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Statement as of December 31, 2012 of the Medical Mutual of Ohio

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........cvuerevcerrireireeiieiie e seesessesiesissiesins | eeeseesaness 66,804,575 | ............ 43 | 66,804,575 | ..o | e 66,804,575 | ............ 4.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 lIssued by U.S. government agenCi€s..........c.eveuevreereevrersrrerersesensens | coeveerensnnenns 2,990,617 |............ 0.2 | i 2,990,617 [ .ooevrereerereieens | e 2,990,617 |............ 0.2
1.22 Issued by U.S. government sponsored agencies..........cvveveveerveenes | covevenenne 142,451,881 |............ 91 | o 137,220,146 | ...oooverereerereeen | v 137,220,146 |............ 8.8
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHIES)......vvuvveerrieiieeieie et | sreessssseneens 8,486,496 |............ (T I 8,486,496 | ......coovvvrrrrneiineins | e 8,486,496 |........... 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............ccevrereereeneneernenens [evrrrnrnenensenenenniienes [ eerneeneenn000 [ | e | e 0
1.43 Revenue and assessment obligations.............ccoeevierenieeieiesiens | coveeveninenns 6,932,269 |..........04 | oo 6,932,269 | ....covveririerererieens | e, 6,932,269
1.44 Industrial development and similar obligations.............c.ccccocveervevevens | oervereiiennen 2,000,000 |............ 0.1 | oo 2,000,000 | ..oooveeeieeeeeeeeeeeeeeees | e 2,000,000
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovrioniens | v 12,970,783 | ........... 0.8 | oo 12,970,783 | oo | v 12,970,783 | ........... 0.8
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | cceooevenee. 251,774,881 |.......... 16.1 | e 251,774,881 | ..o | v 251,774,881 |.......... 16.2
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vveeveerircirc ittt ssssstnsins | oesesssins 281,031,241 | .......... 18.0 | oo 281,031,241 | oo [ e 281,031,241
2.2 Unaffiliated non-U.S. securities (including Canada 20,216,442 | .... ..20,216,442 | .... 20,216,442 | ..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MUtUal fuNdS.........ccoocriirinincininncneeeennseens e | eneenennn020 [ [ | e (V1N I 0.0
3.2 Preferred stocks:
321 AR, .. ..o sesessesissisnesnens | eenenninssnsissinssnssnnes | neeneennei0:0) | ot | | s (V1 O 0.0
3.22 UNAffiliated. ..o eeiseieiseseiseesseseseseessssessseseesesssssnens | seesessnsssesssssessssssnssessnns | sessnenneess0:00 | erreneirsiinsinsinsinsssinriins | reesssnsessesssesssnsees | seeeesessesesseessenenssaens (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAIEA. ... snnseessenteneens | sensessnnnnessnsesssesenensnns | sessnennesss0:00 | nrrineiieinne s | e enens | ettt nnniens (01 O 0.0
3.32 Unaffili@ted........cccoveeerericiinencncsesereese s | seviessinenens 90,192,390 |...c.c.cc.5.8 | corvirrnnne 90,192,390 | ..oourvverrerrrerinirnns | rerreinens 90,192,390 |............ 5.8
3.4 Other equity securities:
341 AFfilIAtE. .. ..o | e 126,123,336 |81 | i 126,723,336 [ ..ovvoerrecrecrrecirenes | verireris 126,723,336 |............ 8.1
342 Unaffilidted..........ooveririieiiesseccieisieeienisnisssensns | eeneneninnsssnsissssssnssnnes | eeernersend020) | i | e | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AfIIEEE. .. ..o ssisnssninnens | ceneensissinssnnsnssnssnnes | eeeeeesend0200 | ot | s | e (01 O 0.0
3.52 UNAffiliated.......ccovverrrerrieierisrireerneseiesssisessssisssssessssssssessssseess | sessesssnssssssssesssnssessensnns | sessnnnsesss0:00 | vortreirminsinsissinsnsinnins | ovesssssssssssssessnsens | sessessssesssssessessnnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

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

4.4 Multifamily residential properties.

4.5 COMMENCIAl [OANS..........covveveercreieeie et
4.6 Mezzanine real estate [0anS..........ccocvveieiesieeee e

Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i

5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONrACE I0ANS.......oocviieieciceecet s
DBIIVAIVES. ...ttt nnn

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

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

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

........... 146,939,245 |...........94 | ........... 146,939,245 | ..o | 0. 146,939,245 |04
........... 400,890,781 |..........25.7 | ...........400,890,781 |........ccoocervrvsrrirs | oroe......400,890,781 |..........25.8
......... 1,560,404,937 |.......100.0 | ........1,655,173,202 |............oeeo......0 | .........1,565,173,202 |........100.0
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 450,598,813

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 3,011,602 3,011,602

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (25,259,238)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (25,259,238)
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 1,645,936
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 426,705,241
Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee 25,814,460
Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 400,890,781

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 930,234,128
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 253,249,629
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 583,380
Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk 5,684,253
A4 Partd, COIUMN Tttt (60,910) 5,623,343
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 1,265,002
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 167,980,308
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 4,375,148

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0

Deduct current year's other than temporary impairment recognized:

9.1 P, COIMN T4ttt

9.2 Part2, SECHON 1, COIUMN 17 ...ttt

9.3 Part2, SECHON 2, COIUMN T4........o it 6,025,115

9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 6,025,115

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 1,012,574,911

Deduct total NONAAMILEEA BMOUNES.........eveiiiieieiciecisie ettt 8 AR Rttt 5,231,735

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 1,007,343,176
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...131,126,357 .137,030,992 ...132,913,699 129,403,120
Governments (Including all obligations 2. Canada.......ccoemenrernenennes | e 4,986,496 | ..ooovvreerirrinnnns 5,438,850 | .ovvererireirrirns 4,967,110 | oo 5,000,000
guaranteed by governments) 3. Other Countries........oooeveees | ovveiiisieiininas 3,500,000 | oo 3,500,000 | oooveirriiiinnes 3,500,000 | oo 3,500,000
4, Totals...ooovrsirrnirnsniissnns | v 139,612,853 | ..o 145,969,842 | ......ccoovvennnes 141,380,809 | ...oovorvnriennes 137,903,120
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS. . oveereiieeiesrissieissinsinnes | rreisisiessessssnessessssnssnesssnens | eonesensssssssssssssessnssnssssssssans | sressenssessessanssessensansenssessensns | coessinssensenssnssensansssssessanesnesa
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oorrisscriensriesssinnns | e, 354,798,649 | ..o 373,100,716 [ .oovvvveien. 357,702,973 [ oo, 348,442,494
Industrial and Miscellaneous and Hybrid 8. United States......cooovvevevens | covvreereirniens 281,031,241 | oo 305,744,756 | ..covvvveeenne. 282,135,000 | .cooverrerrennee 272,486,000
Securities (Unaffiliated) 9. CaNada......cooeeveeeeeeerrennns | e A171,867 | oo 4,492,970 | cooooorererreeeenns 4,118,960 | .oovvorerrereenenns 4,000,000
10._Other Countries....oooueeeevsssneee | coveennssiiiisnnien, 16,044,575 [ oo, 17,172,830 [ oo, 16,047,481 | .o, 16,000,000
11. Totals ...301,247,683 ..302,301,441
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......cooumseensssiees | covviiciiicns 795,659,185 801,385,223
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. United States........coouerveereeens | covvervrnerriiinnens 86,455,749 | ..ooovvvrrririennns 86,455,749 | oo 79,707,870
Industrial and Miscellaneous (Unaffiliated) 21, Canada........c.cccovevererserreins | e 3,189,851 | v 3,189,851 | e 3,405,006
22. Other Countries......cooocuvnniee | covevniiiiriiciicsseins 546,790 | .oooviviriins 546,790 | ..oovcviriiis 554,486
23, TotalS. oo | o 90,192,390 | ..oooveiiv, 90,192,390 | .o 83,667,362
Parent, Subsidiaries and Affiliates 24, Totals....oovveieisiiscciiies | i, 126,723,336 [ ..cooovvnnee. 126,723,336 [ ...ccoovenrenne. 104,192,248
25. Total Common StockS...... | cooccvvvceccn. 216,915,726 | .ooovvvcescen. 216,915,726 | oo, 187,859,610
26. Total Stocks ...216,915,726 216,915,726 ..187,859,610
27. Total Bonds and Stocks.... | ................ 1,012,574,911 1,063,396,840 989,244,833
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....

............... 92,419,729

TOtAIS. .ttt

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

41

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS 1.ttt naes

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

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

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1o ssessssssnses | aesssesesiens 17,931,214 | ............. 116,945,685 | ......ccoo..... 88,342,338 | ...cccce0ee0n 1,551,204 | oo | 0228 770,441 [ i0000025.0 [ 261,687,946 |...coooervveriinrernnnn31.0 | e, 224,770,441 [ oo,
B.2 ClaSS 2u...ceureieeeieeieeeee s | crenrieneineeas 1,498,748 | ............... 41,831,696 | ..cocovvenne. 33,146,799 [ ..o | e | e (0,477,243 [ e85 | e 31,589,469 | ..o 37 | i T6ATT,243 [ .o
8.3 ClASS 3..oveeriieeeiieeiei ettt st nsnns | snteeinenessentsssseessentesses | nebsessesineten st sentensas | sesteeseeentesisesessessestenas | eeesentesssesessensnesessessenes | sreeenesensessnsssesessessensens | sesessessnessessssnsssesnesnaQ | eeenernennennnsneenennennni0:0 | [ e 0000 [ [

Totals... ..19,429,962 | .............158,777,381 .121,489,137 .1,651,204 293,277 415 .301,247,684

Hybrid Securities
T ClASS Tttt s sssss s sssessenes | svessessssesisssssessessssessesies | coestessesisssssessesssssssssesns | sissesessssessesssssssesssssssens | sreseesessessessssssssssesssssssens | sveseessssessessnsesesessessssess | sressensesensenessesensesseseed [ eeevenrerenenreseeenrenesd000 [roieiieseeseceeeen [ eeeeeeseii000 [ | e
T2 ClaSS 2.ttt saess s sssss s ssssssssenas | svesisssssssesssssesssssssessesens | cessesesiessssessssessssssssesens | sisseessssssssesesssssesssssssens | sresessessesesessssssssesssssssens | seeserssssesiessssesesesssnsssens | sressensesensesseseessnesseseed [ ervereerenenreseereereness000 o

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Paren
Class
Class

Class
Class
Class
Totals

t, Subsidiaries and Affiliates
1
2

4
5
6
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

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

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

9.1 ClASS T.ueeeececeeeeereeeeeresreseeseesesesesesssssessssssssssessssssnsensssssssssnsennens | (@)ernnn. 244,258,399 | ............. 433,771,117 | ... 141,656,004 | ...coeeveeeeni 2,353,245 | oo (V)N I 822,038,765 | c.ovvererereeeeen 915 [ XXX [ e XK s | e 822,038,765

9.2 ClaSS 2....c.vvvevreererrieerieeieerieerisssisssisssisssisssisssisssisssissssssisssisssessss | (@)everiinren 1,498,748 | v 41,831,696 | .....ccoo...... 33,146,799 | oo | 0 | 76,477,243 | ..oooooericeeenn85 | et XKX i e e XXX [ i 76,477,243
Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year

10,1 ClaSS .ottt ssssaas | eeveeeieenins 208,576,551 | ............. 424,378,248 .179,383,859 1,073,410 [ oo | e 0.0 SN IS D-0.0 U IO 813,412,068 | ..oooevverreriena, 96.3 | .ooveeren 813,412,068

ClASS 4.ttt

Class 5....
Class 6....

Totals...ocveveeerieereine
Ling 10.7. 858 % 0f COL 8......ovoicese e

.1,555,540

...16,712,060

..13,321,869 |....

...31,589,469

...31,589,469

.210,132,091

845,001,537

Total Publicly Traded Bonds

Class 1

Class 3
Class 4
Class 5
Class 6

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

ClASS 2.ttt

............. 244,258,399
................. 1,498,748

............. 433,771,117
............... 41,831,696

A

41,656,004
33,146,799

Total Privately Placed Bonds

Class 1
Class 2

(d

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, §.......... 0 prior year of bonds with Z designations and §$....

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

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

Includes $

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

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

0;

NAIC2$§

0;

NAIC 3 $

0;

NAIC 4 §

0;

NAIC5S........

0;

NAIC6S.......... 0.

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9

% from Col. 7

Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

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

............. 130,215,160
5,924,395

............... 40,668,700
..51,751,029

................. 6,999,890
3

655,740 |....

............. 177,883,750

............. 291,118,782
.245,188,838

............. 177,883,750

61,331,164 | ..

............. 239,214,914

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

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

..31,979,671

55.707.959 | ..

...96,322,253
.122,096,954

24,807 546

..17,850,490 |....

..802,041

146,152,414
.203,414,500

349,566,914

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

............. 301,247,684

741

72
7.3
74
75

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

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIgAtIONS........ouevuiircireiii st stesienias | ceesienins 184,124,793 | ............. 301,754,830 | ..cocovveneee 146,339,517 | .oovrreee 1,551,204 | o0 [ 633,770,344 633,770,344
9.2 Residential Mortgage-Backed Securities..... ...61,632,354 | .... 173,847,983 ...28,463,286 ..802,041 .264,745,664 ...264,745,664
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T (01 (01 [0 SRS 0 N SO 0 cveeeeeeeieiereneend0.0 [t e XXX [ e XXX i | e 0
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P (O (O 0] 0.0 | XXX e e XXX e | e {1 I 0
9.5 TOtAIS.....cvveverirciic ittt sttt sttt | srenissians 245757 147 | ............. 475,602,813 | ............. 174,802,803 | ...ccoevvnnee 2,353,245 | oo (VN 898,516,008 898,516,008 | ...oooovvrrvrierininnn 0
9.6 Line9.5858 % 0f COL B.....oviiiiiiiiiiciisi s ssssssssens | cosesssssssssssssssssseaas 274 | s 52.9 | oo 19.5 | o, 0.3 [ i, 0.0 [ 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ooveviercieieieieeseee e | rnisenianes 148,396,268 | ............. 290,873,613 | ....ccceuc. 160,542,818 | ..o | e | e ) 0.9 G DR ). 0,9 CHRIRIN IN 599,812,699 | ..covverirrierirns 710 | 599,812,699 | ..o
10.2 Residential Mortgage-Backed SECUMHES...........covverremrereeneeneeneirneinns | ceeeeneiinneens 61,735,823 | ............ 150,216,696 | ............... 32,162,909 | ..ccoovvinneee 1,073,410 [ oo [ e ) 0.9 CHUIIN I 90,9 CHRIRINN IN 245,188,838 | ..coveerirrireiins 29.0 [ .o 245,188,838 | ...ccvovrvreieiieiiciiene
10.3 Commercial Mortgage-Backed SECUMLES............ccoeverriuciieiieieiiciiees [ | e sesssiens | coveesie s sesssssssseses | sessesssssissessssssssssessns
10.4 Other Loan-Backed and Structured SECUMHES...........c.ererurreerneerneerneens [ eesreneinsississississinnes | sornsssssnssssssensssnsssnsssnenes | oneessesssssssssssssssssssssssens | srssssssssssssssssssssseens
10.5 TOHAIS....ceocereireineieieie st esaens | ressseisees 210,132,091 [ ..covvenes 441,090,309 |.....coo.c.. 192,705,727 | ..ovvevveee 1,073,410
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissiesi s esiesiesssesssesssesssenses | snsssessssssessesssanes 249 | s LYV 228 [ s 0.1
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 184,124,793 301,754,830 146,339,517 1,551,204
11.2 Residential Mortgage-Backed SECUItIES. ... [ e 61,632,354 | ............. 173,847,983 | .coovvvvenne 28,463,286 | ....cccovvernene 802,041
11.3 Commercial Mortgage-Backed SECUMLES. .........ccrurierrurrieeneiienrines [ errnrreisineneieescnniees | correneinensisessnsisesneees | seeneeesseeessesesesssstsessses | sesseesssssssesssssssesesseses
11.4 Other Loan-Backed and Structured Securities
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET ODIIGALIONS. ....euvreececeeieiieise ettt ssesssssssssesssssssses | crestssessssessessssssessessenssnes | eesessessssssssessessnsssesssssens | sesssesssesssssssssessassnssnssns | sessesssssnssessnsssnsnssessans
12.2 Residential Mortgage-Backed SECUMHES. .........cwururerirnrerririerneirnens [ coreereirsiesinsnsieenesnnenees | eereeseesnsenssnssssesssssssssees | seeneesessessnsessssssssssssssnssns | sesseesnssssssessnssssessssesens
12.3 Commercial Mortgage-Backed SECUMLIES. .........cvrurirrurrneneiirirines [ eorrirrirrininensieinensiees | creeesinensinessssiessssees | seeneeessesesseesessssssesesses | sesteessssssssesssssssesssseses
12.4 Other Loan-Backed and Structured SECUtIES..........c.oveeerurneeneuneerninnes [ | e | seessesssesessessssssssessssseses | sesesessssssnsssessessessssssenns
12.5 TOHAIS. ..ottt esinns | eebiesbi s (01 T (01 (V1N 0
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ oo (V0 [ 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (O 0.0 | i (U0 0.0
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOF YEAI........cocuevireiereisiecieieese et sssessessssaas | evissessessssssese s ses s s sssaenas 78,627,876 | oo TBLB27,876 | ..ooeeeveeeeeeeeeeteeeceeeceeeeeteesenesssessesenens | eretesese st ses st ssssesessssesssessesessnses | sesesessetesssst st ssae b e s st eses et s s st et es st naeretas
2. Cost of short-term iNVESIMENS ACUINE............cvivieieeieciietece ettt st s s tes e ssnsnans | sbesesissessesssesss s ssssssesseseses 144,433,576 | ..o, K T 4 T I T U
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON QISPOSAIS............c.evcvieeiercieieeiereie ettt esse s s st st sesse s sssssseses | stevississessesssessssesssssssessesnsas 114,972,894 | ..o, N1 O O DO
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-8-7T+8-9)........cccovrrrrrurrrinrrrnrrnrinsnsesssinsnees | orenssssesessssessssssssssssssesenes 108,088,558 | ...vourvrrerrenrerrereirnerneeseireenees 108,088,558 | ....ovvrerrirrenernrirrise s eessssssseeesend L0 T 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......oviiiiiiiieiiciesiiceesesiesiesesisiessssssssssssssssssssensesnses | eressssssessssssensssssssnssnssssessnsas 108,088,558 | .....cccoviveiriiieieeicians 108,088,558 | ...oovieiiciiiiisiiieisieieeseesssssnisneenans 0 ] ot 0 ] o 0




Statement as of December 31, 2012 of the Medical Mutual of Ohio

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

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
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of

Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O|Foundation Medical Partners Il, L.P.........ccccccovves | vnenae Rowayton.................. CT.... | Foundation Medical Managers Il, LLC..........ccccc. | cevurrunnnne 10/24/2005 | ..oovcvere| e 9,152,802 | ........... 7,939,409 | ..........7,939,409 | ........... (198,109) | 1ovvvvrverrereireirins [ rrrrriieirsineeieines [ ereiieississieieiseens [ errensesessnenens | ceeresessnieseneinnes | eeeeesienens 968,523 | ........ 10.2

000000 00 O|Foundation Medical Partners IIl, L.P............c.c.... | veuuv. Rowayton.........c.c..... CT.... | Foundation Medical Managers lll, LLC.......ccccooe. | covvrnninns 07/14/2008 |........... .2,877,735 2,756,597 | .........2,756,597 | ............ 153,354 263,126 2,547,891 8.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ccororiiriniieiicce e 2,030,537 0,696,006 (44,755) 0 0 ...263,126 ..3,516,414 | ... XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 0|MMO Agency Management, LLC. . | Cleveland .. .|OH... |.. ..|01/01/1999 . ..50,091,001 | ......... 25,814,460 | .........25,814,460 | ...... (10,229,194) | ...vovverrercriirins | evverrerierineeineninee | eevveenesiessnesienes [ eerenssinesssssenins | e | ceveneseensnsnens | oo 100.0

000000 00 0|Medical Mutual Services, LLC . | Strongsville. .. |OH... |.. .101/01/2000 . ...59,155,841 | ....... 382,922,588 | .......382,922,588 | ...... (15,344,977) | ovvoivvinriinniinnninns [ errneiinsiissinsninns | aenssissnssssssssnnnes | ensnisssssssisssesnss | osmsseessnsssssssnsnns | sonsssssssssssssnnsenes | avens 100.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = AfflIated...........vrreririeiisiisisssrssisssiessersseensssssssssssesssssssssesssnsssssensssssans | asrene 109,246,842 | ....... 408,737,048 | ....... 408,737,048 | ...... (25,574,171) 0 0 XXX
Any Other Class of Asset - Unaffiliated

000000 00 0] Employee Benefit Trust ... [....... | Cleveland........o [OH... [ Fidelity Management Trust.........o..oocoocmerceree [ [07/0112004 [ ..o ] 6,924,635 | ... 7,272,187 | .o 7,272,187 BT I [ Y P P 100.0
3799999. Total - Any Other Class Of ASSEt = UNAFfIIBIEA. ... ...iuerireiiisiiii stttk et bttt | sresssnsend 6,924,635 | ........... 7,272,187 | v 7,272,187 | s 359,688 0 0 XXX
3999999. Subtotal - Unaffiliated...........ccccccviiiniiiniiniiiciiciissiccinas 18,955,172 | ......... 17,968,193 17,968,193 314,933 0 0 XXX
4099999. Subtotal - Affiliated. ........covuiiiiiiiiisii s . 109,246,842 | ....... 408,737,048 | .......408,737,048 | ...... (25,574,171) 0 0 XXX
4199999, TOMAIS.......ovveeeeeeeaeisereseeeseesee st es s et s s8££k R ket HL4AeER R RS R LRkttt | seines 128,202,014 | ....... 426,705,241 | ...... 426,705,241 | ...... (25,259,238) 0 0 XXX.....
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SCHEDULE BA - PART 2

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

803

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage
CUsSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|Foundation Medical Partners Il, L.P........cccccoviirrieieiieiiieesieeee e Rowayton Foundation Medical Managers 11, LLC.........ccovniiiininieersessieisnienns 10/24/2005 375,000 [ ovveieiiieieieeeeee e | s 10.2
000000 00 0|Foundation Medical Partners Ill, L.P. . | Rowayton .| Foundation Medical Managers Hl, LLC.........c.coiinininsinnescscscsceieneenns 07/14/2008 800,000 8.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SOCKS = UNGIFIALE.............o.iiiiiieieiicei e tisiii ettt ettt sttt ettt et es st et eetess st sess e skt eesesses et enses ekt ensenses et st ensetssssnsensessesnsantessesnssnsenies | essesesssssnsesensnssnsansessnssnsesensessnssnsD | torosuesesisssnsesssssessssansessees 1,175,000 | oo XXX
Any Other Class of Asset - Unaffiliated
000000 00 0 |Employee Benefit Trust Cleveland .... |07/01/2004 11,836,602 | | s 100.0
3799999. Total - Any Other Class of Asset - Unaffiliated............o.ooiiiiriiiisiieiiissei s ....1,836,602 XXX
3999999. Subtotal - Unaffiliated ....3,011,602 XXX
....3,011,602 XXX

4199999. Totals




603

Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

1 2 Location

7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|Foundation Medical Partners Il, L.P........ccccoevuneinriernerirerincnns Rowayton...........c........ CT... | Distribution 10/24/2005 | 12/24/2012 | ..coovvverrcrinn. 0 | o [ e 693,861 | .......... 693,867 | ..ovevrvrerieins [ e | e (V1 I
000000 00 O|Foundation Medical Partners Ill, L.P..........ccccooniriiinnriirirnninnns Rowayton..........ccocenene CT... | Distribution 07/14/2008 [ 06/05/2012 | ...ocovvvvrrvrernrrnns (V1 O [N 297,265 | .......... 297,265 | .o e | i 0 [ . 263,126
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .. e (| I () (L I 0 0 0 0] o 991,126 | .......... 991,126 .0 0 0] . 263,126
Any Other Class of Asset - Unaffiliated
000000 00 O|Employee Benefit Trust ... Cleveland .. | OH... | Participant Withdrawals..........c.cooereunnenes 07/01/2004 | 12/31/2012. ] c..vvovvvrcirienns 0 |ooriencinies | 054,810 | 0o .654,810 | oo o | v (]
3799999. Total - Any Other Class of Asset - Unaffiliated............ccccouroienrnniricineninns 0 0 0 0 .0 0 0 0
3999999. Subtotal - UNaffiliated...........iieiiiiiiiiiiiiiisini e enirnes 0 .0 . 0 0 0 .0 0 0 263,126
4199999, TOMAIS........vvverereeseeiaseesseeeeees et skt e (V] [ (U [ (V] [ 0 0 0 0 .0 0 0 263,126




Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

ol3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
911759 JP  4|HOUSING AND URBAN DEVELOPMENT........cccosvrumrrrerirneernniseinns | ceveee I (ST IV 1 2,968,860 | ...... 106119 ..ovveerrnn3,183,570 | i 3,000,000 | ..oovrernvne 2,990,617 |......... 5,602 11/07/2008 | 08/01/2014
912828 BA 7 |[U.S.TREASURY NOTES.......coovvrirniirriniineineinerisnsssiensssssesenssssssssenes | vnnnee | | coverenennns | venene 1] 11,921,250 | ... 101.289| . ...11,000,000 LA1132,255 | [ (356,545) 10/13/2010 | 05/15/2013
912828 CJ 7|U.S.TREASURY NOTES........cccsueumrrimrrmerimerienenseessssnssssessenessessssssns | eovneen | oo | overevenens | vevens 1| 2,585,745 | ... 106172 . . .2,505,000 | ..............2,518,881 | ........ (9,648) 10/27/2005 | 05/15/2014
912828 DM 9| U.S.TREASURY NOTES.......cccovsvimrirmrinerinneineiseissssissssssssssessessssens | evneen | oo | oreerennens | vevens T 2,181730 | . 107.844| .............2,399,529 | .....cccc..e. 2,225,000 | ..oooreienee 2,213,930 |......... 4,883 08/18/2005 | 02/15/2015
912828 EN  6|U.S.TREASURY NOTES........cccouvumirrerrmirenienineisninnsiessenessesssnnees | woveees | oo | overeenens | vevens 1 1,892,721 | L 111.813] . ..2,007,043 .1,795,000 ....1,863,675 |......... (23,398) 11/16/2011 | 11/15/2015
912828 EW 6| U.S.TREASURY NOTES........ccostiimirimrineiineeineeseessssssssssessessssesssnssas | evnees | oo | ossereenens | vevens 1 2,666,426 | ...... 127111 . ..3,099,552 | .. .2,750,000 | ...cc...e... 2,718,178 | ... 9,161 12/12/2006 | 02/15/2016
912828 FF 2 [U.S.TREASURY NOTES.......cocvvirmrmriririrneirnninerisnsseiensssssesensssssssnnes | vnneee | | coverenennns | vevene 1] 1,012,344 | L 115625 | ..ocvvinne 1,156,250 | ..coovervnee. 1,000,000 | ..ccoverenee 1,004,883 |......... (1,300) 06/13/2006 | 05/15/2016
912828 FQ 8|U.S.TREASURY NOTES........cccouvumrrirmrrmerierirenerseessssnsssnessenessesssnssns | wovneen | oo | overevenens | vevens 1| 6,761,406 | ...... 115.750 | . ..7,697,375 6,650,000 (11,618) 02/05/2007 | 08/15/2016
912828 HA 1 [U.S.TREASURY NOTES.......cocosviirnirerniineinniensnssienesssseensssssssnnes | onnee | | coveveninnns | vevene 1| 2,079,453 | ... 118727 . 2,374,540 | .. .2,000,000 (8,004) 11/13/2007 | 08/15/2017
912828 HZ 6|U.S.TREASURY NOTES........cccouvumirirerrmerierienernerisssnsssessenesseessnsses | woveeen | oo | onerevenens | vevens 1 . 987,500 | ... 116.211 | v 1,162,110 | .ovvvcreenee 1,000,000 1,207 06/11/2008 | 05/15/2018
912828 KN 9| U.S.TREASURY NOTES.......ccoommiimmrrrmrrmeiineninsesseesssssssssessessssessssssns | evneen | oo | oseereenens | vevens 1| 9,374,766 | ... 102.191] . ..9,197,190 .9,000,000 | coeeereernn 9,141,398 | oo | i (105,655) 10/13/2010 | 04/30/2014
912828 LK 4 [U.S.TREASURY NOTES.......coovvirmrmririrnrineinninersnsssiessssssesessssssssnnes | onneee | | overennnns | vonene 1] e 2,454594 | L. 103.539| . .2,536,706 | .. .2,450,000 (1,039) 03/24/2010 | 08/31/2014
912828 LS 7|U.S.TREASURY NOTES........ccosurimrrrerrmerienisnerseessssssssnessessssessssssas | wonneen | oo | oeerseenens | vevens 1| 998,750 | ..o 103.852 ..ocvvrrinnes 1,038,520 | ..coovvvennee 1,000,000 261 01/13/2010 | 10/31/2014
912828 LZ 1[U.S.TREASURY NOTES.......ccovvrmrmiireinirneirneinensisssienssssseessssssssnnes | onnnee | | covernnnnnns | vovene 1] 2,099,375 | ... 103.547 | . ..2,070,940 .2,000,000 (33,683) 12/22/2011 | 11/30/2014
912828 MA  5|U.S.TREASURY NOTES........cccouvumrrirmrrmerierirenerneessssnsssessenesseesssesns | eoveeen | oo | osersvenens | vevens 1| 2,933,906 | ...... 108.625 | . ..3,258,750 .3,000,000 9,235 12/21/2009 | 11/30/2016
912828 MD 9| U.S.TREASURY NOTES.......ccoossriirimrimeineeineiseinssisesseessessssesssnsens | wvneen | oo | oeeesennins | vevens 1| 1,002,500 | ... 110.750 | . 1,000,000 (347) 01/13/2010 | 12/31/2016
912828 PB  0|U.S.TREASURY NOTES........ccoeeummrrmrrmerrenisrnnsrinnrnenenssenssnsiennnes | eovnene | [eovevrerens | cereee T [ i 10,978,516 | ..o 100.258 1,000,000 7,166 10/13/2010 | 10/15/2013
912828 RR 3| U.S.TREASURY NOTES........cccostemmrrmrrmerinnisemssnissssnenssssssesssssssnsnes | eovnene | o0 [evneenenes | eoeeee [ i 3,013,359 | oo 103.789 3,000,000 (1,238) 12/22/2011 | 11/15/2021
912828 RT 9[U.S.TREASURY NOTES........ccoovinimmiricnnnirerinnssisensnssssssnsssssssssnssenss |eonenne | oo | oenvenrenns |eoveee] | i 2,994,375 | i 102.656 3,000,000 778 12/22/2011 | 11/30/2018
0199999. U.S. Government - Issuer Obligation: XXX ..69,375,000 ..(514,182) 0 0 .. XXXeooore [ XXX [ XXX ] ... 466,858 | .........2,025,337 | ... XXX [ e XXX......
U.S. Government - Residential Mortgage-Backed Securities
38376P TP 5[GNMA REMIC TRUST 2009-125 PB.........ccccooovrrmmrirerirmrernmnrnninervennns | vevivee oo [ evvveiinens [ | ii..5,098,437 | ... 111.168 | . . .5,000,000 | ..............5,060,882 |......... (11,144) MON...| ... 04/23/2010 | 02/20/2037
38374X D8 5[GNMA REMIC TRUST 2009-84 B..........ccovunrermeimerrcrrmneneniseisennnnnes | vevnne | oo [ eevvnrvnens [T | cii..3,864,549 | ..., 105.718 | . ..4,085,524 .3,864,549 MON... 11/05/2009 | 11/16/2022
38376G TM 2| GNMA REMIC TRUST 2010-102 AD.......cocovvvrervrrrierernnieeenieissnnnisenes | eoveeee | oo [rvvrvvrinens [ oo | 5,219,844 | L 106.334 | . ..5,316,700 .5,000,000 | ..............5,118,896 |......... (46,766) MON...| ... 08/06/2010 | 11/16/2039
38377K G5 3 [GNMA REMIC TRUST 2010-112 WH......coooovvvrrererirnerrenrnerireniseennnens | vevnee oo [ eevverinens [T | .. 5,307,813 | e 104.806 | . ..5,240,300 .5,000,000 | ..............5,154,553 | ......... (69,687) MON... | ... 10/07/2010 | 10/20/2034
38377K FN 5|GNMA REMIC TRUST 2010-115 NW. . . ...4,220,000 | ...... 107.368 | . .4,294720 | .. .4,000,000 | .............4,159,515 | ......... (49,400) MON...| ... 09/19/2011 | 01/20/2038
38377L ZD 3| GNMA REMIC TRUST 2010-127 NH.....cocvvvrevirrirrierinerirenienisneins | cvveee U [FSPPURPIINS BV 1| 4,385,347 | ...... 104410 | wcvvvennn 4,433,274 | ..o 4,246,024 | .............. 4,316,214 | ......... (34,573) MON... 11/09/2010 | 02/20/2039
38376W AM 7| GNMA REMIC TRUST 2010-14 DC SO O I (ST IV 1 ...6,184,688 | ...... 107.801 ..6,468,060 .6,000,000 ....6,097,377 |......... (35,892) MON... | ... 03/02/2010 | 07/20/2037
38376X L5 0|GNMAREMIC TRUST 2010-31 AP....covvrrrirrirnrieinirsierssssseensssines | eoveene . I IR 1. ...2,017,922 | ...... 107.061| . .2,061,673 | .. 1,925,699 | ... ...1,978,685 |......... (9,891) MON... | ... 07/13/2010 | 08/20/2038
38376W 2S 3| GNMA REMIC TRUST 2010-34 GC.......ovvvrmrvrrrereirenreriserssensenirseenns | woeees [ (RTINS B L I 4,114,531 | ..... 110.281 | v 4,411,240 | ..oovvonnvene 4,000,000 | ..oovvernvene 4,067,042 |......... (15,080) MON... 03/23/2010 | 11/20/2036
38376X W9 0|GNMA REMIC TRUST 2010-51 NC SO IO I ISP I 1| 2,008,036 | ...... 105.864 ..2,044,333 .1,931,094 LA977.273 (5,118) MON... | ... 08/18/2010 | 04/20/2039
38376G R5 1| GNMA REMIC TRUST 2011-67 AD......ccovvumirierirerrienereeseeisesessnienes | ceveene . I I 1 3,033,000 | ... 106.742 | . ..3,202,260 | .. .3,000,000 | ..............3,023,587 |......... (5,304) MON... | ... 05/09/2011 | 10/16/2042
38375G 2G 5| GNMA REMIC TRUST 2012-102 DN....ccccouvrmremerrereneirensesiseesseniens | ceveee I (ST B 1| 4,368,861 | ... 100.650 | ...cvvvvenne 4,399,321 | oo 4,370,910 | covvrecenne 4,369,066 |......... 205 MON... 08/27/2012 | 09/20/2040
38378E JV 6| GNMA REMIC TRUST 2012-65 MJ......ooovirirricirerieisniesiseisssssesennnes | e e [ 1 ...6,044,832 | ... 104.069 ..6,076,229 .5,838,655 ....6,029,817 | ......... (15,015) MON... | ... 08/15/2012 | 07/20/2039
38375G  DJ 7| GNMA REMIC TRUST 2012-73 NK....ovooiiirierenresemssensssnissnsssnsensssenss | sevee . i 1. ...6,138,263 | ...... 104.701] . 6,126,254 | .. 5,851,189 | ..............6,113,708 | ......... (24,555) MON... | ... . 08/09/2012 | 08/20/2040
0299999. U.S. Government - Residential Mortgage-Backed Securities. . . 62,006,123 | ... XXXeoooooor [ corinninnad 63,718,288 | ....ccco... 60,028,120 | ............ 61,331,164 | oo (U I (322,220) 0 0 XXX | s 173 272 | . 1,821,225 |..... XXX [ oo XXX......
0599999. Total - U.S. GOVEIMMENL........vvuiieiirssirisiiesseississsens s ssessess s st ssnssnes | evessseees 132,913,699 | ... XXXoovve | ovvrins 137,030,992 | ..ccooueee 129,403,120 | ..ccooeeee 131,126,356 | ..ovovvvcvinnin () (836,402) 0 0 XXX | 640,130 | ........ 3,846,562 | ..... XXX [ o XXX......
All Other Gover ts - Issuer Obligation
30216B CD 2 |EXPORT DEVELOPMENT CANADA........cooviirerrierrnninsisserenisenisnines | wovenne [ IS AFE| e 1,996,140 | ...... 104430 | ..ocveinne 2,088,600 | ......co.c.... 2,000,000 | ..cveruenee 1,998,093 |......... 761 2250 ......... 2.291 [MN...... 05/20/2010 | 05/28/2015
46513A HJ 2| STATE OF ISRAEL veve e | R e e 1 ....1,000,000 | ...... 100.000 | . ..1,000,000 .1,000,000 201,000,000 [ oo e | e | e | e 1.013] oo 1.068|JD....... 05/01/2012 | 05/01/2014
46513F LX 5| STATE OF ISRAEL......ccovrviiirniriirininerenneireresissiessssnsnssssensssssenens | evnees | R [ eovevininns [ o 1 ....2,500,000 | ...... 100.000 | . ..2,500,000 .2,500,000 ....2,500,000 |......... 3.360 ] .......... 3.360 | MN...... 06/01/2008 | 06/01/2013
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount Stated

