 525,000.00 ...... 567,378 |...... 525996 | ........ooo e (996) [ e (99B) [ [ 525,000 03/01/2012
454623733 | IN BOND BANK SPEC PROGRAM SER 2003 .. .| ... |09/01/2012] MATURITY .............. XXX 720,000 | ... 720,000.00 |...... 781,157 ...... 72539 (.. ... e (B39 | (B394 [ 720,000 09/01/2012
485106CM8 | KANSAS CITY MO SPL OBLIGREF & IMP ... ... |04/01/2012| Sink PMT @ 100.0000000 |... XXX ... |...... 90,000..... 90,000.00....... 92,654 |....... 9,785 .o | (LTBE) e (LTBE) e 90,000 04/01/2018
495289GQ7 | KINGCNTY WASWRREV .................... ... |01/012012 MATURITY .............. XXX 685,000 | ... 685,000.00...... 689,179 ...... 685,000 [ .......oovov oo [ [ e 685,000 01/01/2012
499407BM5 | KNOX CNTY IN HOSP ASSN LEASE REV ... ... |07/01/2012| CALLED @ 100.0000000 . |... XXX ... |..... 500,000 | ... 500,000.00...... 515750 |...... 500,955 | .....ocooeie e (958) [ [ (98D [ [ 500,000 07/01/2013
499407BK9 | KNOX CNTY INHOSP ASSOC ........... ... |01/01/2012 MATURITY .............. XXX 535,000 | ... 535,000.00...... 5308701 ...... 535,000 (... e [ [ e [ 535,000 ... 01/01/2012
499407BL7 | KNOX CNTY IN HOSP ASSOC ...... ... |07/01/2012 MATURITY .............. XXX 750,000 | ... 750,000.00 |...... 743,955 ...... 749633 ... e 3BT [ 3BT 750,000 ... 07/01/2012
499746PD1 | KNOXVILLE TN ELEC REF SERV ....... ... |07/01/2012| CALLED @ 100.0000000 .|... XXX ... |... 1,095000].. 1 ,095,000.00 | ..... 1,193,320 ..... 1101776 [ ..o | BTTO) [ | BTTE) | 1,095,000 | ... 07/01/2015
51748TDV5 | LAS CRUCES NM GROSS RECTS TAX .. ... |06/01/2012] MATURITY XXX 500,000 | ... 500,000.00...... 512,555|...... 500,671 ..o [ BT | BT 500,000 ... 06/01/2012
59455TGT3 | MI MUNI BOND AUTH - DETROITSD ... ... |06/01/2012| CALLED ...... e XXX ] ... 1,030,000 .. 1 ,000,000.00 f..... 1,086,120 ..... 1025901 ... e (4302) [ e (4302) [ 1,021,599 06/01/2014
60636WDT9| MO ST HWYS & TRANS COMM SERA .. ... |02/01/2012| CALLED @ 100. 0000000 .|... XXX ... |... 1,260,000 | .. 1,260,000.00 |..... 1,345,831 ..... 1,260,998 | ..o e (998) [ e (998) [ 1,260,000 02/01/2014
644802CK4 | NEW HANOVER CNTY NC COP'S ....... ... |03/01/2012] MATURITY .............. ... XXX...|...1,000,000|..1,000,000.00]...... 995,020 ...... 999,892 (... oo 108 L 108 1,000,000 03/01/2012
64465MXEO | NH MUNC BOND BANK SERD .......... ... |08/15/2012| CALLED @ 100.0000000 .|... XXX ... |... 1,100,000 ..1,100,000.00 |..... 1,187,186 | ..... 1,107,898 ... | (7898 [ (T898) [ 1,100,000 08/15/2016
644693GW7 | NH ST TURNPIKESYS ............. ... |04/01/2012| CALLED @ 101.0000000 .|... XXX ... |... 1,010,000 ..1,000,000.00 |..... 1,081,270 ..... 1,012,638 ... | (2838) [ | (2838) [ 1,010,000 10/01/2015
645916QV2 | NJ ECON DEV SCH FAC CONSTR .. ... |... |06/15/2012| CALLED @ 100.0000000 .|... XXX ... |... 1,000,000 |..1,000,000.00 |..... 1,089,670 ..... 1,005,546 | .............|......(5546) [ ............. | (B546) [ | 1,000,000 06/15/2014
65956MDJ4 | NORTH HARRISON INHSBC .................. ... |07/102012] MATURITY .............. XXX 615,000 | ... 615,000.00 |...... 654,292 ...... B17618 (... o (2B818) | (2B18) [ [ 615,000 07/10/2012
668204CU2 | NW OH WTR & SWR DIST REC ZONE(BAB) ... | ... |12/01/2012| Sink PMT @ 100.0000000 |... XXX ... |...... 70,000..... 70,000.00 |....... 70,000 ....... 70,000 (. .ccovvvee | [ e e 70,000 12/01/2020
67418VAA4 | OAKWOOD VILLAGE OH GAS SYSREV BAN ..|... |04/05/2012| MATURITY .............. ... XXX...|...1355000]..1,2355000.00]..... 1,355,000 ..... 1,355,000 [ ... | [ L e 1,355,000 04/05/2012
677555XS8 | OH ST ECON DEV REV ENTERPRISEBD ..... ... |12/01/2012| Sink PMT @ 100.0000000 |... XXX ... |..... 255,000 | ... 255,000.00 ...... 255,000 ...... 255,000 (..o e [ [ e 255,000 12/01/2014
686430DB2 | ORLANDO FL CMNTY REDEV AGY TAXINC .. | ... |04/01/2012] MATURITY .............. XXX 500,000 | ... 500,000.00...... 507,940(...... 500247 ..o [ AT @A) 500,000 04/01/2012
686430DF3 | ORLANDO FL CMNTY REDEV TAXINCR ...... ... |04/01/2012| CALLED @ 100.0000000 .|... XXX ... 1,585,000 | .. 1,585,000.00 |..... 1,725,748 | ..... 1,590,503 | ........oooo | n (B503) [ e (BB03) [ 1,585,000 04/01/2016
709208CP5 | PA ST PUB SBA (LEHIGH COLLEGE) ..........|... 10/01/2012] MATURITY .............. XXX 765,000 | ... 765,000.00 |...... 760,7311...... 764,609 (... oo 39 39T 765,000 10/01/2012
709207EA8 | PA ST PUB SBA PHILADELPHIAPASD ....... ... |11/06/2012| Raymond James Morgan
Keeg ...t S XXX ... |... 1,458,233 ..1,305,000.00 |..... 1,409,230 | ..... 1,362,033 ... | (9,050) [ e (9050) [ 1,352,982 06/01/2018
718846AF5 | PHOENIX AZ CIVIC IMPT CORP RENT ........ ... |07/01/2012 MATURITY .............. ... XXX...[...1,000,000|..1,000,000.00]..... 1,044,660 | ..... 1,007,954 ... | (7954 [ (TOB4) | 1,000,000 | ... 07/01/2012
74265LYW2 | PRVT COLLEGES & UNIVS AUTH GAREV ... |... [10/01/2012| Sink PMT @ 100.0000000 |... XXX ... |...... 40,000 ..... 40,000.00....... 41201 e e (201) | e (1201) ) 40,000 10/01/2029
84055UAH4 | S TX DETENTION COMPLEX LOC DEV-TAX ...|... |09/11/2012| Raymond James Morgan
Keeg .......ocoviiiiinn . XXX...|...1,015000]..1,000,000.00f..... 1,003,130 ..... 1,001,239 .o e B9 e e B 1,000,840 02/01/2014
8126426U5 | SEATTLE WA MUNILIGHT & POWER .......... ... |12/01/2012| CALLED @ 100.0000000 .|... XXX ... |..... 500,000 | ... 500,000.00...... 496,480 ...... 499270 ... e 342 342 499,612 ... 12/01/2013
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846467DD7 | SPANISH FORK CITY UTWTRREV ........... ... |06/01/2012| CALLED @ 100.0000000 .|... XXX ... |..... 770,000 | ... 770,000.00...... 815392 ...... 772,768 2,768) ..o | 770,000 06/01/2015
850578RG2 | SPRINGFIELD IL ELEC REV SRLIEN . ....|... |05/15/2012| Hutchinson, Shockey,Erley|... XXX ... |... 1,092,310 ..1,000,000.00 |..... 1,078,030 | ..... 1,044,676 L2918) | 1,041,758 | ... 03/01/2018
880166LV3 | TEMPLE TXWTR&SWRREV ........ .| ... |08/01/2012] MATURITY o XXX 500,000 | ... 500,000.00...... 515275(...... 501,065 L (1,085) | 500,000 ... 08/01/2012
882756KY4 | TEXAS ST PUB FIN AUTH AUSTIN UNIV ... ... [10/15/2012| MATURITY o XXX 500,000 | ... 500,000.00...... 516,590 |...... 501,532 (1832 500,000 10/15/2012
880550HJ0 | TN STLOCALDEVAUTH ..................... ... |03/01/2012| MATURITY ... o XXX 565,000 | ... 565,000.00...... 565,000 ...... 565,000 [ ......oooos [ 565,000 03/01/2012
880557A37 | TN STSCHBLDGHIGHERED ................ ... |08/15/2012| VARIOUS ............... Lo XXX 1,010,000 | .. 1,000,000.00 |..... 1,064,280 | ..... 1,012,576 BI73) .o | 1,008,603 05/01/2015
914720E78 | UNC BD OF GOVNR'S POOLED LOAN PROG ..| ... [10/01/2012{ CALLED @ 100.0000000 .|... XXX ... |..... 265,000 | ... 265,000.00...... 2634441 ...... 264,775 . 133 133 264,909 04/01/2013
914729DR6 | UNIV N TEXAS GENERAL TUITION ............ ... |04/15/2012| CALLED @ 100.0000000 .|... XXX ... 1,345,000 | .. 1,345,000.00 | ..... 14445371 ..... 1,348,955 (3,955) [ ..ooeoen | 1,345,000 04/15/2014
914641WH4 | UNIV NEBRASKA LINCOLN STDT FEES ....... ... |07/01/2012] MATURITY .............. L XXX 1,000,000 | .. 1,000,000.00 |..... 1,084,870 ..... 1,005,651 (5,651) oo | 1,000,000 07/01/2012
9146582E8 | UNIVERSITY NV COMM COLLEGES SERA ... | ... [07/01/2012] MATURITY L XXX 1,000,000 | .. 1,000,000.00 |..... 1,009,940 ..... 1,000,631 ... [ B3 (X3 T 1,000,000 07/01/2012
914046Q89 | UNIVERSITY OF ALASKA UNIV REVS ... [10/01/2012| MATURITY o XXX 500,000 | ... 500,000.00...... 500,000 ...... 500,000 [ ... [ e e e 500,000 ... 10/01/2012
927780V78 | VA COLL BLDG AUTH (HAMPTON) ...... ....|... |04/01/2012] MATURITY o XXX 500,000 | ... 500,000.00...... 504,100 ...... 500,135 (135) .o o 500,000 ... 04/01/2012
977123NS3 [ WISTTRANSSERA ... . |07/01/2012| CALLED @ 100.0000000 .|... XXX ... |..... 500,000 | ... 500,000.00...... 503,935(...... 500244 | ... @A) (44) ... | 500,000 ... 07/01/2013
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... .. 45,667,567 | 45,015,000.00 |... 47,227,317 | ... 45,319,283 (138,655) . 45,221,829 . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
141781AV6 | CARGILL, INC. ... ... [09/15/2012] MATURITY .............. co XXX...|...1550,000]..1,550,000.00]..... 1,556,805 | ..... 1,551,251 (1251) [ | 1,550,000 09/15/2012
17252MAF7 | CINTAS CORPORATION ..o ... |06/01/2012] MATURITY .............. .. XXX...|...1500,000|..1,500,000.00]..... 1,595,160 | ..... 1,510,233 C(10,233) | oo 1,500,000 | ... 06/01/2012
39121JAA8 | GREAT RIVER ENERGY 1STMTG 144A ....... ... |07/01/2012| Sink PMT @ 100.0000000 |... XXX ... |...... 96,809 ..... 96,808.70 | ....... 97,046 |....... 96,966 (BT 96,809 | ... 07/01/2017
402524AB8 | GULF SOUTH PIPELINE SRNOTES ........... ... |08/15/2012| MATURITY o XXX 980,000 | ... 980,000.00...... 997,630 (...... 983,587 (3587 | 980,000 08/15/2012
580645AD1 | THE McGRAW-HILL, INC. SRNOTES .......... ... [11115/2012| MATURITY S XXX...|...1500,000|..1500,000.00]..... 1,541,700 ..... 1,511,226 e (11,228) [ 1,500,000 11/15/2012
902118BK3 | TYCO INTERNATIONAL FINANCE NOTES ... .. ... |08/15/2012| CALLED ...... coo s XXX |0 1,088,920 | .. 1,000,000.00 . ... 947950 (...... 977,276 | ... | 72020 7202| ... | 984,478 11/15/2013
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffi Ilated) ...................................................... .. 6,695,729 |..6,626,808.70 | ..... 6,736,291 ..... 6,630,539 ............. |..... (19252) [ ............. |...... (19252) [........... |..... 6,611,287 . XXX
8399997 Subtotal - Bonds - Part 4 ... ... .. . 103,584,216 (102,676,808.70 | .. 106,931,319 |.. 103,124,695 |............. S22 (241.214) | ........... . 102,924,687 . XXX
8399998 Summary Item from Part 5 for Bonds ............ ... L . XXX
8399999 SubtOtal - BONAS ... ...\ . 103,584,216 (102,676,808.70 | .. 106,931,319 |.. 103,124,695 |............. 41.214) | ... (241214) | ........... . 102,924,687 . XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
060505765 .| BANK OF AMERICA 8.20% SERH ............. ... 03/14/2012| Janney Montgomery ..... .. 21,000.000 | ..... 536,540 [......... 25.00...... 504,210 ...... 464,100 ...... 51,895 ....... 1296 | ............. |0 B3| 517,291 . XXX
060505559 .| BANK OF AMERICA 8.625% SERQ ............| ... 08/13/2012| Janney Montgomery ..... ... 20,000.000]..... 514388 ......... 25.00...... 524,000...... 439,200 |...... 73941 |......(5524)|............. | B8MT | 507,617 ... . XXX
209111400 .| CON EDISON CONY 4.65% SERD ............|... 05/18/2012| CALLED @ 101.0000000 . |... 16,500.000 | ... 1,666,500 ....... 00]..... 1,378,875(..... 1,383,088 ... [ 3T 3T 1,384,466 | ... . XXX
38144X500 | GOLDMAN SACHS GP6.20% ........... . . |03/14/2012| VARIOUS ............... . 55,000.000 | ... 1,364,474 |.........2500|..... 1,345,000 |..... 1,346,174 | ............. | ........(104) | ... | (104) | 1,346,070 . XXX