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

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date

683234 8H 4|PROVINCE OF ONTARIO, CANADA.........cccccomvvimmrirrimrinniesinssienns | covees [ [ AFE] 998,850 | ..... 105.105 | ..o 1,051,050 | ...ooovvvenee 1,000,000 | ...coovvvrnnene 999,499 |........... 229 2950 ......... 2975 |FA o] o 11,964 | oo 29,500 | 01/29/2010 | 02/05/2015
748148 RR  6|PROVINCE OF QUEBEC, CANADA.........ccosvveererinreneernniseiserienes | cevene [ [ AFE] 976,140 | ...... 113490 | oo 1,134,900 | .cooverennee 1,000,000 | ..coorvernene 990,704 |........... 2,627 5.000]......... 5323 |MS...c.. | oo 16,667 | .oovoervres 50,000 | 08/24/2006 | 03/01/2016
748148 RS 4 |PROVINCE OF QUEBEC, CANADA.........ceciurniiineinnississnssessrsnssssianss | avees [ I AFE | i, 995,980 | ...... 116.430 | . ..1,164,300 .1,000,000 413 5125 ......... 5177 |[MN...... 11/07/2006 | 11/14/2016
0699999. All Other Governments - Issuer Obligations . 8,467,110 | .. XXX........ . ..8,938,850 | .. .8,500,000 | ... 8,486,496 | ... 4,030 0 0 .. XXXt XXX XXX | 54,345 | ... 267,016 | ... XXX [ o XXX......
1099999. Total - All Other Governments........... . 8,467,110 | .. XXXooovoore | v 8,938,850 | ..o 8,500,000 | ..coovvne 8,486,496 | ..ooovviiiiieii 0 4,030 0 0 [.. XXXt XXX XXX | e .54,345 | ... 267,016 | ..... XXXeveooe [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010056 ET 2|AKRON OHIO INCOME TAX REVENUE (SOOI IOV I [ AFE ] v 1,116,461 | ...... 108499 | ..o 1,106,690 | ..oovevennee 1,020,000 | ..cooovvrennee 1,113,390 |..ccooneee (3,071) 11/01/2012 | 12/01/2017
23223P DH 7 |CUYAHOGA COUNTY OHIO......cviiirrrineiririeissirnersiessssseesssssienns | eneene [ [T AFE | 2,467,460 | ...... 121,993 | v 2,439,860 | ...ccovrenee 2,000,000 | ...oovrenen 2,460,960 |........... (6,500) 11/30/2012 | 12/01/2018
30769Q AA 8|FEDERAL AGRICULTURAL MORTGAGE CORP..........ccosvrermrrmerrirers | cove I (RTINS I 1 4,450,922 | ..... 117480 | . 14,250,000 4,365,154 (23,827) 10/23/2009 | 04/19/2017
31331K  3J 7 |FEDERAL FARM CREDIT BANKS............... IO I . O I 11. ...500,000 | ...... 103.315| . . ....500,000 | ... ...500,000 |........... 12/09/2011 | 12/19/2018
31331 AW 3| FEDERAL FARM CREDIT BANKS........ccccovivirirmeiirierieriinessenisseines | ceveene I [FSTOOTIINS IO L [ 2,013,320 | ...... 116.652 | ..ocvovrenne 2,333,040 | ..oovvrrnne 2,000,000 | ..ovrernvene 2,009,480 |........... (1,365) 01/29/2010 | 01/07/2019
31331V GU 4 [FEDERAL FARM CREDIT BANKS.........ccocummrimerierineerenineiseesesennnes | ceveee I RTINS IV 1 ...2,209,760 | ...... 112.867 | . ..2,257,340 .2,000,000 ....2,106,850 (34,055) 11/19/2009 | 12/16/2015
31331X FD 9 |FEDERAL FARM CREDIT BANKS.........ccoeommiimrinrierinneiseissssinsisnnes | cevees . I I 1. ....2,106,300 | ...... 117.084 | . ..2,341,680 | .. .2,000,000 | ..............2,053,361 |........... (11,987) 03/24/2008 | 01/03/2017
31331Y CN 8 |FEDERAL FARM CREDIT BANKS.........ccocummrimerierineereniseisersnsesenes | ceveee I (ST B [ [ 2,043,420 | ...... 15917 | v 2,318,340 | ..oovvrrnne 2,000,000 | ..ovvrerneene 2,021,781 |..ccooennee (5,099) 05/27/2008 | 10/28/2016
31331Y HQ 6|FEDERAL FARM CREDIT BANKS..........ccooormmrmmrineenneineisnsirenisenenns | vevinne oo [ evvvnirenns [ | 2,154,740 | ... 118.274 | . ..2,365,480 .2,000,000 (19,334) 06/03/2010 | 12/15/2017
31331G TJ 8|FEDERAL FARM CREDIT BANKS.......ccccovvierrermrnnenesnisnnseeenssnesennes | vevenn | oo | evsriveinns [ oo | v 3,003,270 | ... 102.260 | . ..3,067,800 .3,000,000 (675) 05/14/2009 | 04/17/2014
31331R UY 9|FEDERAL FARM CREDIT BANKS........ccocoeverererrsiesiersesesiessnnseies | evveene | oo | everiveens [ o | 01,903,002 | oo 102.408 | . ..1,792,140 .1,750,000 (34,520) 09/22/2008 | 05/28/2013
31331S 2K 8 |FEDERAL FARM CREDIT BANKS..........cooovmmrrmrierennninsisnsienisenenns | eevenne oo [ evveniienns [T | e00000000.2,010,910 | e 111.044 ..2,220,880 .2,000,000 (1,543) 05/29/2008 | 08/10/2015
31331T BW 0| FEDERAL FARM CREDIT BANKS.......ccocosveriervrinneeniersnsesiessesisenies | eeviens | oo | eoverivniins [ oo | i 962,800 | ... 103.078 | . ..1,030,780 .1,000,000 5,880 06/20/2006 | 08/26/2013
31331X DE 9 |FEDERAL FARM CREDIT BANKS........cccooormirmmrirnrinneinneinsienenenanns | eevinne oo [ evvvnirenns [ | 002,079,720 | e 116.221 ..2,324,420 .2,000,000 (9,081) 02/14/2008 | 11/07/2016
31331X LG 5|FEDERAL FARM CREDIT BANKS..........coooommrrerierereerssrsssiensssnsnns | evveene | oo [ evvenriienns [eoeeT | 002,156,360 | ... 171271 . ..2,342,540 .2,000,000 (19,748) 05/08/2009 | 01/17/2017
31331X S5 2[FEDERAL FARM CREDIT BANKS........cccoovurmerinmrineenneinseinenirnsenennens | eevnee [ oo [ evvvnevnnns [ | 1,124,240 | e 120.920 | . ..1,209,200 .1,000,000 (14,402) 04/15/2009 | 08/01/2017
31331Y ST 8|FEDERAL FARM CREDIT BANKS..........cooormmrrmrierinneineisnsienisenenns | eeveene | oo [ evvvnvienns [T | 000,959,900 | ..o 100319 . ..1,003,190 .1,000,000 9,304 06/19/2008 | 02/07/2013
3133X0 PF 0 |FEDERAL HOME LOAN BANKS.........ccocomvrmirrrriimrsssesiesssisnesssnsnns | eovene | oo [rverieriiens [ oo | ieie..3,264,360 | ... 123370 . ..3,701,100 .3,000,000 (23,972) 01/29/2008 | 08/15/2018
3133XB DM 4 [ FEDERAL HOME LOAN BANKS..........ccocmmiimmrimrenennnninneisesinssennnnne | eevinne | oo [ ervvnnvenns [eone] | 1,937,140 | e 109.321 ..2,186,420 .2,000,000 8,823 08/09/2007 | 02/13/2015
3133XD TC 5|FEDERAL HOME LOAN BANKS.........ccocomvierrerriiersnressiiessssssssssnses | eveeene | oo [ eervivenis | ceneaT [ 1,507,560 | ... 113362 . ..1,689,094 .1,490,000 (2,184) 09/11/2007 | 12/11/2015
3133XF LF 1|FEDERAL HOME LOAN BANKS . . ...5,725328 | ..... 102.357 | . ..5,885,527 | .. 5,750,000 | ...ovvvnnc 4,094 07/18/2006 | 06/14/2013
3133XH K6 8|FEDERAL HOME LOAN BANKS.........cccovtverieriniiirinrineriesiesennenins [ voveees U [FSPPURPIINS BV L [ 2,090,760 | ...... 116.945 | ...oovvvennes 2,338,900 | ..oovrernvne 2,000,000 | ..oovvernvne 2,045,233 |........... (10,689) X 05/23/2008 | 10/19/2016
3133XH W5 7| FEDERAL HOME LOAN BANKS........cocooviierierirneireniseiseisesieessnennns [ s I (ST IV 1 ....3,965,920 | ...... 104.441 4,177,640 .4,000,000 ...3,994,432 5,581 [ eieeiereriseiiereniens | eoveresrsnseiessniens | corerienns 4875 ......... 5.027 |ID....... ...195,000 | 04/10/2007 | 12/13/2013
3133XJ W2 0| FEDERAL HOME LOAN BANKS........coovvviniierierienisseiseisesiseseseenins | s . I I 11. ....2,068,280 | ..... 117.862 | . ..2,357,240 | .. .2,000,000 | ..............2,035,159 |........... (7,429) 5125 ... 4,659 [MS...... ..102,500 | 02/20/2008 | 03/10/2017
3133XK QX 6| FEDERAL HOME LOAN BANKS.........ccccmiriirmerierineerenssnisnessssrienes | covnee [ (RTINS B L [ 2,887,407 | ... 17844 | ..o 3417476 | oo 2,900,000 | ..oovrernvene 2,894,088 |........... 1,142 12/17/2007 | 05/17/2017
3133XL DG 5 |FEDERAL HOME LOAN BANKS.........ooocmiiimiierierinsereenssiseisesienes | ceveee I ISP I 1 ..992,090 | ...... 107.379 | . ..1,073,790 .1,000,000 ...998,106 1,221 06/11/2007 | 06/13/2014
3133XW 7L 7 |FEDERAL HOME LOAN BANKS.........coorvinrieirerisinseinsieisnnssseesssninens | eveene . I I 1. 1,004,500 | ...... 100.054 | . ..1,000,540 | .. .1,000,000 | ... 1,000,073 |........... (1,735) 06/03/2010 | 01/16/2013
3134A4 VG 6 |FEDERAL HOME LOAN MORTGAGE CORP........c.coevumirineirnericrirenes | ceve I (ST B L [P 1,981,322 | ...... 112429 oo 2,248,580 | ..ocoounvn. 2,000,000 | ..ovrerniene 1,993,635 | ........c.. 2,013 12/16/2005 | 11/17/2015
3134A4 ZT 4 |FEDERAL HOME LOAN MORTGAGE CORP........cccoervrirvemrrieirvirnnnns | ervnren | oo [ eoverrnrnne [ s 1 ..1,383,318 | ...... 113.165| . ..1,584,310 .1,400,000 ...1,394,021 1,775 01/27/2006 | 01/19/2016
3134G3 JM 3 |FEDERAL HOME LOAN MORTGAGE CORP........c.coscemmrirerrnerinrirenes | ceve . S I 1. ....1,000,000 | ...... 101.257 | . 1,012,570 | .. .1,000,000 | ..............1,000,000 |........... 01/05/2012 | 07/30/2019
3134G3 M4 9 |FEDERAL HOME LOAN MORTGAGE CORP........c.coevemrrineirnrriniienes | crve [ [ 1 L [ 1,000,000 | ...... 100.679 | ..cvvvrneee 1,006,790 | ...ccoovvenee 1,000,000 | ...ocoovvrnee 1,000,000 |........... 09/12/2012 | 09/26/2019
3134G3 NL 0|FEDERAL HOME LOAN MORTGAGE CORP.........ccccouverevrivenrrnerines | veree | eo | verivenensd [ i 1 ....1,000,000 | ...... 100.160 | . ..1,001,600 .1,000,000 ....1,000,000 02/07/2012 | 02/24/2015
3137EA BA 6 |FEDERAL HOME LOAN MORTGAGE CORP.......c.cosvemmrireirnerinrienes | crve . I I 1 ..2,145,529 | ..... 120513 . .2,410,260 | .. .2,000,000 ..2,079,754 |........... (14,441) 01/25/2008 | 11/17/2017
3137EA CA 5|FEDERAL HOME LOAN MORTGAGE CORP........cccooovirnirrerinrisrnires | vrvees [ [T O T 998,750 | ... 115.592| wvvvvrrnnn. 1,155,920 | ...ocovvenee 1,000,000 | .................999,125 | ........... 122 10/23/2009 | 03/27/2019
3137EA DB 2 |FEDERAL HOME LOAN MORTGAGE CORP........c.coucemmrimeirnereerirenes | cevee I (RTINS I 1| 994,180 | ..o 104.467 | . ..1,044,670 .1,000,000 504 01/12/2012 | 01/13/2022
3133XH XW 7| FEDERAL HOME LOAN BANKS........coooviiriinrinrirneinsissiissisesesnnnins | veees [ [T 1] 3,958,160 | ...... 104.242 | . ..4,169,680 .4,000,000 6,917 04/13/2007 | 11/27/2013
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313370 E3 8|FEDERAL HOME LOAN BANKS.........ccocimiuiriirineiirerieeienisnissesienes | cvvees [ [FSPRORPIINS PPN 1| ovieeenn.500,000 | ... 113542 oo 567,710 | oo 500,000 | ..covevernvne 500,000 | ..overvirrerrerinins | cerrerrienierennens | e | e | e 30309 | e 3.375 07/19/2010 | 06/12/2020
313371 4H 6|FEDERAL HOME LOAN BANKS........coouiiieiinrineiierineessesiseissesinnes | crveee I (ST IV 1| 998,500 | ... 110486 | ..o 1,104,860 | ...ooocvennee 1,000,000 | .................998,823 |........... 144 | e [ | 00 3.000 | v 3.018 09/16/2010 | 03/18/2020
3133XE  S9 1 |FEDERAL HOME LOAN BANKS.........oocoviriniinrieriesiseeississisensinnes | cvveee [ [T O 1] 2,936,130 | ... 100.89%4 ..3,026,820 .3,000,000 | .overeern2,997,899 [ oo | e 10,850 | ovoevenirerverienis [ | ereeen9.000 | i 5.380 06/07/2006 | 03/08/2013
3133XF NL 6| FEDERAL HOME LOAN BANKS........cocovvriirierniniesississsssssessssssnens | evveees . N I 1| 2,759,425 | ... 112277 . ..2,806,925 | .. .2,500,000 (36,089) [ ..vvvererercercrinirnens | eerverirerieeeneeinees | e 8.500 [ e 3.868 01/29/2008 | 06/12/2015
3133XG  J9 6| FEDERAL HOME LOAN BANKS........c.oviirireirneineineiiesieeisseissinns | cevenne [P [T O 1] 1,009,230 | ... 103.509 | ..o 1,035,090 | ...ccoovvvnee 1,000,000 | ..............1,001,127 |........... (1,539) [ oo | e | e 5.250 [ e, 5.084 01/23/2007 | 09/13/2013
3133XH VS 8| FEDERAL HOME LOAN BANKS.........cocovimrireirireieissieeesssissresienns [ eves U [FSPPURPIINS BV 1 2,115,086 | ... 116.779 . ..2,335,580 .2,000,000 (13,098) | ..ovevverrerrrinirnens | cevveriveriinrineennnes | e 5,000 [ ovienn 4.204 03/24/2008 | 12/09/2016
3133XL  F8 1 |{FEDERAL HOME LOAN BANKS.........ccocomirimrieiierineerneeissisesseninnes | ceveee . I I 1| 2,144,800 | ...... 120529 | . .2,410,580 | .. .2,000,000 (15,639) [ .ovvvrrereererinseinens | eeveerrneriseeneeinees | cereenrni 5625 [ e 4.633 06/04/2008 | 06/09/2017
3133XM  CL 3| FEDERAL HOME LOAN BANKS........cocoviimmiimrienirineineisssisesiesesnennns [ s I USROS BV 1| 1,034,040 | ... 118811 v 1,188,110 | .oovvvvenee 1,000,000 | ..............1,018,785 |........... (3,533) [ oo | eerrerinseinnisniinns | eerenrn 8875 | s 4.427 04/29/2008 | 09/08/2017
3133XP 2W 3 | FEDERAL HOME LOAN BANKS.........coooimiiririrerieinsssseessssessesssniens | evnene I (RTINS I 1| 994,062 | ... 100497 | . ..1,004,970 .1,000,000 1,313 [ | e | e 3375 | i, 3.510 05/09/2008 | 02/27/2013
3133XP CT 9 |FEDERAL HOME LOAN BANKS Coer| O I 1] 5,181,084 | ... 116.880 | . ..6,194,640 | .. .5,300,000 [ETTTTRTOIRPOR ISR 11425 | oo [ | 4250 | 4.531 03/05/2008 | 03/09/2018
3133XR X8 8|FEDERAL HOME LOAN BANKS.........cccovivierieririererineiseriessesesenins | s I [FSTOOTIINS IO 1| 999,500 | ... 102.593 | ... 1,025,930 | ..coovvrvenee 1,000,000 | .................999,925 |........... 107 | o e | evereeen000 | e 4.011 10/10/2008 | 09/06/2013
3133XT XG 6| FEDERAL HOME LOAN BANKS........cooviieireireiseiseriesisnensesiseines | sevenne I RTINS IV 1 ....1,007,000 | ...... 104.531 ..1,045,310 .1,000,000 ...1,002,170 (1,827) [ oo | e | e 3400 | e, 3.247 06/23/2009 | 06/17/2014
3133XV NU 1 [FEDERAL HOME LOAN BANKS.........ccocoomiiimiierinrinrireessssinessessinnes | crveee . I I 1. ...1,002,500 | ...... 104.799 | . ..1,047,990 | .. .1,000,000 | ..............1,000,998 |........... (493) | ovvovvrrnnireiienns [ | eereen 2,750 | e 2.697 11/12/2009 | 12/12/2014
3128X2 3A 1 |FEDERAL HOME LOAN MORTGAGE CORP........c.cooeummrrmernerecriranes | cevnne I (ST B L [ 4,363,140 | ...... 105.242 | ..o 4,735,890 | ..oocvrrnvne 4,500,000 | ..oovvernvnne 4,472,495 |......... 20,730 | oo | veernnineissenieninee | o500 | i, 5.009 03/29/2007 | 04/02/2014
3128X2 RA 5|FEDERAL HOME LOAN MORTGAGE CORRP........ccoevvermrevernnrerreninns | woveere | oo frvvrnvirens [ | 02,202,840 | ... 113.769 | . ..2,275,380 .2,000,000 (30,605) [ ..vcvvvevererrrinrinens | e | e 5.300 [ s 3.558 05/01/2009 | 12/01/2015
3128X2 TM 7 | FEDERAL HOME LOAN MORTGAGE CORP.........ccccoumevmmrimernrernnne | vevnee oo [ ervriinens [ | 1,993,540 | e 105175 . ..2,103,500 .2,000,000 988 [ oo | eerverreneninennnes | 8,000 [ i 5.054 11/21/2006 | 01/30/2014
3128X3 3E 1 |FEDERAL HOME LOAN MORTGAGE CORP.........cccooeumermmrrmrrnrernnne | eevinne oo [ ervvrivnnns [t | 1ii0022.2,053,100 | ... 109.757 | . ..2,195,140 .2,000,000 (8,252) [ .ovvverevneireriierinee | eevereeinseinssinsiiiene | eereernn5.050 | oo 4.581 06/09/2008 | 01/26/2015
3134A4 UK 8[FEDERAL HOME LOAN MORTGAGE CORP.........ccccoouomurvmrimernnrnnne | vevree oo [ ervriinens [T | eiiiii00.500,000 | .o 104.131] . .520,655 500,000 .4.875 04/02/2007 | 11/15/2013
3134A4 UX 0[FEDERAL HOME LOAN MORTGAGE CORP.........ccccouumermmrimerneernnne | vevnne oo [ evvvmrinens [ | 002,183,368 | ... 108.507 | . ..2,170,140 .2,000,000 (B2,673) [ .oovvrerereererinneinens | eevverinerirneineennnes | e 500 [ v 2.738 05/21/2009 | 01/15/2015
3134G3 B5 8|FEDERAL HOME LOAN MORTGAGE CORRP........cccoevermrverrnnverveinns [ eoveee [ frvvend [ ] 1,000,000 | ... 100.602 | . ..1,006,020 21,000,000 | ..voireerrea 1,000,000 | oo [ e e | e | 1150 [ 1.150 07/27/2012 | 08/22/2018
3134G3 B9 0 |FEDERAL HOME LOAN MORTGAGE CORP.........ccoccmmermmrimernrernnns | vevinee oo [ ervveend [T | 1ii2221,000,000 | ... 100.186 | . ..1,001,860 .1,000,000 ..0.875 07/27/2012 | 08/15/2017
3134G3 ZH 6 |FEDERAL HOME LOAN MORTGAGE CORRP........cccoevevrmrverrvrrenerinns [ eoveee [ frvven ] [ ] 1,002,470 | 100.276 | . ..1,002,760 .1,000,000 (526) [ cvveoveveerereeenerienene | covevennerenneresnnres | erreennn1.000 | i 0.875 07/27/2012 | 07/25/2017
31359M XX 6| FEDERAL NATIONAL MORTGAGE ASSOC.......cooouveereieenrineiererins [ covneee | [ eoverrenns | o] [ 4,379,510 | oo 110.097 | . ..4,403,880 .4,000,000 (65,129) [ ..ovovverrerrricniinens | eevverierrerneeinnes | 8,000 [ e 3.213 05/28/2009 | 03/02/2015
31398A XJ 6|FEDERAL NATIONAL MORTGAGE ASSOC.........cccouvemmrmereneenseinsenns | vevnee [ oo [ ervvrrvnens [ | 1i0000.2,938,342 | .. 103.099 . ..3,092,970 .3,000,000 12,623 ..2.952 10/07/2009 | 05/15/2014
31359M 4D 2| FEDERAL NATIONAL MORTGAGE ASSOC......c.coccrmrmireremrrernnineerns [ vvnee [ oo | vervvrnnns | v [ i 1,019,931 | . 117.672 . .1,176,720 .1,000,000 (2,198) [ covcvevereererveiivienins | verevrnerersnineienns | veeneen3.000 [ Lo 4.727 05/27/2008 | 02/13/2017
31359M QV 8| FEDERAL NATIONAL MORTGAGE ASSOC.......cc.veveerereernriserireenns [ wovneee | [ erverrerens | oo [ 3,874,380 | ..o 100.624 | . ..4,024,960 .4,000,000 21,402 | cooevcrereneennniens | veeeeniseiseneninee | e 750 | i, 5.311 05/26/2006 | 02/21/2013
31359M SL 8| FEDERAL NATIONAL MORTGAGE ASSOC . . ..2,875,497 | ..... 102.256 | . ..3,067,680 | .. .3,000,000 | .oovvenne 20,311 | o | e | o375 | 5.098 08/30/2006 | 07/17/2013
31359M UT 8| FEDERAL NATIONAL MORTGAGE ASSOC.........ccomurirererieriririnianes [ worenes U [FSPPURPIINS BV L [ 1,016,227 | ...... 105.012 wovveerienee 1,050,120 | ..cooovvrvenee 1,000,000 | ..cooovvrvenne 1,003,770 |........... (2,798) [ oo | e | e 125 | i, 3.823 05/27/2008 | 04/15/2014
31359M W4 1| FEDERAL NATIONAL MORTGAGE ASSOC.........ovvumeremreeernnernerines [ wvnee | oo | ovevrrerins | cevens 1 ...1,003,278 | ...... 117.090 | . ..1,170,900 .1,000,000 ...1,001,416 (338) | covvveerrrrnernerienins [ e | ereeeen3.250 | e 5.207 09/19/2006 | 09/15/2016
31359M WJ 8| FEDERAL NATIONAL MORTGAGE ASSOC . N I 11. ....6,989,099 | ...... 107.738 | . W7,277,702 | .. .6,755,000 | ..............6,838,193 |.......... (A4,519) [ ocvoereeeriiniienns | e | 625 [ e 3.912 08/06/2009 | 10/15/2014
31398A DM 1 |FEDERAL NATIONAL MORTGAGE ASSOC........cccosvererrmeriererneerenins | covee [ (RTINS B N [ 7,235,703 | ...... 120.248 | ... 8,417,360 | ..oovvvrnvne 7,000,000 | .ooovvernvne 7,124,949 | ... (24,855) | ..ocvvrvercerrriniinens | e | e 5.378 [ 4.928 04/25/2008 | 06/12/2017
607167 DW 0|MOBILE ALA INDL DEV BRD POLLUTION REVENUE...........cccoocurmres | covnnee ....2,000,000 | ...... 108210 . ..2,164,200 .2,000,000 002,000,000 | oo | e [ e | e | veennn3.000 [ 5.000 03/03/2008 | 06/01/2034
677561 HA 3| OHIO ST HOSPITAL FACILITY REVENUE RO I . ...1,080,930 | ...... 115105 . .1,151,050 | .. .1,000,000 | ..............1,046,541 | ........... (10,598) | .ovvvvrvercerrrinernens | eevverirerirereneennnes | cernerrne5.000 [ oneens 3.737 08/11/2009 | 01/01/2017
742651 DK 5|PRIVATE EXORT FUNDING CORPORATION........coovoreereenerrerirnnnes | crvne I (ST B LI [ 997,510 | ...... LAY - 1,067,130 | oo 1,000,000 | ..ovoorverneene 998,241 |........... 332 [ e | e | 02,250 [ e 2.288 10/06/2010 | 12/15/2017
842475 WF 8| SOUTHERN CALIFORNIA PUBLIC POWER AUTHORITY......c.cccvvvvee [ ovenee ...2,421,560 | ...... 124.237 ..2,484,740 .2,000,000 (65,518) [ ..o | v | 8,930 [ 3.096 04/19/2011 | 05/15/2017
880591 DS 8| TENNESSEE VALLEY AUTHORITY. o . i 1. ....2,865,402 | ...... 116.233 | . 3,138,291 | .. .2,700,000 | oo 2,790,717 | i (20,794) | ovvorvvincnnninninnns | e | 875 i 3.949 03/17/2009 | 12/15/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............cccooviiiniiiniinsiiniiiiinnicnnis | oo 152,844,373 | ... XXX...oo. | covrrrrens 164,618,525 | .......... 148,815,000 | .......... 151,384,150 | ...cccoovevrnennd (V] I (478,675) 0 0 XXX [ XXX 1,451,748 ) .L...6,585,769 | ... XXX...... | ... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31394H QL 8|FHLMC REMIC SERIES 2663 VQ........ovvoueeereererinrernerieeisseesseniseines | sevenne I (ST IV 1| 4,508,625 | ...... 104.810 | .ocvvnvenne 4,611,640 | ..oocoonnene 4,400,000 | ..............4,433,885 |........... (29,757) 5.000......... 4.430 |MON... | .cooovvernee. 18,333 | o 220,000 | 07/28/2009 | 06/15/2022
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB...........covvvrririierireeirineiseisssisesienens | cevenae I USROS I 1| e 4,557,098 | ... 105.926 | ...oovvvne. 4761679 | oovvrrenen 4495288 | ............4,520,958 | ........... (7,720) [ coovvvervrrerenincrenns | vevrrnnseisninssenns | vveenend.000 ..., 3.698 [MON... | ... 14,984 | e 179,812 | 09/01/2009 | 03/15/2019
31394T YQ 2|FHLMC REMIC SERIES 2770 AU.......cccoierrieriereneeieniseesessssssenes | wneees I (RTINS I 1| 2,834,766 | ... 106.085 | . ..2,934,808 .2,766,468 (10,111) 10/22/2009 | 03/15/2019
31394W FL 7| FHLMC REMIC SERIES 2773 TB......cevovivverierererneineissssissisesesssnins | veees [ [T 1] 3,028,125 | ... 106.841 ..3,205,230 .3,000,000 (3,989) 08/26/2009 | 04/15/2019
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31394X EN 2 [FHLMC REMIC SERIES 2781 VB........cccccoomirirerimrimnricnninerrerenennenes | eevieee oo [ eevvrvvnnns v L [ 1,566,885 | ...... 100.787 | w.ocvvvrrenes 1,577,491 | oo 1,565,173 | oo 1,565,385 |.......... BT [ e | e | e 4500 ......... 4.465 | MON... | ccoovvvernneee 5,869 | .o 70,433 | 08/07/2009 | 12/15/2024
31394W YN 2| FHLMC REMIC SERIES 2783 AY.....ccoovirrrieirerinernerienesneesssiseins | evneen | oo | eeeesnenens | vevens L [P 3,047,344 | ...... 105477 | v 3,164,310 | ccocovrernees 3,000,000 | ..............3,018,044 |.......... (8,989) [ ..vevereeerrrenrireriiens | cerrerieeineerineinens | e 4.000]......... 3.689 [MON... | oo 10,000 | cooovereneee 120,000 | 04/23/2009 | 04/15/2019
31394W GS 1| FHLMC REMIC SERIES 2784 HJ......c.ovvvivviiiernniceniinsinnrennsiinnnns | vvenee | oo | vevvennnnens | voneee 1 ...4,434,060 | ... 106.046 | . ..4,699,206 4,431,290 2436 | .o [ [ 8000 | 3.987 |MON... | ... 07/17/2009 | 04/15/2019
31394W AF 5| FHLMC REMIC SERIES 2786 BC.........covvvuerierercerieineeieesinsninenienes [ evveen | e | everinenens | vevens 1. ..3,442,475 | ...... 106.351 | . ..3,546,940 | .. 3,335,126 | ..oovvvnne (19,019) . 4.000]....... 3.287 [MON... | ... 12/21/2009 | 04/15/2019
31394Y F3 3[FHLMC REMIC SERIES 2796 LB..........ccoooonvvireirnrrinniieeiireriseinseinseins | evvieee oo [ evneinnnns e L [ 1,915,918 | ..... 108.545 | .....ovvvne. 2,027,057 | ooovrvienee 1,867,480 | ...ocovvnnee 1,896,693 |......... (858) | vvveevrrveiiiciienis [ | e 4500 ......... 3.876 | MON... 05/20/2009 | 05/15/2024
31395F H7 2| FHLMC REMIC SERIES 2855 WN.......ccoooniverrernriiirinnrierieniseninneies | veviee | oo | vevererenns | evve 1 ....3,068,074 | ...... 105.79%4 | . ..3,032,608 .2,866,522 ...2,992,104 (12,659) [ ..oververrerrrienirnens | cevververivnrneeinnes | cervereenn.000 [ e 1.770|MON... | ... 07/15/2010 | 09/15/2019
31395F PF 5|FHLMC REMIC SERIES 2858 AU v | e Lo e e 1. ...1,850,284 | ...... 100913 . ..1,810,596 | .. 1,794,215 | .............. 1,802,876 (14,802) . 4500 ........ 3.466 |[MON... | ... 10/13/2009 | 11/15/2031
31395 MW 3 | FHLMC REMIC SERIES 2892 DB.........coovvvernrrceerneinsnnnrssisnnenenens | evvnees | oo [ eoverinnenns [ onnes T e 3,101,132 | ...... 106.462 | ....ccocenvee 3,268,839 | ...ccovvirenn 3,070,428 | ......c.cce... 3,082,652 | .......... 33 | e | e | 4.500]......... 4.293 | MON... 12/19/2008 | 11/15/2019
31395U RE 3| FHLMC REMIC SERIES 2977 AY.....coviumrririrnerieriseerneensssssessinssnee | veveee | oo | vevererenes | cevens 1 3,910,277 | ...... 108.378 | . ..4,090,865 3,774,627 3,855,118 (9,885) [ ..vuveveerrrererreriens | cerierieeereeisninens | e 4500 ......... 3.683 |[MON... | ... 02/08/2010 | 05/15/2025
31396F PG 2| FHLMC REMIC SERIES 3074 WH.......coovvvineiirnineiernnineienissiisnnnes | ovvnee | oo | veveerrneins | covees 11. ..164,032 | ...... 100.245 | . 1654% | .. ....165,090 | ... ...165,063 417 5.000{......... 5131 |MON... | ... 01/20/2006 | 03/15/2031
31396E TN 6| FHLMC REMIC SERIES 3075 PD.........cccovvvemrrirerierrnerinneneesneninnnnes | eevinee oo [ eerverivnnns [ vene L [ 4,128,750 | ...... 106.468 | .............. 4,258,720 | ..ocvornvne 4,000,000 | ..oovvernvne 4,042,984 | ... (30,249) 5.500......... 4.849 | MON... 01/22/2009 | 01/15/2035
31396H 6E 4 |FHLMC REMIC SERIES 3102 PJ.....cooevericiierieeinenineiseiserisesinnens | veeee | oo | vevrenines | evvene 1 5,174,219 | ..... 104139 . .5,000,000 5,041,093 (49,110) 5.000......... 4.222 |MON... | ... ...250,000 | 02/10/2009 | 05/15/2034
31396N W4 4| FHLMC REMIC SERIES 3163 PD.......ccovvvvererieiriernnieisnnenenseessnnnns | evvvee | oo [ ererinnnns [ onees 1. ..416,265 | ...... 100.634 . ....403,040 | ... ...404,004 (2,940) [ cooevereveeereiisiinns | e | e 4.500]......... 3,008 | MON... | ... 18,137 | 05/12/2010| 07/15/2034
3137GA LA 3| FHLMC REMIC SERIES 3736 QB.........cconvvererrrrenerierieeesnensnsinenses | veeeee | oo | vevereeinee | covne L [ 3,956,250 | ...... 106.269 | ........c.... 4,250,760 | ..ovvvrnvene 4,000,000 | ..ovrernene 3,972,629 | ..ovvvererinciienns | e 10,4683 | oo [ | e 4.000]......... 4.256 |MON... | ..o 13,333 | o 160,000 | 02/14/2011 | 05/15/2037
3137GA T2 3|FHLMC REMIC SERIES 3742 EA........cocovvvivivirernnnrrennsinsnnnneninnnee | vveen | oo | eovvviveens [ o] | v 2,074,428 | ... 103.176 | . ..2,087,155 .2,022,907 (4,564) 3.500(......... 2.182|MON... | ... 12/10/2010 | 10/15/2024
3137A2 SC 6 |FHLMC REMIC SERIES 3759 AB.........ccocoormvenrierrennrenssnsiiesissnennns | evviene | oo [ evveniienns [ o] | eiii.3,054,398 | ... 103.558 | . ..3,051,044 .2,946,217 (19,945) | ..o | e | oo 4.000]......... 2.388 [MON... | ... 01/19/2011 | 02/15/2029
3137A2 TH 4 [FHLMC REMIC SERIES 3759 LW......c.oevenveinrinerirereneeneeiseineninnnens | eevene | oo [ eevvrivnens [ | 0000000.3,920,625 | ... 105.431 .4,149,764 .3,936,000 3,343 | oo | e | s 4.000]......... 4.080 | MON... | ... 01/19/2011 | 08/15/2036
3137AB KB 6| FHLMC REMIC SERIES 3874 PD.......c.coevunevirrinnirerinnrrenisninniinnne | onnee | oo | vevernreens | eeeee | i 3,393,251 | oo, 101.651] . ..3,323,600 .3,269,618 (18,790) 3.000 ..1.232 | MON... 08/26/2011 | 06/15/2038
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC......ccorvvererrrriserierineenenisnissennenns | vevnne | oo [ evvvrrinens [eoneT | 4,669,654 | ... 101.628 | . ..4,642,667 4,568,295 (3,976) 2.000]......... 1.344|MON... | ... 09/19/2012 | 12/15/2037
3137AG  6Y 1|FHLMC REMIC SERIES 3934 EL........cccovvvirvrnrrernnnerennerisnnsiiennnns | veeen | oo | evvriveens [T | 0. 3,985,581 | ... 102.480 | . ..3,947,792 .3,852,256 (10,750) 3.000] ... 1.345|MON... | ... 11/28/2011 | 12/15/2025
3137AJ 6A 7 |FHLMC REMIC SERIES 3955 BA........cccmvrvmererirneeneesninerinenineenes | venes | oo | veververens | v | v 4,429,624 | ... 104.373 | . .4,403,173 4,218,689 (29,233) 3.500 ..1.905 | MON... 12/14/2011 | 02/15/2041
3137AJ HW 7| FHLMC REMIC SERIES 3960 YH.......ccocvovviiernrrceinincinsnnenecnnninens | vevvene | oo | eevvrverens [T | v 4,724,946 | o 101.597 | . ..4,697,643 4,623,801 (3,882) 2.000]......... 1.401|MON... | ... 09/20/2012 | 08/15/2040
3137AL TS 8 |FHLMC REMIC SERIES 3996 GN.........ccocovivvnrrrerimrinenieninnnsneninnnens | vevvee oo [ evvvrrinens [ | 4,959,070 | .. 105.744 | . ..5,045,238 4,771,204 (27,598) 3.000] ... 1.995|MON... | ... 02/28/2012 | 11/15/2038
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED.........ccccoovvunerirerineeneniseinerisnninennns | vevnne | oo [ evvnrivnens [eone] | 4,046,180 | ... 102.568 | . ..3,971,374 .3,871,943 (5,246) 2.500 ..1.342 | MON... 10/18/2012 | 10/15/2036
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA........c.ccccvvvmrnrrirnnrinnnerernniseernnnees | eoveee | oo [rvvrvnrinens [ | 4,136,103 | ... 104.719 | . ..4,134,879 .3,948,547 (9,983) 3.000] ... 1.071 |MON... | ... 10/24/2012 | 12/15/2040
3137AV 28  5[FHLMC REMIC SERIES 4122 PA.........cccovvvimmrmrmrrcnnrnerrerrneessnnnens | vevnee | oo [ eevvverinens [T | 6,970,801 | e 100.817 | . ..6,980,850 16,924,278 (LA [N FTRINS IS 1.500] ......... 1.288|MON... | ... 11/26/2012 | 02/15/2042
3137AW 6M 2 |FHLMC REMIC SERIES 4125 KP . 1,234,161 | ... 104.378 | . ..7,290,026 | .. 6,984,256 | ............. (697) 25001 ......... 1.484|MON... | ... 12/17/2012 | 05/15/2041
31416W  BC 1| FNABTTBB........cvvericrirrerieiirieiesiesiseesseisseniesienesessssssssssensens | coveees | oo | eeerenenene | vevens L [ 2,563,711 | ...... 106.143 | ....oovvvenes 2,619,687 | ..cocvornen. 2,468,073 | ..ovvernn. 2,553,272 | ..ovveeee 4,300 3.500]......... 2.158 | MON... 11/01/2010 | 11/01/2025
31415Y LW 7 [FNMAPASS-THRU POOL 993241.........cocomermmrrmrimenrnneirsensernsseinns | eevinee oo [ eovnerinnees [ vens 1 2,497,427 | ...... 107.143 | . ..2,544,611 .2,374,968 ....2,486,340 1,991 | e | e | e 4.000]......... 2.006 [MON... | ... 09/15/2010 | 06/01/2024