89147U506 | TORTOISE ENERGY CAP CORP 5.00% ....... ... |05/17/2012| CALLED ................ 100 000.000 | ... 1,010,000 (.........10.00..... 1,000,000 |..... 1,000,000 | ............. [.ccooeeveois [ o 1,000,000 . XXX
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ...................................o . .. 5091,902(... XXX... |..... 4,752,085 ... .. 4,632,562 .....125836|......(2954)|............. |...... 122882 |........... |..... 4,755,444 . XXX
8999997 Subtotal - Preferred Stocks - Part4 .................................. .. 5091,902(... XXX... |..... 4,752,085 ... .. 4,632,562 |.....125836|......(2954)|.............|...... 122882 ........... |..... 4,755,444 | ... . XXX
8999998 Summary Item from Part 5 for Preferred Stocks ... e e L coc XXX e . XXX
8999999 Subtotal - Preferred StOCKS .......... ... i .. 5,091,902(... XXX... |..... 4,752,085 4,632,562 .....125836|......(2954)|............. |...... 122882 ........... |..... 4,755,444 . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00206R102 [AT&T,INC. ... ... |09/21/2012| Wells Fargo Advisors ... |..... 5,600.000..... 198,946 ... XXX ... [...... 156,185 ...... 169,344 | ..... (13159 [ .o [ (13159) [ ..o o 156,185 . XXX
002824100 .| ABBOTT LABORATORIES ..... ... ... [10/18/2012| Wells Fargo Advisors ... |..... 6,850.000 | ..... 449357 ... XXX ... |...... 3174331...... 385176 |..... O7,743) [ ..o [ O7,743) [ ... | 317433 |... . XXX
031162100 .| AMGENINC ................ .| ... |10/22/2012| Merrill Lynch- -Columbus .. | ... 16,700.000 | ... 1,220,306 ... XXX ... |...... 590,962 ..... 1,072,307 (481,345) | ... (481,345) | ........... |l 590,962 . XXX
037833100 .| APPLE, INC. . . |09/18/2012| Wells Fargo Advisors ... |...... 830.000..... 462795|... XXX ... |...... 207,354 |...... 336,150 (128,796) | ..o | (128,796) | ..ot | ennn 207,354 . XXX
053807103 .| AVNET,INC. ........ .| ... |11/01/2012| Wells Fargo Advisors ... |... 21,900.000]..... 6238% ... XXX... |...... 654,405 ...... 680,8711..... (26,466) [ ... [ (26,466) [ ........... [...... 654,405 . XXX
09247X101 | BLACKROCK,INC. ..o ... [12111/2012| Wells Fargo Advisors ... |..... 3,850.000..... 752,071)... XXX... |...... 750,090 ...... 686,224 | ...... 63,866 ... | [ 63,866 |........... |...... 750,090 . XXX
166764100 .| CHEVRON CORPORATION ................... ... |06/06/2012| Wells Fargo Advisors ... |..... 1,250.000 | ..... 123182 ... XXX ... |....... 82,868 ...... 133,000 ..... (50132) [ .o [ (50,132) [ ..o 82,868 . XXX
277432100 .| EASTMAN CHEMICAL CO. ............ ... |... [11/01/2012] Wells Fargo Advisors ... |..... 1,050.000 | ...... 63524 ... XXX ... |....... 42457 ....... 41013(....... 1444 1444 42,457 . XXX
30219G108 | EXPRESS SCRIPTS HOLDING CO. ... .| ... |08/09/2012| Wells Fargo Advisors ... |..... 6,300.000 | ..... 339,888 (... XXX... |...... 193,594 210,043 | ... (106,003) [ ..........oco [voveiii [ (106,003) | ..o | 193,594 . XXX
30231G102 | EXXONMOBILCORP .............. o..| ... |05/01/2012| Wells Fargo Advisors ... |..... 1,150.000 | ..... 100,151 ... XXX ... |....... T4 | ... 97474 | ..... (22563) [ ..o [ (22563) [ ... e 74,911 . XXX
337932107 .| FIRST ENERGY CORP. ... ... |... |08/03/2012| Merrill Lynch- -Columbus .. | ... 20,300.000..... 956,310 ... XXX ... |...... 807,174 899,290 | ..... 92116) [ ..o [ (92116) [ ..o |t 807,174 . XXX
38259P508 | GOOGLE, INC.CLA ........... ... | ... |08/14/2012| Wells Fargo Advisors ... |...... 150000 ..... 100,718 ... XXX ... |....... 72,067 |....... 96,885 ..... (24818) ..o [ (24818) ... oo 72,067 . XXX
452308109 .| ILLINOIS TOOL WORKS, INC. e ... [12114/2012| Merrill Lynch-Columbus .. |... 16,000.000..... 903,650 ... XXX ... |...... 856,232 ...... 747,360 | ..... 108872 .o [ 108872 ..o | 856,232 . XXX
458140100 [ INTELCORP .......oviiii i ... |06/15/2012| Wells Fargo Advisors ... |..... 8,200.000 | ..... 226577 (... XXX... |...... 184,046 | ...... 198,850 | ..... (14,804) [ ... [ (14,804) [ ........... [...... 184,046 . XXX
459200101 .| INTERNATIONAL BUSINESS MACHINE COR .. | ... |06/06/2012| Wells Fargo Advisors ... |...... 975.000..... 194826 ... XXX ... [...... 123,064 | ...... 179,283 ..... (56,219) [ ..o [ (56,219) [ ... oo 123,064 . XXX
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465685105 .| ITCHOLDINGS CORP ..o o 11/30/2012| Edward D. Jones &
Company ..........c.oooi|.ven. 1,300.000..... 101,602 (... XXX ... |....... 70179 ....... 98,644 1..... (28465) [ ......coovoe e (28465) [ ........... |...oe. 70179 .o | 31422 ....... 31422 ....... 1407|. XXX.
832696405 .| JM. SMUCKER COMPANY .................e. ... |03/26/2012| Edward D. Jones &
Company ................|..... 6,900.000 | ..... 555604 ... XXX ... [...... 365,135(...... 539,373 (174,238 (174238) | ......oon [ oot 365135(..........o |oonnn 190,469 . XXX
500255104 .| KOHLS CORPORATION .............coeovene .. |02/17/2012| Wells Fargo Advisors .... |... 15300.000]..... 782,043 |... XXX ... [...... 4344811 ...... 755,055 (320,574 (320,574) | ... |t 434481 ... 347,562 . XXX
58933Y105 | MERCK& CO.,INC. ......... ... |09/13/2012| Merrill Lynch-Columbus .. |... 26,800.000 | ... 1,084,437 |... XXX ... [...... 987,002 ..... 1,010,360 ..... (23,358 (23,358) [......covn [ennnn 987,002 (... [ennnn 97,435 . XXX
594918104 .| MICROSOFTCORP .............. ... |01/20/2012| Wells Fargo Advisors ... |..... 9,400.000 | ..... 273348 (... XXX ... [...... 155,040 ...... 244024 | ..... (88,984, (88,984) [.......oco [einnn 155,040 ...ooveii | 118,308 . XXX
637071101 .| NATIONAL OILWELL VARCO, INC. ............ .. |09/12/2012| Wells Fargo Advisors ... |..... 3,100.000..... 229230 (... XXX ... [....... 99,770 ...... 210,769 (110,999 (110,999) | ..o [eennns 99,770 | ... | 129,460 . XXX
651639106 .| NEWMONT MINING CORP ... T . |09/14/2012| Wells Fargo Advisors ... |... 12,900.000 | ..... 738,856 (... XXX ... [...... 760,858 |...... 7741291 ..... (13,271) (13271 [ ..o e 760,858 |..........o.. |.inn (22,002) . XXX
68389X105 | ORACLE CORPORATION ... 12/12/2012| Wells Fargo Advisors ... |..... 3,200.000 | ..... 102942 (... XXX ... |....... 82,849 ....... 82,080 (......... TOO| .o [ 76O o 82849 (... | 20,093 . XXX
704549104 .| PEABODY ENERGYCORP .............c.cco | .o 12/24/2012{ Merrill Lynch-Columbus .. |... 19,500.000 |..... 521,038|... XXX ... [...... 2958001 ...... 645,645 (349,845) (349,845) | .......os [t 295800 (.......ccoen |ennnn 225,237 . XXX
73755L107 .| POTASH CORP OF SASKATCHEWAN, INC. ... | ... |06/06/2012| Wells Fargo Advisors ... |..... 2,500.000...... 97,523 (... XXX ... |...... 120483 | ...... 103,200 ...... 17,283 | [ 17,283 |, 120483 | ..o | (22,959) . . XXX
742718109 .| PROCTER & GAMBLECO. .................... ... |01/18/2012| Merrill Lynch-Columbus .. |..... 3,500.000 | ..... 230500 (... XXX ... [...... 224380 1...... 233485(...... (9,105 (9105) [ ..o | 224380 (... o 6,120 (......... 6,120 ... . XXX
760759100 .| REPUBLIC SERVICES, INC. ... ... |07/18/2012| Wells Fargo Advisors ... |... 23,400.000..... 622,073 |... XXX ... [...... 702219(...... 6446701 ...... 57549 ..o e 57549 (........... |l 702219 ..o | (80,145) | ...... (80,145) . XXX
254687106 .| THE WALTDISNEYCO ........oovovvvinn, . 102/29/2012| Edward D. Jones &
Company ............... . 21,600.000..... 906,322 (... XXX ... [...... 402,310 ...... 810,000 (... (407,691)|......oovvevi [veiiii | (407,691) | ... [t 402,310 ..o [ 504,013 ] ...... 504,013 . XXX
883556102 .| THERMO FISHER SCIENTIFIC, INC. ........... ... |10/04/2012| Edward D. Jones &
Company ................|..... 1,700.000..... 102,146 ... XXX ... |....... 88,998 |....... 76449 ...... 12549 | .. 12549 ..o | 88,998 |............|.ennn 13,148 ....... 13,148 . XXX
911312106 .| UNITED PARCEL SERVICEINCCLB .......... .. |01/13/2012| Merrill Lynch-Columbus .. |..... 3,000.000..... 213498 (... XXX ... [...... 176970 ...... 219,570]..... (42,600) [ .....ooeie e (42,600) [........... |.ooonn 176970 ..o | 36528 |....... 36,528 | ... . XXX
913017109 .| UNITED TECHNOLOGIESCORP .............. .. |02/21/2012| Wells Fargo Advisors ... |..... 7,800.000 | ..... 658,177 (... XXX ... [...... 3184741 ...... 570,102 (... (251,628)|.......coooov [ veiiiii |t (251,628) | ... [ et 3M8ATA| ... 339,703 (...... 339,703 . XXX
92826C839 | VISA,INC.CLA ... ... |11/30/2012| Edward D. Jones &
Company ................|..... 3,650.000 | ..... 454463 ... XXX... [...... 280,147 (...... 370,585 |..... (90437) [ ..o e (90437) [ ... | 280147 (... | 174316 | ...... 174316 | ......... 952|. XXX.
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................ooo . 14,389,999 ... XXX ... . 10,677,937 | ... 13,321,410|..(2,733,027) | ............. | ... . (2,733027) | ... 10,677,937 (... ... 3,712,064 | ..... 3,712,064 | ..... 192498 . XXX.
Common Stocks - Parent, Subsidiaries and Affiliates
81415*109 . | SECURITY CENTRALCORP. ..................| ... 05/18/2012| Security Central Corp ... |..... 2,500.000 | ..... 250,000|... XXX ... [...... 250,000 ...... 230,403 ...... 19597 | 19597 ..o | 250,000 | ... e | [ . XXX
9199999 Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates ..o 250,000|... XXX ... [...... 250,000 ...... 230,403 |...... 19597 | | L 19597 | e, 250,000 ... e | . XXX
Common Stocks - Mutual Funds
128119401 .| CALAMOS CONVERTIBLE FUNDCLA ........ . |08/14/2012| Edward D. Jones &
Company ... .. 2,038,120 ... XXX... |..... 2,000,000 ..... 1,982,504 |...... 17,49 | ... CATA% | | 2,000,000 ............. [ 38120 ....... 38,120 . XXX
9299999 Subtotal - Common Stocks - Mutual Funds ..., ... 2038120|... XXX ... [..... 2,000,000 ..... 1,982,504 |...... 1749 | ... 1749 |........... |..... 2,000,000 |............. [...... 38120 ....... 38,120 . XXX
9799997 Subtotal - CommON SOCKS - Part 4 . ...t . 16,678,119 (... XXX... |... 12,927,937 ... 15534,317|..(2,695934) [ ............. |.......oie. .. (2,695934)|........... 12927937 (. ... 3,750,184 |..... 3,750,184 . XXX
9799998 Summary Item from Part 5 for Common Stocks ... 2672969 ... XXX... |..... 3223074 ... o e 3223074 |............. ... (550,104)|..... (550,104) . XXX
9799999 Subtotal - COMMON SEOCKS ... .. ...t .. 19,351,088 (... XXX... |... 16,151,011 ... 15534,317|..(2,695934) [ ............. |............. ... (2695934)|........... 16151011 ... 3,200,080 ..... 3,200,080 . XXX
9899999 Subtotal - Preferred and COmMON SOCKS ... .. 24442990|... XXX ... [... 20,903,096 |... 20,166,879 ..(2,570,098)]...... (2,954)|............. ... (2573,052) |........... ... 20,906,455 |............. ... 3,536,538 ..... 3,536,538 . XXX
9999999 TOAIS .. .. ...ttt . 128,027,206 ... XXX... |.. 127,834,415|.. 123,291,574 |..(2,570,098) | ... (244,168)|............. .. (2,814,266) | ........... 123,831,142 ... .. 4,196,068 | ..... 4,196,068 | ... 3,826,759 |. XXX.
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SCHEDULE D - PART 5§