31381Q BW  5[FNMA PASS-THRU 467253.........ccocomrmmrnrirernrinsisnnsiesisnsnsssnsssenies | wovenee | [ coverenrnnns | vonene 1. ....4,907,808 | ...... 110911 . .5,399,428 | .. 4,868,253 | ... ....4,893,481 (6,085) 3.6401......... 3.433|MON... | ... 04/08/2011 | 02/01/2018
31417Y GK 7 [FNMA PASS-THRU 15 YEAR........cecrvrrrerierineeneensnineniensnssnennnnnes | eevinee | oo [ eernerinnnns [ onees L [ 3,051,677 | ...... 107143 | v 3,164,823 | ....ccovvnee. 2,953,831 | covvverene 3,037,690 |.......... (2,353) [ coovereerveinerieriens | e | e 4.000].......... 2.782 |MON... 01/25/2011 | 10/01/2024
31393Y YS 8|FNMA REMIC TRUST 2004-45 VB..........cooconeremremeirnerineirseraseissnnnns | eevveee oo [ eovnerinnns [ nens 1| 3,919,240 | ... 101.701 | . .3,864,889 (12,980) [ ..ovvvrereirerinniinens | e | cereeeernn 500 [ e 4.095 MON... | ... 08/28/2009 | 10/25/2028
31394A PY 6[FNMA REMIC TRUST 2004-85 AE..........ccocomerummmrmerireneneernensnnnnnnnes | eevinee oo [ eerverivnnns [ vens 1. ..943,378 | ...... 100.214 | . . ....915,346 (7,407) . 4500 ........ 3.221 |MON... | ... 02/22/2010 | 11/25/2031
31394B MD 3| FNMA REMIC TRUST 2004-89 AQ........ccoomvemerrmremnrreriererneesssninsnnns | eevinee | oo [ cevnerinnees [ s L [P 6,034,632 | ...... 108212 v 6,382,598 | ...ccoonn. 5,898,235 | ..ocooenne 5,967,889 |.......... (26,263) [ ..ocvvverereererineiiens | e | e 4500 ......... 4.014 | MON... 02/24/2010 | 12/25/2024
31394B UA 0 |FNMA REMIC TRUST 2004-90 YB.......cccovvrrvrrvermrmnrrvenninersnseeseninnnns | ervnnen | oo [ eoververinne [ onees 1 . 165 | oo | e | e 4.000]......... 5.038 | MON... | .... 03/24/2005 | 07/25/2032
31394B  2X 1 [FNMA REMIC TRUST 2005-11 PD......cooererrerermmeereninererieseneennnnes | eevinee oo [ eerneriinnns [ s 1 231,215 99.955 ....229,533 425 5.500]......... 5.300 [MON... | ... 08/13/2008 | 03/25/2031
31394D NZ 9|FNMA REMIC TRUST 2005-44 PD [SSTSRURSIURURSRURPIOTER EUPPOUPIN BRI ISPURPIONIRY OOV [ [ 169,502 | ........ 99.935| v 166,249 | ..o 166,357 | oo 166,357 | oo (153) 5.000]......... 4.513 | MON... 03/04/2008 | 03/25/2031
31396L JT 8| FNMA REMIC TRUST 2006-102 PD........cccrvverremrremrrrenienereniseennnns | eevveen | oo | weeereerins | vevens 1| 2,048,464 | ... 102.439 ..2,052,250 .2,003,388 (9,792) 5.000]......... 4.410 | MON... | ... 03/18/2009 | 01/25/2035
31398F JG 7 |FNMA REMIC TRUST 2009-80 MA.........ccoovvumremerrerirneirnenssnniseeseninne | eeeee | oo | eeveeeines | evvne 1| 2,206,708 | ...... 102.355 | . ..2,156,897 | .. 2,107,271 (12,548) [ .ooverrereerrrineinens | wernerieeiineeneeiinees | e 4.000]......... 1.872|MON... | ... 09/24/2010 | 04/25/2027
31398S TN 3 |FNMA REMIC TRUST 2010148 PC........cccovvvrirvirvrrerrersererssisrersnnns | ervveen | oo [ eoververnne [ onees 1] 5,131,250 | ... 105372 v 5,268,600 | ...ccoverene 5,000,000 | ..............5,085,498 |.......... (25,569) [ ..ovvovererrrreirerinninns | e | s 4.000]......... 3.413| MON... 03/18/2011 | 09/25/2036
3136A1 EJ 0[FNMAREMIC TRUST 2011-104A........cconirrmrmererineenerisnsrsensseninnes | wevinee oo [ eornerinnnns [ nens 1| 4,529,782 | ... 103.618 | . ..4,551,437 4,392,516 (21,229) 3.000]......... 1.713|MON... | ... 11/29/2011 | 04/25/2026
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB.......covvvevevrirervnirernniscerenineiinnns | ervee | oo | evevvvnnns e 1] 5,095,695 | ... 103.493 | . ..5,090,739 4,918,921 (11,694) 2500 ......... 1.206 |MON... | ... 07/09/2012 | 03/25/2039
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313978 XM 1 [FNMA REMIC TRUST 2011-40 KA........ccoovvurrrririnnrinerienieresnreienninns | covees [ [FSPRORPIINS PPN 1| 418,085 | L. 106.697 | ..oorvvereres 440,548 | .....coooooene 412,920 | ..o 423,540 |......... 933 3.500]......... 2.281 [MON... | covvrrcrirec 1,204 | o 14,452 | 06/15/2011 | 03/25/2026
31397U RJ 0| FNMA REMIC TRUST 2011-83 MV......cooriirrineinerierieeesensssissensees | seeenne I (ST IV 1| e 4,676,387 | ... 105.877 | v 4,796,095 | ...ccoonnvne 4,529,874 (42,762) 3.500]......... 2.332 [MON... | v 13,212 | v 158,546 | 07/22/2011 | 07/25/2024
3136A0 LP 0 |FNMA REMIC TRUST 2011-70 ND....coovvvrreireririsernsieinnseesnssnsssees | eoveene e [ 1] 5,170,313 | L 107.006 | . ..5,350,300 .5,000,000 (21,711) 3.500......... 2,968 |MON... | ... 10/20/2011 | 04/25/2037
3136A8 ZR 4 [FNMA REMIC TRUST 2012-103 DA.......ovverermerirnrererieneseiserinenirenes | cevee . N I 1| 6,239,754 | L. 106.581 | . ..6,300,890 | .. 5,911,832 (32,236) 3.500 ... 1.620 | MON... | ... 08/15/2012 | 10/25/2041
3136A3 TS 0[FNMAREMIC TRUST 2012-11 PN ISR IOV I USROS B 1 3,178,055 | ... 100.693 | ...covvrneee 3,052,237 | ooovrviinee 3,031,230 (56,900) [ ..ocvvveverriiriinniiens | e [ e 4.000]......... 0.354 | MON... 01/19/2012 | 11/25/2040
3136A3 X9 7 [FNMA REMIC TRUST 2012-3 BA.......cvvurrinrrierierinreineeisnineireninnes | cvvees U [FSPPURPIINS BV 1| e 4,539,473 | ... 101.608 | . .4,613,910 4,540,893 296 2.000].......... 2.011|MON... | ... 01/18/2012 | 04/25/2040
3136A5 XR 2 [FNMA REMIC TRUST 2012-30 PB........ccsvvueereremrrrnenreeiseesseeisneennns | ceveee . I I 1| 4,826,573 | ... 101.763 | . .4,890,271 | .. 4,805,548 (4,297) 2250 ......... 2.100 [MON... | ... 03/19/2012 | 10/25/2040
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB........ccoocovvirvrrmrineinereisissnessnisnines | vveine JOR SRR IO T e 4,594,447 | ... 101.822] oo 4,643,333 | ..o 4,560,246 (5,362) 2.000{......... 1.781| MON... 03/27/2012 | 01/25/2032
3136A5 P6 7 [FNMA REMIC TRUST 2012-53 PB........cccovvemerinrrenienercersennsnnnsennes | eevinee oo [ eerverivnnns [ s 1 ...6,053,691 | ...... 102.283 | . ..6,029,844 5,895,256 (18,981) 2.250 e 1.298 [MON... | ... 07/16/2012 | 02/25/2041
3136A6 4N 1|FNMA REMIC TRUST 2012-72 QE.... RN I . O I 11. ...3,126,910 | ...... 103232 . ..3,076,090 | .. .2,979,783 (11,923) 3.000]......... 1.608 | MON... | ... 07/17/2012 | 01/25/2038
3136A7 5E 8|FNMA REMIC TRUST 2012-96 PD (SRR IOV e [ I 5,981,670 | ...... 102446 | ......cve.nn 6,049,527 | ..o 5,905,089 (6,715) 2.000]......... 1.550 | MON... 08/27/2012 | 07/25/2041
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . 204,858,600 |...XXX........ ..208,482,191 .199,627,49%4 (644,753) 0 0 o XXX [ e XXX [ XXX | 569,017 | ... 5,737,755 | ... XXX e [ o XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... s 357,702,973 | .. XXX.ooovene ..373,100,716 .348,442,4% ..(1,123,428) 0 0 .. XXX [ XXX | XXX el 2,020,765 | ....12,323,524 | ... XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
035229 CU 5|ANHEUSER BUSCH CO INC s | JAFE ] 499,325 | L. 104.474 | . ....500,000 79 12/04/2003 | 01/15/2014
03523T BP 2| ANHEUSER BUSCH INBEV WORLDWIDE..........cccouvereeirernernerirenes [ e | WAFE] 995,180 | ... 100.626 | . .1,000,000 201 07/11/2012 | 07/15/2022
046353 AF 5| ASTRAZENECA PLC.......cooosiviiririirniineieiissiseisseissisessesssesssssins | crveee .|.1FE| ..............1,015,606 | ...... 101.350 | . .1,000,000 (584) 09/21/2012 | 09/18/2019
05565Q BF 4 |BP CAPITAL MARKETS PLC. VAFE] 999,350 | .. 104.061 | . .1,000,000 138 11/04/2008 | 11/07/2013
05565Q BZ 0 |BP CAPITAL MARKETS PLC [T IO | AFE| 522,855 | ... 105.351 ] . 500,000 | cooovrvirerrrenn 522,479 | oo [ e (76) 12/18/2012 | 05/06/2022
35177P AU 1 [FRANCE TELECOM SA......c.covimiimriniineisesiinsieesiesisseissssssssssesssnnes | cvvees | GAFE] cnn.994,680 | ... 102.854 | . .1,000,000 1,042 09/07/2010 | 09/16/2015
377373 AD 7| GLAXOSMITHKLINE CAP PLC . VAFE] 1,518,815 | 103.865 | . .1,500,000 216 12/05/2012 | 05/08/2022
44328M AD 6 |HSBC BK PLC........coiiiiiciiciicisiiissicsissssiesisiississsissienins | ceniias | AFE| .......502,550 | ... 100.700 | . ....500,000 (1,408) 03/26/2012 | 08/12/2013
500472 AB 1|KONINKLIJKE PHILIPS ELECTRONICS et | e | WAFE] nn.990,500 | ... 120483 | . . .1,000,000 906 03/06/2008 | 03/11/2018
822582 AJ 1|SHELL INTERNATIONAL FINANCE BV. . . AFE ] 993,500 | ... 115.850 | . ..1,158,500 .1,000,000 608 03/03/2010 | 09/22/2019
822582 AM 4 |SHELL INTERNATIONAL FINANCE BV, e | JVAFE| 995,280 | ... 115.995 | . ..1,159,950 .1,000,000 415 03/18/2010 | 03/25/2020
857718 AC 0 [STATOILHYDRO ASA......coiemriiinerierisssssessssissessssssessssessessssseses | ceveees | WAFE] nn.998,480 | ... 104.069 | . ..1,040,690 .1,000,000 304 10/07/2009 | 10/15/2014
88165F AC 6| TEVA PHARMACEUTICAL FINANCE e [ s | AFE] 997,600 | ... 104212 . .1,042,120 | .. .1,000,000 460 11/117/2011 | 11/10/2016
88166C AA 6| TEVA PHARMACEUTICAL FINANCE et [ s 3 [ VAFE ] . 998,760 | ... 105137 | v 1,051,370 | .cooovvrinnee 1,000,000 244 06/15/2010 | 06/15/2015
89152U AA 0| TOTAL CAPITAL....ovverrieriecereeeiesetesseeessesssessssesessssssessssssssssssssans | oenvea | WAFE] 2,031,520 | ... 106.436 | . ..2,128,720 .2,000,000 (5,362) 12/09/2009 | 10/02/2015
90261X FA  5UBSAG......ccoiiieieiisisieeteseseie et sssnnens | coisaas .| AFE] .. ..993,780 | ...... 118.714] . 1,187,140 | .. .1,000,000 | ... ..996,255 |......... 588 04/22/2008 | 04/25/2018
001055 AH 5 AFLAC INC......cvvmrirrireienieerenisssiesiesieessesssssssesssesssssesssssssssens. | cevees I [ VAFE ] 2,059,580 | ...... 105122 oo 2,102,440 | ..oovvrrnven. 2,000,000 | .eoovvernvene 2,054,263 |......... (5,317) 08/29/2012 | 02/15/2017
010392 ER 5| ALABAMA POWER CO......cooourimiieiinriiciineiseesssisssssensssessessssssnnss | cevnee .|.1FE| .. ...498,750 | ...... 111670 . ....500,000 ...499,430 |......... 169 08/11/2008 | 01/15/2016
010392 FE 3|ALABAMA POWER CO... [T I . .| AFE] .. 1,047,753 | ...... 1M1.773 ] . . . .1,050,000 | ... 1,048,058 |........ 191 05/18/2011 | 06/01/2021
025816 AY 5| AMERICAN EXPRESS CO.......ccconvuumeirerimeiierieseseesesessssnessesssseesns | cevenee I [ AFE ] 1,000,140 | ...... 126.343 | oo 1,263,430 | .coooovvrennee 1,000,000 | ..coovvrennee 1,000,085 [ ...vorrereerrrireins | cereees (13) 03/13/2008 | 03/19/2018
0258M0 DA 4| AMERICAN EXPRESS CREDIT CORP.. .| AFE| .............1,005,500 | ...... 104.838| . ..1,048,380 .1,000,000 | ..............1,003,068 |......... (1,080) 09/16/2010 | 09/15/2015
0258M0 DC 0|AMERICAN EXPRESS CREDIT CORP.. . | AFE] 999,470 | ... 105.805 | . ..1,058,050 | .. .1,000,000 | .................999,581 | ......... 106 12/12/2011| 09/19/2016
02666Q J7 9 |[AMERICAN HONDA FINANCE CORP........cc.covvuiireineirnsriissierineins | ceveee I [ AFE] 997,360 | ... 110.318 | v 1,103,180 | ...ocvvreneee 1,000,000 | .................997,648 |......... 223 09/13/2011 | 09/20/2021
03076C AB 2| AMERIPRISE FINANCIAL INC........covviivireiririeninerierienesseessesseniens | ceveene . | WAFE] 1,013,970 | 113195 . ..1,131,950 .1,000,000 | ..............1,004,842 | ......... (1,517) 12/16/2005 | 11/15/2015
037411 AN 5| APACHE CORP.........ccovririrnrierieriesisesssssisessesiesesessssisssssssiesses. | erieee . e AFE] 2,831,400 | ... 122422 | . ..3,060,550 | .. .2,500,000 | ..............2,689,284 | ......... (31,680) 01/15/2008 | 02/01/2018
037411 AS 4 [APACHE CORP......oiiirirnriirirernsisiesisesssssie s ssssssssessssssssesens | evenes I AFE] 499,750 | L 117130 .ooveieeeenn.585,650 | oo 500,000 | ................499,875 |......... 27 10/02/2007 | 01/15/2017
039483 AY  8|ARCHER DANIELS MIDLAND CO.......covvuvmmrireererennrsenssnesseesssines | cevnee | WAFE] 1,967,540 | ... 119.708 | . .2,000,000 | ..............1,980,509 |......... 3,136 06/11/2008 | 03/15/2018
00206R AV 4| AT&T INC...ouviereiirieiiieesieissiisss st ssssssensesiees | srvees AFE| nn....506,500 | ... 104.258 | . ...500,000 | .................503,540 |......... (1,297) 09/07/2010 | 08/15/2015
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00206R  AZ 5| ATET INC.....ccvviviiriiriiiierineeieniesissseisssesssienssessssssssseessesssesesnnes | cenenen | oo | veveseseeen VAFE] 1,408,693 | 111451 | i 1,404,283 | ..cocvvveenee 1,260,000 | ..ccoovvrvenee 1,403,358 |........... (5,335) 3.875] ... 2406 [FA.......| oo 18,445 | oo 08/22/2012 | 08/15/2021
054303 AW 2| AVON PRODUCTS INC.....ovvvurvrrirneirneinerisseinsssessssesssssssssssssensnes | eevneee | o [ eoneeeneeens W2FE | . 987,460 | ... 107.883 | ..o 1,078,830 | .coovvrennee 1,000,000 | ........c........991,335 | ..ocoeee 1,116 6.500......... 6.674 |MS...... 21,667 65,000 | 02/25/2009 | 03/01/2019
06051G ED 7 |BANK OF AMERICA FUNDING CORP.......cccvvrmrinrivirmiiernnineiserininne | e JAFE | ... 504,850 | ... 105.714] . 528,570 ....500,000 (968) 3.700......... 3.482|MS...... 10/15/2010 | 09/01/2015
06406H BX 6 |BANK OF NEW YORK........covcuuiemirinrrienierieesesisessessessesssseesssnsns | oeveene .| 1FE| .. ...999,150 | ...... 104.525 | . ..1,045,250 | .. .1,000,000 163 2.300] .o 2.318 | UJ....... 07/21/2011 | 07/28/2016
06406H BN 8| BANK OF NEW YORK........ccovurriiniiieiieiirseeissineisessssessesssssissssensins | onneee | oo | vevesesienns AFE] 507,600 | ..... 104773 | oo 523,865 | ..coovrvirnnne 500,000 | .................503,436 |........... (1,616) 31001 ......... 2.751 | ....... 05/13/2010 | 01/15/2015
06406H BP 3| BANK OF NEW YORK........coovuiiiiinriirierinerssissiesesiessesessesssnins | coveene .| IFE| .. ...506,100 | ...... 114326 | . 571,630 ....500,000 (544) | evvrvvrrreninerrerns e | errreen 600 | e 4.447 | UJ....... 02/10/2010 | 01/15/2020
060505 BD 5|BANK OF AMERICA CORP........coccoviviririiririneiieriesesenssnisesssssenes | ceveee .|.2FE| .. ...485285 | ...... 101.750 | . 508,750 | .. 1,796 4750 ......... 5.135|FA....... 10/17/2003 | 08/15/2013
06423A AV 5[BANK ONE CORP......cocrvrrirririierinnieerenisisssesissssssssensssssssssssssssnsns | connnes | oo [ wovevennnnns AFE| 1,901,520 | ...... 107.903 | .o 2,158,060 | ...cocvuvnee 2,000,000 | ..ccoooerern 1,968,242 | oo | e 12,404 | oo [ e [ e 4900 ... 5.636 | AO...... | wovverernnns 16,606 | .............. 98,000 | 10/25/2006 | 04/30/2015
071813 AU 3|BAXTER INTERNATIONAL INC. .|.1FE| .. 1,848,180 .2,000,000 24,518 | oo | e | e 4625]......... 6.089 [MS...... 27,236 92,500 | 11/18/2008 | 03/15/2015
071813 AY 5|BAXTER INTERNATIONAL INC. .| FE| .. ...490,625 . ....500,000 884 5.375] e 5.624 06/23/2008 | 06/01/2018
071813 BF  5|BAXTER INTERNATIONAL INC.......cccovruririmirerierieeerneeesssssenienies | eeneee | o [ eoreeereeens AFE ] v 1,504,095 | ........98.929 .............1,483,935 | ..........c... 1,500,000 | ..oevereer 1,504,068 [ .oocvorvereeriiris | e (27) 2400]......... 2.368 12/05/2012 | 08/15/2022
054937 AE 7| BB&T CORP.....coouivrierierieeieeissiessesisee s ssesssssssssssinns | erieee .|.1FE| .. ...954,750 .1,000,000 ...983,264 5,008 5.200]......... 5.820 05/05/2006 | 12/23/2015
05531F AG 8|BB&T CORP.... s | s AFE] ..512,500 | ...... 106.435| . . ....500,000 | ... ...508,638 (2,621) 3.200{......... 2.620 07/07/2011| 03/15/2016
07385T AJ 5|BEAR STEARNS & CO INC......covvurierinerinenreeieensenissssensenssseesnens | woeeees | oo | veverneeenns AFE ] 1,020,970 | ..... 108.667 | .............1,086,670 | ....cccooeuc. 1,000,000 | ..cooovrennee 1,005,258 |........... (2,599) 5700 ......... 5.401 12/07/2005 | 11/15/2014
073902 KF 4|BEAR STEARNS & CO INC.....ccvvveririieiseieernisissssssssssesensssees | evenes JAFE | e 477,480 | 110.819] . ....500,000 2,546 5.300{......... 5.928 05/05/2006 | 10/30/2015
073902 RU 4|BEAR STEARNS & COINC.... JGAFE] 997,260 | . 125.304 | . .1,000,000 258 | oo | e | e 7250 ......... 7.289 01/29/2008 | 02/01/2018
079860 AG 7|BELLSOUTH CORP | AFE| n..501,480 | ... 107412 . (176) 5200 ......... 5.160 03/17/2005 | 09/15/2014
084664 AM 3 |BERKSHIRE HATHAWAY FINANCIAL COR VAFE] 493,250 | .. 106.888 | . 898 5.100 ..5.302 03/14/2006 | 07/15/2014
084664 BD 2|BERKSHIRE HATHAWAY FINANCIAL CORP... | WAFE] 1,236,396 | ... 101.550 | . (8,800) [ .vvevevueruerrerreriens | cerrerierereersninens | e 4600]........ 3.835 01/13/2009 | 05/15/2013
09247X AC  5[BLACKROCK INC.......orriuririirieiseiissisessieeiseisssssssssesssesssesessnens .| .IFE| ..............3,996,987 | ...... 122209 . 294 6.250......... 6.260 09/26/2007 | 09/15/2017
097023 AW 5|BOEING CO.... . WFE ....e.n...500,000 | ... 124559 | . 6.000 ..6.000 03/11/2009 | 03/15/2019
10138M  AF 2 [BOTTLING GROUP LLC.......coouiimeieiiieiieeiseiseisssiseisesieeisseesnsinns .|..1FE| .................500,100 | ...... 104.069 | ......ccc0ee...520,345 | ..ooiirirn500,000 | oo 500,011 [ oo | e (12) 5.000]......... 4.997 04/21/2004 | 11/15/2013
10138M AG 0[BOTTLING GROUP LLC WAFE] 495,925 | L 114273 | . 484 5.500 ] .......... 5.621 08/23/2007 | 04/01/2016
10513Q BD 2|BRANCH BANKING & TRUST VAFE] . 706,100 | ... 100.150 | . (146) . .4.854 12/15/2003 | 01/15/2013
10513K AA 2| BRANCH BANKING & TRUST...... JGAFE| 2,027,940 | ... 114.806 (2,890) 5.625]......... 5.441 09/29/2006 | 09/15/2016
110122 AT 5|BRISTOL MYERS SQUIBB CO.......cccovvverreririnerieinserieeeseniseesesienes | eoveees A GAFE] 492,170 96.795 278 2.000]......... 2.176 07/27/2012 | 08/01/2022
134429 AW 9| CAMPBELL SOUP CO......ovvuuririieriieiieiiseiseisessessssessssississssenes | woeeees | GAFE] 994,900 | . 113.129 429 [ i | s | e 4.250 ......... 4.313 03/31/2011 | 04/15/2021
14149Y AH 1| CARDINAL HEALTH INC....coovvviririiinrinenienieninesiessiesienissnennnns | wonvee | oo | veverneeins W2FE ] cnn...828,257 | ... 116.031] .................856,309 | .................738,000 | .................808,021 |........... (12,637) 5.850......... 3.735 05/18/2011 | 12/15/2017
141784 DE 5| CARGILL INC.....couiieiiriieiiceiseiseeieeiseesessseessesssssssessesssssessssanes | seeees | IFE| .n.......986,180 | ...... 103.609 | . .1,000,000 2,211 5.000]......... 5.240 12/11/2006 | 11/15/2013
144141 CT 3| CAROLINA POWER & LIGHT CO s | JAFE| . 488,750 | ... 103.322| . . ....500,000 1,809 5.125(......... 5.517 09/14/2006 | 09/15/2013
14912L  2Y 6| CATERPILLAR FINANCIAL SERVICES.......c.coovmerierinerinenneiserinenins | oveee | oo | veverneeins VAFE ] 993,430 | . 114815 v 1,148,150 | ..coovvrennee 1,000,000 | .................997,385 |........... 725 5.500]......... 5.590 09/21/2006 | 03/15/2016
14912L 3U 3| CATERPILLAR FINANCIAL SERVICES.......c.cooovmmrimrerieineenneiserienens [ veens | GAFE] 1,021,215 | L 119.450 | . ..1,194,500 .1,000,000 (2,031) 5450 ......... 5.174 05/27/2008 | 04/15/2018
12527G  AA 1| CF INDUSTRIES INC......ccorvvemrrmerimrineeienississeesesiessssessensssnssssnsens | eoveees .|..2FE| .............2,458,440 | ...... 122.161] . 2,443,220 | .. .2,000,000 (14,236) 6.875] ......... 2.412 10/25/2012 | 05/01/2018
17275R  AC  6[CISCO SYSTEMS INC......oovvvrerirrirerrnienerserieeineesssissenssssssessensnne | vevnee | oo [ ervensennns AFE] 4,033,770 | e 114305 ..o 4,572,200 | .ovvvrrnnne 4,000,000 | ..............4,013,339 |........... (3,809) 5.500]......... 5.384 11/15/2006 | 02/22/2016
17275R  AE 2| CISCO SYSTEMS INC.....cooivviriireriieirenisississisissssisessssssesessssinns | woneene JWAFE] 509,305 | . 118.382] . .591,910 (8B5) [ eererrrerrrereererrnninne | eererreissersnisernnines | ceerines 4.950]......... 4.715 02/10/2009 | 02/15/2019
172967 CQ 2| CITIGROUP INC.......oeveurimrireireiserissrseniesisessssssssssessessssesssssanes | eoveees | .2FE| .ne.....504,345 | L 105.209 | . 526,045 | .. ....500,000 (507) 5.000......... 4.886 01/27/2005 | 09/15/2014
172967 EM 9| CITIGROUP INC.......cvvuiireiieiicieiiseeesisesiesissesssssissnsensessssessnss | oeeeen | oo | vevesneeenns VAFE ] e 497,860 | ... 119.016 | cooovvvvrirs 595,080 | ..ovonrernenne 500,000 | .................498,793 |........... 207 6.125] ......... 6.183 11/14/2007 | 11/21/2017
191216 AV 2| COCA COLA CO....ovvvrrrirrirrireeiesieniseesesssssssensesesssessessssssenssenens | woneees .| IFE| .. ...999,130 | ...... 110239 . ..1,102,390 .1,000,000 75 3.300 ] ......... 3.310 08/03/2011 | 09/01/2021
19416Q DY 3| COLGATE PALMOLIVE CO....ooorirvrrirrereniieieiiersesessesssssssisssssnss | wneees .|.1FE| .. ...985,540 | ...... 103.260 | . ..1,032,600 | .. .1,000,000 1,283 2450 ........ 2.615 11/03/2011 | 11/15/2021
20030N AR 2| COMCAST CORP NEW.......cormrriirirriernnieerersssissssesissssnssssensssensnss | neviene | oo | eevevernnens 2FE | 2,437,160 | ...... 120.505 | ...ocvvenae 2,410,100 | ..ocvvrnvenee 2,000,000 | ..............2,422,643 |........... (14,517) 5.875(......... 1.566 10/25/2012 | 02/15/2018
200340 AL 1| COMERICA INC......ovvrvrrrirrrnrrinerieniseisssssssssessessseesssssssssssssenens | cevnes | W2FE| 916,070 | ... 108.043 | . ..1,080,430 11,000,000 | oo 973,731 | s | e 10,184 | oo [ | e 4.800]......... 6.023 05/05/2006 | 05/01/2015
20825C AN 4| CONOCOPHILLIPS CO.....ccovvurriririreriiirissierssiseeersssissessseisssnnins | sevees AFE| 999,910 | . 118.351 ..1,183,510 .1,000,000 9 5.200]......... 5.201 05/05/2008 | 05/15/2018
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20826F AA 4| CONOCOPHILLIPS CO.....ccovvvuiririrririiniierieniesissseississesieseenees. | wovenes [ [ 1| AFE] . 999,500 | ... 99.682 | ..o 996,820 | ....cocvvveet 1,000,000 | ...coovvvrnnene 999,501 |...coovue 1 2400]........ 2.406 12/21/2012 | 12/15/2022
216871 AD 5| COOPER U S INC......ovvirieienriieiisisseiesiesisesseeissessssssssssesssesenns | cevnee I [ .2FE]| .............2,048,280 | ...... 109.919 | vvvvrennes 2,198,380 | ..oocvvrnnne 2,000,000 | ..............2,020,025 |........... (8,208) 5450 ......... 4.974 04/29/2009 | 04/01/2015
22160K AC 9| COSTCO WHOLESALE CORP.......ccrvvrrvriririeineirsniersssssiensesssseenss | wveene . JAFE ] 998,410 | . 117.892| . .1,178,920 .1,000,000 160 5.500......... 5.521 02/13/2007 | 03/15/2017
126650 BH 2|CVS CAREMARK CORPORATION e | s . A12FE | v 1,189,117 | 119.557 | . ..1,206,330 | .. .1,009,000 (25,667) 5.750 | ......... 2.103 03/22/2012 | 06/01/2017
235851 AG  7|DANAHER CORP .....cocoviiiirieirniineisiiesiesisssissisessesisessssssssinns | cviees [ [T AFE| 2,090,720 | . 120.270 | v.ovvvrrneee 2,405,400 | ....ccovrenee 2,000,000 | ..............2,052,045 | ........... (8,866) 5.625]........ 5.034 03/20/2008 | 01/15/2018
235851 AM 4| DANAHER CORP ......cccoovriiririririnninsriesiesesseisssisesiessesesssisssienes | cvveees . VAFE ] 513,250 | . 112516 | . ....500,000 (1,186) 3.900 ] ... 3.574 07/15/2011 | 06/23/2021
244199 BB 0|DEERE & CO e | criins . | AFE] 2,211,706 | ... 108.375| . . .2,000,000 (41,839) 6.950 ......... 4.650 01/30/2009 | 04/25/2014
24422E QF 9 |DEERE JOHN CAPITAL CORP.......ccovvirrrirniierniinsierssissiessssisisnis | woveene I AFE] 993,800 | ... 117574 | oo 75,740 | e 1,000,000 | .................996,798 |........... 645 5.500......... 5.585 10/16/2007 | 04/13/2017
24422E QX 0 [DEERE JOHN CAPITAL CORP.......ccocoumiririreerreinninerieriesesseesssnins | cevnee .|.FE| .. ...501,750 | ...... 100.704 | . ....500,000 [(G1:1) ) OUURIR FORRURRRIN I 1.875] oo 1.755 06/16/2010 | 06/17/2013
250847 EJ 5|DETROIT EDISON CO. JOU IRV . A|AFE] ..998,440 | ...... 101.542 | . . .1,000,000 73 2650 .......... 2.668 06/19/2012 | 06/15/2022
25468P CB 0 [DISNEY WALT CO....coorrurirrrierinireessissssinessensssseseesssssssssesssesens | covees I [ AFE ] v 2,661,925 | ...... 122.046 | ..............3,051,150 | ..coovvrnnnee 2,500,000 | ..............2,5691,856 |........... (16,063) 5875 ... 5.033 03/19/2008 | 12/15/2017
25746U AM 1| DOMINION RESOURCES INC.......ccoiimririneineeineisseesssissssessenens | seeenne . | W2FE| 496,250 | ... 100.937 | . ....500,000 ...499,817 856 5.000]......... 5.180 06/11/2008 | 03/15/2013
260003 AE 8 [DOVER CORP........cccovirrierrireiernsisiesis s ssssssessssssssesssssssss | oovenes . | WAFE] 3,940,420 | ... 111.191 . 14,100,000 | ... 4,041,826 | ...ooovevreericninns | e 18,819 [ v [ [ e 4.875]......... 5.430 11/03/2006 | 10/15/2015
263534 BX 6|DUPONT E | DE NEMOURS & CO.....cccovvvmeemrinriinerseesssensersssinnes | ceveee I [ VAFE einn2,466,080 | ... 108.823 | ...c.o000en0.2,720,575 | wovvvrennes 2,500,000 | ..vvrernene 2,486,473 |..cooonne. BB | e [ e | e 4750 ... 5.012 02/18/2009 | 03/15/2015
263534 BZ 1|DUPONTE | DE NEMOURS & CO.....ccovuirrririreieieineineiensssienenes | evees . JAWAFE| 990,690 | ... 117.889| . 814 | oo [ | e 4.625]......... 4.742 12/15/2009 | 01/15/2020
26442C AD 6 |DUKE ENERGY CAROLINAS LLC JGAFE] 499,265 | ... 119532 . 70 5.100]......... 5.119 04/09/2008 | 04/15/2018
26442C AF 1|DUKE ENERGY CAROLINAS LLC | IFE| 1,004,720 | ... 104473 . (1,007) 5750 ......... 5.640 11/25/2008 | 11/15/2013
26442C AG 9| DUKE ENERGY CAROLINAS LLC . . VAFE] . 498,550 | ... 130.867 | . 130 . . .7.041 11/12/2008 | 11/15/2018
263901 AC 4 |DUKE ENERGY INDIANA INC......coovvririreririsiesisissssssessssssssessenes | erens . A GAFE 971,250 110735 . 2,638 3.750 | coounes 4.120 01/28/2011 | 07/15/2020
278058 DC 3 |EATON CORP. | W2FE| 2,326,536 | ...... 115427 . . . 7,623 5.300 ... 5.720 08/23/2007 | 03/15/2017
278642 AB 9|EBAYINC VAFE | v 1,972,472 | 102682 . ..2,053,640 .2,000,000 5,500 . . .1.919 11/12/2010 | 10/15/2015
278642 AE 3|EBAYINC.... AFE | 1123526 | 101.024 | . ..1,136,520 .1,125,000 58 2.600]........ 2,615 07/19/2012 | 07/15/2022
29157T AA 4| EMORY UNIVERSITY.....oovvvrrinirrerirerinienninsinesieneensesissssssensnnsns | venneee | oo | vevevnreeens | WAFE | i 1,647,330 | ... 123.060 | . ..1,845,900 .1,500,000 (13,940) 5.625]......... 4.347 03/19/2010 | 09/01/2019
29250R AN 6 |ENBRIDGE ENERGY PARTNERS L P.......ccccnseemmrinnereriinnnrncinnnnnens | vnees | oo | vevernerinns | 2FE | 1,227,020 | ... 121695 . ..1,216,950 .1,000,000 (3,767) 6.500 .2.028 11/27/2012 | 04/15/2018
29379V AL 7 |ENTERPRISE PRODS OPER LLC. | e | W2FE | 3,340,018 | ... 123.960 | . ..3,303,534 .2,665,000 (21,525) 6.650]......... 1.773 10/25/2012 | 04/15/2018
31677A AA 2| FIFTH THIRD BANK CINCINNATL.......cccostvurrrmeriererenienissiserinerirenes | ceveee v | | W2FE | i 740,220 107.260 | . ..1,072,600 21,000,000 | veoeerienennn TA0,220 | oo | criererneernninnienes [ e | s | e 4.750] ....... 10.460 10/24/2006 | 02/01/2015
354613 AF 8| FRANKLIN RES INC.......coooiiiieririrniinsineiiesiseisseissisessesssssssseins | cevees . | AFE] 1,727,898 | .. 105.226 | . 1,715,184 | .. .1,630,000 (21,157) 3125 ......... 1.754 10/22/2010 | 05/20/2015
369550 AU 2| GENERAL DYNAMICS CORP......cccovviirierirriririsniieriesesessenisniines | cvvees I [ JAFE ...e.....988,800 | ........97.859| ................978,590 | .coooerrenee 1,000,000 | .................988,910 |........... 110 2250 ......... 2.377 11/21/2012 | 11/15/2022
369622 SM 8| GENERAL ELECTRIC CAPITAL CORP......c.covverrerrinneiserseriesiseins | ceiene . . . . .1,000,000 (6,795) 5.300]......... 3.653 06/08/2012 | 02/11/2021
36962G ZY 3 |GENERAL ELECTRIC CAPITAL CORP........cccovvvverrirerneererieiisirsniinnes | e . | AFE] . .510,815 | ...... 100172 . . ....500,000 | ... ..500,057 |........... (1,415) 5450(......... 5.155 09/11/2003 | 01/15/2013
36962G P6 5| GENERAL ELECTRIC CAPITAL CORP......ccoviererrermerrserierienirseenns | ceves I [ AFE ] 1,916,176 | ...... 108292 ..ocvvvrennes 2,165,840 | ..oocoovnven. 2,000,000 | .eoovvernvene 1,972,130 [ .ooevorceeererinerns | cevierieens 11,730 | v [ | e 4.875]......... 5.564 08/22/2007 | 03/04/2015
369604 BC 6| GENERAL ELECTRIC CO......ceovriiririeieriiineierieisissisensssseienssines | evenee | WAFE] 998,900 | ... 117915 . .1,000,000 110 5250 ......... 5.265|JD....... 52,500 | 05/27/2008 | 12/06/2017
369604 BE 2|GENERALELECTRIC CO.. JOOR . e AFE] cenn...501,985 | ... 100352 . . ....500,000 (104) | evovnverenerrerirenens [ e | e 0.850......... 0.713 |AO...... 11/05/2012 | 10/09/2015
370334 BF 0| GENERAL MILLS INC......ouiimiiriieirerieeiseesseissensesieessessssesessnnes | ceveee I [ W2FE | 502,900 | ... 109.828 | ...ccoovevrr..549,140 | oo 500,000 | .................501,058 |........... (441) 5.200]......... 5.098 [ MS...... 06/09/2008 | 03/17/2015
373334 UM 4| GEORGIA POWER CO.....ccvvuiirieiiirirniieisisssiesesssseesssssssssesssessssns | covenes .|.AFE| .. ..499,680 | ...... 104.436 | . .522,180 69 6.000]......... 6.015| MN...... 11/12/2008 | 11/01/2013