ully DISPOSED OF During Current Year

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

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) Adjusted Unrealized Other Than Change in Foreign Foreign Interest and Accrued
CusIpP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
09247X101 ... | BLACKROCK, INC. ............. .. | 01/19/2012 | Wells Fargo Advisors |12/11/2012 | Wells Fargo Advisors | ..... 750.000 | ...... 137,661 ...... 149,204 | ...... 137,661 oo [ e L e e 11,543 |....... 11543 ......... 4,500
189754104 ... | COACH, INC. ........ 04/26/2012 | Wells Fargo Advisors | 10/05/2012 | Wells Fargo Advisors | .. 12,500.000 | ...... 921,759 ...... 697,123 ...... 91,759 | .o e e (224,636) | ..... (224,636) | .........9930]....
231021106 ... | CUMMINS,INC. ........... 02/14/2012 | Wells Fargo Advisors | 12/05/2012 | Wells Fargo Advisors | ... 7,000.000 | ...... 794,850 ...... 688985 ...... 794,850 ..o [ (105,865) | ..... (105,865) ....9650]....
277432100 ... | EASTMAN CHEMICAL CO. ..... 02/15/2012 | Wells Fargo Advisors | 11/01/2012 | Wells Fargo Advisors | ... 2,300.000 | ...... 124177 | ... 136,355 ...... B A [ O [ 12178 |....... 12178 ......... 1,79
35671D857 ... | FREEPORT-McMORAN
COPPER&GOLD .............. 09/14/2012 | Wells Fargo Advisors | 12/05/2012 | Wells Fargo Advisors | .. 10,500.000 | ...... 455536 ...... 335995 (...... 455536 | ..o | e e (119,541) | ..... (119,541) | ......... 3281 ...
654106103 ... [ NIKE,INC.CLB ................ 03/23/2012 | Merrill Merrill
Lynch-Columbus ... 12/24/2012 | Lynch-Columbus ... .. ...1,900.000...... 203917 (...... 187,435|...... 203917 [ L e e e e (16,482) [ ...... (16,482) [......... 2166 ...
678026105 ... | OIL STATES INTERNATIONAL,
INC. ... 10/05/2012 | Wells Fargo Advisors | 12/18/2012 | Wells Fargo Advisors | ... 5,500.000 |...... 459,069 ...... 377834 1...... 459,089 | ... | e (81,235) [ ...... (81,235) [ .o
704549104 ... | PEABODY ENERGY CORP ..... 01/10/2012 | Merrill Merrill
Lynch-Columbus ... .. 03/29/2012 | Lynch-Columbus . ... ... 3,500.000...... 126,105 ...... 100,038 ...... 126105 ... [ (26,066) | ...... (26,066) | .......... 298 (...
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........................ooo | 3223074 ..... 2,672,969 ..... 3223074 ... (550,104) | ..... (550,104) | ....... 3619
9799998 Subtotal - Common SOCKS . ......... ... 3,223,074 ..... 2,672,969 | ..... 3223074 ... (550,104) | ..... (550,104) | ....... 31619 )..............
9899999 Subtotal - Preferred and Common Stocks .......... ... 3223074 ..... 2,672,969 | ..... 3223074 ... e (550,104) | ..... (550,104) | ....... 3619
9999999 TOtAIS . .. ..\ 3,223,074 ..... 2,672,969 ..... 3223074 ... (550,104) | ..... (550,104) | ....... 31619)..............
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
4 5 7 8

1 2 3 6 Stock of Such Company Owned
NAIC Do Insurer's by Insurer on Statement Date
Valuation | Assets Include 9 10
NAIC Method Intangible
Company | (See SVO Assets
Code or Purposes | connected with
Alien Insurer and Holding of Such | Total Amount
CUSIP Description Identification | Procedures Company's of Such Book/Adjusted Number of % of
|dentification Name of Subsidiary, Controlled or Affiliated Company Foreign | Number manual) Stock? Intangible Assets | Carrying Value Shares Outstanding
Common Stocks - U.S. Property & Casualty Insurer
01644@108 .... | ALL AMERICA INSURANCE COMPANY .............[....... 20222 4CIB1 ... |..... No ... | . 113,523,785 (. 15,000.000]..... 100.000
1199999 Subtotal - Common Stocks - U.S. Property & Casualty Insurer ....................ocoooiiiic [ . 113,523,785] ... XXX ... |... XXX ...
Common Stocks - Other Affiliates
81415*109 ...... YSECURITY CENTRALCORP. ...................... | NA ... 4CIB3 ... |..... No ... | .... 2,598,030 |. 27,000.000]..... 100.000
1799999 Subtotal - Common Stocks - Other Affiliates ... [ ....2,598,030]... XXX...|[... XXX...
1899999 Subtotal - COMMON STOCKS ... ... [ . 116,121,815] ... XXX ... |[... XXX ...
1999999 Total - Preferred and Common StOCKS ..............ocooiiiiiiiiiiiiii e [ . 116,121,815] ... XXX ... |... XXX ...
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.

2. Total amount of intangible assets nonadmitted $............... 0.

SCHEDULE D - PART 6 - SECTION 2

1 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date

Included in 5 6
Name of Company Listed Amount Shown
cusip in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common StoCkS ... XXX ... XXX ...

E16
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8 14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 11 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other Than Foreign Dec. 31 of
CusIpP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer QObligations
EDWARD JONES MMKT FUND-IV .............|...... oo [121312012 |[ALLMMF'S ... 12/31/20131 ...... 485,089 (... | e e 485089 | ... | e 0.009|.. MON .
EVERGREEN MONEY MARKET-A .............|...... oo [12/312012 |ALLMMF'S ... 12/31/2013] ...... 722,905 .. U OO I U P ORI IR 722905 | ..o e 0.009|.. MON .
MERRILL LYNCH BANK DEPOSIT PROGRAM . | ...... ... | 12/31/2012 | Merrill Lynch Bank Deposi . ...... 12/31/2013 ... TA47644 | o TA47,644 | o 0.214|.. MON .
VANGUARD PRIME MMKT-INV ................|...... o [ 120312012 |ALLMMF'S ... 12/31/2013| ..... 4219720 ..o 4219720 ..o 0.026|.. MON .
3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 6,575,358 | ... e 6,575,358 CXXX [ XXX ] XXX
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... 6,575,358 | ..o e e e 6,575,358 | .. XXX XXX XXX
7799999 Subtotal - Issuer OblIGations .......... ... 6,575,358 | ..o 6,575,358 XXX XXX XXX
8399999 Total BONAS . ... 6,575,358 | ... | 6,575,358 XXX [ XXX L XXX
Class One Money Market Mutual Funds
. 09248U643 . | BLACKROCK LIQ FD TEMPCASH-IN .......... |...... oo [120012012 |ALLMMF'S ..o 1209125 oo e e e 1,209,125 .......... 185 ..
.. 316175405 . | FIDELITY PRIME MONEY MARKET -1 .........|...... oo 12312012 (ALLMMF'S oo 1,668,891 .. U O U I 1,668,891 [ ... [
. 4812A2603 . | JPMORGAN PRIME MMKT FD-AGNC ..........|...... ... |[12/31/2012 | ALLMMF'S .. .. .. ... 27,607,689 .. L. 21607689 ... 28410
8999999 Subtotal - Class One Money Market Mutual FUNdS ......... ... ... ... 30,485,705 .. 30,485,705 XXX
9199999 Total Short-Term INVESIMENTS ... ... ... .o ... 37,061,063 .. 37,061,063 XXX

L3
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SCHEDULE DB - PART A - SECTION 1

s and Forwards Open as of December 31 of Current Year

Showing all Options, Caps, Floors, Collars, Swap
4 5 6 7 8 9

1 2 3 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Strike Current Year Hedge
Price, Prior Year Initial Total Effectiveness
Rate or Initial Cost Cost of Book/ Unrealized Foreign Current | Adjustment Credit at Inception
Description of ltems Schedule/ Date of Number Index of Premium | Premium Adjusted Valuation | Exchange Year's to Carrying Quality of and at
Hedged or Used for Exhibit Type(s) Exchange or Trade | Maturity or of Notional Received (Received) | (Received) |Current Year| Carrying Fair Increase/ | Changein |(Amortization) Value of Potential Reference Year-end
Description Income Generation Identifier of Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value |Code| Value (Decrease) | B.J/A.C.V. | /Accretion |Hedged ltem| Exposure Entity (a)

0369999 Total - Purchased Options - Call Options and Warrants ............ ... | i e X X X o XXX XXX

0379999 Total - Purchased Options - PUt OPtIONS ......... . o e XXX ... o XXX XXX

0389999 Total - Purchased OPHONS = CAPS ... .. ...\ttt e e | e XXX ... o XXX XXX

0399999 Total - Purchased Options = FIOOTS ... ... ...t e e e e | e e e X X X o XXX XXX

0409999 Total - Purchased Options = COlAS . .......... o e | e e X X X o XXX XXX

0419999 Total - Purchased OptONS = Other ... ... .. e e e e e X X X| o XXX XXX

0429999 Total - Purchased OPHONS . ... ... ..o | e e e X X X XXX XXX

Written Options - Income Generation - Other

Boeing Co Covered Calls . | 97023105 Boeing Co ... D22...... Equity ........ 10/17/2012 | 01/19/2013 s (09 [ (896) | ...

Boeing Co Covered Calls . | 97023105Boeing Co ..... D22 ... Equity ........ 11/12/2012 | 02/16/2013 L (BATE) | . (1,560) | ...

Boeing Co Covered Calls . | 97023105Boeing Co ..... D22 ... Equity ........ 11/12/2012 | 05/18/2013 | ... ... (6420))........... . (4,375) ...

CSX Corp Covered Calls . | 126408103CSX Corp ..... D22...... Equity ........ 12/04/2012 | 02/16/2013 | ... L (6787) . . (5,600) ...

CSX Corp Covered Calls . | 126408103CSX Corp ..... D22...... Equity ........ 12/04/2012 | 02/16/2013 | ... oo (5502) [ . (4,536) ...

CSX Corp Covered Calls . | 126408103CSX Corp ..... D22...... Equity ........ . [ 12/04/2012 { 05/18/2013 | .. L (B273) . (2737) (...

CSX Corp Covered Calls . | 126408103CSX Corp ..... D22...... Equity ........ 12/05/2012 | 05/18/2013 . (2256) ... . (1,403) (...

Cardinal Health Covered

Calls ..o, 14149Y108Cardinal Health [ D 2-2 ...... Equity ........ CBOE .......coooviiinnn, 12/18/2012 | 03/16/2013 [CHAL) ) P (1,950) [ ... |oove (1,950) ..o 1765 | oo | e [ | O 0. i

Cardinal Health Covered

Calls ..., 14149Y108Cardinal Health [ D 2-2 ... Equity ........ CBOE .........oceivitns 12/18/2012 | 06/22/2013 (5215) ....oeennn (3,900) f.... |.... (3900) [...... 1315 | oo | e [ |0 0.

Caterpillar Inc Covered

Calls ..o, 149123101Caterpillar Inc . [D 2-2 ...... Equity ........ CBOE .......coooviiinnn, 12/12/2012 | 05/18/2013 (9,850) [ ..c.vnnnn (12,760) L (12,760) [ .o (2910) | e e [ e [0 0. i

Caterpillar Inc Covered

Calls .........coooovnnn 149123101Caterpillar Inc . {D2-2 ...... Equity ........ CBOE .........oceivitns 12/19/2012 | 05/18/2013 6,727) ...t (6,380)

Caterpillar Inc Covered

Calls ..o, 149123101Caterpillar Inc . [D 2-2 ...... Equity ........ 12/19/2012 | 02/16/2013 o (3845) [ (2,838) ...

CenturyLink Covered Calls | 156700106CenturyLink ...[{D2-2 ...... Equity ........ 10/02/2012 | 01/19/2013 | ... o (3586) [ (315) ...

CenturyLink Covered Calls | 156700106CenturyLink ...{D2-2 ...... Equity ........ 11/12/2012 | 04/20/2013 | ... L BATE) (4,500) | ...