373334 JT 9|GEORGIA POWER CO... [T . .| FE] .. ...502,000 | ...... 100.595 | . 502,975 | .. ....500,000 [CC1015) ) [OOSR TRRURRIRIIN I 1.300] ... 1.136 | MS...... 03/24/2011 | 09/15/2013
377372 AD 9| GLAXOSMITHKLINE CAP INC.......ovvumirierireirneineineriiesieesssniseinnne | ceveee [P [T AFE | 1,990,300 | ...... 121.804 | oo 2,436,080 | ....ccoovvenee 2,000,000 | ..............1,994,102 | ........... 914 5.650]......... 5.715|MN...... 05/28/2008 | 05/15/2018
38141G CM 4| GOLDMAN SACHS GROUP INC........ovveriermrimerieriereienissisesnerinens | ceveene .| FE| ..............2,002,180 | ..... 107.814 | . .2,000,000 (292) 5.500].......... 5.483 |MN...... 09/29/2006 | 11/15/2014
38141G DQ 4 |GOLDMAN SACHS GROUP INC... IO I . .| AFE] .. ..492750 | ...... 103.501 | . . ....500,000 1,087 5250 ......... 5.486 |AO...... 03/14/2006 | 10/15/2013
38141G EA 8| GOLDMAN SACHS GROUP INC......cccovvrirririirerieisinniseisssnssssisnnnns | vrvees I AFE| e 1,219,675 | ...... 107428 | ..o 1,342,850 | ..ooovvnnne. 1,250,000 | ..............1,241,913 | .......... 3,652 5.125(......... 5.465|JJ....... 11/10/2005 | 01/15/2015
38141G FG 4| GOLDMAN SACHS GROUP INC........cccorrvericrireereniseisserssenseniseens | ceveee .|.1FE| .. ....1,005,690 | ...... 116.369 | . ..1,163,690 .1,000,000 ....1,003,276 (548) 5.950 ] .......... 58741 JJ....... 01/11/2008 | 01/18/2018
38259P AB 8| GOOGLE INC. AFE| ..1,882,843 | ...... 111.284 | . ..2,114,396 .1,900,000 ...1,885,214 1,477 3.625]......... 3.734|MN...... 05/16/2011 | 05/19/2021
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40414L  AA T{HCP INC.....ooiiiciiircrieisriesieesiesiesessssssssisssiesiessssssssssessssenins | eoeeee | o [ veveverenens W2FE ] 2,364,640 | ... 120.609 | ...oovvveees 2,412,180 | oo 2,000,000 | ..oovrernvene 2,341,470 |..ccovenee (23,170) 6.700 | ......... 3.047 [ Wi | o 56,206 | ...ooovrrirerirerirens 08/16/2012 | 01/30/2018
427866 AP 3|HERSHEY CO....coovviririrrierierieeiseisseisessessssssessssisessssssssssessnns | eeneee | o [ wneesneeens JFE] .............3,688,027 | ..... AR N - 4,230,476 | .ovvvvrnen. 3,675,000 | ..oovvernene 3,680,663 |........... (1,362) 5450 ......... 5403 [MS...... | covvvrernnnn 66,763 | ..coovnc. 200,287 | 10/26/2006 | 09/01/2016
428236 AM 5 |HEWLETT PACKARD CO.....covvrrirniieiiiriierinsieesesssisssssssessssssenss | cevenes .|.2FE| ..............1,004,920 | ...... 107.069 | . (547) 5400(......... 5.330 02/14/2008 | 03/01/2017
428236 AQ 6|HEWLETT PACKARD CO......ccovivmerieririereniseiseriessseesesessessessnnes | covees .|.2FE| .. ...502,500 | ...... 100.533 | . (5684) | ovvvneereererierienes [ e | e 4.500]......... 4.383 05/27/2008 | 03/01/2013
428236 AS 2| HEWLETT PACKARD CO.....ccocovviiiiriinrireiseineisesssssessesssssissesenses | eeveeee | o [ eoveeeeeens V2FE | 2,053,800 | ...... 108.157 | ..............2,163,140 | ..............2,000,000 | ..............2,031,272 | ........... (5,158) 5.500]......... 5.152 03/13/2008 | 03/01/2018
438516 AW 6| HONEYWELL INTERNATIONAL INC......ccovvveirimrrreriirenneisnrirerienees | cvvees .|..1FE| .................503,825 | ...... 100.627 | . ....500,000 (8B2) | veveevrreeerierierens [ e | e 4250 ......... 4.071 05/16/2008 | 03/01/2013
438516 AX 4 |HONEYWELL INTERNATIONAL INC......ccorivmervnriieriseersseiseesenienens | crveee | AFE] 2,041,820 | ... 119.538 | . . . .2,000,000 | ... (4,040) 5.300]......... 5.029 03/12/2008 | 03/01/2018
44266R AA 5| HOWARD HUGHES MED INST.......ccimiinrimmrernneiernsisseessssssnssnenens | venrene | oo | eeverernnnne AFE | 997,740 | ...... 105.042 | ...covvenne 1,050,420 | ..coovvnveee. 1,000,000 | ..ovevvevernnee 999,210 | ..ccoovenee 452 34501 ......... 3.499 08/12/2009 | 09/01/2014
457153 AE 4 |INGRAM MICRO INC......cooivrrrimriirerieeieisenisssssessensesesssssssssnens | ceveee . . 2,122,300 | ...... 108.599 ..2,171,980 .2,000,000 ...2,100,127 (19,114) 5.250]......... 4.062 11/02/2011 | 09/01/2017
458140 AM 2|[INTEL CORP [ I .| FE| .. ...1,493,595 | ... 99.860 | . ..1,497,900 | .. .1,500,000 | ..............1,493,636 41 2700 ..o 2.749 12/04/2012 | 12/15/2022
459200 GJ 4 |INTERNATIONAL BUSINESS MACHINES.........cconivemrerrrnerierincnnes [ coveee [ o [ eorerirenens AFE ] v 2,528,125 | ...... 120.766 | ...coovvevne 3,019,150 | ccoovvrrnee 2,500,000 | ..oovrernvene 2,515,236 |.....o..... (2,763) 5700 ......... 5.551 10/12/2007 | 09/14/2017
459200 GR 6|INTERNATIONAL BUSINESS MACHINES.........ccccosvermremerierineennenins | cevene AFE] . . .1,000,000 ...999,917 235 2100 ......... 2.124 11/03/2009 | 05/06/2013
46623E  JP  5|JP MORGAN CHASE & CO .....ccoovvrviierviricirerneinesnisenssnsssssesssssesienss | ovnne | oo | verveneenns | 2 TFE | i, 501,140 | ..o 101.798 | . . ....500,000 ...500,933 (207) | ceveveerrrinnieeriienis [ e | e 1.875] ..o 1.789 06/29/2012 | 03/20/2015
46625H GY 0| JP MORGAN CHASE & CO......ccovvrvrrereerrrinerinerireneneesnssissenssesssnnens | oneee | oo | veverneninne | 2 AFE | 499,070 | ... 19719 covereen598,595 | L 500,000 89 6.000]......... 6.025 12/13/2007 | 01/15/2018
48121C YK 6| JPMORGAN CHASE BANK........ccocrvrrvererniirenerneinsennisessnssnssnsnnenss | vvvvens | oo | eovsrvveens | WTFE | i 497,855 | ... 118.384 ....500,000 224 6.000]......... 6.062 09/09/2008 | 10/01/2017
478160 AQ 7| JOHNSON & JOHNSON.......coovivierirrercerinirnerieriesenenssnesenssensenses | eevnene | o [wovevreens | WTFE | 2,126,178 | ..o 120.648 | . .2,000,000 (13,163) 5.550 | ......... 4.705 04/25/2008 | 08/15/2017
487836 BH 0|KELLOGG CO......coeoomreiercirerieirerississisensssisssssssssssssesssssessesssnnes | eovnens | oo [ oveeveens | #2FE [ 2,193,437 | ..o 101.624 | . . .2,160,000 (2,365) [ .ooovereeerrriseireiiiens | cerreerierineenneinens | e 1.750] ..o 1.410 08/27/2012 | 05/17/2017
489170 AD 2| KENNAMETAL INC.......coovvirimrrirnirineiserierineessnissiisesisssssenseninens | eovnene | o [ v 1| W2FE [ c.c...2,008,060 | ...... 100.147 | . ..2,002,940 .2,000,000 (166) 2.650 ..2.586 11/05/2012 | 11/01/2019
49306C AH 4| KEY BANK NA.....cooiiiiriiieeiniiserierisseneesssisssssesssssssesssssissssennss | onnee | oo | veverneenns | n2FE | iiiiiiinn....666,980 | ... 107.116 | . ..1,071,160 21,000,000 | ovooueererreee 886,980 | oo | e [ e | s | e 5.800]... 11/16/2004 | 07/01/2014
49327X AB 6| KEY BANKNA.......ocoovimirrieineinneiseinssieseseessssissssssssssssssssssiness. | evenee | oo [ vvevinenns | #2FE [ 2,145,540 | ... 111.787| . ..2,235,740 .2,000,000 (25,588) 5.450 09/13/2010 | 03/03/2016
494368 BH 5|KIMBERLY CLARK CORP........cecoirimrrmerienirieerseeinensenssensssessesnnnns | eevnene | o [ woveerenens | W TFE [ i, 984,740 | ... 101.267 | . ..1,012,670 .1,000,000 1,212 2.400 02/06/2012 | 03/01/2022
494550 AU 0 |KINDER MORGAN ENERGY PARTNERS.........cccovvrmrmervvnnirernenns [vvene [ o | vevivrenns | n2FE | 2,008,119 | ... 116.801 ..2,069,714 11,772,000 (38,894) 6.000 05/13/2011 | 02/01/2017
50540R AK 8| LABORATORY CORP AMERICAN HOLDINGS.........ccoocummremmrrrerirenes | cereene . .2,180,000 (1,588) 2.200 08/28/2012 | 08/23/2017
548661 CH 8|LOWES COS INC......cocovevmerierireirnsriseinersenissessenssssisessesssssssensonne | eevnene | oo [ woneeneens | 2 TFE | i 498,750 | ..o 111.710| . 500,000 135 5.000 10/20/2005 | 10/15/2015
548661 CK 1|LOWES COS INC......cccovvrvirieririsriniisnieninnisnsississsisesssisssenns. | eovvens | o [ wovevivenns | WTFE | 2,960,340 | ... 116.229 | . .3,000,000 4,074 5.400 10/16/2006 | 10/15/2016
548661 CQ 8|LOWES COS INC......cccoovrrerierireererisnrnerieniseesssssssissessessssssensnnns | eevneee | oo [eoveeeneT | WIFE | iinnn..998,180 | ..o 117.366 | . .1,000,000 159 | oo [ | e 4.625 04/12/2010 | 04/15/2020
559080 AE 6|MAGELLAN MIDSTREAM PRTNRS LP . revernenn 1,661,955 | L 123622 . .1,330,000 | ... (4,377) 6.550 11/27/2012 | 07/15/2019
581557 AV 7| MCKESSON CORP........cvvuurierirrierirrirrisesiensssessenessssssssessssenses | eonene | o [ vreverenens AFE ] v 2,597,848 | ...... 118.139 2,200,000 | ..ovvernvne 2,507,344 |........... (69,720) 5.700 09/12/2011 | 03/01/2017
585515 AD 1| MELLON FDG CORP........cecouremrrrnrieiieriseeisensssssssssessssesssssssssnnns | crveee .|.FE| .. ..796,832 | ...... 107.491| . ....800,000 ...799,298 340 5.000 04/16/2004 | 12/01/2014
58933Y AA  3|MERCK & COINC......ccovviiiiiiierissieissiseiesssissssssesssssseessesssnees | weveene .| AFE| .. ..996,980 | ...... 112.225] . . . .1,000,000 | ... ...997,505 259 3.875 12/07/2010 | 01/15/2021
59018Y M4 0 [MERRILL LYNCH CO INC....c.ovvvrerereirerinnnerieriseesssnsssnssensenssnennee | vevenee | oo [ covevevnnens AFE ] 1,000,430 | ..... 100434 | .....oovvvnnee 1,004,340 | ...coocvvnnee 1,000,000 | ..cooovrvnnee 1,000,009 [ ..overcerererrrieris | e (95) 5.450 01/30/2008 | 02/05/2013
59156R AN 8| METLIFE INC.....coouiiiiircireiineissiiesiesiseis st issensnes | oevenas .|.FE| .. L7627 110.090 | . ..2,014,647 .1,830,000 ....1,805,517 9,056 5.000 09/12/2007 | 06/15/2015
59156R AR 9|METLIFE INC.. s | crieees .|.1FE| .. ...1,003,500 | ...... 125977 . 1,259,770 | .. .1,000,000 ....1,002,247 (320) 6.817 08/12/2008 | 08/15/2018
59156R AW 8| METLIFE INC.....covuuivireireiiniineiienieeiseessseissessessesssesssssessensesssnsssns | oneeen | oo | oeeesneeens AFE ] 504,750 | ... 101872 oo 509,360 | ...coorerernenne 500,000 | .....cccooree....501,532 | .ooconees (1,365) 2.375 08/10/2010 | 02/06/2014
594918 AC 8| MICROSOFT CORP........cevvivririierinsiseirerissiseresseissssssessssssssessssssens | evenes JAFE| v 1,489,750 | .. 115.281] . 1,729,215 .1,500,000 939 [ i | e | 4.200 06/24/2009 | 06/01/2019
595620 AH 8| MIDAMERICAN ENERGY CO.......ccouuirrrireererinnnsersesessessssssssssenes | cevnee .|..1FE| ..............2,003,500 | ..... 119.514 | . ..2,390,280 | .. .2,000,000 (335) 5.300 04/10/2008 | 03/15/2018
61747TW  AF 6| MORGAN STANLEY .......oooiirrmrineirenieirneeissessssessssessessssssssssesses | eoveees | o [ eveeeenens AFE] 995,800 | ... 114204 | ... 1,142,040 | ...ocoovvennee 1,000,000 | .................996,440 |........... 338 5.750 01/20/2011 | 01/25/2021
620076 AZ 2 |MOTOROLA SOLUTIONS INC......covvvrirrieinereiersesissssesssissssssssinns | eveee . rerreeennn 2,385,600 | ... 117413 . ..2,348,260 .2,000,000 (19,040) 6.000 09/25/2012 | 11/15/2017
637432 HT 5|NATIONAL RURAL UTILS COOP FIN......ccoomrrrmrirerimrinerierernceriseinss | ceveee | IFE| 2,518,655 | ...... 117152 . ..2,928,800 | .. .2,500,000 (1,985) 5.450 02/15/2008 | 04/10/2017
637432 KT 1 [NATIONAL RURAL UTILS COOP FIN.....coovvvrrvriernrinnermniserssineirenns [ everine [ [ ererernnns AFE] 997,770 120.240 | ....covvenene 1,202,400 | ..ooovrrnee. 1,000,000 | .................998,721 |........... 215 5.450 01/15/2008 | 02/01/2018
674599 BY 0|OCCIDENTAL PETROLEUM CORP.........ccosseuririmrirnerienirseenerisennens | crveee VAFE ] 999,770 | 114340 | . ..1,143,400 .1,000,000 20 | o | e | s 4.100 12/13/2010 | 02/01/2021
68268N AB 9| ONEOK PARTNERS LP.......cocvirviniirirniinrisensrsnnsienssseirennsssnssnnins | veveens | oo | eovnviveens | n2FE | v 2,514,748 | ... 116.407 | . ..2,502,750 .2,150,000 (26,093) 6.150 09/13/2012 | 10/01/2016
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68389X AG 0 [ORACLE CORP........cocoriirieriiinienirritiiesiiessiessesssssssssssssniesienes | covees I [ VFE 3,624,840 1 120.089 | ...oovrvnnee 3,602,670 | ...covvvnees 3,000,000 | .ooovvvenecs 3,620,070 |...ccoo.ue. (4,770) [ oo | cerrerenerisnireniens | eereenn5.000 | oo, 1.644 12/12/2012| 07/08/2019
68389X AP 0[ORACLE CORP........cocurimrinriineiienieisssisssiesssesssssssesssssssssssssssnes | ceveee I [ AFE] 1,513,260 | .. 100.901 | ..ocvvvrennee 1,513,515 | oo 1,500,000 | .............1,513,139 | ........... (121) | ceveeeernrerenninerienns e | eveeeei2.500 | cevennce 2.399 11/28/2012 | 10/15/2022
684021 AC 8| ORACLE CORP......ovvrirririeiiniisissisiessss et sssiesssssssesssssssssssssenes. | eeenes . JAFE ] 972,390 | 113.161 .1,131,610 .1,000,000 3142 | i [ [ 00005250 [ 5.638 10/24/2006 | 01/15/2016
713448 BH 0| PEPSICO INC.....coooiirriirierierineesseisessesiessseesssssssssessessssenssnens | cevees . | AFE] cnn.994,860 | ... 118.605 | . ..1,186,050 | .. .1,000,000 491 [ s | s | 08,000 [ e 5.066 05/19/2008 | 06/01/2018
717081 AR 4| PFIZER INC....coouiiiiiiseieiieeiesise s ssssssssessssssssnenas | eviees I [ AFE ] 992,570 | 104516 | oo 1,045,160 | ....coocvveeee 1,000,000 | .................998,991 | .......... 856 [ .o | e | eererneenn 500 [ o 4.593 01/28/2004 | 02/15/2014
72650R AT 9| PLAINS ALL AMERICAN PIPELINE L P, FSSSTRRRTIRIRY IO . | W2FE | 2,444,740 | ... 123452 . ..2,469,040 .2,000,000 (25,365) [ ..ovvvrerrerrriniinens | v | 8500 [ e 2.300 08/27/2012 | 05/01/2018
693476 BM 4| PNC FUNDING CORP......ccovivurrirrireireinsissesiesessessssissssessesesnennas | cevnee . A|AFE] . ...998,790 | ...... 105652 . ..1,056,520 | .. .1,000,000 230 [ v | s | 2,700 [ e 2.726 09/14/2011 | 09/19/2016
T4005P BA 1| PRAXAIR INC ..ot sssssesssssssenssssnes | soveene [ [ TAFE| 1,493,910 | ...... 100.509 | ...cvvvrae 1,507,635 | ..oovvernnee 1,500,000 | ..............1,494,405 |........... 495 | s [ | e 2450 | 2.496 02/01/2012 | 02/15/2022
742718 BZ 1|PROCTER & GAMBLE CO .|..1FE| .................986,000 | ...... 112.092] . ..1,120,920 .1,000,000 1,498 | oo | veverreessnisensernns | eeveeeen 850 | e, 5.030 12/20/2005 | 12/15/2015
742718 DA 4 |PROCTER & GAMBLE CO. JAFE| .. 969,560 | ... 107.407 | . .1,074,070 | .. .1,000,000 4,646 | oo | e | 4950 [ 5.478 08/08/2007 | 08/15/2014
742718 DN 6|PROCTER & GAMBLE CO . VAFE] cnn..505,780 | ... MBA4T | s 590,735 | ..vvorererenne 500,000 | .................503,838 |........... (532) | cevereerreirnrinerirenins [ e | evereeen 700 | e 4.555 02/10/2009 | 02/15/2019
743315 AN 3| PROGRESSIVE CORP OHIO... e | e . .|.1FE| .. ...998,920 | ...... 109.933 | . ..1,099,330 .1,000,000 ...999,045 92 | o [ e | e 32790 | e 3.763 08/17/2011 | 08/23/2021
743674 AT O|PROTECTIVE LIFE CORP.....c.ccovivriiiiirieisnieeesississrsseissssssenss | evens . . |..2FE| .. 1,945,940 | ...... 105.500 | . ..2,110,000 | .. .2,000,000 1,985,420 T3TT | e [ [ e 4875 5.297 11/29/2006 | 11/01/2014
74432Q AJ 4 [PRUDENTIAL FINANCIAL INC......cooirvririreereeineeserienissesnessseenns | ceveee I [ W2FE | nn..954,380 | ... 112831 | v 1,128,310 | oo 1,000,000 4,957 | o | e | o500 | oo, 6.129 06/23/2006 | 03/15/2016
74432Q AY 1 |PRUDENTIAL FINANCIAL INC.....c.vveririniniirersnrsirersnieeenssissenienes | eneens . W2FE| ... 985,866 | ... 117.952] . .1,000,000 1448 | oo e | 8100 | e 6.300 12/14/2007 | 06/15/2017
69362B AY 8 [PSEG POWER LLC.....c..iierieirinirieriericesseissiisesiesseessensssissenies | cevees . V2FE 514,200 | ... 109.579 | . ....500,000 (1,254) [ oo | e | vereeenn 150 | i, 3.798 09/22/2011 | 09/15/2021
74456Q AL 0 [PUBLIC SERVICE ELECTRIC & GAS.......cccovvuirimrineirneiseriseiserienes | ceveee | GAFE] 1,027,130 | e 103.167 | . .1,000,000 (3,418) [ oo | e | e 8.375 | i, 5.008 04/21/2004 | 09/01/2013
744448 CC 3|PUBLIC SERVICE CO COLORADO... VAFE] 994,600 | ... 120409 | . .1,000,000 484 .5.195 05/28/2009 | 06/01/2019
76009X AA 6 RENSSELAER POLYTECHNIC INSTITUTE.......cocveeererrneeserinninens | ceve . | WAFE] 2,256,760 | ... 115453 | . .2,000,000 (19,445) | ..o | cervernerierineeinees | 5,800 [ o 3.801 04/05/2012 | 09/01/2020
749685 AR 4| RPM INTERNATIONAL INC......couviiiiriiiiiriieissieiessieeesissiensenins | evenee . | W2FE| 3,527,400 | ... 116.734 | . . .3,000,000 (8,453) [ covvevveerernriniiienns | verevrnererisnneeienns | 8125 [ 3.254 11/27/2012 | 10/15/2019
797440 BG 8|SAN DIEGO GAS & ELEC CO. VAFE ] 2,194,346 | . 113.059 | . ..2,487,298 .2,200,000 691 ..5.338 05/16/2007 | 11/15/2015
78387G AL 7 |SBC COMMUNICATIONS INC.......oovoiviririreririanes AFE| 1,005,210 | .. 114778 . .1,147,780 .1,000,000 (B18) [ evvrvereverernrirervninee | e | e 5625 | i 5.547 12/18/2007 | 06/15/2016
824348 AN 6|SHERWIN WILLIAMS CO .|..1FE| ..............3,006,210 | ...... 104.666 | . .3,000,000 (1,243) [ oo | e | v 3125 | i, 3.080 12/16/2009 | 12/15/2014
824348 AP 1|SHERWIN WILLIAMS CO LAFE] .99.780 | . .1,000,000 4 ..1.356 12/04/2012 | 12/15/2017
828807 CN 5|SIMON PROPERTY GROUP LP....... . . AFE] .1,565,000 39 [ | e | e 2750 | i 2.851 12/19/2012 | 02/01/2023
84755T AA 5| SPECTRA ENERGY CAP LLC......oovereeieecieeeseieeeeeeesseeesneesssessesnees | v . . . .1,000,000 (3,672) [ .oonverrererrrerirerirnee | veverneernseinseinerinens | vereernn8.200 | oo, 1.877 11/27/2012 | 04/15/2018
85744N  AA 9| STATE STREET BANK & TRUST CO....ccocovvvrririirrrineirneriseesneninnens | cevenne . AFE] . . . . .3,380,000 281 | e | oo | ereere3.300 [ e 5.310 11/09/2006 | 01/15/2016
86787G AG 7 [SUNTRUST BANK .....coovuivirrirriiirinniierieniereiseississesiessesssesssninns | covees | | W2FE | ... 295,184 | L 109.257 | cooocvvrrirs 343,067 | ..ccovrrins 314,000 2,299 | oo [ | eeneen8.000 | i 5.893 08/15/2007 | 09/01/2015
871503 AG 3| SYMANTEC CORP......ccooriimrenrieiteeiseissssisssssensesessesssssssnssssenens. | ceveee . rerernenn 1,978,120 | e 103.426 | . ..2,068,520 .2,000,000 4881 | | e | e 2750 | i, 3.021 05/12/2011 | 09/15/2015
871829 AL 1[SYSCO CORP. R O . | WAFE] 3,023,130 | ... 119.209| . .3,576,270 | .. .3,000,000 (2,219) [ covvvrrerervrsrirenns | vervvenrnerisnserenns | veeeeennn3.250 [ e 5.150 02/14/2008 | 02/12/2018
871829 AQ 0| SYSCO CORP......coorrerriertrireeiesissssessesissesssssssessensesssssessssenes | cevees I [ VAFE ] 987,220 102.054 | ...coovvennee 1,020,540 | ....cocvunnee 1,000,000 636 [ .o | e | 02,800 [ e 2.747 06/06/2012 | 06/12/2022
87612E AV 8 TARGET CORP......coiiirrirrrineineiienieesessssisssisesiessssessssissesssssnns | criees . AFE ] 997,130 112115 ..1,121,150 .1,000,000 253 [ e | e | e 3875 [ i 3910 JdJ....... .38,750 | 07/13/2010 | 07/15/2020
878237 AF 3| TECH DATA CORP......evomrirrrierinerieeisinsnisssisentessesesssssssssnsnenens | crvenes . e W2FE | 2,024,240 | ... 102581 . ..2,051,620 | .. .2,000,000 (832) | eveveerrrenerinerirenins [ e | evereeen 3790 | e 3479 |MS...... 10/25/2012 | 09/21/2017
883556 AS 1| THERMO FISHER SCIENTIFIC INC......cooovvirrirerieinerierireeineessninns | ceveee I [ W2FE| ...cce......2,039,580 | ... 105.260 | ..ocvvuvennes 2,105,200 | ..ovvrrrnnne 2,000,000 (9,142) [ oo | verrneeneesseisernens | eereeern3.200 | covneces 2.703 [MN...... 02/03/2011 | 05/01/2015
87244E AG 7 |TIAA GLOBAL MKTS INC......coviiririniinrinrieisirsierssiseesessssisssssssesnns | wveeee AFE] 1,999,480 | .. 102.467 | . ..2,049,340 .2,000,000 12 | e [ e | e 4950 | i 4.956 | JJ....... 07/09/2008 | 07/15/2013
887315 BJ 7| TIME WARNER COS INC.......coooiririerierineeieniseinenssesssssessseens | eevnee . . ...3,776,580 | ...... 125.568 | . ..3,767,040 | .. .3,000,000 (54,157 [ oocvvrereneerinrinneinens | eevversneriineeneennnen | cernenennc7.250 [ i 1.958 | AO...... 08/15/2012 | 10/15/2017
89233P 4R 4| TOYOTA MOTOR CREDIT CORP......ocvvriiereririncireriseiseesisersninsienes | e [P [T AFE | 1,398,054 | ...... 105.204 | ..o 1,472,856 | ..cccovvvennee 1,400,000 BTT | e | cevenrrnseiseiieninne | eereeernn 2800 | e, 2.830 [JJ....... 01/05/2011 | 01/11/2016
89233P 55 1{TOYOTA MOTOR CREDIT CORP......cccvvririrrerierneinerieriereneesnenins | cevees . .|.1FE| .. 3,119,910 | ...... 103.426 | . ..3,102,780 .3,000,000 (1,599) [ ooovernrerrrrerirerirnee | e | vereernn2.050 | oo, 1.048|JJ....... 12/11/2012 | 01/12/2017
91159H GW 4| U S BANCORP.......cotiiiierieiiiseetesiseseesssssss st ssssssssssssenins | seeenns . .| AFE] .. ...1,019,700 | ...... 100.721 ..1,007,210 | .. .1,000,000 | .c.oovvenne (8,792) [ .ovvvererrnernerirerinee | vevrneeneeisseinernens | eereernn2.000 | covnecs 1.109|JD....... 03/16/2011 | 06/14/2013
91159H HC 7| U SBANCORP........corivierieinieissiseissisiessssse e ssssiesssssssssessssssnnss | srvees [ [ TAFE] 999,300 | ...... 104.003 | ..oocveinene 1,040,030 | ..cooconvnee 1,000,000 | ..ovevveverrnee 999,351 |..ccovenee 51 | e | e | veeneennn3.000 | e 3.008 | MS...... 02/28/2012 | 03/15/2022
90520G AA 4| UNION BANK CALIFORNIA NA........coooivreririreemnrensrnensensseessenins | ceveee I [ AFE] s 3,071,471 | ...... 113.904 | ..o 3,382,949 | .o 2,970,000 | ..ovvvernvnne 3,012,378 |..ccoovnnee (11,189 | oo | eevverneriseeneeinees | 005,950 [ o 5.480 | MN...... 01/19/2007 | 05/11/2016
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Date
907818 CV 8| UNION PACIFIC CORP......c.coevurerrrinrinerienienesneissssenienesssessnninns. | eevene | o [ woveverenens W2FE ] ... 481,580 | ... 108137 | oo 540,685 | .....cccornenen. 500,000 | ..coverernens 493,580 |........... 2,896 | .o [ e | e 875 | 5.550 [Jdevvee | v 11,240 | oo 24,375 | 06/11/2008 | 01/15/2015
911312 AH 9| UNITED PARCEL SERVICE INC.......ccooomivrrinermnneineeiereneesnsnisseinnees | eeneee | oo [ eoreeeneeens VAFE] 1,998,040 | .. 120150 | weocvenrennes 2,403,000 | ..oovvrrnene 2,000,000 | ..............1,998,881 |........... 189 | oo [ | ereeee8.500 | o 5513 [ | o 50,722 | covvernen 110,000 | 01/10/2008 | 01/15/2018
911312 AL O|UNITED PARCEL SERVICE INC.......cocovrmrrirerineererisiisissiserssssesenes | evees WAFE| 2,055,200 | . 104.205| . ..2,084,100 .2,000,000 (11,594) [ vvovvvervrnnrerinnnee | e | 3875 | e 3.257 05/21/2009 | 04/01/2014
911312 AQ 9| UNITED PARCEL SERVICE INC.......coccomiveirmrrrerierineersniserinerinnes | ceveee .| 1FE| .. ...998,670 | ...... 100.033 | . ..1,000,330 | .. 21,000,000 | ovevereerrn 998,702 | oo | cvrrneireriennnn32 [ | e | e 2450 [ 2.465 09/24/2012 | 10/01/2022
913017 BM 0| UNITED TECHNOLOGIES CORP.......c.cosvvirririrnrineireriseiseissninnins | eeeeee | o [ veeereeens AFE ] v 1,996,120 | ...... 118.861 | cvvienne 2,377,220 | ccovvrrnn. 2,000,000 | .ooreeeern 1,997,824 | oo [ 374 | e [ | 05375 | 5.400 12/06/2007 | 12/15/2017
913017 BR 9| UNITED TECHNOLOGIES CORP........cccrvvurreririnniieriererseeiseinnrinenes | coveee | GAFE] 1,499,965 | ... 117485 . 21,500,000 | ovoevreeernnn 1,499,993 | s [ e (3) [ | [ 4500 [ i 4.500 03/31/2010 | 04/15/2020
90333W  AB 4| US BANK NA. ...ttt nsssssenes | soeees .|.FE| .. ..499,125 | ...... 106.047 | . . 500,000 | coovrienrnenn 499,891 | i [ 4 | [ | 8300 | i 6.321 02/01/2002 | 02/04/2014
920355 AF 1 [VALSPAR CORP.......oeviiiriririiniinsisnsniesesissiessssssssssssssssssssenssssns | vensne |0 | veverersenes 2FE | 3,643,200 | ...... 122.154] ..............3,664,620 | .............. 3,000,000 | ..............3,548,827 |........... (T3131) [ v | e | e 1,250 | oo 4.006 09/14/2011 | 06/15/2019
92343V AQ 7 [VERIZON COMMUNICATIONS INC.......cvvemrererrrerirerireerserisersseriiens | ceveee VAFE ] 2,225,329 | 138.847 | . .1,628,000 (67,932) | ..o | cerverirerieeeneenneen | 8750 [ 3.505 09/27/2010 | 11/01/2018
92343V BB 9 |VERIZON COMMUNICATIONS INC.....ccovvvrerrirerrerireererinersesnsirersnines | e .| FE| .. ..505,325 | ...... 101.1811 . . ....500,000 (1,820) [ covverreererneinrinnins | vervvenererinnineerenns | veeneenn 1250 [ e, 0.865 01/13/2012 | 11/03/2014
92343V BC 7 |VERIZON COMMUNICATIONS INC [SSSTURPURPSURPRRSPRN IUPOVPTRN DU SURPPOOO AFE ] v 1,529,164 | ...... 109.402| ..............1,631,628 | .....cccooeue. 1,400,000 | ..............1,524,636 |........... (4,528) [ ..oovernrenrrrerreriinee | verrerenerinnniseriens | vereeern3.500 | oo, 2.377 08/22/2012 | 11/01/2021
92344S AP 5[VERIZON WIRELESS CAPITAL LLC......cccomerrerirrerneemneernerinsesenineens | ceveee | GAFE] 499,830 | ... 104.974 | . ....500,000 ...499,958 36 | oo | eerreeeeenieseiesnins | cereeen5.550 | e 5.558 03/10/2009 | 02/01/2014
931142 AS 2| WAL MART STORES INC......covvviriieriiiiienieissrssiessssesesssseessesens | cevenes |AFE] 2,268,860 | ... 102.742| . . . .2,000,000 2,017,592 (40,861) [ ..vvvvvcrvrrrrirereninne | ererrnenviinniserisnnns | everneeen 1.250 | ciivnns 5.094 10/26/2005 | 06/01/2013
931142 BY 8| WAL MART STORES INC......ccoovvvuerierirrereernniserierissessensssessensensns | eevneee | o [ eoveeeneeens VAFE ] 957,940 | 109519 wvveciennee 1,095,190 | ..coovvrennee 1,000,000 | ..coorverneene 986,963 |........... ATT5 | o | vevrneersssnsenserens | eereeennd500 | e, 5.062 12/20/2005 | 07/01/2015
931142 CL 5| WAL MART STORES INC......covvviirieriiirienieissisiserssseeesssseessenens | cevenes JAFE ] 504,695 | .. 101.117 .505,585 (1,025) [ coovovreerernninsienins | vervvnnrrersnisenenns | vvrreennni250 [ e 4.036 05/27/2008 | 04/15/2013
931142 CP  6|WAL MART STORES INC .| 1FE| .. T19 [ e | e | o128 | 4.317 01/30/2009 | 02/01/2019
931142 CZ 4|WAL MART STORES INC .|.FE| .. 170 | o [ | v 3:250 | o 3.295 10/18/2010 | 10/25/2020
25468P CE 4 |WALT DISNEY COMPANY JFE e 1,008,990 | ... 116.337 | . (979) ..5.500 05/22/2007 | 09/15/2016
942683 AE 3| WATSON PHARMACEUTICALS INC .|..2FE| .............3,543,660 | ...... 121732 . (53,483) | ..vvvrvereererineinens | e | 8,125 [ 3.353 03/06/2012 | 08/15/2019
94980V AA 6 |WELLS FARGO BANK JAFE| 2,862,360 | ... 107.402| ..............3,222,060 | .............3,000,000 | ....cocc0ee0. 2,959,111 | oo | v 17,848 | oo [ v | o750 | 5.444 10/17/2006 | 02/09/2015
94974B ET 3 |WELLS FARGO & CO VAFE ] 504,700 | .. 105.438 | . (999) ..3.532 01/13/2010 | 10/01/2014
94974B EV 8| WELLS FARGO & CO. JAFE | 997,930 | 115.024 | . 173 [ | v | 600 [ e 4.626 03/22/2011 | 04/01/2021
94974B FA  3[WELLS FARGO & CO....ccecorviurriirierieriieissinsiiesisesessessesisssessesiens | covees . .|..1FE| .................500,500 | ..... 100.938 | . ....500,000 (120) | cevevverrrrnirerirenns e | evreeen 1250 | e 1214 04/25/2012 | 02/13/2015
03746A AC 4 |APACHE FINANCIAL CANADA CORP.. I AFE ] 915,980 | . 108.042 | . ..1,080,420 .1,000,000 .5.625 10/24/2006 | 05/15/2015
064149 C8 8|BANK NOVA SCOTIA HALIFAX.....cvvivririierisnieieresissiesiseissssssenes | evene l. AFE| ... 1,006,880 | ... 115.797 | . .1,157,970 .1,000,000 (B01) [ e | ererneireerenseinnnns | cvereene 375 | i 4.288 04/20/2011 | 01/13/2021
448055 AC  7|HUSKY ENERGY INC......ovvorirerirmerierineerseesssissesiesiseessesssssssessnnes | cevees Lo | #2FE | 1,198,500 | ... 1199111 . .1,199,110 .1,000,000 (3,737) [ oo | e | eereennn8.200 | oo, 1.859 11/27/2012 | 09/15/2017
78008K BS 1 |[ROYAL BANK OF CANADA........ooiiiiiiiiniiasirssiississsisssnssessssnssnissesne | sevene l. . ...997,600 | ...... 105547 | . ..1,055,470 | .. .1,000,000 432 | | | 000000 2,625 [ 2.673 . 07/07/2010 | 12/15/2015
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations...........cuuieiiniiirismisniiensiesississsnisnnes | cveeeens 302,301,441 [ ... XXXeooione | coriniens 327,410,556 | ......... 292,486,000 | .........301,247,684 | ....cocoocvvienn0 | i (744,961) 0 XXX XXX [ e 3,717,265 | ....... 11,572,675 |..... XXX | e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........ovueirrierinriierissiissi s ssnssssesesssnes | seessseens 302,301,441 [ ... XXXeoroioee | corrnenns 327,410,556 | .......... 292,486,000 | ..........301,247,684 | ....cocoovvniiinn0 | i (744,961) 0 XXX XXX | s 3,717,265 | ....... 11,572,675 |..... XXXerooe [ o XXX......
Totals
7799999. Total - Issuer Obligations...........ccovuwiereirecnens 534,520,500 | ... XXX.oooooe | corinenns 574,280,635 | ........ 519,176,000 | .......... 530,913,522 0 XXX XXX XXX | s 5,690,216 | ....... 20,450,797 |..... XXX [ o XXX......
7899999. Total - Residential Mortgage-Backed Securitie 266,864,723 | ... XXX........ ..272,200,479 .259,655,614 | .......... 264,745,663 0 XXX XXX XXX... 742,289 | ........ 7,558,980 |..... XXX [ o XXX......
8399999, Grand Total = BONGS............cocururmiveeiiiirierieeeieeiseiiesiesie et ssssssssesssenenins | evesneeees 801,385,223 |...XXX........ ..846,481,114 778,831,614 | .......... 795,659,185 0 XXX XXX XXX... .6,432,505 | ....... 28,009,777 |..... XXXoooe [ o XXX......