Coca-Cola Covered Calls .| 191216100Coca-Cola .... [D 22 ...... Equity ........ 08/29/2012 | 02/16/2013 o (2835) e (232)] ...

Coca-Cola Covered Calls .| 191216100Coca-Cola .... [D 22 ...... Equity ........ 08/29/2012 | 02/16/2013 e (2899 (232)] ...

Coca-Cola Covered Calls .| 191216100Coca-Cola .... [D2-2 ...... Equity ........ 09/24/2012 | 01/19/2013 | ... 32N (174) 1 ...

Coca-Cola Covered Calls .| 191216100Coca-Cola .... [D2-2 ...... Equity ........ 09/24/2012 | 01/19/2013 | ... s (1,086) L @n]...

Coca-Cola Covered Calls .| 191216100Coca-Cola .... [D 22 ...... Equity ........ 09/24/2012|01/19/2013 | ... o (1278) [ 93)]...

Deere & Co Covered Calls | 244199105Deere & Co ... D22 ...... Equity ........ 12/18/2012 | 03/16/2013 C(7614) | (6,600) | ...

FirstEnergy Corp Covered | 337932107FirstEnergy

Calls ..o, OMD e D22...... Equity ........ 11/12/2012 | 04/20/2013 (8,860) [........... (3,825)

FirstEnergy Corp Covered | 337932107FirstEnergy

Calls ....ooovviinn, COrp v D22...... Equity ........ CBOE .......coevviiinnns 12/04/2012 | 04/20/2013 (2959)[........... (2,223)

Honeywell Intl Covered

Calls ..., 438516106Honeywell Intl . [D2-2 ...... Equity ........ CBOE .........oceivitns 10/25/2012 | 01/19/2013 (2,344) [ ........... (1,044)

Honeywell Intl Covered

Calls ....ooovvvviiinn, 438516106Honeywell Intl . [D2-2 ...... Equity ........ CBOE .......coevviiinnns 10/25/2012 | 01/19/2013 G772 .ot (1,656)

Honeywell Intl Covered

Calls ..., 438516106Honeywell Intl . [D2-2 ...... Equity ........ CBOE .........oceivitns 10/25/2012 | 03/16/2013 L (11,262) | (10,224)

J P Morgan Chase 46625H100J P Morgan

CoveredCalls ........... Chase ................... D22...... Equity ........ 12/12/2012 | 03/16/2013 L (12874) ) (16,905) (16,905) | .... (4,031)

NIKE Inc Covered Calls .. | 654106103NIKE Inc ...... D22...... Equity ........ . [10/25/2012 | 04/20/2013 | .. ... (5435)] ... (16,000) (16,000) | ... (10,565) | ...

NIKE Inc Covered Calls .. [ 654106103NIKE Inc ....... D22...... Equity ........ 12/04/2012 | 04/20/2013 (6939 (... (12,000) (12,000) | .... (5,061)

NIKE Inc Covered Calls .. | 654106103NIKE Inc ...... D22...... Equity ........ 12/12/2012 | 04/20/2013 . (5,000) [ ....nnnnns (7,420) (7,420)|.... (2/420)

Norfolk Southern Covered | 655844108Norfolk

Calls ... Southern ................ D22...... Equity ........ 10/25/2012 | 03/16/2012 . (3405) [ ........... (1,100) (1,100) | ...... 2305 oo e e | O 0.

Proctor & Gamble Covered | 742718109Proctor &

Calls ..o, Gamble ................. D22...... Equity ........ CBOE .......coevviiinnns 07/13/2012 | 01/19/2013 L (6494) . 804)|.... |...... (804)]...... 5690 | ..covvii e [ | O 0. i

Proctor & Gamble Covered | 742718109Proctor &

Calls ...ooovvviiinn, Gamble ................. D22...... Equity ........ CBOE .......coevviiinnns 11/12/2012 | 04/20/2013 B3 (4,559) (4,559)|........ T2 e e |0 0. i

Proctor & Gamble Covered| 742718109Proctor &

Calls ..., Gamble ................. D22...... Equity ........ CBOE .........ooevvinns 11/12/2012 | 04/20/2013 L (2235) . (1,940) (1,940) | ........ 205 e e |0 0.

UPS Covered Calls ...... 911312106UPS .......... D22...... Equity ........ CBOE ................... 09/21/2012| 01/19/2013 L (BABT) [ (536) | ... |...... (536) | ...... 2915 | |0 [T
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
5 6 7 8 9

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23

Strike Current Year Hedge

Price, Prior Year Initial Total Effectiveness

Rate or Initial Cost Cost of Book/ Unrealized Foreign Current | Adjustment Credit at Inception

Description of ltems Schedule/ Date of Number Index of Premium | Premium Adjusted Valuation | Exchange Year's to Carrying Quality of and at
Hedged or Used for Exhibit Type(s) Exchange or Trade | Maturity or of Notional Received (Received) | (Received) |Current Year| Carrying Fair Increase/ | Changein |(Amortization) Value of Potential Reference Year-end
Description Income Generation Identifier of Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value |Code| Value (Decrease) | B.J/A.C.V. | /Accretion |Hedged ltem| Exposure Entity (a)
UPS Covered Calls ...... 911312106UPS .......... D22...... i 12/04/2012 | 04/20/2013 T15 ] o421 ... (5304)]....|.... (5304)]...... TIT | e 0 0.
UPS Covered Calls ...... 911312106UPS .......... D22...... i . 12/04/2012 | 04/20/2013 | . . 775 . ... .. o (18TE) ..o (1,560) ... | ... (1,560)]........ 35| | e 0 [T
0699999 Subtotal - Written Options - Income Generation - Other ............ ... . (176,587) | ........... .. (148,262) XX X| .. (148,262) | ..... 28,325 XXX XXX
0709999 Subtotal - Written Options - INCOME GENEIAtON .............ui e | . (176,587) | ........... .. (148,262) XX X| .. (148,262) | ..... 28325 (... | XXX XXX
Written Options - Other - Call Options and Warrant
General Motors Warrants .| 37045V118 ............. r\ D22...... rEquity ........ NYSE ... 12/120/2012{07/10/2016 | ......... 12| ..o i 12010 oo e [ 2B 2B 28 e e (P20) | | O 0. i
General Motors Warrants .| 37045V126 .............. D22...... Equity ........ NYSE ................. 12/20/2012 | 07/10/2019 o180 L (82 [ |0 [T
0719999 Subtotal - Written Options - Other - Call Options and Warrants ......................... T o] N XXX ... XXX XXX
0779999 Subtotal - Written Options - Other .................. XXX ... XXX XXX
0789999 Total - Written Options - Call Options and Warrants . XXX ... XXX XXX
0799999 Total - Written Options - Put Options .................... XXX ... XXX XXX
0809999 Total - Written Options - Caps ......... ] o XXX ... XXX XXX
0819999 Total - Written OPtONS = FIOOTS ... ... .. e e e e XXX oo e e e XXX XXX
0829999 Total - Written Options = COlAIS . ... .. ...\t e | e e XXX oo [ e e e XXX XXX
0839999 Total - Written OptioNS - OtNEr ... ... . (176,587) | ........... .. (148,262) XX X| .. (148,262) | ..... 28325 (... | XXX XXX
0849999 Total - WHEN OPHONS ... .. ...\ e | .. (176,203) | ........... .. (147,878) XX X| .. (147,878) | ..... 28325 ... | (1,182 ........... XXX XXX
0909999 Subtotal - Swaps - Hedging EffeCtive . . ...... ... i | e e XXX oo [ e e e XXX XXX
0969999 Subtotal - Swaps - Hedging Other ... ... XXX o XXX XXX
1029999 Subtotal - Swaps - RePlICAtON .. ... .. o | e XXX oo [ e e e XXX XXX
1089999 Subtotal - SWaps - INCOME GENEIAtION .. ... ... ... e e e XXX oo e e e XXX XXX
1149999 Subtotal - SWAPS - OB ... ..o e XXX oo [ e e XXX XXX
1159999 Total - SWaps - INtEreSt RAE . ... .. ... o | e XXX oo [ e e e XXX XXX
1169999 Total - Swaps - Credit Default .. ... ... e e XXX ... XXX XXX
1179999 Total - Swaps - FOreign EXChanGe ... ... ..o i | e XXX ... XXX XXX
1189999 Total - Swaps - Total Return ........ . e e e T U U PUUUSPU B XXX ... XXX XXX
1199999 Total - SWAPS = OtNET ... ... | e e XXX| e o | e XXX XXX
1209999 TOAl = SWADS ... ...ttt e e | e L [ L XXX e | L L XXX XXX
1269999 SUDLOLAl - FOMWATAS .. ... ... e | L [ [ XXX oo o | L e XXX XXX
1399999 Grand Total - Hedging EffeCtive ... ... o i | e XXX oo [ e e XXX XXX
1409999 Grand Total - Hedging Other ... ... o e XXX o XXX XXX
1419999 Grand Total - RepliCAtiON ... ... ... ..o e e XXX e o | e XXX XXX
1429999 Grand Total - INCOME GENEIAtON . ... ... i | . (176,587) | ........... .. (148,262) XX X| .. (148,262) | ..... 28325 ... o XXX XXX
1439999 Grand Total - OthEr . ... ... | e 384 384 IXXX[........ 384 (1,182) | ........... XXX XXX
1449999 GRAND TOTAL .. ...ttt e ettt | e .. (176,203) | ........... .. (147,878) XX X| .. (147,878) | ..... 28325 ... | (1,182) [ ........... XXX XXX
(@)
1 2
Financial or Economic Impact of the Hedge
Code at the End of the Reporting Period
20000 .. |
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SCHEDULE DB - PART A - SECTION 2

ds Terminated D

Showing all Options, Caps, Floors, Collars, Swaps and Forwar
5 6 7 8 9 10 11 12 13

uring Current Year
17 18 19

1 2 3 4 14 15 16 20 21 22 23 24 25
Current Year
Indicate Strike Prior Year Initial Total Adjustment Hedge
Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
Description Schedule/ Date of Expiration, or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's| Gain (Loss) Value of Gain (Loss) | at Inception
of Hedged Exhibit Type(s) Exchange or Trade Maturity or | Termination | Maturity Number Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| ~ Hedged  [on Termination and at
Description Item(s) Identifier of Risk(s) Counterparty Date Expiration Date orSale | of Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B/ACV | Accretion Recognized Item Deferred | Termination (a)