L3

Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE




cl3a

Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
250639 10 1|DESWELL INDS INC.......cooiimririieereeineiseessssssessesssseissssssssssssenssesessessas | sevsees F.. 23,443.000 56,261 2.400 56,261 | coooeveerrerirenienes 55,241 | ..o 6,330 5,858 | ..o [ e 5,858 12/22/2011
Y23592 20 O[EUROSEAS LTD.....ccotmriirririirerisisesesssssesssesssssssssessssisssesssssssssssessassses | nesseses F.. 15,454 15,454 1,798 629 ...(28,783) 03/27/2012
63905A 10 1 [NATUZZISP A ..ot esesiesss st sssssssssensessssnsas. | oeeien F.. +49,922.000 | oo 95,850 | oovorrrrn1.920 | oo ..95,850 9,442 ...(15,613) . 11/07/2012
780259 20 6|ROYAL DUTCH SHELL PLC......coiiiriiniiieiiniineseiiseisessseeississsssssssesssens | ceveees F.. 5,500.000 .379,225 | ......68.950 | v 379,225 | o 383,355 | ..ccooriinnne 13,061 (RN 10) OO o QTR 10) [ 03/20/2012
88579Y 10 1[3MCO. 3,000.000 ..278,550 ..278,550 .248,523 6,195 25,356 03/09/2012
002824 10 0|ABBOTT LABS 6,200.000 ..406,100 .406,100 | ... .340,793 10,224 56,846 04/12/2012
00430U 10 3| ACCELRYS INC......ooviirireririiirerisissiesiensnsssiessssisssessssssssssssesssssssssesssnssess | wonerens | vone | overersones 12,588.000 | ...coovevrcicrcins 113,921 113,921 | e 92,903 | .ovieeieeerieeienes | e [ [ 2 1132 [ | e 21,732 | oo | I 03/29/2012
012423 10 9[ALBANY MOLECULAR RESH INC.......coovirerinireirieisnisessessssissssssesssnssssenes | sevsenes 67,500.000 ..356,400 356,400 155,616 155,616 11/16/2012
032332 50 4| AMTECH SYS INC....oouiiiiiiireinniineiee e ssssssssens | seviees 25,000.000 80,500 80,500 | ... ...89,633 (4,980) | ..o 81,003 | ..o (85,983) . 12/19/2012
039483 10 2| ARCHER DANIELS MIDLAND CO.......cccoireurrmerimenimeenereessersensesessessnses | cerenens 6,500.000 ..178,035 178,035 | oo 183,305 |..ovverene 4550 | oo | eervernreneene(6,925) [ o | e (G723 | [ 01/31/2012
00206R 10 2| AT&T INC..oourorreeeciercieiess e sessss st ssesssessesssssessesssnnss | svnsens | oens | ersessenes 14,000.000 | coooevneernrrrennna 471,940 471,940 429,556 15,400 32,859 12/19/2012
05366Y 10 2| AVIAT NETWORKS INC......coovrmiiriiriiriniisisisssiesssssssesssessesssssssssssseensons. | oessens 61,177.000 ..201,272 .201,272 | ... 126,096 . 10/31/2012
054540 10 9| AXCELIS TECHNOLOGIES INC.......vvomeimrrerireeneeinseesersssssnessesssssesssnsnss | ovveseee | e | eeerneenns 100,000.000 | ..oovevrrennrrerinnns 138,000 138,000 | woovernrerrieris 104,900 | cooouverenerierienine | rereneerseninennenenes | erverineenennsninenns | coneenernnnsne 335 197 [ evvririrnerennn 30,560 | wovivvirircirenns KTV Y I [ 07/10/2012
00248W 10 3{AXT INC .ot sesssssssessssssssssses | snseness | oiee | eovernnsns 41,950.000 | coovvvrvrcrcinnes 117,880 136,766 (10,523) | . 12/18/2012
064058 10 0|BANK OF NEW YORK MELLON CORP........cccvvvirreririreirerineriereseseniseenns | cevenens 9,000.000 ..231,300 .188,685 3770 | oo [ e 42,723 . 02/03/2012
110122 10 8 |BRISTOL MYERS SQUIBB CO......coorvurrirrireieiieiieseseesssiseessssssssenssnens | eovneens | eene | soveeerneens 10,000.000 | coouevnvrernciiiinnes 325,900 322,127 9,605 o(5,454) | v [ (5,454) 08/03/2012
056032 10 5|BTUINTLINC 37,500.000 73,125 7,207 ..(22,193) . 11/15/2012
131193 10 4| CALLAWAY GOLF CO....ovvvrmrrmeirerieiiiesiinensenisssissesssesssessesssssessssssssnssses | eonneens | vene | soveverneens 40,000.000 | .oooevernerrrirenne 260,000 1,320 [ oo | e 24,728 24,728 10/17/2012
13123X 10 2| CALLON PETE CO DEL.... 4,000.000 18,800 ...19,800 (1,080 | oo [ (1,080) 09/12/2011
191042 10 0|COBRAELECTRS CORP.. 35,000.000 ..132,650 .148,491 (15,841) (15,841) . 12/18/2012
191216 10 0| COCA COLA CO...covvvimiiiiiiisicinsiisississssisssesisssssssssssssisnes | covnies 8,000.000 ..290,000 ..290,000 .270,067 8,160 | ..vvvrereereeireieenes [ e 12,403 | oo | e 12,403 02/07/2012
20825C 10 4| CONOCOPHILLIPS........cooovtviririririiniierieseiessesisssssessesssessenssssessssens | sonerens 3,000.000 .173,970 173,970 .160,395 8,385 5,678 | .o [ v 5,678 03/12/2012
209115 10 4|CONSOLIDATED EDISON INC....... 1,500.000 83,310 83,310 3,630 (9,735) | s [ (9,735)|. 09/09/2011
219350 10 5[CORNING INC COM......oriiiririiriirriersisssierssissesesssssessssenssssssssessssssssensns | seveeess | eone | eoveronnines 15,000.000 | .ooocveerrcireriiines 189,300 189,300 i(6,261) | e [ (6,261) 12/19/2012
222660 10 2| COURIER CORP........ccostririierinieinerisesiessesissessssssssssssssesssesssssssssssssnss | sevinens | ene | seveeerinens 10,000.000 | coooevevernririrines 110,000 ..110,000 6,321 e(8,199) | s [ (6,199) 11/16/2012
227478 10 4| CROSS AT CO..cirriirciiiieiieiieeissesesisssse st | seveees 5,000.000 53,900 ....53,900 6,094 | ..o | s 6,094 10/25/2012
228903 10 0| CRYOLIFE INC......everrereiiiieiierieeinisssisesiessiessessssissssssesssssssenssenessnnss. | sevinens | ene | evveeeriens 17,400.000 | cooovvovvieiienienns 108,402 108,402 870 [ oooverirereeisnines | verireeeieniens 24,882 | ..ooovviririncins | e 24,882 12/15/2011
25271C 10 2| DIAMOND OFFSHORE DRILLING INC.......coosiireieiierieeereniesisensssesensens | e 5,000.000 ..339,800 ..339,800 .349,455 2,625 21e(9,855) | v [ (9,655) 12/19/2012
253827 10 9[DIGIRAD CORP.......ocvierieiierericiseisie it sssssesensnss | nessnes 65,000.000 .133,250 133,250 | ... 132,091 1159 | e [ e 1,159 12/27/2012
25382P 20 8| DIGITAL ALLY INC....ooivorrireirerierierieeseeisseesesssesssesssessssssssesssssssessesssesens | ovesens 5,000.000 17,400 17,400 | oo 17,600 |..covvrrnnee 4,083 03/12/2012
260543 10 3| DOW CHEMICAL......covuuiireiiiiieireeiseisseisssssesisessesisssessssssssssssssssssssnsens. | sevsees 700.000 22,631 22,631 ...20,621 1,022 2,499 08/12/2011
263534 10 9|DU PONT E | DE NEMOURS & CO........ovvvrivimrirriirieriesieesenissisessesinns | cerieens 9,000.000 ..404,806 404,807 | .... 420,943 7,680 (16,991) [ .oovvvncvrrrirrerrcrienns | s . 12/11/2012
291011 10 4|EMERSON ELECTRIC CO.....cvvuumiirmriminerisieieisenseeisessssssssssssssessssesssseans | sevsees 4,500.000 ..238,320 238,320 | cooovrvrriririnne 219,612 | .o 7,245 | oo [ 16,307 | covvoereereneernenineins | e 16,307 | oo [ 02/07/2012
30231G 10 2 [EXXON MOBIL CORP......oovvtirerireririrerinsisisesssssssssiesssssssssesssssssssssssesssnses | onssens 3,000.000 ..259,650 259,650 5,882 2,866 03/20/2012
30247C 30 1 |FBR & GOt ssessessssessssssssssessessssesssssssssssssnns | wonneens | aeee | sovevenneens 10,000.000 38,700 38,700 | ... 125,800 | ..o | e | s | e 13,040 | oo [ e 13,040 . 04/19/2012
337932 10 7|FIRSTENERGY CORP.....coostiuiiniriciireeineisssissisessesssesessessss e ssesssessssnns | seviees 7,500.000 ..313,200 313,200 | oo 33,791 | 12,100 (2722) | i [ (2,722) | oo, [ 12/11/2012
357023 10 O|FREIGHTCAR AMERICA INC........ovvuuiriervrricririseeiesisesiesiesessesssssssenies | ceveens 4,000.000 89,680 89,680 600 9,986 9,986 11/07/2012
359360 10 4|FROZEN FOOD EXPRESS INDS INC........cooniruiererierirneerensnsiseisessesinee | sevsnens | ene | eeveersens 14,942.000 | ooovevvrririreris 13,298 | ..oei0ei0.890 | o, . 7,842 05/01/2012
369604 10 3| GENERAL ELEC CO.....oovviiiiriieisiieisiiesensenssssessssssiesssssssssessssssssssnses | seveness | eoee | wovernninns 15,000.000 | ..o 314,850 | .........20.990 | ..ccoocviviinnne 314,850 | oo 290,922 2,850 6,035 | .o [ 23,928 03/20/12012
382410 40 5|GOODRICH PETROLEUM CORP........ccouriireerirerireessnisesssessenssssessensssnens | sevsens | ene | eeveeersens 10,000.000 93,200 93,200 5,611 04/10/2012
413875 10 5|HARRIS CORP DEL.......oooiiiriiiiieiicieiseiissiseesiesissscsssssssssesssesssesssesssns | sesiees 8,500.000 .416,160 416,160 9,920 | v | e 55,324 55,324 04/12/2012
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419879 10 1| HAWAIIAN HOLDINGS INC.......ovverririririeerienieriiesssississesiesessessenissiene | ceveens 25,000.000 164,250 | .......... 6.570 | woovvveririienins 164,250 | covveovrnrieri 123,455 | oooveevierrvereriins | v | e | e 28,497 | oo | e 28,497 11/16/2012
420031 10 6| HAWAIIAN TELCOM HOLDCO INC......cvvvumrrmrineireriserieesenisseisssssssessssens | seveees 5,043.000 98,339 | ......... 19.500 | oovovereiierienis 98,339 | ..vvverieeieieenne T3,875 | cooeeereeeeinerineiiees | eervieeriesiseesssinnenss | cnssenessesssssssinee | oneesssesssss 24863 | ..o | e 24,663 03/23/2012
422819 10 2|HEIDRICK & STRUGGLES INTL INC.......covvvrririinreieisnieieriseieerenessisnsenes | veveenes 147,463 2,990 | .o | e 28,027 | oo | s 28,027 10/26/2012
42805E 30 6| HESKA CORP......couieriiieieeteieisesiessi st sssssssssnsens | sevsnees . . .126,916 1,850 (1,814) | s [ (1,814) 12/18/2012
438516 10 6 [HONEYWELL INTERNATIONAL INC.....coovviiiiericireriisiesise s | veveees 4,000.000 .253,880 | ........ 63.470 | oo 253,880 | ..oovrvrririiinns 210,622 | ...cocvvnee. 3875 | oo [ 35,956 | oo | e 35,956 06/06/2012
439038 10 0|HOOKER FURNITURE CORP.......c.coovuruirimrirriierinneieeiesissisesieseesssnnes | ceveens 2,600.000 37,778 1,300 7,956 7,956 08/18/2011
449593 10 2{IGO INC...oiouieeiirieeieetsieie st ssssssesnsensnnees | sensens | ene | eeveesiens 70,000.000 | coovvrnrirerireirenns 19,950 (10,748) | ..oovvvnrrrnen 16,435 | .... (27,183) 09/13/2012
45245A 10 7 [IMATION CORP.......oviiriiriieiisisisisiseis st ensnss | nesseses 51,225.000 239,221 | oo B70 | 239,221 | 239,221 | e | e | e | e, 10,647 | .cocvviinnd 66,046 | .....covvennee. (55,399) 10/24/2012
45774W 10 8|INSTEEL INDUSTRIES INC.. 5,000.000 62,400 1,400 6,082 | ..o | s 6,082 11/15/2012
458140 10 O|INTEL CORPORATION 20,000.000 ..412,400 8,835 (51,439) [ v | e (51,439) 11/27/2012
459200 10 1|INTERNATIONAL BUSINESS MACHINES..........ccoocmivimrirrrinirierieersenerseenns | ceviens 300.000 57,465 | ......191.550 | ..o B7,465 | i 49,721 | 990 2,301 | oo [ e 2,301 08/18/2011
461203 10 1|INVACARE CORP.......cooourimeieiieiiesiesisees s sss st 7,500.000 ..122,250 . 338 TA36 | oo [ v 7,436 04/09/2012
464287 50 7 |ISHARES S&P MIDCAP 400 INDEX ETF......ccovvuiinerernrrneeenisisserssiensnsnnnes | severes | eoee | eovernnnas 48,182.000 | ..oovvvreirirnnn 4,900,109 | ....... 101.700 ...4,900,109 62,013 404,624 404,624 11/07/2012
46564T 10 7 [ITERISINC...coomierieiieierierieseieeississsissssssssessssessessssssssssensssssssssssssnssss | onssene | e | ooeessnennd 61,315.000 | .cooovereerircrins 104,236 | ..ccoovne 1.700 | oo 104,236 | cooovererenrrreenennB8AB4 | i [ | e | s 14,951 | oo 12/18/2012
46625H 10 0|J P MORGAN CHASE & CO....coocvrriiereriiiirinniersnsserississessssisssssssssnsnsnes. | eovevens | vone | overersenes 10,000.000 | ..o 439,691 .409,284 8,405 | ..o | e 32,011 05/11/2012
47012E 10 6| JAKKS PAC INC......ourieiriiiericeicniie et siessssessensesesssssnses | eeveens 9,000.000 ..112,680 .110,539 900 2141 | e [ 2,141 12/10/2012
478160 10 4| JOHNSON & JOHNSON.......coouiemiiicrirrireisneississsiesseessseissisesssssesssnnes | eeviees 7,000.000 ..490,700 451,358 15,375 | oo [ e 34,887 | ..o | e 34,887 03/20/2012
49375T 10 0|KID BRANDS INC.. ...40,000.000 .62,000 ...54,344 7,656 | .o [ v 7,656 08/29/2012
494274 10 3| KIMBALL INTLINC.....ouiviriireeririneiierieseieesssisessessssssessesssseessssssssnsssens | sevsees 20,083.000 ..233,164 114,511 1,004 3,646 126,575 126,575 03/02/2012
500600 10 1|KOPIN CORP 5,000.000 16,650 | ...........3.330 | oo 16,650 | i 16,253 | 398 11/12/2012
50076Q 10 6|KRAFT FOODS GROUP INC ...10,500.000 477,435 454,942 5,250 22,493 22,493 11/27/2012
511795 10 6|LAKELAND INDS INC.....cceevvrrvnrirerrrrirennns 35,023.000 173,714 205,915 | oo (49,740) | ... 38,812 | ... (88,552) 1212412012
514766 10 4|LANDEC CORP. 20,476.000 194,727 18,948 | s | e | e | e T T | it [ e 76,779 04/10/2012
516012 10 1|LANNET INC. 30,155.000 ..149,569 .119,481 20,526 05/01/2012
520776 10 5[LAWSON PRODS INC.......coeviiriireriniirieniieinsisressssiesssssssenssssssssesssensssnns | seveeess | eoee | eoveronnines 13,358.000 | .ovocvevrrireriiines 132,244 ..92,437 2,076 08/27/2012
533535 10 0|LINCOLN EDUCATIONAL SERVICES CORP.........ccovtumervmermerirererenisnenserins | vevivens | ene | eeveveriens 15,000.000 83,850 ...58,337 1,050 11/23/2012
549282 10 1{LUBYS INC....oieiiiiiieiieiinsise it sssssses st ssessssssssssesnssenes | seisees 22,259.000 L148913 | 18690 | 148,913 | ... 112,434 38,042 10/24/2012
550819 10 6| LYDALL INC DEL......ccoviririrririeiniinsiiesieriseesseisssisesienesssssessssssssessensinns | seviens | ene | eeveneriens 10,000.000 | c.oovevvrieniiiiines 143,400 | ..o 14.340 | oo, 143,400 | e 86,528 | ..o | cerrnerernrennnnie || oeeennned8,500 [ | e 48,500 12/14/2011
57060U 60 5|MARKET VECTORS AGRIBUSINESS ETF.........coooieiemirineriererneeineisseresensens | eovneens | veee | eoerenneens 40,283.000 2,125,331 2,125,331 ..2,031,985 39,155 120,357 11/07/2012
580135 10 1|[MCDONALDS CORP COM 5,000.000 ..441,050 441,050 | .... ....441,781 3,710 12/11/2012
58449L 10 0| MEDICAL ACTION INDS INC......ccorvuuirmerirerereerieisssnersensssssseesssssssenssnins | sevsnens | ene | eeveerenens 40,000.000 | .oooovernerrirnene 107,600 | vooveeerni2.690 | oo 107,600 | woovvrervrrieris 129,271 | o (22,472) 11/16/2012
585055 10 6|MEDTRONIC INC......oooiiiiiriiiiineineiieeieeiieesseesessssssessssssesissessssissnsns | eeviees 5,000.000 ..205,100 ..205,100 .196,520 5,113 8,581 | v [ v 8,581 03/20/2012
594918 10 4| MICROSOFT CORP.........ccovrvirirerireriririneriesiessiessenissssssssssesssesssensssesssnsns | sevsnene | ene | eeveerinens 18,000.000 | w.oovvevernrirrinne 480,775 ..480,775 .505,294 8,330 (25,371) [ overevrrrirerrerenns | s (25,371) . 12/19/2012
609207 10 5|MONDELEZ INTL INC.....cootveurerrerimeirersseenersenssesesseesssisssssesssessssesssssesssssns | sevsoens | ene | sevesesens 10,000.000 | coouevnveernririinnes 254,532 | ........25453 | oo 254,532 | ......... 241,256 1,300 9,686 3511 | oo [ e 3511 | e [ 03/20/2012
553829 10 2[MVC CAPITAL INC.....cooriiiiriiriiisinniersssssesisisssesssssssssssesssssssssesssnssssses | sevenens | aoee | eovernnsns 15,000.000 | ..o 182,250 188,538 2,025 4,500 2i(6,288) [ v | s (6,288) 12/20/2012
631158 10 2| NASH FINCH CO....ctvvriivirieriecrseeisssiessessssessessssissessessessssessssssssnsans | sevsees 5,500.000 .117,040 111,213 | e 990 5,827 | oo [ e 5,827 . 10/24/2012
641288 10 8| NEUTRAL TANDEM INC.....oooirurirriierineisseisesieessessssissessssssssssssssessssssss | ceneees | e | oeeenensinn 10,000.000 25,700 | voreeerrn2570 | o 25,700 | i 25,641 | ..o, 22,500 (3,544 | ..o 57,963 | oo (61,507) [ oovvvrrrrrireirniis [ 12/31/2012
701094 10 4| PARKER HANNIFIN CORP......c.cvvvierirriririiineriesieseseesseissnsessensssssenias | cereens 600.000 51,036 ...40,574 972 5,286 | ..ovoereerireeieriinis [ e 5,286 08/18/2011
707051 10 8| PENFORD CORP.......oooiiiriiiineiieisseiseisessesssessssissesssssssssse st esensans | sevsees 20,000.000 ..147,000 11,052 | o | e | e | e 34,880 | ..oorerereireieiins | e 34,880 10/24/2012
713448 10 8[PEPSICO INC.....oooiviiirireieieieiesisissiesie s ssssessssssnsssssensns | nevsnes 6,500.000 444795 | L.......68.430 | i 444795 | L 421,000 3,494 10,592 | o [ e 12,506 | oo [ e 12,506 04/17/2012
71361F 10 0| PERCEPTRON INC.....cooiiiiimeimrinsiineeiesisseisessssssessessseesssssssssssssesssenes. | coeeens 70,948 70,947 3,008 | ..vvvrercererineinenes [ e 13,468 | oo | e 13,468 01/26/2012
714157 10 4 |PERMA-FIX ENVIRONMENTAL SVCS.....cocoovivrereeiereneiieisesessssiensessnnns | evennes [ oene | eoreenennnn 15,750,000 | oo 10,727 | cooeerenl0.681 | o 10,727 (1,649 [ e | s (1,649) 12/27/12012
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717081 10 3| PFIZER INC COM.....cvuuiiiiirirriniiinineriesienessesssiessssessenessessssssessssesines | sevinens | ene | eeveeeriens 18,000.000 | w.ooveevieniiriiena 451,427 | ......... 25.079 | oo 451,427 | oo 368,280 |.....ccoovnnee 13,420 | oo [ 62,025 | ..oovviirnieins | e 62,025 04/17/2012
71902E 60 4 | PHOENIX COS INC NEW......cooiiiririieierierireiseesssisessessesisessssisssssnsnens | oeseans 4,000.000 98,920 | ......... 24.730 | oo 98,920 | .vvvrrirrieris 119,261 | ..o (20,341) [ oveoeererseieiienes | s (20,341) 12/18/2012
726900 10 3|PLANARSYSINC ...10,000.000 14,300 ...13,500 800 6,899 |..... (6,099) 04/05/2012
73936T 78 9|POWERSHARES FTSE RAFI DEVELOPED MARKETS ETF.. .100,081.000 3,648,353 ..3,432,749 86,445 282,795 282,795 11/07/2012
73935X 58 3| POWERSHARES RAFIUS 1000 ETF.......ocvoiiiniiniiciienieiieisniissiseniieins | oviiens [ | cvvverinns 100,335.000 6,263,914 | ........62.430 | ..cooovrivirrinnn. 6,263,914 | .o 5,612,850 | ..cccovvenen. 113,230 492,712 492,712 11/07/2012
B9351T 10 6| PPL CORP......evuuieiiniricriritiiseissniesiesesssssssisssse s ssssssssssssssssenssens | connens | oene | soerereeens 11,500.000 | oo 329,245 . 329,245 318,022 4,140 12,740 4,747 4,747 04/12/2012
742718 10 9| PROCTER & GAMBLE CO.......cooviirirmiieieiiesiineesesississeessssssssssssesssssesas | sevsees 6,500.000 441,285 | ........67.890 | oo 441,285 | .... 420,501 | .coovvvenees 12,587 | oo [ e 12,352 | oo | e 12,352 04/12/2012
693654 10 5[ PVF CAPITAL CORP......coovvieiiieisiciiiissssisissie e ssssiessssssesssssssssssene | nevseses 22,955.000 50,271 50,271 | oo 36,310 | oo | e [ e | 13,961 | oo 02/17/2012
755111 50 7| RAYTHEON CO....coouuimmririvierierieeeseesssssesiessesssesssssssssssessesssssssessssssnns. | sevsnees 6,000.000 ..345,360 345,360 289,765 3,000 8,430 | v [ e 47,973 | 04/12/2012
761396 30 8|REVENUESHARES SMALL-CAP ETF......ccoiniiniinieierisnineissisciissiiiens | ceviens 37,676.000 1,410,589 ..1,410,589 | ... 1,222,039 7,138 6,227 133,315 133,315 11/07/2012
766721 10 4| RIMAGE CORP........oooivirririemrinriieriesieeesseissssesiessesssesssssssssssesssesssens | sevsnene | ene | eevenerinens 15,219.000 | ..oovvvvriverirnenn 101,663 | oo 8680 | i 101,663 | 102,728 | ..o 8,194 | oo | s (896) | .vereernrenn 57,009 | ..ooevvvirirines (57,905) 04/30/2012
74975N 10 5|RTIBIOLOGICS INC.....ovvuuiemmiierireireeiseieisesiesisensssessesssssssssssssssssssssas | woseens ...40,000.000 .148,018 22,782 05/01/2012
800422 10 7 [SANFILIPPO JOHN B & SON INC.......cvvvrviireirineirenisisisnniessssseeessssssesenes | veveenes ...10,000.000 10,000 90,162 09/19/2012
82706L 10 8| SILICON GRAPHICS INTERNATIONAL CORP.........cccovvvmerimrireerinisernnciins | weveees 3,000.000 | coocrverenrerienennnn 30,690 | 10010230 | v 30,690 | i 20,305 | i [ | e | e 10,388 | i | e 10,385 05/10/2012
82705T 10 2| SILICON IMAGE INC.....c.ovuiiieriieirneieieiissississisissssessssssiesssssssessssssssnss | sevenees ..12,500.000 | ..oooovvervvrieeenen02,000 | o960 | 82,000 | i 54,404 | 7596 | .ooiveercrenicnienns | e 7,596 11/15/2012
78463X 74 9|SPDR DOW JONES GLOBAL REAL ESTATE ETF .132,902.000 5,598,284 5,010,314 93,756 104,053 616,801 11/07/2012
854305 20 8| STANLEY FURNITURE CO INC......ovvirririiieireriniinesieeiseissseississssesisenns | ceveees 35,000.000 ..157,500 ..157,500 121,102 37,971 10/24/2012
855707 10 5|STATE AUTO FINL CORP 10,000.000 ...149,400 ..149,400 .135,435 4,400 ...12,303 12/19/2012
870297 80 1|SWEDISH EXPORT CREDIT CORP. .616,347.000 5,312,911 5,312,911 | oo BA79,231 | e [ | v | ernneenenense(46,367) | oo [ e (46,367) 11/07/2012
871829 10 7|SYSCO CORP COM....coomimiiiiniiiciieniiiniissiisssiesissesssssssisssssssenssnns | eeviiens | ene | evveesiiens 12,500.000 | ..o 395,750 ..395,750 11,205 20,959 03/20/2012
882508 10 4|TEXAS INSTRS INC COM. 7,500.000 ..231,675 5,060 ...(464) . 03/09/2012
883375 10 7| THERAGENICS CORP......c.cooiiiiiiiiniiciiecicinss e | ceviees 85,221.000 ..135,501 136,553 [ e | v | e | e (2,612) | e [ (2,612) 12/18/2012
887317 30 3| TIME WARNER INC.......otviiriiiieiinniicniriiiesisssiesiesesssessssessseessenssenens | seveens 9,000.000 ..430,470 324,748 | .....ccoovene. 8,060 | ..ovoerererrrririnen [ errrrinerene 99,760 | i [ s 99,760 04/17/2012
898349 10 5|TRUSTCOBKCORPNY...... 20,000.000 ..105,600 106,205 1,148 1,870 | covereeeeerireiniies | evrerieerennenn(6,955) v | s (6,955) | . 12/18/2012
91851C 20 1| VAALCO ENERGY INC.....c.cooieiiieeciieieiscireeieseissiese e ssssnsenns | onvenies | eoee | seveesnennns 15,000.000 | ..ooooveevreiricinne 129,750 | voeerrn8.650 | v 129,750 | civiiiieee0a88,269 | e | e [ s [ 38,125 [ | e 38,125 02/06/2012
92204A 30 6|VANGUARD ENERGY ETF 25,762.000 2,634,422 51,369 (15,987) [ .oovevreerrrereenerienes | v (15,987) 11/07/2012
922908 65 2|VANGUARD EXTENDED MARKET ET! 80,518.000 4,871,339 79,483 402,420 402,420 11/07/2012
922042 77 5|VANGUARD FTSE ALL WORLD EX-US ETF........oseemrrimirririrenirniesninniinenns | ceveeee [ e | cvvreeenns 141,713.000 | covvveerierins 6,483,370 | ... 45.750 | .coorvvriiririn 6,483,370 | oooeverinnnnd 6,091,176 | ....cccoonee. 183,550 545,278 545,278 11/07/2012
922042 71 8|VANGUARD FTSE ALL WORLD EX-US SMALL CAP ETF 23,664.000 2,150,821 62,980 179,115 179,115 11/07/2012
92204A 80 1 |VANGUARD MATERIALS ETF....c.oiiviiiieiiiieierieiesssieisnssssssssssessessssesens | eoverens | evee | eevenernnensd 41,575.000 | coooovrrerecircinnas 3,501,031 " 65,314 263,293 263,293 11/07/2012
922042 85 8|VANGUARD MSCI EMERGING MARKETS ETF........cocoomieririiinerirerienirncens | ceviens 66,139.000 2,945,170 | .......44.530 | oo 2,945,170 | oo 2,776,313 | oo 62,491 246,267 246,267 11/07/2012
922908 41 3| VANGUARD S&P 500 INDEX ETF......ccoiiuurireiimrireisenisessssieeessessssssssssns | ceveeees .146,490.000 ..8,685,760 182,301 625,862 625,862 11/07/2012
922908 75 1|VANGUARD SMALL-CAP ETF.......coocomiuriimirieriererniessnissisesieseeeesensssnenns | ceveens ..42,749.000 | .. ..3,090,181 64,020 286,015 286,015 11/07/2012
92343V 10 4 |VERIZON COMMUNICATIONS........ccomeerrremerrerieriseessnisessessessssessssniseess | eneeens | e | oevevesnenns 11,000.000 | coooevnrernrieeinne 475,970 | ... 43.270 | oo 475,970 | i 434,547 | ..o 14,120 | oo [ e 31,598 | oo | e 31,598 12/19/2012
931142 10 3| WAL-MART STORES INC COM....cccevmiiriririirnirnierisssssisesississsensesssssssenss | sevsnes 4,000.000 ..272,920 ..272,920 .230,406 5,731 32,891 03/09/2012
931422 10 9| WALGREEN CO......cvtrrrimerierireireesssissessesiessssessssssssssessessssessssssssssssssnns | sevsnens | ene | sevesssens 10,500.000 | coooevevrerrieinnes 388,605 ..388,605 | .... .349,272 9,600 A4,452 | oo | e 44,452 06/27/2012
949746 10 1| WELLS FARGO & CO......ovvvrmiirrireiiniieriesiesisseesssisessessessssesssssssssssssns | aevsnens | ene | svvesssnes 12,000.000 | coooevnrirniiiinne 410,160 | .......34.180 | ooooriierrinriis 410,160 | covoovevrirnnd 421,432 | oo 1,540 (11,272) [ v | s (11,272) 12/19/2012
961840 10 5| WET SEAL INC....ceooouviriiiierinicesesisssiessessesessssssssessessessssssssssssensns | seveens 25,000.000 69,000 69,000 ..73,518 o (4.518) | s [ (4,518) 10/25/2012
97717W 28 1| WISDOMTREE EMERGING MARKETS SMALL CAP ETF.......cccovvummrinrerneenns | ceveens 29,925.000 1,479,492 | ........49.440 | oo, 1,479,492 ..1,383,193 38,779 143,421 143,421 11/07/2012
92931L 20 3[WPCS INTL INC..oouvvriviiieiriieierieieisissises st ssssssssesssssssssensnes | nevsenes 55,000.000 21,450 | .oiein0.390 | 21,450 | 24,805 | e 2(3,355) | v 52,450 | oo (55,805) [ ..evnrrrrrrrrireriaes | I 04/02/2012
98419M 10 0|XYLEMINC 2,000.000 54,200 1,012 2,820 | oo [ e 2,820 11/04/2011
98975W 10 4|ZOLTEK COSINC 7,500.000 58,125 i(B,736) | i [ (5,736) 11/02/2012
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153501 10 1| CENTRAL FUND OF CANADA LTD....cooviiniviininiininisniiseiisnisnissessnissnnsns | corenens [0 I 151,681.000 | ..o 3,189,851 | ......... 21.030 | oo 3,189,851 | oo 3,405,006 | ...covviriiriiriens 1,268 | | 20,639 | i | i 20,639 | .o Lo 11/07/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........ouururrreneinirissisisiiinsisssisenssssessrsssssens | sossesssrsssesnes 90,192,390 |....... PO, S [ 90,192,390 | ... 83,667,362 | .. 126,005 | ..cooveneee 1,602,904 0 6,360,195 | ..o 716,870 | oo 5,643,325 | oo 0 |..XXX..... XK
Common Stocks - Parent, Subsidiaries and Affiliates
58458* 10 5|MEDICAL HEALTH INSURING CORPORATION OF OHIO......ccoocvverermierrinn | evvenne [T I 10,000.000 | ..ovorrerrrines 86,663,150 |..... 8,666.315 | ..o 86,663,150 | ..ooovvercernnens 35,446,208 | ......ovvorereririniinnes 2,887,563 | ..ooovvrererinerienns [ s 2,887,563 | ..ooervrrierienines | e 01/01/1995
210584 10 3| CONSUMERS LIFE INSURANCE COMPANY JSSSTRTIRURTRN IO [OOSR 16,000.000 | ..ovocreriirnns 12,948,315 | ....... 809.270 | ..oovvvrririnne 12,948,315 | oo 22,850,576 | ..oocvvrvirririeiiiniiinns | ceveesiienienisneinnins | e | e (5,399,346) [ ....oovvvrrircrinrienns | ceriniiinns (5,399,348) | ....cvvorvrnirriirniin | e 06/30/2003
14382# 10 5| CAROLINA CARE PLAN INC......ooiimiiiimiiminiiisiinniisnssenisssisssssssssssnsensssness | osviens 500.000 ..27,111,871 |...54,223.742 27,111,871 ..45,895,464 | .....cooooviiniiiniins ..1,835,841 | ............5,308,245 | ..........(3,472,404) | ..ooovviviviiiviiiinn s 05/17/2007
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates ettt ettt stnrsntens | diessesssniennas 126,723,336 |....... XXX.oeoee . ...126,723,336 | ... 104,192,248 | ....... 0 0 0 .. (675,942) | .... XXX..... XXX
9799999, TOtal = COMMON SEOCK.........veiveeeici ettt se s snsnens 216,915,726 |....... P, ST [ 216,915,726 | ..o 187,859,610 |..cccvvvnnne 126,005 |...cocneee 1,602,904 0 5,684,253 XXX..... XXX
9899999. Total - Preferred and Common Stock.............. 216,915,726 | ...covvvvvvrnnne 187,859,610 | ..oocevrnnne 126,005 | ............ 1,602,904 0 5,684,253 XXX..... XK

A

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues $....
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38375G 2G 5| GNMA REMIC TRUST 2012-102 DN. 08/27/2012 | ANCORA SECURITIES.. 4,456,870 4,458,960
38378E JV 6|GNMA REMIC TRUST 2012-65 MJ .| 08/15/2012 | ANCORA SECURITIES.. 6,153,754 5,943,862
38375G DJ 7| GNMA REMIC TRUST 2012-73 NK. 08/09/2012 | ANCORA SECURITIES......cooiiiriiiiiisiissisisisssissesssssisssisssssssssssssssssssssssssssessssssns | sssessssssssesnn 6,250,970 5,958,625

0599999. TOtal - BONAS - U.S. GOVEIMIMENT. ...tttk E 0 ee L6 ehf e R0 E e E 8080t 16,861,594 | ..o 16,361,447

Bonds - All Other Government

€3

46513A HJ 2| STATE OF ISRAEL [ TRTRRONY FUTRRRROON 1,000,000 1,000,000

1099999. Total - BONAS = All OtNET GOVEINMENL.............c.cveveiveveieiecteieiecteieteecteteeecteteteaeteteseetetessetesessaseesessesesesssassessssesesassssssasssesess  essesesassssssessssesesassssssassesesesasassesesseses et ssesesansesetetsssesesassesesessssetesnsesesesssaetanan 1,000,000 1,000,000 0

Bonds - U.S. Special Revenue and Special A ment

010056 ET 2| AKRON OHIO INCOME TAX REVENUE...........cooovmiririiieiiriiriesiesiiesiesesseesssssessesens | sevesssesnsesns 11/01/2012 | STIFEL, NICOLAUS & CO....ccouvvuiimrirerirresieissiseriesiesessesssssssessessesssensssssens | soeessessseesns 1,116,461 1,020,000
23223P DH 7 |{CUYAHOGA COUNTY OHIO.....c.covvumrirrieirerineireniesiseenns . .... | 11/30/2012 | STIFEL, NICOLAUS & CO.............. 2,467,460 2,000,000
3134G3 JM 3 |FEDERAL HOME LOAN MORTGAGE CORP........ e . .... | 01/05/2012 | FIRST TENNESSEE SECURITES 1,000,000 1,000,000
3134G3 M4 9 |FEDERAL HOME LOAN MORTGAGE CORP........ ORI O 09/12/2012 | CREWS & ASSOCIATES.......corimimrieeeieesesisssesesssssssessesssssesssssssssssessessssessans | nevessssssssnes 1,000,000 1,000,000
3134G3 NL 0 |FEDERAL HOME LOAN MORTGAGE CORP........ .... | 02/07/2012 | FIRST TENNESSEE SECURITES 1,000,000 1,000,000
3137EA DB 2 |FEDERAL HOME LOAN MORTGAGE CORP........ .... | 01/12/2012 | BARCLAYS CAPITAL INC........ccccouuue 994,180 1,000,000
3134G3 B5 8|FEDERAL HOME LOAN MORTGAGE CORP........ .... | 07/27/2012 | CREWS & ASSOCIATES 1,000,000 1,000,000
3134G3 B9 0|FEDERAL HOME LOAN MORTGAGE CORP........ .... | 07/127/2012 | CREWS & ASSOCIATES 1,000,000 1,000,000
3134G3 ZH 6 |FEDERAL HOME LOAN MORTGAGE CORP........ .| 07/27/2012 | RAYMOND JAMES. 1,002,470 1,000,000
3137AE LS 2|FHLMC REMIC SERIES 3910 JC 09/19/2012 | ANCORA SECURITIES.. 4,798,901 4,694,736
3137AJ HW 7| FHLMC REMIC SERIES 3960 YH .... | 09/20/2012 | ANCORA SECURITIES.. 4,835,211 4,731,705
3137AL TS 8|FHLMC REMIC SERIES 3996 GN . | 02/28/2012 | ANCORA SECURITIES.. 5,196,875 5,000,000
3137AP BF 6 |FHLMC REMIC SERIES 4033 ED . ....| 10/18/2012 | ANCORA SECURITIES.. 4,086,364 3,910,396
3137AS Q8 0|FHLMC REMIC SERIES 4088 PA. e |+ .... | 10/24/2012 | ANCORA SECURITIES.. 4,165,253 3,976,375
3137AV 2S 5|FHLMC REMIC SERIES 4122 PA.. 11/26/2012 | ANCORA SECURITIES.. 7,008,202 6,961,430

3137AW 6M 2| FHLMC REMIC SERIES 4125 KP .... | 12117/2012| ANCORA SECURITIES.. 7,234,161 6,984,256
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB. .... | 07/09/2012 | ANCORA SECURITIES.. 5,562,288 5,369,328
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA. .... | 08/15/2012 | ANCORA SECURITIES.. 6,332,812 6,000,000
3136A3 TS 0[FNMAREMIC TRUST 2012-11 PN .| 01/19/2012 | ANCORA SECURITIES.. 5,242,187 5,000,000 16,111
3136A3 X9 7 |FNMA REMIC TRUST 2012-3 BA 01/18/2012 | ANCORA SECURITIES.. 4,998,438 5,000,000 | ...oouieiiiiienierisees 8,056
3136A5 XR 2|FNMA REMIC TRUST 2012-30 PB .... | 03/19/2012 | ANCORA SECURITIES.. 5,021,875 5,000,000
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB .... | 03/27/2012 | ANCORA SECURITIES.. 4,807,215 4,771,429
3136A5 P6 7|FNMA REMIC TRUST 2012-53 PB .... | 07/16/2012 | ANCORA SECURITIES.. 6,205,432 6,043,025
3136A6 4N 1|FNMA REMIC TRUST 2012-72 QE .... | 07/17/2012 | ANCORA SECURITIES.. 3,227,718 3,075,848
3136A7 5E 8| FNMA REMIC TRUST 2012-96 PD...... . .... | 08/27/2012 | ANCORA SECURITIES.. 6,077,812 6,000,000

3199999, Total - Bonds - U.S. Special Revenue and Special Assessments et ettt ettt e et esetete  tevttetetsietetateteet et saet et et aea et et et et et s aet et s et et et s aet et et eA et et esaet et s et et et naetebanareens 95,381,315 | .ovovieceeceeeeee e 92,538,528

Bonds - Industrial and Miscellaneous

03523T BP 2| ANHEUSER BUSCH INBEV WORLDWIDE.........cccosuvimrireemmrianenieriereseessesessssesiseneseeens Reieeiiin 07/11/2012 | BANC AMERICA SECUR. LLC........vvviirirtiriinirierieniscesseisssiesseseesesssssssenenes | sevesssessssees 995,180 1,000,000
046353 AF 5|ASTRAZENECAPLC................ 09/21/2012 | MORGAN STANLEY DEAN WITTE 1,015,606 1,000,000
377373 AD 7 |GLAXOSMITHKLINE CAP PLC ... | 12/05/2012 | VARIOUS..........ccovvuuee 1,518,815 1,500,000