0369999 Total - Purchased Options - Call Options and WAITANES .. . ... ... ...ttt e e e ettt ettt ettt et i e [ e XXX oo e e [ e XXX
0379999 Total - Purchased Options - PUt OPHONS . ... . ...ttt ettt ettt et e et e e e e e | e e [ e XXX oo e e [ e XXX
0389999 Total - PUrChased OPHIONS = CAPS . . . . ...ttt ettt ettt e et ettt e ettt e e e e e e | e e e D00 P P [ Lo XXX
0399999 Total - Purchased OPtONS - FIOOTS ... ..ottt ettt ettt ettt et et e e | e [ XXX oo e e [ e XXX
0409999 Total - Purchased OPtONS = COlIAIS . . . . .. ...ttt e ettt et ettt e e ettt e i e e e D00 P S P [ Lo XXX
0419999 Total - Purchased OPtONS - OtNET . ... ...ttt ettt et ettt ettt e | e e [ e XXX oo e e [ e XXX
0429999 Total - PUChAsed OPHONS . . . ... .ottt ettt ettt ettt et e e e e e e e e e e | e e e D0 P P XXX
Written Options - Income Generation - Other
Amgen Covered Calls .. .| 031162100Amgen ..... D22 ....... Equity 07/27/2011 | 01/21/2012 | 01/21/2012 | Exercised | ......... 21| .......2100|625 ........[....... 1,236 | ........... | .ot
Amgen Covered Calls .. .| 031162100Amgen ..... D2-2 ..| Equity . 12/20/2011 | 04/21/2012 | 01/10/2012 | Purchase (8,424)
Amgen Covered Calls .. .| 031162100Amgen ..... D2-2 ..| Equity . 12/20/2011 | 04/21/2012 | 01/10/2012 | Purchase |......... 17 |....... 1,700 (65 .........|....... 1831 ... |oonnn (5,509)
Amgen Covered Calls .. .| 031162100Amgen ..... D2-2 ..| Equity . 12/20/2011 | 04/21/2012 | 01/10/2012 | Purchase . (26,896)
Amgen Covered Calls .. .| 031162100Amgen ..... D2-2 ..| Equity . 12/21/2011 | 04/21/2012 | 01/26/2012 | Purchase |......... 20|.......2,000 (675 ........|....... 1995 . .......... |..... (7,295)
Amgen Covered Calls .. .| 031162100Amgen ..... D2-2 ..| Equity . 01/10/2012 | 07/21/2012 | 02/28/2012 | Purchase ... (27,662)
Amgen Covered Calls . .. [ 031162100Amgen ..... D22 ..| Equity . 01/10/2012 | 07/21/2012 | 04/25/2012 | Purchase . (15,439)
Amgen Covered Calls . .. [ 031162100Amgen ..... D22 ..| Equity . 01/26/2012 | 07/21/2012 | 04/25/2012 | Purchase |......... 20|.......2,000|70 .........|[........... |..... (6,805)]..... (4,901)
Amgen Covered Calls . ..| 031162100Amgen .. ... D22 ..| Equity . 02/28/2012 | 10/20/2012 | 10/20/2012 | Exercised
Amgen Covered Calls . ..| 031162100Amgen ..... D22 ..| Equity . 04/25/2012 | 10/20/2012 | 10/20/2012 | Exercised
Boeing Co Covered Calls | 97023105Boeing Co ... .| D 2-2 ..| Equity . 10/27/2011 | 01/21/2012 | 01/10/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... .| D 2-2 ..| Equity . 12/06/2011 | 01/21/2012 | 01/10/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... .| D 2-2 ..| Equity . 12/06/2011 | 01/21/2012 | 01/10/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 ..| Equity . 01/10/2012 | 02/18/2012 | 02/15/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 ..| Equity . 01/10/2012 | 02/18/2012 | 02/15/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 ..| Equity . 01/10/2012 | 02/18/2012 | 02/15/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 ..| Equity . 02/15/2012 | 05/19/2012 | 04/04/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 ..| Equity . 02/15/2012 | 05/19/2012 | 04/04/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 ..| Equity . .. | 02/15/2012 | 05/19/2012 | 04/04/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... .| D 2-2 ..| Equity . .| 04/04/2012 | 08/18/2012 | 05/29/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... .| D 2-2 ..| Equity . 04/04/2012 | 08/18/2012 | 05/29/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... .| D 2-2 ..| Equity . 05/29/2012 | 08/18/2012 | 08/14/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... .| D 2-2 .| Equity . 05/29/2012 | 08/18/2012 | 08/14/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... .| D 2-2 Equity 05/29/2012 | 08/18/2012 | 08/14/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... .| D 2-2 Equity 08/14/2012 | 11/17/2012 | 08/28/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 Equity .. | 08/28/2012 | 10/20/2012 | 10/02/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 Equity .| 08/28/2012 | 11/17/2012 | 10/17/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 Equity 09/12/2012 | 11/17/2012 | 10/17/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 Equity 09/12/2012 | 11/17/2012 | 10/17/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 Equity 10/02/2012 | 01/19/2013 | 11/12/2012 | Purchase
Boeing Co Covered Calls | 97023105Boeing Co ... | D 2-2 Equity 10/02/2012 | 01/19/2013 | 11/12/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... | D 2-2 Equity 12/30/2011 | 05/19/2012 | 01/10/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... | D 2-2 Equity 12/30/2011 | 05/19/2012 | 01/10/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... | D 2-2 Equity 12/30/2011 | 05/19/2012 | 01/10/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... | D 2-2 Equity 12/30/2011 | 05/19/2012 | 03/21/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... | D 2-2 Equity 12/30/2011 | 05/19/2012 | 03/21/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... | D 2-2 Equity 01/10/2012 | 08/18/2012 | 03/21/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... | D 2-2 Equity 01/10/2012 | 08/18/2012 | 03/21/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... [ D 2-2 Equity .. | 03/21/2012 | 08/18/2012 | 06/20/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... [ D 2-2 Equity .| 03/21/2012 | 08/18/2012 | 06/20/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... [ D 2-2 Equity 03/21/2012 | 11/17/2012 | 09/21/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... [ D 2-2 Equity 03/21/2012 | 11/17/2012 | 09/21/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... [ D 2-2 Equity 06/20/2012 | 11/17/2012 | 09/21/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... [ D 2-2 Equity 09/21/2012 | 01/19/2013 | 12/04/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... | D 2-2 Equity 09/21/2012 | 01/19/2013 | 12/04/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... | D 2-2 Equity 09/21/2012 | 01/19/2013 | 12/04/2012 | Purchase
CSX Corp Covered Calls | 126408103CSX Corp ... |D2-2 ....... Equity 09/21/2012 | 01/19/2013 | 12/05/2012 | Purchase
Caterpillar Inc Covered
Calls ... 149123101Caterpillarinc {D2-2 ....... Equity ......... 1S 10/21/2011 | 01/21/2012 | 01/10/2012 | Purchase | ......... 13| ....... 1300100 ........|.......2632 | ..o | oo (183E) [ | oo | e (2388) [ | e [ TIT [V
Caterpillar Inc Covered

alls ... 149123101CaterpillarInc {D2-2 ....... Equity ......... ISE ...l 10/21/2011 | 01/21/2012 | 01/10/2012 | Purchase |......... 21 ... 2100100 ........|....... 4268 (... ... |..... (2964) | ..o | e [ (B8B9) | B0A [V
Caterpillar Inc Covered

alls ... 149123101CaterpillarInc {D2-2 ....... Equity ......... CBOE ............... 12/20/2011 | 02/18/2012 | 01/10/2012 | Purchase |......... 4. 3400(100 ........|....... 4755 (... ....... C(12551) [ e e e BI) @TID) [V
Caterpillar Inc Covered

alls ... 149123101CaterpillarInc {D2-2 ....... Equity ......... ISE ...l 01/10/2012 | 02/18/2012 | 01/26/2012 | Purchase |......... 4. 3400105 ........| ... | (5,299) C(29381) [ e e e L. (24083) [ [V
Caterpillar Inc Covered
Calls ................ 149123101CaterpillarInc {D2-2 ....... Equity ......... CBOE ............... 01/10/2012 | 05/19/2012 | 02/15/2012 | Purchase |......... 4. 3400 (110 ........| ..o (9,803) S (80,605) [ .. e e e e o (20802) f L [V
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Caterpillar Inc Covered
Calls ................. 149123101Caterpillar Inc 01/26/2012 | 08/18/2012 | 03/21/2012 | Purchase |......... 4. 3400 (115 ... .l L. (26,718) | ... (16969) | ... S P I 9749 ... | [V
Caterpillar Inc Covered
Calls ................. 149123101Caterpillar Inc 02/15/2012 | 08/18/2012 | 03/21/2012 | Purchase |......... 4. 3400 (115 ... ...l ... (30,084) | .... (16,969)|........... .ol Y I BUM5| [V
Caterpillar Inc Covered
Calls ... 149123101Caterpillar Inc 02/15/2012 | 05/19/2012 | 04/04/2012 | Purchase |......... 20]....... 2000125 ... (4,675) | ....... (440) | ..o FUUUR DUUUUDE BT PP I 4234 oo [V
Caterpillar Inc Covered
Calls ... 149123101Caterpillar Inc 03/21/2012 | 11/17/2012 | 05/29/2012 | Purchase |......... 66|....... 6,600(120 ........|.......... L (34T15) L (BI73) | oo e FUUUR DUUUUURIT IR PP I 28742 ... e [V
Caterpillar Inc Covered
Calls ... 149123101Caterpillar Inc 03/21/2012 | 11/17/2012 | 05/29/2012 | Purchase |.......... 2. 200120 ..o [ (1,057) | ....... (81 | oo [ JUUUEN DUUURDRUD I PP BN 876 ... | [V
Caterpillar Inc Covered
Calls ................. 149123101Caterpillar Inc 04/04/2012 | 08/18/2012 | 05/29/2012 | Purchase |......... 20]....... 20000120 ........| ... | 4215) | ....... @24) . S P I 3890 ... | [V
Caterpillar Inc Covered
Calls ................. 149123101Caterpillar Inc 05/29/2012 | 07/21/2012 | 06/20/2012 | Purchase |......... 20(....... 2,000(105 ........| ... | (1,030) | ....... (105) | oo [ [ I 925 .. | [V
Caterpillar Inc Covered
Calls ................. 149123101Caterpillar Inc 05/29/2012 | 08/18/2012 | 07/13/2012 | Purchase |......... 68|....... 6800105 ........|........... ... (7,932) | ....... B12) .o [ S P I OO oo | [V
Caterpillar Inc Covered
Calls ... 149123101Caterpillar Inc 06/20/2012 | 08/18/2012 | 07/13/2012 | Purchase |......... 20|.......2,000| 100 ........[.....ccooee |oeeeeo  (969).....n. (159) | oo [ e e e e 809 ... | [V
Caterpillar Inc Covered
Calls ... 149123101Caterpillar Inc 07/13/2012 | 08/18/2012 | 08/15/2012 | Purchase |......... 20|.......2,000|90 .........[...ccoooee | ool O73) ] onnnn (140) | oo [ s e e e 832 .. | [V
Caterpillar Inc Covered
Calls ... 149123101Caterpillar Inc 07/13/2012 | 11/17/2012 | 10/17/2012 | Purchase |......... 65[.......6,500|95 .........[........... |..... (8249)(..... (1581) | oo | e [ e e 6,668 | ......ccoo |oeiiiiiiit [V
Caterpillar Inc Covered
Calls ...t 149123101Caterpillar Inc 07/17/2012 | 11/17/2012 | 10/17/2012 | Purchase |.......... 3|........ 300|195 ......... [ cooeeeios [ooeee (B40) | oot [(4) ) [P U I R [ [ [P 267 | [ I
™| Caterpillar Inc Covered
- Calls ... 149123101Caterpillar Inc 08/15/2012 | 09/22/2012 | 08/21/2012 | Purchase |.......... 8|........ 80090 .........[........... |....... (94 ]..... (2762) | oo | [ e e e (1821 [ oo [ [V
€O Caterpillar Inc Covered
—a|Calls ... 149123101Caterpillar Inc 08/15/2012 | 09/22/2012 | 08/21/2012 | Purchase |......... 10|.......1,000|90 .........[........... |..... (1,186)..... (BA53) | oo | e e e e (2267) [ ..coooeiiis [ [V
Caterpillar Inc Covered
Calls ... 149123101Caterpillar Inc 08/15/2012 | 09/22/2012 | 08/21/2012 | Purchase |.......... 2|........ 200|190 .........[..ccoooiii |oeeooo (234) ..ot (B91) | oo e s e e e (457) [ .o | [V
Caterpillar Inc Covered
Calls ... 149123101Caterpillar Inc 08/21/2012 | 11/17/2012 | 10/17/2012 | Purchase |......... 19|.......1,900|95 .........[........... | ..... (5,586)(....... (462) | ..o e e e e e A4 | ..o | [V
Caterpillar Inc Covered
Calls ... 149123101Caterpillar Inc 08/21/2012 | 11/17/2012 | 10/17/2012 | Purchase |.......... 1|........ 100|195 ......... . .ooooiiiis | (290) [ e 4) oo e e e e 265 .. | [V
Caterpillar Inc Covered
Calls ......ocvvvvnnn 149123101Caterpillar Inc 10/17/2012 | 01/19/2013 | 10/25/2012 | Purchase |......... 88| .......8800(95 .........|........... |..... (9,146)|..... (5725) | v | oo [ e e e 3421 oo | [V
Caterpillar Inc Covered
Calls ................. 149123101Caterpillar Inc 10/25/2012 | 12/22/2012 | 12/04/2012 | Purchase |......... 83].......8300(90 .........|........... |..... (7,304)|..... (1283) oo | [ e e 6070 | ......coon | et [V
Caterpillar Inc Covered
Calls ...t 149123101Caterpillar Inc 10/25/2012 | 12/22/2012 | 12/04/2012 | Purchase |.......... 5[........ 50090 .........|ceeeuveeenn |uneeo (440) [ ... ... (U [ O I P (P [ [P 365 . i | [ I
Caterpillar Inc Covered
Calls ...t 149123101Caterpillar Inc 12/04/2012 | 01/19/2013 | 12/19/2012 | Purchase . (12,017)
Caterpillar Inc Covered
Calls ... 149123101Caterpillar Inc 12/04/2012 | 02/16/2013 | 12/12/2012 | Purchase . (12,237)
CenturyLink Covered Call§ 156700106CenturyLink . 08/16/2012 | 01/19/2013 | 11/12/2012 | Purchase .
CenturyLink Covered Call§ 156700106CenturyLink . 08/16/2012 | 01/19/2013 | 10/25/2012 | Purchase
CenturyLink Covered Call§ 156700106CenturyLink . 08/16/2012 | 01/19/2013 | 10/31/2012 | Purchase
Coca-Cola Covered Calls | 191216100Coca-Cola . . 10/18/2011 | 01/21/2012 | 01/10/2012 | Purchase
Coca-Cola Covered Calls | 191216100Coca-Cola .. 10/27/2011 | 01/21/2012 | 01/10/2012 | Purchase
Coca-Cola Covered Calls | 191216100Coca-Cola .. 11/21/2011 | 02/18/2012 | 02/15/2012 | Purchase
Coca-Cola Covered Calls | 191216100Coca-Cola .. 01/10/2012 | 05/19/2012 | 04/04/2012 | Purchase
Coca-Cola Covered Calls | 191216100Coca-Cola .. 01/10/2012 | 05/19/2012 | 04/04/2012 | Purchase
Coca-Cola Covered Calls | 191216100Coca-Cola .. 02/15/2012 | 08/18/2012 | 04/25/2012 | Purchase
Coca-Cola Covered Calls | 191216100Coca-Cola .. 04/04/2012 | 11/17/2012 | 08/29/2012 | Purchase
Coca-Cola Covered Calls | 191216100Coca-Cola .. .. | 0412512012 | 11/117/2012 | 08/29/2012 | Purchase
Coca-Cola Covered Calls | 191216100Coca-Cola . . .| 08/29/2012 | 11/17/2012 | 09/24/2012 | Purchase |......... 58| .......5800|38.75 .......[........... |..... (2666)]|.....
Coca-Cola Covered Calls | 191216100Coca-Cola .. 08/29/2012 | 11/17/2012 | 09/24/2012 | Purchase |......... 58|.......5800|38.75 .......[........... | ..., (2672)]..... (3,470)
FirstEnergy Corp Covered| 337932107FirstEnergy
Calls ......oovvvvnnn Corp . 12/20/2011 | 04/21/2012 | 04/12/2012 | Purchase . (12,300)
FirstEnergy Corp Covered| 337932107FirstEnergy
Calls .....ooovvvinnn Corp v 12/20/2011 | 04/21/2012 | 04/12/2012 | Purchase |........ 100 ...... 10,000 |44 ... ... 13,700 | ..ot e (12,300) f e e FUUUE DU 3800 (... |aeeiiii [t 1400 | ..o o [V
FirstEnergy Corp Covered| 337932107FirstEnergy
Calls ................. Corp v 12/20/2011 | 04/21/2012 | 04/12/2012 | Purchase |......... 60|....... 6,000(44 .........|....... LIV [N (7,385) | oo | R 2286 (..o | 829 ... | [V
FirstEnergy Corp Covered| 337932107FirstEnergy
Calls ................. Corp v 04/12/2012 | 10/20/2012 | 10/20/2012 | Exercised | ........ 200]...... 20,000(46 .........|. ...l o (28394) [ [ I P 233%|........... [V
FirstEnergy Corp Covered| 337932107FirstEnergy
Calls ................. Corp v 04/12/2012 | 10/20/2012 | 10/20/2012 | Exercised | .......... Kl I 300(46 ... (366) | .ooveeeeee e [ [ (P 366 |........... [V
FirstEnergy Corp Covered| 337932107FirstEnergy
Calls ......ocvvvnnn COrp v 04/12/2012 | 10/20/2012 | 08/15/2012 | Purchase |......... 57|....... 5700(46 .........|. ... | (6,954) | ..... (7,586) | ...oovvveen o R U TR SUUTU PRI BUUUUI (633) [ .o | [P
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FirstEnergy Corp Covered| 337932107FirstEnergy
Calls ................. Corp v D22 ....... Equity ......... 08/15/2012 | 01/19/2013 | 12/04/2012 | Purchase |......... 57|....... 570047 ......... | (7518)....... (B326) | ..o [ S P I TA92 | oo | [V
FirstEnergy Corp Covered| 337932107FirstEnergy
Calls ... Corp .. 22 ....... Equity ......... 08/17/2012 | 01/19/2013 | 11/12/2012 | Purchase | ........ 153 ...... 15300 |48 ... | .. (14,020) (.. (820) | .ooeeeee e e e e e [ 18200 [V
Honeywell Intl Covered
Calls ... 438516106Honeywell Intl (D 2-2 ....... Equity ......... CBOE ............... 12/06/2011 | 01/21/2012 | 01/10/2012 | Purchase |......... 27| ... 270060 .........|....... 1102] ... [ O oo [ FUUUE DU (1,021) [ oo | e 1004 | .. [V
Honeywell Intl Covered
Calls ... 438516106Honeywell Intl (D 2-2 ....... Equity ......... 12/06/2011 | 01/21/2012 | 01/10/2012 | Purchase |......... A7 ....... 4700(60 .........|....... 1974 ..o (169) | oo o FUUUE DU (1,833) [ o | 1805 | ..o [ [V
Honeywell Intl Covered
Calls ... 438516106Honeywell Intl (D 2-2 ....... Equity ......... 12/06/2011 | 03/17/2012 | 02/15/2012 | Purchase |......... 61]....... 610060 .........|....... 8ATA ... | (TA4) | FUUUE DU (4,026) [ ... | [ 1032 [V
Honeywell Intl Covered
Calls ................. 438516106Honeywell Intl (D 2-2 ....... Equity ......... 12/06/2011 | 03/17/2012 | 02/15/2012 | Purchase |......... 12(....... 1200060 .........[....... 1591 ... | (1,405) | ... | R (T75) oo e 186 ... [ [V
Honeywell Intl Covered
Calls ................. 438516106Honeywell Intl (D 2-2 ....... Equity ......... CBOE ............... 01/10/2012 | 06/16/2012 | 02/28/2012 | Purchase |......... T4l 7400060 .........|. ...l ... (16,200) | .... (20,503) | ......... | Y I (4303) [ ....ooooiis [ [V
Honeywell Intl Covered
Calls ................. 438516106Honeywell Intl (D 2-2 ....... Equity ......... CBOE ............... 02/15/2012 | 06/16/2012 | 05/29/2012 | Purchase |......... 3. 7300065 ......... . (7222) | ....... (260) | ..o [ S P I 6961 |........... |l [V
Honeywell Intl Covered
Calls ... 438516106Honeywell Intl (D 2-2 ....... Equity ......... CBOE ............... 02/28/2012 | 09/22/2012 | 05/29/2012 | Purchase |......... T4 ... 7400(65 ......... ...l L (13,788) ... (4789) | ..o | FUUUR DUUUUDE BT PP I 8969 | .....cooon |aeiiiiiiit [V
Honeywell Intl Covered
Calls ... 438516106Honeywell Intl (D 2-2 ....... Equity ......... CBOE ...........o... 05/29/2012 | 09/22/2012 | 07/13/2012 | Purchase |......... 73| ... 7300(625 ........| . | (7,884)|....... (852) | .o e FUUUR DUUUUDE BT PP I 7082 | [V
Honeywell Intl Covered
Calls ..o 438516106Honeywell Intl (D 2-2 ....... Equity ......... CBOE ...........o... 05/29/2012 | 09/22/2012 | 07/13/2012 | Purchase |......... T4 ... 7400(625 ........| .o | (7,990 | ....... (858) | .o e FUUUR DUUUUDE BT PP I TA32 | o | [V
Honeywell Intl Covered
Calls ................. 438516106Honeywell Intl (D 2-2 ....... Equity ......... CBOE ............... 07/13/2012 | 09/22/2012 | 07/19/2012 | Purchase |........ 1U7|...... 14,700 | 575 ... o (12195) L (8509 | L e s (22896) [ | [V
1| Honeywell Intl Covered
- Calls ... 438516106Honeywell Intl (D 2-2 ....... Equity ......... CBOE ............... 07/19/2012 | 12/22/2012 | 09/12/2012 | Purchase |........ 1U7|...... 14700160 ... o ... (33,089) [ .... (40591) | ... | Y I (7522) [ ..ooooeiiis [ [V
€O Honeywell Intl Covered
NolCalls ... 438516106Honeywell Intl (D 2-2 ....... Equity ......... CBOE ............... 09/12/2012 | 12/22/2012 | 10/25/2012 | Purchase |......... 75| ... 7500(625 ........]....... ... (1019 (9695) | ... | S P I 1325 [V
Honeywell Intl Covered
Calls ... 438516106Honeywell Intl (D 2-2 ....... Equity ......... 1S 09/12/2012 | 01/19/2013 | 10/25/2012 | Purchase |.......... 1o 100625 ... | oo [, (79)]....... (81 | oo [ AU OO I PP I @)oo [ [V
Honeywell Intl Covered
Calls ... 438516106Honeywell Intl (D 2-2 ....... Equity ......... 1S 09/12/2012 | 01/19/2013 | 10/25/2012 | Purchase |......... M. 7400625 ... .ol o (13135) [ (1282) | L JUUUEN DUUURDRUD I PP BN 34 [V
lllinois Tool Works 452308109lllinois Tool
CoveredCalls ......... Works ..........o..... D22 ....... Equity ......... PHLX ... 10/18/2011 | 01/21/2012 | 01/10/2012 | Purchase |......... 38|....... 3,800(525 ........]....... 3| (231) | oo e e 292 | e 2879 | . | [V
lllinois Tool Works 452308109lllinois Tool
CoveredCalls ......... 12/06/2011 | 03/17/2012 | 01/26/2012 | Purchase |........ 100 ...... 10,000 | 525 ......uf e 7725( . ... e (22,054) [ e e e 728 [ e [ (14329) | e [V
lllinois Tool Works
CoveredCalls ......... 12/06/2011 | 03/17/2012 | 01/26/2012 | Purchase |......... 2|....... 2200(525 ........]....... 1701 .. | (4908) | ... | [ [ B0 | e [ (B207) [V
lllinois Tool Works
CoveredCalls ......... 01/10/2012 | 06/16/2012 | 06/15/2012 | Purchase |......... 38|....... 3800(525 ........| ... | G011 |..... (7339) oo | e e e e (2829) [ [V
lllinois Tool Works
CoveredCalls ......... 01/26/2012 | 09/22/2012 | 03/21/2012 | Purchase |......... 2. 7200(575 ........| ...l Lo (14184) [ (2398 | L [ I (e A1) (P I [V
lllinois Tool Works
CoveredCalls ......... 01/26/2012 | 09/22/2012 | 03/21/2012 | Purchase |......... 50| ....... 5,000 (575 ........| oo i (9,844) | ... (16,650) | .....oovve [ v | e e e e (B80B) [ e [V
lllinois Tool Works
CoveredCalls ......... 03/21/2012 | 12/22/2012 | 07/13/2012 | Purchase |......... [/ 7200(60 ......... . coeiiiiit Lo (22824) ... (3740) | ..o o e e e e 19,084 L [V
lllinois Tool Works
CoveredCalls ......... 03/21/2012 | 01/19/2013 | 07/13/2012 | Purchase |......... 50| ....... 5,000(60 ......... . cceeiinnnn Lo (15844) [ ... (2577) | oo | e e e e 13267 [ | [V
lllinois Tool Works
CoveredCalls ......... 06/15/2012 | 09/22/2012 | 09/22/2012 | Exercised | ......... 38|....... 3800(55......... ..o i 9152) | oo | [ [ [P 9152 | ........... [V
lllinois Tool Works
CoveredCalls ......... 07/13/2012 | 12/22/2012 | 12/22/2012 | Exercised | ........ 122...... 12200155 ..o e o (15488) [ e [ I P 15488 |........... [V
J P Morgan Chase
CoveredCalls ......... C 04/26/2012 | 08/18/2012 | 05/29/2012 | Purchase |......... 60|....... 6,000(46 .........|......... | (7914)|....... Bd4d) | S P I 2-7(UN [ I [V
J P Morgan Chase
CoveredCalls ......... 04/26/2012 | 08/18/2012 | 05/29/2012 | Purchase |......... 55| ....... 550047 ... (5,385) | ....... (261) ) .ooeeeees o FUUUR DUUUUDE BT PP I BA23 | . | [V
J P Morgan Chase
CoveredCalls ......... 05/29/2012 | 07/21/2012 | 06/20/2012 | Purchase |......... 60|....... 6,000(37 .........| oo | (2,99) | ..... (4946) | ... | FUUUE PUUUUDUDI IR PP I (1,952) [ oo [ [V
J P Morgan Chase
CoveredCalls ......... 05/29/2012 | 08/18/2012 | 08/18/2012 | Expiration | ......... 55| ....... 5500(38 .........|.eeeeeis i (3295) | .o e FUUUR DUUUUDE BT PP I 3295 | .. | [V
J P Morgan Chase
CoveredCalls ......... 06/20/2012 | 09/22/2012 | 09/12/2012 | Purchase |......... 30|....... 3000039 ......... oo (2391) | ..... (4024) | ..o | e e e e (BB [V
J P Morgan Chase
CoveredCalls ......... 06/20/2012 | 09/22/2012 | 09/12/2012 | Purchase |......... 30|....... 3000040 ........ | (1,671) | ..... (1,955) | oo | e e e e (@8 e [V
J P Morgan Chase
CoveredCalls ......... 08/21/2012 | 10/20/2012 | 09/14/2012 | Purchase |......... 55|....... 550041 ......... | (2910) | ..... (BAd3) | .o | e e e (BB3A) | [V
J P Morgan Chase 46625H100J P Morgan
CoveredCalls ......... Chase ............... D22 ....... Equity ......... CBOE ............... 09/12/2012 | 11/17/2012 | 10/17/2012 | Purchase |......... 60|....... 6,000(42 .........| ... | (4,135) | .... (11,885) | .......coov |oeiiiiiin FUUUE PUUUUDUE I PP I () ) O U [V




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
5 6 7 8 9 10 11 12 13 17 18 19

1 2 3 4 14 15 16 20 21 22 23 24 25
Current Year
Indicate Strike Prior Year Initial Total Adjustment Hedge
Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
Description Schedule/ Date of Expiration, or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's| Gain (Loss) Value of Gain (Loss) | at Inception
of Hedged Exhibit Type(s) Exchange or Trade Maturity or | Termination | Maturity Number Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| ~ Hedged  [on Termination and at
Description Item(s) Identifier of Risk(s) Counterparty Date Expiration Date orSale | of Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B/ACV | Accretion Recognized Item Deferred | Termination (a)
J P Morgan Chase 46625H100J P Morgan
CoveredCalls ......... Chase ............... 09/14/2012 | 12/22/2012 | 12/04/2012 | Purchase |......... 55|....... 5500(43 ... | [ (6924) | (B46) [ e e e e 6278 | . ... | [V
J P Morgan Chase 46625H100J P Morgan
CoveredCalls ......... Chase ............... 10/17/2012 | 01/19/2013 | 12/04/2012 | Purchase |......... 60|....... 6,000(45.........
J P Morgan Chase 46625H100J P Morgan
CoveredCalls ......... Chase ............... 12/04/2012 | 02/16/2013 | 12/12/2012 | Purchase
J P Morgan Chase 46625H100J P Morgan
CoveredCalls ......... Chase ............... 12/04/2012 | 02/16/2013 | 12/12/2012 | Purchase