44328M  AD 6| HSBC BK PLC.......cuuiieuiiieiiciieise sttt Reeieeins 03/26/2012 | FIRST TENNESSEE SECURITES.........ccontvimirierierineeseinsisessesiseesessssessesssesses | sevessssssssnnes 502,550 | ..vvrererererireenenieese s 500,000
001055 AH 5[AFLAC INC ... | 08/29/2012 | VARIOUS..........cccovvvnee 2,059,580 2,000,000
00206R AZ 5|AT&TINC . | 08/22/2012 | MORGAN STANLEY & CO INC 1,408,693 1,260,000
071813 BF 5|BAXTER INTERNATIONAL INC 12/05/2012 | RBC CAPITAL MARKETS.. 1,504,095 1,500,000 11,700
05565Q BZ 0|BP CAP MARKETS PLC. w.. | 12118/2012 | PERSHING LLC........cccrvvurnnene 522,555 | ..o 500,000 [ ..oovverrirrireeieriiieriereeeier i 2,028
110122 AT 5|BRISTOL MYERS SQUIBB CO .| 07/27/2012 | CREWS & ASSOCIATES 492,170 | covooeeeierieeiesee e 500,000 28
12527G AA 1|CF INDUSTRIES INC 10/25/2012 | STERNE, AGEE & LEACH INC.... 2,458,440 2,000,000 68,368
20030N AR 2| COMCAST CORP 10/25/2012 | ANCORA SECURITIES.. 2,437,160 2,000,000 24,479
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20826F AA 4| CONOCOPHILLIPS CO . .... | 1212172012 | CREWS & ASSOCIATES 999,500 1,000,000 [ ooovereereerereeeeieenieeieeeseeiseeesiens 1,333
126650 BH 2|CVS CAREMARK CORPORATION... 03/22/2012 | ANCORA SECURITIES.. 2,439,516 2,070,000 38,352
250847 EJ 5|DETROIT EDISON CO. .... | 06/19/2012 | BARCLAYS CAPITAL INC FIXE......... 998,440 1,000,000
278642 AE 3|EBAYINC ....| 07/19/2012 | CHASE SECURITIES, INC... 1,123,526 1,125,000
29250R AN 6 |ENBRIDGE ENERGY PARTNERS L P. .... | 11/27/2012 | STIFEL, NICOLAUS & CO.... 1,227,020 1,000,000
29379V AL 7|ENTERPRISE PRODS OPER LLC 10/25/2012 | ANCORA SECURITIES.. 3,340,018 2,665,000
369550 AU 2| GENERAL DYNAMICS CORP........... . ... | 11/21/2012 | MORGAN STANLEY DEAN WITTE 988,800 1,000,000
369622 SM 8| GENERAL ELECTRIC CAPITAL CORP.......ocvvvurirrireirininerseriessneesesssseisssssssssssssensnns | nevesssesssssns 06/08/2012 | CANTOR FITZGERALD & CO......ovvuurvrererireinerssessessessesisseesssssssssesssesessessnss | sevessesssssnes 1,121,530 1,000,000
369604 BE 2|GENERAL ELECTRIC CO. .... | 11/05/2012 | RAYMOND JAMES. 501,985 | ..o 500,000
40414L AA  7|HCPINC .| 08/16/2012 | STERNE, AGEE & LEACH INC.........cccevvnnee 2,364,640 2,000,000
458140 AM  2|INTEL CORP .... | 12/04/2012 | BANC AMERICA SECUR. LLC 1,493,595 1,500,000
46623E JP 5|JP MORGAN CHASE & CO......... .| 06/29/2012 | RAYMOND JAMES. . . 501,140 | oo 500,000
487836 BH 0|KELLOGG CO 08/27/2012 | ANCORA SECURITIES........ovvimeimriiinerieriesiseesssissessesssssssessssissssssssssssenssns | sevesssssssenes 2,193,437 2,160,000
489170 AD 2|KENNAMETAL INC........... .... | 11/05/2012 | MORGAN KEEGAN 2,008,060 2,000,000
494368 BH 5|KIMBERLY CLARK CORP .... | 02/06/2012 | MORGAN STANLEY & CO INC 984,740 1,000,000
50540R AK 8|LABORATORY CORP AMER HLDGS........ . | 08/28/2012 | ANCORA SECURITIES.. 2,204,285 2,180,000 | ..o 1,066
559080 AE 6|MAGELLAN MIDSTREAM PARTNERS LP ....| 11/27/2012 | ANCORA SECURITIES.. 1,661,955 1,330,000 32,668
620076 AZ 2|MOTOROLA SOLUTIONS INC.. . | 09/25/2012 | STERNE, AGEE & LEACH INC.........c.ccvvvnnee 2,385,600 2,000,000 44,000
68268N AB 9| ONEOK PARTNERS LP. 09/13/2012 | ANCORA SECURITIES.. 2,514,747 2,150,000 61,338
68389X AG 0|ORACLE CORP. 12/12/2012 | ANCORA SECURITIES.. 3,624,840 3,000,000 66,250
68389X AP 0 |ORACLE CORP. ..o | 11/28/2012| VARIOUS.........c.covvunnee 1,513,260 1,500,000 [ oooverrereireienieieiiee s 3,542
72650R AT 9| PLAINS ALL AMERICAN PIPELINE L P. ....| 08/27/2012 | STERNE, AGEE & LEACH INC.................... 2,444,740 2,000,000 42,972
74005P BA 1[PRAXAIRINC .| 02/01/2012 | CITIGROUP GLOBAL MARKET 1,493,910 1,500,000
76009X AA 6 |RENSSELAER POLYTECHNIC INSTITUTE 04/05/2012 | ANCORA SECURITIES.. 2,256,760 2,000,000 12,444
749685 AR 4|RPM INTERNATIONAL INC 11/27/2012 | ANCORA SECURITIES.. 3,527,400 3,000,000 22,969
824348 AP 1|SHERWIN WILLIAMS CO.. . 12/04/2012 | ANCORA SECURITIES.. 999,690 1,000,000
828807 CN 5| SIMON PPTY GROUP LP........cviiiiiiriririmerinirissiesisesesssssssesiesssesessesssssessessseseseeses . 12/19/2012 | WELLS FARGO SECURITIES LL.... 1,551,165 1,565,000 | ... 837
84755T AA 5|SPECTRA ENERGY CAP LLC .| 11/27/2012 | STIFEL, NICOLAUS & CO.............. 1,220,360 1,000,000 [ oooverrereerereneeiserieeieeeseeiseeenies 7,750
871829 AQ 0|SYSCO CORP 06/06/2012 | GOLDMAN, SACHS & CO 987,220 1,000,000
878237 AF 3| TECH DATA CORP .... | 10/25/2012 | ANCORA SECURITIES.. 2,024,240 2,000,000 | ..eeourvaeeierienieeeeesenien s 8,125
887315 BJ 7|TIME WARNER COS INC. . | 08/15/2012 | ANCORA SECURITIES.. 3,776,580 3,000,000 75,521
89233P 5S 1|TOYOTA MOTOR CREDIT CORP............... ... | 12111/2012 | STIFEL NICOLAUS & CO........ccocvrneee. 3,119,910 3,000,000 25,967
91159H HC 7|USBANCORP.................. .... | 02/28/2012 | US BANK FIXED INCOME 999,300 1,000,000
911312 AQ 9|UNITED PARCEL SERVICE INC . .... | 09/24/2012 | BANC AMERICA SECUR. LLC 998,670 1,000,000
92343V BB 9 |VERIZON COMMUNICATIONS INC......corivmirmrrireemenineisersesssesesseessssssessesssessssesssssssees | sonesssesssesens 01/13/2012 [ STEVENS & CO...oocoreirirmiiiriesieeiseessssssssess s ssssssssssssssesssssssssssssssesssessss. | nevesssssnssnnes 505,325 | ..vvuererrerienireisenieeie e 500,000 [ .eoorvrrrerrereererierierieee e 1,319
92343V BC 7 |VERIZON COMMUNICATIONS INC.... .. | 08/22/2012 | BANK AMERICA SECURITY LLC 1,529,164 1,400,000 15,789
942683 AE 3| WATSON PHARMACEUTICALS INC .... | 03/06/2012 | ANCORA SECURITIES.. 3,543,660 3,000,000 12,250
94974B FA 3| WELLS FARGO CO. . | 04/25/2012 | FIRST TENNESSEE SECURITES 500,500 | coouevmrerreieereeieeeseeseeieens s 500,000 [ ..oovvemrerrereerereeerieni e 1,302
448055 AC 7|HUSKY ENERGY INC... ....| 11/27/2012 | STIFEL, NICOLAUS & CO.............. 1,198,500 1,000,000 12,917
3899999, Total - Bonds - INAUSHIAl ANA MISCEIIANEOUS..............c.cviuireiiecieteictetei ettt ettt ste et saetetanseeetesesaes  esesessssesesssessssassssesesessssesessesetessses et s sesesesssaeses s setetessnsetesnsesesessseetasanseressnaes 83,782,572 | oo 75,905,000 658,302
8399997. Total - BONdS - Part 3. 197,025,481 | oo 185,804,975 817,961
8399998. Total - Bonds - Summary Item from Part 5.........ccooovvvvninrnnnenns 1,000,000 1,000,000
8399999. TTOAI = BOMAS. etttk 8 R4 £ L4848 E LR EE £ 1R 8L EE R 4L R £EE1EEE 4oL R LR eEEE e HeLEfeEEEoeEE LR LR R eLE AR £EE AR E LRt 198,025,481 | ..o 186,804,975 817,961
Common Stocks - Industrial and Miscellaneous
Y23592 20 0|EUROSEASLTD.............. .| 03/27/2012 | ANCORA SECURITIES.. 12,600.000 33,938
63905A 10 1|NATUZZISPA 11/07/2012 | ANCORA SECURITIES.. 32,722.000 72,763
780259 20 6|ROYAL DUTCH SHELL PLC .| 03/20/2012 | ANCORA SECURITIES.........couivimririereesiiaesiesiesssseesssssssssesssessssessessssssssssssssss. | sesssssesssesssssssssssssssesssesssesens 4,100.000 292,309
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88579Y 10 1|3MCO .| 03/09/2012 | ANCORA SECURITIES.. 130,599
002824 10 0|ABBOTT LABS 04/12/2012 | ANCORA SECURITIES.. 281,778
00430U 10 3|ACCELRYSINC.....ccoeevvrnn. .| 03/29/2012 | ANCORA SECURITIES.. 10,088.000 75,390
012423 10 9| ALBANY MOLECULAR RESH INC......oovuuiiirririiiieieieeiiiesissesss s 11/16/2012 | ANCORA SECURITIES.. 27,500.000 83,584
032332 50 4|AMTECH SYSINC......ovvvvvrrrrrnnn. ... | 12/19/2012 | ANCORA SECURITIES.. 17,500.000 102,658
039483 10 2|ARCHER DANIELS MIDLAND CO. .| 01/31/2012 | ANCORA SECURITIES.. . 3,000.000 84,859
00206R 10 2|AT&TINC 12/19/2012 | ANCORA SECURITIES........ovviiriireririeienieisisiessssseeessssissssssssssssessesssssssssens | svssssssessssssssesssssssosssesssssaes 9,500.000 303,001
05366Y 10 2| AVIAT NETWORKS INC......corveumrrermreeseeesneesssesssseessssesssssesssssssssssssssssssssssssasssssasssssns | sossesassesnns 10/31/2012 | ANCORA SECURITIES.. 31,177.000 73,482
054540 10 9 [AXCELIS TECHNOLOGIES INC......coovvoireriieiierieieiesese e ssssnsennes .| 07/10/2012 | ANCORA SECURITIES.. 30,000.000 41,663
00246W 10 3| AXTINC...ooovvvrrrrrennne ... | 12/18/2012 | ANCORA SECURITIES.. 16,950.000 52,266
064058 10 0|BANK OF NEW YORK MELLON CORP .... | 02/03/2012 | ANCORA SECURITIES.. 148,757
110122 10 8|BRISTOL MYERS SQUIBB CO .| 08/03/2012 | ANCORA SECURITIES.. 287,304
056032 10 5|BTU INTERNATIONAL INC.....coomrermrremmeeesseeeseeesssseessssessssesssssesssssssssssssssssssssssnssssns | cevsnnesesnnnees 11/15/2012 | ANCORA SECURITIES.......coouieimrremmneesieeeisesesssseessssssssssssssssssssssssssssssssssnsssss. | sesssssssssssssssnssssssssssanssssanseens 7,500.000 17,318
131193 10 4| CALLAWAY GOLF CO.....covvvieiiiiereieissisie it sse s 10/17/2012 | ANCORA SECURITIES.. 20,000.000 124,672
191042 10 0|COBRAELECTRS CORP................. ... | 12/18/2012 | ANCORA SECURITIES.. 35,000.000 148,491
191216 10 0|COCA COLA CO ....| 02/07/2012 | ANCORA SECURITIES.. 2,000.000 137,657
20825C 10 4 |CONOCOPHILLIPS .| 03/12/2012 | ANCORA SECURITIES.. 2,000.000 145,997
219350 10 5|CORNING INC COM.. 12/19/2012 | ANCORA SECURITIES.. 15,000.000 195,561
222660 10 2|COURIER CORP 11/16/2012 | ANCORA SECURITIES.. 3,300.000 37,608
227478 10 4|CROSSAT CO. 10/25/2012 | ANCORA SECURITIES.......cvouiermremmneesseesssesesssssessssssssessssssssssesssssssssssssnsssss. | aesssssssssssssssasesssasssssasssssansesns 5,000.000 47,806
25271C 10 2 |DIAMOND OFFSHORE DRILLING INC 12/19/2012 | ANCORA SECURITIES........couiieiiiieieiissise it sssssns | soasessssssesssnees 5,000.000 349,455
253827 10 9|DIGIRAD CORP ... | 12/27/2012 | ANCORA SECURITIES.. 65,000.000 132,091
25382P 20 8|DIGITAL ALLY INC .| 03/12/2012 | ANCORA SECURITIES.. 26,800.000 16,951
263534 10 9|DU PONT E | DE NEMOURS & CO 12/11/2012 | ANCORA SECURITIES........oiviireierinieienieisissiesssseeessssissssssssssssssessssssessens | svosssassessesssssesssssssonssesssssand 6,700.000 316,503
291011 10 4|EMERSON ELEC CO .... | 02/07/2012 | ANCORA SECURITIES.. . 3,200.000 161,446
30231G 10 2| EXXON MOBIL CORP.........ccconmrrerrrirrnens veer | 03/20/2012 | ANCORA SECURITIES. ......ooomiiirmiiireiinseiisseesseeisssessse s ssssssssssssssssssns | sesseessssnsssssnssssnssssssssssessssns 1,400.000 121,168
30247C 30 1|{FBR&CO...cccrmmrrrrrrrernn. . | 04/19/2012 | ANCORA SECURITIES.. 13,400.000 34,636
337932 10 7|FIRSTENERGY CORP 12/11/2012 | ANCORA SECURITIES.. 282,697
357023 10 O|FREIGHTCAR AMER INC 11/07/2012 | ANCORA SECURITIES.. 37,795
359360 10 4|FROZEN FOOD EXPRESS INDS INC ....| 05/01/2012 | ANCORA SECURITIES.. 6,700
369604 10 3|GENERAL ELEC CO. .... | 03/20/2012 | ANCORA SECURITIES.. 15,000.000 290,921
382410 40 5|GOODRICH PETROLEUM CORP... vevr | 04/10/2012 | ANCORA SECURITIES.......ooourvermevimmerssersisssssssssssesssssssssssssssssssssssssssssssssssnns | sesssessssssssssssssssssnssssnsssnn 5,000.000 77,859
413875 10 5|HARRIS CORP DEL........cosvverrirerireeiseeeseseesssessesennns .| 04/12/2012 | ANCORA SECURITIES........cooiiieiiseiineeseseeseseessesessssessssesssssssssessssssssssssss | aeeesnesesnsseonns 8,500.000 360,836
419879 10 1|HAWAIIAN HOLDINGS INC..... .| 11/16/2012 | ANCORA SECURITIES.. 17,500.000 92,253
420031 10 6| HAWAIIAN TELCOM HOLDCO INC....couvvermmrrermeermeeeseeesseeessseessssessssssssssssssssssssssssssnnns | ceesnsseesnnnees 03/23/2012 | ANCORA SECURITIES........ccouvverreeirreesireessneessesssssessssssssssessssessssssssssssssssssns | sessmesssssssssssssssnsssssasssssassssnn 5,043.000 73,675
422819 10 2|HEIDRICK & STRUGGLES INTERNATIONAL INC.... 10/26/2012 | ANCORA SECURITIES.. 11,500.000 147,463
42805E 30 6|HESKA CORP ... | 12/18/2012 | ANCORA SECURITIES.. 13,500.000 112,764
438516 10 6|HONEYWELL INTERNATIONAL INC vivr | 06/06/2012 | ANCORA SECURITIES.......coumiiimmeimrreemrneessneesssessssseessssessessssssssssssssssssssssssssns | sesmesesnssesnnnes 3,000.000 163,574
449593 10 2| IGO INC...oooivireeireeiseee s .| 09/13/2012 | ANCORA SECURITIES.. 70,000.000 47,133
45245 10 7| IMATION CORP.......rrverrieieeeieeesseessseess sttt sss st snsssssssssessssssssssnns | cesssssesnnees 10/24/2012 | ANCORA SECURITIES.. 31,225.000 180,019
45774W 10 8|INSTEEL INDUSTRIES INC.. 11/15/2012 | ANCORA SECURITIES........c.oovuiireriiirinrierssiieisiseesssisssesissssssssessssssssessses | coessssssssssnenes 5,000.000 56,318
458140 10 O|INTEL CORPORATION ... | 11/27/2012 | ANCORA SECURITIES.. 13,500.000 306,214
461203 10 1|INVACARE CORP .| 04/09/2012 | ANCORA SECURITIES........coomieimrriirreesneessseesssseesssessssssssssessssesssssssssssssnsssss. | sesesssssssssssssnssssssessssasssssasseens 1,500.000 23,074
464287 50 7|ISHARES S&P MIDCAP 400 INDEX ETF. 11/07/2012 | ANCORA SECURITIES.. 27,195.000 2,656,815
465647 10 7|ITERISINC ....| 12/18/2012 | ANCORA SECURITIES.. 31,311.000 49,979
46625H 10 0|J P MORGAN CHASE & CO.... .| 05/11/2012 | ANCORA SECURITIES.. 8,900.000 371,105
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47012E 10 6| JAKKS PAC INC .| 12/110/2012 | ANCORA SECURITIES.. 110,539
478160 10 4|JOHNSON & JOHNSON 03/20/2012 | ANCORA SECURITIES.. 291,863
49375T 10 0|KID BRANDS INC.......corvvrvrnnnee ... | 08/29/2012 | ANCORA SECURITIES.. 54,344
494274 10 3 |KIMBALL INTERNATIONAL INC .| 03/02/2012 | ANCORA SECURITIES.. 40,258
500600 10 1|KOPIN CORP 11/12/2012 | ANCORA SECURITIES.. 16,253
50076Q 10 6 |KRAFT FOODS GROUP INC 11/27/2012 | ANCORA SECURITIES.. 10,500.397 454,958
511795 10 6 |LAKELAND INDSINC......ccceovvvrrirerrererrnnes .| 12/24/2012 | ANCORA SECURITIES.. 25,023.000 169,417
514766 10 4| LANDEC CORP........cooveirieimeeeomeeeseesssseessssessssessssssssssssssssessssssssssssssssasssssasssssasssssssssssns | cevsnsssesnnnees 04/10/2012 | ANCORA SECURITIES........coouvverrerrreessneessseessssssssessssessssssssssessssssssssssssssssans | sessmeesssnsssssssssssssssssasssssassssnes 7,500.000 46,320
516012 10 1[LANNETINC .... | 05/01/2012 | ANCORA SECURITIES.. 15,155.000 62,743
520776 10 5|LAWSON PRODS INC .| 08/27/2012 | ANCORA SECURITIES.. 10,358.000 115,738
533535 10 O|LINCOLN EDUCATIONAL SERVICES CORP. 11/23/2012 | ANCORA SECURITIES.. 15,000.000 58,337
549282 10 1|LUBYSINC 10/24/2012 | ANCORA SECURITIES........oiviiriireriririerisisssssiesissssesessssissssssssssssssssesssssssssens | svssssssessesssssesssssssosssesssssaes 9,021.000 51,168
57060U 60 5|MARKET VECTORS AGRIBUSINESS ETF ........cocmireiieeiiieeiineessneesssesssssesssesssnesssnnes | coseeessnseeens 11/07/2012 | ANCORA SECURITIES.. 24,951.000 1,282,070
580135 10 1|[MCDONALDS CORP COM.... 12/11/2012 | ANCORA SECURITIES........ovviiriieririeiesieisisssiessssseeensssissssssssssssssesssssssssens | svsssnssessssssssessssssssesssessnssas 5,000.000 441,781
58449L 10 0|MEDICAL ACTION INDS INC ... | 11/16/2012 | ANCORA SECURITIES.. 30,000.000 120,945
585055 10 6|MEDTRONIC INC . 03/20/2012 | ANCORA SECURITIES.......ccoomriireiineiisneeseseessseesssessssessssesssssssssesssssssssnssss | aevesnesesneseonns 5,000.000 196,519
594918 10 4|MICROSOFT CORP................. ... | 12/19/2012 | ANCORA SECURITIES.. 14,000.000 402,306
609207 10 5|MONDELEZ INTERNATIONAL INC. .1 03/20/2012 | ANCORA SECURITIES........coomieimeeinneessneesssseesssssesssesssssessssssssssssssssssssssssssssss | aesessssessnssesnns 6,600.000 253,493
553829 10 2|MVC CAPITAL INC 12/20/2012 | ANCORA SECURITIES.. 15,000.000 188,538
631158 10 2|NASHFINCH CO 10/24/2012 | ANCORA SECURITIES.......cvomivrmremmneessenessesesssssesssssssesssssessssssssssssssssssnsssss. | aesessssssssssssnsesssasssssasssssansesns 5,500.000 111,213
641288 10 8|NEUTRAL TANDEM INC 12/31/2012 | ANCORA SECURITIES.......ccouiiiiiieieiississ s ssssins | soassssssssesssnnees 5,000.000 33,757
707051 10 8|PENFORD CORP. .... | 10/24/2012 | ANCORA SECURITIES.. 10,000.000 61,340
713448 10 8|PEPSICOINC.....cccoooorrrrerrrernne . | 04/17/2012 | ANCORA SECURITIES.. 266,414
71361F 10 0|PERCEPTRON INC 01/26/2012 | ANCORA SECURITIES.. 33,680
714157 10 4| PERMA-FIX ENVIRONMENTAL SVCS. ... | 12/27/2012 | ANCORA SECURITIES.. 15,750.000 12,376
717081 10 3|PFIZER INC COM .| 04/17/2012 | ANCORA SECURITIES.. 11,000.000 237,922
71902E 60 4|PHOENIX COS INC NEW.. ... | 12/18/2012 | ANCORA SECURITIES.. 18,250.000 119,261
726900 10 3|PLANARSYSINC . | 04/05/2012 | ANCORA SECURITIES.. 10,000.000 20,399
73936T 78 9|POWERSHARES FTSE RAFI DEVELOPED MARKETS ETF.... 11/07/2012 | ANCORA SECURITIES.. 63,329.000 2,183,981
73935X 58 3| POWERSHARES RAFI US 1000 ETF ....| 11/07/2012 | ANCORA SECURITIES.. 56,245.000 3,364,770
69351T 10 6|PPL CORP .... | 04/12/2012| ANCORA SECURITIES.. 206,818
742718 10 9|PROCTER & GAMBLE CO. .... | 04/12/2012 | ANCORA SECURITIES.. 328,868
693654 10 5|PVF CAPITAL CORP. ....| 02/17/2012 | ANCORA SECURITIES.. 22,955.000 36,310
755111 50 7|[RAYTHEON CO........cceevueee. .| 04/12/2012 | ANCORA SECURITIES........cooviiiiririnieirerisisississsssiessssisssessssssssssssssssessesss | sessesssssssssssessosssssesssssssassns 5,000.000 249,007
761396 30 8| REVENUESHARES SMALL-CAP ETF......civiiirieieeerreerneeesesesssssssssesssssssssssssssssssnnees | cevsnseesnnees 11/07/2012 | ANCORA SECURITIES.. 20,419.000 723,842
766721 10 4|RIMAGE CORP................... vovr | 04/30/2012 | ANCORA SECURITIES. ......ooomiiireiireiine s ssssesssssssssssssssssssssssns | sessnsssssnssssnssssnsssssenssssnsssss 9,219.000 92,067
74975N 10 5| RTIBIOLOGICS INC.....ooourvermrrismereseeesesessessssssssssssssesssssssssssssssssssssssssssssssssssssessns .... | 05/01/2012 | ANCORA SECURITIES.. 40,000.000 148,018
800422 10 7|SANFILIPPO JOHN B & SON INC ....| 09/19/2012 | ANCORA SECURITIES.. . 2,500.000 35,088
82706L 10 8|SILICON GRAPHICS INTERNATIONAL CORP . 05/10/2012 | ANCORA SECURITIES.......coommrvimirnimneisensissssssssssssssssssssssssssssssssssssssssnsssss. | aesssssssssssssssssssssssssssssnssens 3,000.000 20,305
82705T 10 2| SILICON IMAGE INC.......courveomriemmeeeseeesneeesseessseesssssssssssssssessssssssssssssssssssssssssssasssssasesss | woseessnneseens 11/15/2012 | ANCORA SECURITIES.. 12,500.000 54,404
78463X 74 9|SPDR GLOBAL REAL ESTATE ETF 11/07/2012 | ANCORA SECURITIES.. 76,374.000 3,009,221
854305 20 8|STANLEY FURNITURE CO INC 10/24/2012 | ANCORA SECURITIES.. 20,000.000 74,679
855707 10 5|STATE AUTO FINANCIAL CORP. 12/19/2012 | ANCORA SECURITIES........coomieirieiieeeisneeiseeesseessssesssssessesesssenessssssssssssssnssss | sesesnssessnssesnns 3,500.000 48,762
870297 80 1|SWEDISH EXPORT CREDIT CORP.. veer | 11/07/2012 | ANCORA SECURITIES.......coouuivirmriirnesseeeissssssssssssessssssssssssssssssssssssssssssssssns | sesssssssssssssssnsssssssssenssens 393,291.000 3,461,072
871829 10 7|SYSCO CORP COM .| 03/20/2012 | ANCORA SECURITIES.. 8,500.000 257,471
882508 10 4|TEXAS INSTRS INC COM. 03/09/2012 | ANCORA SECURITIES.. 4,500.000 144,809
883375 10 7|THERAGENICS CORP........ 12/18/2012 | ANCORA SECURITIES.. 79,075.000 127,789
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887317 30 3| TIME WARNER INC.....ccoiieuiirireireeireisersssisesseesseesessssssessnenes .| 04/17/2012 | ANCORA SECURITIES........otiimeiiiiirieriesisseesssisessessesesessssessssssssssssssssssins | oesessesssssnnns 8,000.000 294,569
898349 10 5|TRUSTCOBKCORPNY.. 12/18/2012 | ANCORA SECURITIES 15,000.000 84,505
91851C 20 1|VAALCO ENERGY INC......ccccovvrvrrrnnee . | 02/06/2012 | ANCORA SECURITIES.........evumiemmrimirierireseeesseissessesiesesesssssssssssssssssssessssnens | oesessesssssanes 2,500.000 16,125
92204A 30 6|VANGUARD ENERGY ETF 11/07/2012 | ANCORA SECURITIES 15,446.000 1,610,453
922908 65 2|VANGUARD EXTENDED MKT ETF 11/07/2012 | ANCORA SECURITIES 45,095.000 2,632,591
922042 77 5|VANGUARD FTSE ALL WORLD EX-US ETF 11/07/2012 | ANCORA SECURITIES 88,880.000 3,843,264
922042 71 8|VANGUARD FTSE ALL WORLD EX-US SMALL CAP ETF. 11/07/2012 | ANCORA SECURITIES 15,107.000 1,307,940