Merck & Co Covered Calls| 58933Y105Merck & Co .
Merck & Co Covered Calls| 58933Y105Merck & Co .
Merck & Co Covered Calls| 58933Y105Merck & Co .
Merck & Co Covered Calls| 58933Y105Merck & Co .
Merck & Co Covered Calls| 58933Y105Merck & Co .
Merck & Co Covered Calls| 58933Y105Merck & Co .
Merck & Co Covered Calls| 58933Y105Merck & Co .
Merck & Co Covered Calls| 58933Y105Merck & Co .
Merck & Co Covered Calls| 58933Y105Merck & Co .
Merck & Co Covered Calls| 58933Y105Merck & Co .
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
NIKE Inc Covered Calls . | 654106103NIKE Inc .. ..
NIKE Inc Covered Calls . | 654106103NIKE Inc .. ..
NIKE Inc Covered Calls . | 654106103NIKE Inc .. ..
NIKE Inc Covered Calls . | 654106103NIKE Inc .. ..
NIKE Inc Covered Calls . | 654106103NIKE Inc .. ..
NIKE Inc Covered Calls . | 654106103NIKE Inc .. ..
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
NIKE Inc Covered Calls . | 654106103NIKE Inc ... .
Norfolk Southern Covered | 655844108Norfolk

10/28/2011 | 04/21/2012 | 01/10/2012 | Purchase
10/28/2011 | 04/21/2012 | 01/10/2012 | Purchase
10/28/2011 | 04/21/2012 | 01/10/2012 | Purchase
01/10/2012 | 07/21/2012 | 05/29/2012 | Purchase
01/10/2012 | 07/21/2012 | 05/29/2012 | Purchase
01/10/2012 | 07/21/2012 | 05/29/2012 | Purchase | .
05/29/2012 | 10/20/2012 | 10/20/2012 | Exercised

05/29/2012 | 10/20/2012 | 10/20/2012 | Exercised
05/29/2012 | 10/20/2012 | 10/20/2012 | Exercised | .
05/29/2012 | 10/20/2012 | 10/20/2012 | Exercised | .
10/27/2011 | 04/21/2012 | 01/10/2012 | Purchase
10/27/2011 | 04/21/2012 | 01/10/2012 | Purchase
10/27/2011 | 04/21/2012 | 01/26/2012 | Purchase
01/10/2012 | 07/21/2012 | 04/25/2012 | Purchase
01/10/2012 | 07/21/2012 | 06/15/2012 | Purchase
01/26/2012 | 07/21/2012 | 03/23/2012 | Purchase
03/23/2012 | 10/20/2012 | 07/13/2012 | Purchase
03/23/2012 | 07/21/2012 | 07/13/2012 | Purchase
04/25/2012 | 01/19/2013 | 10/02/2012 | Purchase
06/15/2012 | 10/20/2012 | 10/02/2012 | Purchase
07/13/2012 | 10/20/2012 | 10/02/2012 | Purchase
10/02/2012 | 11/17/2012 | 10/25/2012 | Purchase
10/02/2012 | 01/19/2013 | 10/25/2012 | Purchase
10/02/2012 | 01/19/2013 | 10/25/2012 | Purchase
10/25/2012 | 12/22/2012 | 12/22/2012 | Exercised
10/25/2012 | 12/22/2012 | 12/04/2012 | Purchase
10/25/2012 | 12/22/2012 | 12/12/2012 | Purchase

€613

Calls ................. Southern ............. 11117/2011 | 03/17/2012 | 01/10/2012 | Purchase
Norfolk Southern Covered | 655844108Norfolk
Calls ................. Southern ............. 12/06/2011 | 03/17/2012 | 01/10/2012 | Purchase |......... 3 4100(80 .........
Norfolk Southern Covered | 655844108Norfolk
Calls ...t Southern ............. 12/06/2011 | 03/17/2012 | 03/17/2012 | Expiration | ......... 4 ... 4100825 ........
Norfolk Southern Covered | 655844108Norfolk
Calls ... Southern ............. 01/10/2012 | 06/16/2012 | 03/21/2012 | Purchase |......... 69|....... 6,900 (825 ........] ...t o (15312) [ . (T37) | oo
Norfolk Southern Covered | 655844108Norfolk
Calls ... Southern ............. 03/21/2012 | 05/19/2012 | 04/25/2012 | Purchase |......... 4. 4100725 ... | (1,922) | ..... (6,483) | ..o [
Norfolk Southern Covered | 655844108Norfolk
Calls ... Southern ............. 03/21/2012 | 06/16/2012 | 04/25/2012 | Purchase |......... 69|....... 6,900(725 ........| ... | (5,308) | .... (16,287) | .........c. |oeeeiiiinns
Norfolk Southern Covered | 655844108Norfolk
Calls ... Southern ............. 04/25/2012 | 09/22/2012 | 05/29/2012 | Purchase |......... 55|....... 5500(775 ........ ... | (9,735) | ..... (3150) | ..o [
Norfolk Southern Covered | 655844108Norfolk
Calls ................. Southern ............. 04/25/2012 | 09/22/2012 | 05/29/2012 | Purchase |......... 55|....... 5500(775 ........ ... | 9729) | ..... (BABT) | oo [
Norfolk Southern Covered | 655844108Norfolk
Southern ............. 05/29/2012 | 09/22/2012 | 06/20/2012 | Purchase |......... 55|....... 5500(725 ........ ... | @777) | (13450) | .o
655844108Norfolk
Southern ............. 05/29/2012 | 09/22/2012 | 07/13/2012 | Purchase |......... 55|....... 5500(75......... ..o | (4,230) | ..... 9520) | ... o
655844108Norfolk
Southern ............. 06/20/2012 | 12/22/2012 | 08/16/2012 | Purchase |......... 55| ....... 550075 ........ ] eeeiiiiit o (13,799) [ Ll (19,530) | L
655844108Norfolk
Southern ............. 07/13/2012 | 12/22/2012 | 09/21/2012 | Purchase |......... 55| ....... 5500080 ......... | ceeeeiiiis [ (6,705) | ....... BN oo [ FUUUR DUUUUDE BT PP I 6114 | .o | [V
Norfolk Southern Covered | 655844108Norfolk
Calls ... Southern ............. 08/16/2013 | 01/19/2013 | 09/21/2012 | Purchase |......... 55| ....... 5500775 ........| .l o (14624) .. (1A57) | oo | e [ e e e IBBT [V
Norfolk Southern Covered | 655844108Norfolk
Calls ................. Southern ............. 09/21/2012 | 12/22/2012 | 10/25/2012 | Purchase |......... 55|....... 5500(725 ........ ... | (2613)|....... ((CHE) 1 I [ S P I 2208 | ..o | [V
Norfolk Southern Covered | 655844108Norfolk
Calls ................. Southern ............. 09/21/2012 | 01/19/2013 | 10/25/2012 | Purchase |......... 55|....... 5500(725 ........ ... | (4,230) | ....... (880) | ..o S P I 3350 ... | [V
Norfolk Southern Covered | 655844108Norfolk
Calls ................. Southern ............. 10/25/2012 | 01/19/2013 | 12/27/2012 | Purchase |......... ... 7400675 ........ .. | (3687)....... [(Cicle) I I S P I 3287 (.o | [V
Peabody Energy Covered | 704549104Peabody
Calls .......cvvvinn Energy ............... 12/20/2011 | 02/18/2012 | 01/26/2012 | Purchase |......... 15)....... 150038 .........[....... 1185 ... [ (1,816) | ..o o FPUUR PO (165) [ ..o | e [ (B31) f o | e [P




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
5 6 7 8 9 10 11 12 13 17 18 19

1 2 3 4 14 15 16 20 21 22 23 24 25
Current Year
Indicate Strike Prior Year Initial Total Adjustment Hedge
Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
Description Schedule/ Date of Expiration, or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's| Gain (Loss) Value of Gain (Loss) | at Inception
of Hedged Exhibit Type(s) Exchange or Trade Maturity or | Termination | Maturity Number Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| ~ Hedged  [on Termination and at
Description Item(s) Identifier of Risk(s) Counterparty Date Expiration Date orSale | of Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B/ACV | Accretion Recognized Item Deferred | Termination (a)
Peabody Energy Covered | 704549104Peabody
Calls ................. Energy ............... D22 ....... Equity ......... PHLX ................ 12/20/2011 | 02/18/2012 | 01/26/2012 | Purchase |......... 48| ....... 4800(38 .........]....... 3840 (... ..l GG 3 N [ O (7<) N P I O 8 ) O [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... PHLX ................ 12/20/2011 | 02/18/2012 | 01/26/2012 | Purchase |......... 32|....... 3200038 ................ 2587 (..o | B84 e | [ @) (28T [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... 1S 01/10/2012 | 03/17/2012 | 02/15/2012 | Purchase |......... 35|....... 3500042 ........ | | (2,340) | ....... (552) | oo e FUUUR DUUUUDE BT PP I 1788 | o [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... 1S 01/26/2012 | 03/17/2012 | 02/15/2012 | Purchase |........ 100 ...... 10,000 (42 ..o e [ (4,99)|..... (1,582) | oo [ FUUUR DUUUUDE BT PP I 3413 o | [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... [1S] 01/26/2012 | 06/16/2012 | 03/21/2012 | Purchase |......... 95| ....... 950043 ........ .t ... (15,004) | ..... (1,509) | .o | oo [ [ e e 13495 [V
Peabody Energy Covered | 704549104Peabody
Calls ................. Energy ............... D22 ....... Equity ......... CBOE ............... 02/15/2012 | 03/17/2012 | 03/17/2012 | Expiration | ......... 96 |....... 9600(38 ......... ... it (6,528) | ... | S P I 6528 | ... | [V
Peabody Energy Covered | 704549104Peabody
Calls ................. Energy ............... D22 ....... Equity ......... CBOE ............... 02/15/2012 | 03/17/2012 | 03/17/2012 | Expiration | ......... 39|....... 3900(38 ........ .o (2686) | ..oovveeeen | S P I 2686 (. ... |t [V
Peabody Energy Covered | 704549104Peabody
Calls ................. Energy ............... D22 ....... Equity ......... CBOE ............... 03/21/2012 | 04/21/2012 | 03/29/2012 | Purchase |......... Ml 1100134 ..o (568)]....... (140) | ... [ [ I 428 [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... CBOE ............... 03/21/2012 | 04/21/2012 | 03/29/2012 | Purchase |......... 67|....... 670034 ........ | | (3521) | ....... (858) | .o e FUUUR DUUUUDE BT PP I 2663 [ ... | [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... CBOE ...........o... 03/21/2012 | 05/19/2012 | 04/25/2012 | Purchase |......... 57|....... 5700(35 ........ | ool i 4213)|....... (B57) | «eeeeees e FUUUR DUUUUDE BT PP I 3655 | ... | [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... CBOE ...........o... 03/21/2012 | 06/16/2012 | 05/29/2012 | Purchase |......... 95| ....... 9500(36 ......... | ceeeeiiiis [ (8,260) | ....... (Bd4d) | oo FUUUR DUUUUDE BT PP I TO6 | | [V
Peabody Energy Covered | 704549104Peabody
Calls ................. Energy ............... D22 ....... Equity ......... CBOE ............... 04/25/2012 | 09/22/2012 | 05/29/2012 | Purchase |......... 57|....... 5700036 .........| oo i (5809)|..... (1,806) | ...ooooveen oo S P I 4002 ... | [V
1| Peabody Energy Covered | 704549104Peabody
- Calls ... Energy ............... D22 ....... Equity ......... CBOE ............... 05/29/2012 | 07/21/2012 | 07/13/2012 | Purchase |......... 95| ....... 9500028 .........| ... | (7597) | ....... (B25) | ..o [ S P I T212| oo | [V
€O Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... CBOE ............... 05/29/2012 | 09/22/2012 | 07/13/2012 | Purchase |......... 57|....... 570031 ........ | (5022) | ....... 670) | ..o [ S P I 4352 .. [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... CBOE ...........o... 07/13/2012 | 08/18/2012 | 07/24/2012 | Purchase |......... 95| ....... 9500(25......... ool | (4,085) | ..... (1,212) | oo FUUUR DUUUUDE BT PP I 2873 | . | [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... CBOE ............... 07/13/2012 | 09/22/2012 | 07/24/2012 | Purchase |......... 57|....... 570026 ......... .ol i (3,590) | ..... (1,569) | ..o o FUUUR DUUUUDE BT PP I 2021 | oo | [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... CBOE ...........o... 07/24/2012 | 09/22/2012 | 08/14/2012 | Purchase |......... 95| ....... 9500023 ........ | | (7,505) | ..... (9,405) | ... i FUUUE PUUUUDUDI IR PP I (1,900) [ .o [ [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... CBOE ............... 07/24/2012 | 09/22/2012 | 08/14/2012 | Purchase |......... 57|....... 570023 .........| .o | (4,555) | ..... (5,700) | ..o e FUUUE PUUUUDUDI IR PP I (1,146) [ ..o [ [V
Peabody Energy Covered | 704549104Peabody
Calls ... Energy ............... D22 ....... Equity ......... ISE ...cooviiiiii, 08/14/2012 | 12/22/2012 | 12/22/2012 | Exercised | ......... 52(....... 520025 ... oee (6,448) | .o oo [ e e e e 6,448 | ........... [ I
Peabody Energy Covered | 704549104Peabody
Calls ...t Energy ............... D22 ....... Equity ......... PHLX ..ot 08/14/2012 | 12/22/2012 | 12/22/2012 | Exercised | ......... 35(....... 350025 ..o (4,335) | oo e P O [P [ [ P 4335(........... [ I
Peabody Energy Covered | 704549104Peabody
Calls ...t Energy ............... D22 ....... Equity ......... PHLX ..ot 08/14/2012 | 12/22/2012 | 12/22/2012 | Exercised | ......... 65(....... 650025 ......... . eei | (8,425) | v e e P O [P [ [ P 8125 ........... [ I
Proctor & Gamble 742718109Proctor &
CoveredCalls ......... Gamble .............. D22 ....... Equity ......... 07/21/2011 | 01/21/2012 | 01/21/2012 | Expiration | ......... 24|....... 2400675 ........]....... 2827 [ oo | e FUUUE DU (1891) [ e | [ 2827 o [V
Proctor & Gamble 742718109Proctor &
CoveredCalls ......... Gamble .............. D22 ....... Equity ......... CBOE ...........o... 08/03/2011 | 01/21/2012 | 01/21/2012 | Exercised | ......... 35|....... 3500(65 .........0....... 3220 (..o | e FUUUE DU 3570 [ .. | e 3220 ........... [V
Proctor & Gamble 742718109Proctor &
CoveredCalls ......... Gamble .............. D22 ....... Equity ......... CBOE ............... 10/27/2011 | 04/21/2012 | 02/15/2012 | Purchase |......... 55| ....... 5500675 ........]....... 9,069 [ ...t |aennn (2373) | oo FUUUE DU (599) [ .vvvvviiin | 6,696 | ......ccoon |aeiiiiiiit [V
Proctor & Gamble 742718109Proctor &
Covered Calls ......... Gamble .............. D22 ....... Equity ......... CBOE ............... 10/27/2011 | 04/21/2012 | 04/04/2012 | Purchase |......... 55(....... 550070 ......... ..o 4560 ... o (A5 U PP U B20) | v e 4244 oo [ I
Proctor & Gamble 742718109Proctor &
CoveredCalls ......... Gamble .............. D22 ....... Equity ......... CBOE ............... 01/26/2012 | 07/21/2012 | 02/28/2012 | Purchase |......... 240....... 2400675 ..................o | (2,803) | ..... (B021) oo | Y I (2219) [ .o [ [V
Proctor & Gamble 742718109Proctor &
Covered Calls ......... Gamble .............. D22 ....... Equity ......... CBOE ............... 02/15/2012 | 07/21/2012 | 05/29/2012 | Purchase |......... 55(....... 5500 (70 ..o oeei (2,190) | ....... (B16) | .evveeeen | P [ [ 1874 oo [ I
Proctor & Gamble 742718109Proctor &
CoveredCalls ......... Gamble .............. D22 ....... Equity ......... CBOE ............... 02/28/2012 | 10/20/2012 | 06/20/2012 | Purchase |......... 24|....... 240070 ......... | e (3,787) | ....... (231) ) oo FUUUR DUUUUDE BT PP I 3556 [ ...t | [V
Proctor & Gamble 742718109Proctor &
CoveredCalls ......... Gamble .............. D22 ....... Equity ......... CBOE ...........o... 04/04/2012 | 10/20/2012 | 06/20/2012 | Purchase |......... 55| ....... 5500(70 .........| ool | (5,990 [ ....... (528) | .o e FUUUR DUUUUDE BT PP I 5461 [ ... | [V
Proctor & Gamble 742718109Proctor &
CoveredCalls ......... Gamble .............. D22 ....... Equity ......... CBOE ...........o... 05/29/2012 | 10/20/2012 | 06/20/2012 | Purchase |......... 55| ....... 5500675 ........| ..l | (3,130) [ ....... (996) | .o e FUUUR DUUUUDE BT PP I 2433 o | [V
Proctor & Gamble 742718109Proctor &
CoveredCalls ......... Gamble .............. D22 ....... Equity ......... PCX ... 06/20/2012 | 10/20/2012 | 07/13/2012 | Purchase |......... 59| ....... 5900(65.........|........... ... (1,919) | .... (12,656) | ........... |...cooins e (10737 [V
Proctor & Gamble 742718109Proctor &
CoveredCalls ......... Gamble .............. D22 ....... Equity ......... PCX ... 06/20/2012 | 10/20/2012 | 07/13/2012 | Purchase |......... 2. 7200065 ......... ... | (2414)|.... (15852) | ........... | e o (1338) [ [V
Proctor & Gamble 742718109Proctor &
Covered Calls ......... Gamble .............. D22 ....... Equity ......... PCX ..o 06/20/2012 | 10/20/2012 | 07/13/2012 | Purchase |.......... 3|........ 30065 . ... e 98)....... (74 T P L [ [ [ P (- Z: ) I U DU [ I
Proctor & Gamble 742718109Proctor &
CoveredCalls ......... Gamble .............. D22 ....... Equity ......... CBOE ............... 07/13/2012 | 01/19/2013 | 11/12/2012 | Purchase |......... 67|....... 6,700 (675 ........| ...l Lo (Me) | (9:251) | v | oo e e e 1865 | ... [ [P
UPS Covered Calls ...... 911312106UPS ........ D22 ....... Equity ......... ISE ..o 09/28/2011 | 01/21/2012 | 01/21/2012 | Exercised | ......... 30|....... 3,000(70 ......... . ...t BT | oo | e e e e TBBB e ENAVA T, [P
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UPS Covered Calls 911312106UPS ........ D22 ....... 10/27/2011 | 04/21/2012 | 01/10/2012 | Purchase |........ 133|......13300(75 .........|...... 25264 | ........... .... (30,083)
UPS Covered Calls .. 911312106UPS ........ D22 01/10/2012 | 04/21/2012 | 02/15/2012 | Purchase L )
UPS Covered Calls .. 911312106UPS ........ D22 01/10/2012 | 07/21/2012 | 03/21/2012 | Purchase )
UPS Covered Calls .. 911312106UPS ........ D22 02/15/2012 | 07/21/2012 | 03/21/2012 | Purchase )|
UPS Covered Calls .. 911312106UPS ........ D22 03/21/2012 | 10/20/2012 | 05/29/2012 | Purchase )
UPS Covered Calls .. 911312106UPS ........ D22 03/21/2012 | 10/20/2012 | 05/29/2012 | Purchase )| -
UPS Covered Calls .. 911312106UPS ........ D22 03/21/2012 | 10/20/2012 | 05/29/2012 | Purchase )
UPS Covered Calls .. 911312106UPS ........ D22 03/21/2012 | 10/20/2012 | 05/29/2012 | Purchase )| -
UPS Covered Calls .. 911312106UPS ........ D22 03/21/2012 | 10/20/2012 | 05/29/2012 | Purchase )| -
UPS Covered Calls .. 911312106UPS ........ D22 03/21/2012 | 10/20/2012 | 05/29/2012 | Purchase )| -
UPS Covered Calls .. 911312106UPS ........ D22 05/29/2012 | 10/20/2012 | 07/13/2012 | Purchase )| -
UPS Covered Calls .. 911312106UPS ........ D22 05/29/2012 | 10/20/2012 | 07/13/2012 | Purchase )|
UPS Covered Calls .. 911312106UPS ........ D22 .. | 07/13/2012 | 01/19/2013 | 07/24/2012 | Purchase )
UPS Covered Calls .. 911312106UPS ........ D22 ... 07/13/2012 | 01/19/2013 | 07/24/2012 | Purchase )| -
UPS Covered Calls .. 911312106UPS ........ D22 ... 07113/2012 | 01/19/2013 | 07/24/2012 | Purchase )| -
UPS Covered Calls .. 911312106UPS ........ D22 .| 07/24/2012 | 10/20/2012 | 08/14/2012 | Purchase )| -
UPS Covered Calls .. 911312106UPS ........ D22 .. | 07/24/2012 | 10/20/2012 | 08/14/2012 | Purchase )
UPS Covered Calls .. 911312106UPS ........ D22 .| 07/24/2012 | 10/20/2012 | 08/14/2012 | Purchase )| - .. ..
UPS Covered Calls .. 911312106UPS ........ D22 08/14/2012 | 01/19/2013 | 09/21/2012 | Purchase )| - L2757
UPS Covered Calls .. 911312106UPS ........ D22 08/14/2012 | 01/19/2013 | 09/21/2012 | Purchase ,100) | . ...8486 ..
UPS Covered Calls .. 911312106UPS ........ D22 09/24/2012 | 11/17/2012 | 11/12/2012 | Purchase |......... 66|.......6600|75 .........[........... |..... (3,144) | ....... (172) .. L2972 ..
UPS Covered Calls ..... 911312106UPS ........ D22 ... 11/12/2012 | 12/22/2012 | 12/04/2012 | Purchase . T (2126) | ..... (1,812) R P T ROt TTTTT 3141 ..
0699999 Subtotal - Written Options - INCOME GENETation - OthEr . . . ... .. et ettt et ettt et e ettt e e e e ... 273,926 | .. (1,286,458) | .. (1,206,989) XXX ... 215713 ...
0709999 Subtotal - Written Options - INCOME GENETALION . . . ... ...ttt ettt ettt ettt et e ettt et e e e . 273926 | ..(1,286,458) | .. (1,206,989) | ........... |..oiiiiiin XXX L 215713 | ..., 137,682 ...........
11110789999 Total - Written Options - Call OpHONS @NG WAITANS ... ... . ...« \u ettt ettt e et ettt e et e et e et et e tee et ateeeateeateneaneaneeeaneeaneeenneeennenneeenneennienneonnes [avioonioas [ereeaniias [oovioonies Looriianiis Jeoaniannn xxx| ...
€O 0799999 Total - Written Options - PUE OPHIONS . . ... ..\ttt et et et e [ L e e e XXX oo e e [ e
€| 0809999 Total - WHIteN OPHIONS = CAPS . . . . . oottt ettt et ettt et e ettt e et et e e e e [ s s e D00 P S P [
0819999 Total - Witten OPHONS = FIOOTS . . . ...\ttt ettt et e et e ettt et et | e [ e XXX oo e e [ e
0829999 Total - Written OPtONS = COAS .. .. . ..ottt ettt et et ettt e et e e [ e XXX oo e e [ e
0839999 Total - Written OPHONS - Oher . ... ... o i e ... 273,926 | ..(1,286,458) | .. (1,206,989) | ........... |.......iin. XXX | .o 3760 | ... [ Lo 215713 | ... 137,682 ...
0849999 Total - WHItEN OPHONS . . ... ... . 273,926 | ..(1,286,458) | .. (1,206989) [ ........... |........... XXX|...... 3760 | ... L 215713 | ... 137,682 ...........
1159999 Total - SWAPS - INEIESE RAE . . . ... oottt ettt XXX
1169999 Total - Swaps - Credit Default .. . . XXX]|..
1179999 Total - Swaps - Foreign Exchange .. XXX]|..
1189999 Total - Swaps - Total Return ....... XXX ..
1199999 Total - Swaps - Other . . XXX]|..
1209999 Total - Swaps ............ XXX ..
1399999 Grand Total - Hedging Effective . . XXX]|..
1409999 Grand Total - Hedging Other . . .. XXX ..
1419999 Grand Total - REPHCAtON . . .. ...ttt ettt ettt et e e e e XXX
1429999 Grand Total - INCOME GENETAtION .. .. ... ... ... | 273,926 (.. (1,286,458) | .. (1,206,989) | ... Ll XXX
1439999 Grand Total - Other ... ... ...ttt et e e e e e e e e e e | [ [ XXX oo oo o e e e
1449999 GRAND TOTAL .. ... ... 273,926 |..(1,286,458) | .. (1,206989) [ ........... |........... XXX|...... 3760 | ... L Lo 215713 | ... 137,682 ...
(@)
1 2
Financial or Economic Impact of the Hedge
Code at the End of the Reporting Period
20000 .. |
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E20 Schedule DB - Part B Sn 1 Future ContractsOpen ....................... NONE

E21 Schedule DB - Part B Sn 2 Future Contracts Terminated .................. NONE

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

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

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

E20 - E24
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
JPMORGANCHASE ............ooovii DAYTON, OH ... [ L [ 5929 (............... . (13,911,954) X X X]
USBANK ... VANWERT,OH ... o e A24 1. 579,479 X X X]
SUNTRUSTBANK ... ORLANDO, FL ..o e L L L i X XX
0199998 Deposits in ............... 4 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - 0peN dePOSItONIES . ... . ... .o XXX 35 . 14,810 X X X|
0199999 Totals - OPeN DEPOSIOTIES . ...\ ...t XXX 6,388 |............... . (13,317,664) X X X]
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DEPOSIE .. ... XXX 6,388 |............... . (13,317,664) X X X]
0499999 Cash in Company's OffiCe ....... ..o L XXX XXX XXX 525 XX X
0599999 TOtal CASN ...t XXX 6,388 |.............. . (13,317,139) X X X]
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January .......... (22,788,917) | 4. April ... | (20,236,288) | 7. July ... [ (23,793,716) | 10. October ..........[........ (16,700,770)

2.February ..........|........ (19,246,920) | 5. May ...............|oooenen (17,890,739) | 8. August ............|........ (29,274,583) | 11. November .......|........ (15,733,474)

3.March ............. | (19,050,257) | 6. June .............. |........ (17,916,734) | 9. September ........|........ (21,275,121) | 12. December .......|........ (13,317,139)

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8699999 Total Cash EqQUIVaIENtS ... ...

9Z3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

673,446
152,764

101,843

682,754
157,559

105,039

....... 4,440,867

....... 4,586,149

1
Type of
States. Etc. Deposit

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

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

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

2
Purpose of
Deposit
Workers' Compensation ................................
Workers' Compensation .........................o.
FL Policyholders ..................ocoii
GA Policyholders ................coooiiii
Multiple Purposes ................ocooii
NM Policyholders ...
Multiple Purposes ................ocooii
Multiple Purposes ...............ccoooiiiiiii.
VA Policyholders ...............cooooiiiiiii
......................... XXX oo
......................... XXX oo
SURETY COVERAGE .............ooooii,
......................... XXX o
......................... XXX oo
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