92204A 80 1 [VANGUARD MATERIALS ETF......cooeiiiierieimeimeriesiieesensssessesssessessesssssessessssssssssssssns | seeesssesssesens 11/07/2012 | ANCORA SECURITIES 24,574.000 1,994,455
922042 85 8|VANGUARD MSCI EMERGING MARKETS ETF.... 11/07/2012 | ANCORA SECURITIES 42,073.000 1,779,340
922908 41 3|VANGUARD S&P 500 INDEX ETF 11/07/2012 | ANCORA SECURITIES 81,414.000 5,185,205
922908 75 1|VANGUARD SMALL-CAP ETF 11/07/2012 | ANCORA SECURITIES 23,683.000 1,844,051
92343V 10 4 |VERIZON COMMUNICATIONS.. .| 12119/2012 | ANCORA SECURITIES........coviiiiirrieirenisisissiessssiessssisssessssssssssssssssessesss | sessessossssssssesssssssssessssnssonens 9,000.000 364,132
931142 10 3| WAL-MART STORES INC COM......ccctrumirmrirrireeserinsisessesessssssssssssssssesssesssessssssees | nevesssessesns 03/09/2012 | ANCORA SECURITIES.......oevvurirrireereinsisesseseseesessssisessessssssssessssssssssssessnss | sesssssssessenes 3,000.000 180,269
931422 10 9|WALGREEN CO........ .| 06/27/2012 | ANCORA SECURITIES........cooviiiiirrieireiisisissiesessiessssisssessssssssssssssssessesss | svssessossssssssessosssssesssssnssassns 7,900.000 258,197
949746 10 1| WELLS FARGO & CO NEW........ccovvrirricriirirceieireesienieeessniesies 12/19/2012 | ANCORA SECURITIES 12,000.000 421,431
961840 10 5|WET SEAL INC.....coovvrvmrireriirireiiniis 10/25/2012 | ANCORA SECURITIES 25,000.000 73,518
97717W 28 1| WISDOMTREE EMGERGING MARKETS SMALL CAP ETF ....| 11/07/2012 | ANCORA SECURITIES 18,989.000 883,977
92931L 20 3|WPCS INTERNATIONAL INC . | 04/02/2012 | ANCORA SECURITIES 55,000.000 77,255
98975W 10 4|ZOLTEK COS INC 11/02/2012 | ANCORA SECURITIES 63,861
153501 10 1] CENTRAL FUND OF CANADA LTD 11/07/2012 | ANCORA SECURITIES 99,634.000 2,148,571
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS..................cc.oveveeveerereeeriesieseeeeeeeeeeeeeeesesreiesesiesnea 54,273,847 0
9799997. Total - Common Stocks - Part 3. 54,273,847 0
9799998. Total - Common Stocks - Summary Item from Part 5...........cccco.c... 950,301
9799999. Total - Common Stocks.... . 55,224,148 0
9899999. Total - Preferred and Common Stocks 55,224,148 0
9999999. Total - Bonds, Preferred and COMIMON STOCKS. ........iiiiiictetetitetit it et et ttttet et etet et essetesessetetesessetesessesesessssesasesesesessesesasanas | oetetssssssessssesesssssssesosesesasssseeesoes et et esscs et ee et et et s aetetan et et et nsetesnssaesssntetnas 253,249,629 817,961
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Bonds - U.S. Government
38377L ZD 3|GNMA REMIC TRUST 2010-127 NH... ... | 12/20/2012. | PRINCIPAL RECEIPT.....c.ovvvverres [ v | s 456,124 | ........... 456,124 | .......... 471,091 | coveireendB7,378 | s | e (11,254) | s [ (11,254) | oo | cvvirrenend856,124 | i | e [ v [ e 7,840 | 02/20/2039.
38376X L5 0|GNMA REMIC TRUST 2010-31 AP ... | 12/20/2012. | PRINCIPAL RECEIPT.... 287,853 287,853 301,638 (9,399) [ .ooovvrrcervrirnens | verrerrsenn 287,853 [ oo [ | e | e 6,403 | 08/20/2038.
38376X W9 0| GNMA REMIC TRUST 2010-51 NC ... | 12/20/2012. | PRINCIPAL RECEIPT.... 266,665 266,665 277,290 (7,084) .5,060 | 04/20/2039.
383756 2G 5| GNMA REMIC TRUST 2012-102 DN ... | 12/20/2012. | PRINCIPAL RECEIPT 88,050 88,050 88,009 41 09/20/2040.
38378E JV 6| GNMA REMIC TRUST 2012-65 MJ ... | 12/20/2012. | PRINCIPAL RECEIPT.... JRVTRR [T R 105,207 | ..oooveneee 105,207 | .. .108,923 (3,715) 07/20/2039.
38375G DJ 7|GNMAREMIC TRUST 2012-73 NK ... | 12/20/2012. | PRINCIPAL RECEIPT.....c.cevvvernes [ v | v 107,436 | ..ccooonee 107,436 | .ocvveneee 112,707 (5,271) ....7101 | 08/20/2040.
912828 KB 5|U.S. TREASURY NOTES o[ 01/15/2012. | MATURITY ...coorimrierieirneirsninenns [ v | veees 10,000,000 | ...... 10,000,000 | ........ 9,973,531 344 56,250 | 01/15/2012.
912828 LX 6|UNITED STATES TREASNTS.... [ 1171512012, [MATURITY c.oovvnicnienisisnsninennns | cnvesnssissnssessnnnes | oonees 15,000,000 | ...... 15,000,000 | ...... 15,278,906 | ........15,120,949 | ...coovvvinn | v [EE:) ) I (120,948) | ...ovocvivrnirens [ 1000000 15,000,000 | 1ovovviviviienes | covvrnniiniisnnnies | conrinnsninnenn | o 206,250 | 11/15/2012.
0599999. Total - Bonds - U.S. Government... 26,311,335 26,311,335 | ...... 26,612,095 (157,286) | ... ..(157,286) | . 26,311,335 283,341 | ... XXX.oone
Bonds - All Other Government
465136 DX 2 | ISRAEL ST.....ccovvvvniinnrennnnrnnnrssessnsssnssnnennnees | R | 09/01/2012 ] MATURITY oo [ | v 1,000,000 | ........ 1,000,000 | ........ 1,000,000 {0 OO I 1,000,000 [ ..o [ | o0 | i 6,283 | 05/01/2012
1099999. Total - BONAS = Al Other GOVEIMIMENL. .....vuuivsersseressessseis et sers s sesssssiss | sesseessessseess st sses s ess st ssnb sttt snesnnsns | nsisan 1,000,000 | ........ 1,000,000 | ........ 1,000,000 1,000,000 | ..ooooivriinienna 0 0 0 0 0 [ 1,000,000 [.oooovvineec0 oo |0 | 16,283 ] XXX.ooo
Bonds - U.S. Special Revenue and Special A ment
3133XC TG 8|FEDERAL HOME LOAN BANKS........cccocovvvriririnnns oo | 09/14/12012. | MATURITY...oorvrririreernnninernnenes [ e | eoveeens 5,000,000 | ........ 5,000,000 | ....... 4,787,525 | ..ooone 4,972,669 27,331 27,331 | o [ s 5,000,000 09/14/2012.
3133XW B3 2 |FEDERAL HOME LOAN BANKS..........cccovvvreirnrinnns ... | 12/28/2012. | CALLED @ 100.0000000..........ccvvr | orrreererrrrrrererrrenens | vevreres 1,000,000 | ........ 1,000,000 | ........ 1,000,000 | ...coeene 1,000,000 (U1 EORORORUROTIRONTE IR 1,000,000 12/28/2021.
3134A4 QD 9|FEDERAL HOME LOAN MORTGAGE CORP.. oo | 07/15/2012. | MATURITY ...vvvirrirrereernninerirenes [ e | e 2,000,000 | ......... 2,000,000 | ........ 2,016,680 | ..........2,001,838 | ...cooovrvrrrerrs | crrrrrr (1,838) (1,838) 07/15/2012.
3134G3 FW 5|FEDERAL HOME LOAN MORTGAGE CORP.. ... | 12/28/2012. | CALLED @ 100.0000000. 500,000 500,000 500,000 0 06/28/2017.
313372 LD 4 |FEDERAL HOME LOAN BANKS ... | 02/24/2012. | CALLED @ 100.0000000..........ccvvr | orreererrrmerrererrrnnens | cevrenes 1,000,000 | ........ 1,000,000 | ........ 1,000,000 (U1 EUORORRORROION IR 1,000,000 02/24/2014.
3133XR 5T 3|FEDERAL HOME LOAN BANKS ceer [ [ 06/08/2012. | MATURITY ..oocoorrrrerierieeenennnns | seevseisssseniesinenns | cvveees 1,500,000 | ........ 1,500,000 | ........ 1,499,085 | ... 106 LV IR IS 1,500,000 06/08/2012.
3133XT 3R 5|FEDERAL HOME LOAN BANKS..........ccooconiivriinnns 11 08/10/2012. [ MATURITY ...coovvrvririernniseieninens | cevrveirenenisserenienens | veerenes 1,000,000 | ........ 1,000,000 | ........ 1,007,500 | ...c.eeene 1,001,348 | oo | s (1,348) (1,348) | oo | e 1,000,000 08/10/2012.
31359M PF 4| FEDERAL NATIONAL MORTGAGE ASSOC... ... | 09/15/2012. | MATURITY 5,500,000 5,500,000 | ....... 5,473,026 5,496,246 3,754 3,754 | oo [ s 5,500,000 09/15/2012.
3136FT NC 9|FEDERAL NATIONAL MORTGAGE ASSOC... ... | 11/21/2012. | CALLED @ 100.0000000..........cceet | cornerrrerermeirnveirneins | oo 1,000,000 | ........ 1,000,000 | ........ 1,000,000 1,000,000 0 [ oo [ e 1,000,000 08/21/2015.
3136FT NT 2|FEDERAL NATIONAL MORTGAGE ASSOC... ... | 11/21/2012. | CALLED @ 100.0000000. 500,000 500,000 | ........... 499,750 11/21/2014.
31398A BX 9|FEDERAL NATIONAL MORTGAGE ASSOC... ... | 05/18/2012. | MATURITY 500,000 500,000 501,000 05/18/2012.
31398A HZ 8|FEDERAL NATIONAL MORTGAGE ASSOC... | 111972012, [ MATURITY oo e | v 5,000,000 | ........ 5,000,000 | ........ 5,248,452 11/19/2012.
31398A UU 4 |FEDERAL NATIONAL MORTGAGE ASSOC, ... | 01/09/2012. | MATURITY ..1,000,000 ..1,000,000 ..1,016,700 01/09/2012.
31394H ZH 7|FHLMC REMIC SERIES 2672 TE ... | 04/16/2012. | PRINCIPAL RECEIPT 1,207,267 1,207,267 1,168,254 03/15/2029.
31394N SD 1|FHLMC REMIC SERIES 2735 TM... ... | 03/27/2012. | PRINCIPAL RECEIPT.... 576,292 576,292 568,413 07/15/2029.
31394R 5N 5|FHLMC REMIC SERIES 2749 TD... ... | 08/31/2012. | PRINCIPAL RECEIPT.... 1,668,434 | ........ 1,668,434 | ........ 1,611,407 06/15/2021.
31394R ZY 8|FHLMC REMIC SERIES 2769 LB.... ..| 12115/2012. | PRINCIPAL RECEIPT.... 564,712 564,712 572,477 03/15/2019.
31394T YQ 2|FHLMC REMIC SERIES 2770 AU ... | 12/15/2012. | PRINCIPAL RECEIPT 233,532 233,532 239,297 03/15/2019.
31394X Q8 2|FHLMC REMIC SERIES 2780 LD.... ... | 04/16/2012. | PRINCIPAL RECEIPT.... 1,361,503 | ........ 1,361,503 | ........ 1,328,954 03/15/2029.
31394X EN 2|FHLMC REMIC SERIES 2781 VB.... ... | 12/15/2012. | PRINCIPAL RECEIPT......covvvirvvine [ o | e 1,834,827 | ....... 1,834,827 | ........ 1,836,834 12/15/2024.
31394W GS 1|FHLMC REMIC SERIES 2784 HJ.... ... | 12/15/2012. | PRINCIPAL RECEIPT.... 568,710 568,710 569,065 04/15/2019.
31394W AF 5|FHLMC REMIC SERIES 2786 BC... ... | 12115/2012. | PRINCIPAL RECEIPT.......ooovivvres [ cvrrveeernnisnirsniserins | evvveinns 164,874 | ........... 164,874 | ........... 170,181 \ (3,249) 04/15/2019.
31394Y F3 3|FHLMC REMIC SERIES 2796 LB ... | 12/15/2012. | PRINCIPAL RECEIPT ..1,015,986 ..1,015,986 ..1,042,338 1,032,346 ...(16,360) ..1,015,986 05/15/2024.
31395F H7 2|FHLMC REMIC SERIES 2855 WN ... | 12/15/2012. | PRINCIPAL RECEIPT.... 1,549,645 1,549,645 1,658,604 1,624,378 ....(74,733) 1,549,645 09/15/2019.
31395F PF 5|FHLMC REMIC SERIES 2858 AU... ... | 12/15/2012. | PRINCIPAL RECEIPT.... 2,205,785 2,205,785 | ........ 2,274,716 | ...........2,234,630 (28,845) 11/15/2031.
31395 MW 3 |FHLMC REMIC SERIES 2892 DB... ... | 12/15/2012. | PRINCIPAL RECEIPT.... 929,572 929,572 938,868 | .............. 933,263 (3,691) 11/15/2019.
31395M G9 4|FHLMC REMIC SERIES 2937 JE.... ... | 05/17/2012. | PRINCIPAL RECEIPT.... 2,959,853 2,959,853 | ........ 3,013,500 2,959,157 696 | .o | e 2,959,853 10/15/2029.
31395P UC 4 |FHLMC REMIC SERIES 2941 XC... we | .. | 08/31/2012. | PRINCIPAL RECEIPT.... 3,503,711 3,503,711 | ........ 3,470,057 | ... 3,493,535 | oo | e 1077 [ | s 10,177 | oo | s 3,503,711 12/15/2030.
31395T KP 8| FHLMC REMIC SERIES 2957 KN.......c.covcerrriniinnns ... 1 03/127/2012. | PRINCIPAL RECEIPT.......ovvoviviires | cerrreirerenievireninenens | e 1,300,359 | ........ 1,300,359 | ........ 1,323,928 | ........... 1,299,537 L2772 [T IO 1,300,359 06/15/2030.
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31395R FF 0|FHLMC REMIC SERIES 2959 PF........ccocoviverrniin ... | 08/15/2012. | PRINCIPAL RECEIPT.....ccovvvrerirne | o | e 3,737,582 | ....... 3,737,582 | ....... 3,811,166 | ........... 3,739,963 | .oooevvrerieriies | s (2,380) (2,380) | coooerneineirees | e 3,737,582 11/15/2030.
31395U RE 3|FHLMC REMIC SERIES 2977 AY.... ... | 12/15/2012. | PRINCIPAL RECEIPT.......oovvvrevins [ o | e 1,225,373 | ........ 1,225,373 | ........ 1,269,410 1,254,713 |.. (29,339) | .vevrerrerriins [ e [PASRCK 1) N ORTRTOR IO 1,225,373 05/15/2025.
313950 VE 8|FHLMC REMIC SERIES 2987 KE.... ... | 11/15/2012. | PRINCIPAL RECEIPT.... 4,555,000 | ........ 4,555,000 | ........ 4,465,323 4,533,949 | ..o | i 21,051 21,051 12/15/2034.
31396F PG 2|FHLMC REMIC SERIES 3074 WH ... | 12/15/2012. | PRINCIPAL RECEIPT.... 769,820 | ........... 769,820 | ........... 764,888 . 2,065 2,065 03/15/2031.
31396G 3D 1|FHLMC REMIC SERIES 3082 PG... ... | 06/15/2012. | PRINCIPAL RECEIPT 734,073 734,073 728911 | . ...732,350 e 1,723 1,723 . 10/15/2029.
31396J F8 3|FHLMC REMIC SERIES 3130 QC... ... | 08/31/2012. | PRINCIPAL RECEIPT.... 2,834,141 2,834,141 2,813,771 | ..........2,825,557 |.. 8,584 8,584 | ..o [ s ..2,834,141 02/15/2032.
31396N 6Y 7|FHLMC REMIC SERIES 3138 PC... ... | 09/15/2012. | PRINCIPAL RECEIPT.... 1,823,023 | ........ 1,823,023 | ........ 1,854,641 1,825,303 | ..o | e (2,280) (V272:10) ) IS 1,823,023 06/15/2032.
31396N W4 4 |FHLMC REMIC SERIES 3163 PD... ... | 12/15/2012. | PRINCIPAL RECEIPT.... 1,596,960 | ........ 1,596,960 | ........ 1,649,360 1,612,431 |.... B I (15,471) | ovverevnernnnnns [ eernenrnad(15AT) [ o | e 1,596,960 07/15/2034.
3137GA T2 3|FHLMC REMIC SERIES 3742 EA.... ... | 12/15/2012. | PRINCIPAL RECEIPT.... 1,674,926 | ........ 1,674,926 | ........ 1,717,584 1,711,537 | e | v (36,611) [ .vvoverrrcrinnnes B [ 1,674,926 10/15/2024.
3137A2 SC 6 |FHLMC REMIC SERIES 3759 AB ... | 12/15/2012. | PRINCIPAL RECEIPT .1,412,839 ..1,412,839 .1,464,717 1,450,361 | .. (37,522) .1,412,839 02/15/2029.
3137AB KB 6 |FHLMC REMIC SERIES 3874 PD... .| 12/115/2012. | PRINCIPAL RECEIPT.... 1,435,436 1,435,436 | ... 1,489,713 | ... 1,482,329 | oo | v (46,894) [ ..ooverviernnes 06/15/2038.
3137AE LS 2|FHLMC REMIC SERIES 3910 JC.... ... | 12/15/2012. | PRINCIPAL RECEIPT.... 126,441 | ..coo.ee. 126,441 . . (2,805) (2,805) 12/15/2037.
3137AG 6Y 1|FHLMC REMIC SERIES 3934 EL.... ... | 12/15/2012. | PRINCIPAL RECEIPT.... 2,059,477 | ........ 2,059,477 | ....ee2,130,755 | coieieri2,129,915 | oo | e (70,437) | vvorevereeerncirins [ e (70,437) 12/15/2025.
3137AJ 6A 7|FHLMC REMIC SERIES 3955 BA.... ... | 12/15/2012. | PRINCIPAL RECEIPT.... 781,311 | s 781,311 | iiei.820,376 | oviieere820,165 | oo | eeeeene(38,854) | o e (38,854) 02/15/2041.
3137AJ HW 7| FHLMC REMIC SERIES 3960 YH... wee | - [ 12/15/2012. | PRINCIPAL RECEIPT.... e |- . 107,904 | ........... 107,904 (2,360) 08/15/2040.
3137AL TS 8|FHLMC REMIC SERIES 3996 GN..........covvvrverienee ... | 12115/2012. | PRINCIPAL RECEIPT........c.cccvvunee 228,796 228,796 | .oooeeeien237,805 | oo [ e (9,009) 11/15/2038.
3137AP BF 6|FHLMC REMIC SERIES 4033 ED... ... | 12/15/2012. | PRINCIPAL RECEIPT.... 38,453 (1,730) 10/15/2036.
3137AS Q8 0|FHLMC REMIC SERIES 4088 PA.... ... | 12/15/2012. | PRINCIPAL RECEIPT.... (1,322) 12/15/2040.
3137AV 2S 5|FHLMC REMIC SERIES 4122 PA.... ... | 12/15/2012. | PRINCIPAL RECEIPT.... (250) 02/15/2042.
31394R X6 1|FHR 2765JB <.r | .| 09/15/2012. | PRINCIPAL RECEIPT.... e |- . 1,566,315 | ........ 1,566,315 | ........ 1,552,610 | ...........1,562,084 | .....ccccoorvrrrnen 4,232 . 09/15/2021.
31416W 6C 1| FNAB1TB6. ...t ... | 12/25/2012. | PRINCIPAL RECEIPT......coovvvvnvres [ o | e 1,574,857 | ........ 1,574,857 | ........ 1,635,883 | ....ccooou. 1,626,479 [ ..o | v (51,621) | vvvvverrirecirns [ i (51,621) | ovvvevercrierins | e 1,574,857 11/01/2025.
31415Y LW 7 |FNMA PASS-THRU POOL 993241.... ... | 12/25/2012. | PRINCIPAL RECEIPT.... 1,574,871 | ........ 1,574,871 | ........ 1,656,075 | ..o 1,647,403 | oooverceriinnns | s (72,532) | oo [ e (72,532) | ovvoocvrrieenne ..1,574,871 06/01/2024.
31381Q BW 5|FNMA PASS-THRU 467253 ... | 12/25/2012. | PRINCIPAL RECEIPT.... 72,605 | ............. 72,605 | .ocoonnen. 73,195 . (467) (467) 02/01/2018.
31417Y GK 7 |FNMA PASS-THRU 15 YEAR ... | 12/25/2012. | PRINCIPAL RECEIPT.......oovvvrevins [ o | e 1,234,898 | ........ 1,234,898 | ........ 1,275,804 | ..........1,270,940 | ..cooovvirvvinn | crvrreens (36,043) | ..o [ e (36,043) | oo 10/01/2024.
31393B PG 4 |FNMA REMIC TRUST 2003-32 KB.. ... | 01/25/2012. | PRINCIPAL RECEIPT.... 28,758 | oo 28,758 | .ovveenne 28,905 (28) (28) 03/25/2017.
31393D VL 2|FNMAREMIC TRUST 2003-61 HN ..| 03/27/2012. | PRINCIPAL RECEIPT.... 819,500 819,500 | ..cooverne 775,451 3,682 08/25/2028.
31393Y YS 8|FNMA REMIC TRUST 2004-45 VB.. ... | 12/25/2012. | PRINCIPAL RECEIPT 854,455 854,455 866,470 (4,868) 10/25/2028.
31393Y 2R 5|FNMA REMIC TRUST 2004-55 LE.. ... | 02/25/2012. | PRINCIPAL RECEIPT.....ccovvvmrrnes [ v | s 115,041 | coveveneee 115,041 | v 109,289 600 06/25/2021.
31394A PY 6|FNMA REMIC TRUST 2004-65 AE.. ... | 12/25/2012. | PRINCIPAL RECEIPT.......oovvvrevene [ o | e 5,084,654 | ....... 5,084,654 | ....... 5,240,372 ...(49,169) 11/25/2031.
31393X DT 1|FNMA REMIC TRUST 2004-8 GC... ... | 09/25/2012. | PRINCIPAL RECEIPT.... 1,769,896 | ........ 1,769,896 | ........ 1,692,463 04/25/2029.
31394B MD 3| FNMA REMIC TRUST 2004-89 AQ .| 12/125/2012. | PRINCIPAL RECEIPT.... 101,765 | .......... 101,765 | oo 104,118 12/25/2024.
31394B UA 0|FNMA REMIC TRUST 2004-90 YB. ... | 12/25/2012. | PRINCIPAL RECEIPT 461,351 461,351 438,067 . 07/25/2032.
31394B 2X 1 |FNMA REMIC TRUST 2005-11 PD.. ... | 12/25/2012. | PRINCIPAL RECEIPT.... 3,583,329 3,583,329 3,607,965 3,576,700 | .coovvevrrvcrrene | eerreerernnn8,629 [ | 6,629 | i [ ..3,583,329 03/25/2031.
31394D NZ 9|FNMA REMIC TRUST 2005-44 PD ... | 12/25/2012. | PRINCIPAL RECEIPT......coovvvevine [ o | e 4,800,601 | ........ 4,800,601 | ........ 4,891,363 4,805,004 | ...cvorvrenrvnn | verrererne(d402) | s [ ($,402) [ e | e 4,800,601 03/25/2031.
31396L JT 8|FNMA REMIC TRUST 2006-102 PD.... ... | 12/25/2012. | PRINCIPAL RECEIPT.... 1,186,612 | ........ 1,186,612 | ........ 1,213,311 1,198,112 [ s | e (11,499) | e e (11,499) [ o | i 1,186,612 01/25/2035.
31398F JG 7|FNMA REMIC TRUST 2009-80 MA. ... | 12/25/2012. | PRINCIPAL RECEIPT.... 1,600,509 | ........ 1,600,509 | ........ 1,676,033 B [ 1,600,509 04/25/2027.
3136A1 EJ 0[FNMAREMIC TRUST 2011-104A... ... | 12/25/2012. | PRINCIPAL RECEIPT ..1,368,888 | ........1,368,888 | ........1,411,666 ..1,368,888 04/25/2026.
3136A2 MY 6|FNMA REMIC TRUST 2011-128 QB... ... | 12/25/2012. | PRINCIPAL RECEIPT.... 450,407 | ........... 450,407 | ... 466,594 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA. ... | 12/25/2012. | PRINCIPAL RECEIPT.... 306,861 306,861 310,700 03/25/2026.
31397U RJ 0|FNMA REMIC TRUST 2011-63 MV ... | 12/25/2012. | PRINCIPAL RECEIPT.... 316,148 316,148 326,373 07/25/2024.
3136A8 ZR 4|FNMA REMIC TRUST 2012-103 DA.... ... | 12/25/2012. | PRINCIPAL RECEIPT.... 88,168 | ......c..... 88,168 | ....c..c..c.. 93,058 10/25/2041.
3136A3 TS 0|FNMAREMIC TRUST 2012-11 PN wwer | - | 12/25/2012. | PRINCIPAL RECEIPT.... 1,968,770 | ........ 1,968,770 | ........ 2,064,132 11/25/2040.
3136A3 X9 7|FNMAREMIC TRUST 2012-3 BA.....cc.ovvvvrrierirs ... | 12/25/2012. | PRINCIPAL RECEIPT.....coovvvveines | v | s 459,108 | ........... 459,108 | ........... 458,964 04/25/2040.
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3136A5 XR 2|FNMA REMIC TRUST 2012-30 PB.......ccccovvvmrrrnns ... | 12/25/2012. | PRINCIPAL RECEIPT.....coovvvmrines [ v | s 194,451 | ........... 194,451 | ...ccooee. 195,302 10/25/2040.
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB.. ... | 12/25/2012. | PRINCIPAL RECEIPT.... 211,183 211,183 212,767 01/25/2032.
3136A5 P6 7 |FNMAREMIC TRUST 2012-53 PB.. ... | 12/25/2012. | PRINCIPAL RECEIPT.....ccovvvneriree [ e | e 147,770 | v 147,770 | v 151,741 02/25/2041.
3136A6 4N 1|FNMA REMIC TRUST 2012-72 QE. ... | 12/25/2012. | PRINCIPAL RECEIPT.... 01/25/2038.
3136A7 5E 8|FNMA REMIC TRUST 2012-96 PD.. ... | 12/25/2012. | PRINCIPAL RECEIPT.... 07/25/2041.
66285W CY 0|NORTH TEXAS TOLLWAY AUTHORITY .101/01/2012. | CALLED @ 100.0000000. 1,500,000 01/01/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special A S et e | e 105,984,344 |..... 105,984,344 | ..... 107,159,704 | ....... 102,388,762 | ...ocoovvernnne 0] (828,144) | ....coovvvrirnn 0].....(828,144) | .........c.....0 | ... 105,984,177 | ..coovevvennn0 | i 167 | eonnen 167 | 12,800,641 ... XXX.....
Bonds - Industrial and Miscellaneous
40429X VZ 6|HSBC FIN CORP R [ 08/15/2012. | MATURITY. 500,000 500,000 500,000 | ....ccoovonee 500,000 08/15/2012.
947075 AD 9|WEATHERFORD INTLLTD.... ... |R [ 08/16/2012. | STERNE, AGEE & LEACH INC...... 2,259,600 2,000,000 2,293,640 2,280,887 (25,670) 03/15/2018.
06050B AA 9| BANK OF AMERICA FDIC GTD.. 1 06/15/2012. [ MATURITY...coovvrirririierinieieninens | cevrveerenenisseeninenens | v 4,000,000 | ........ 4,000,000 | ....... 4,043,940 06/15/2012.
084670 AS 7|BERKSHIRE HATHAWAY INC ... | 05/15/2012. | MATURITY 500,000 500,000 513,500 05/15/2012.
134429 AR 0| CAMPBELL SOUP CO ... | 12/03/2012. | MATURITY 500,000 500,000 500,000 12/03/2012.
141781 AV 6| CARGILL INC 11 09/15/2012. [ MATURITY ...coovvrvrireierninsieninens | cerrveererssisseensinnns | oveenes 1,500,000 | ........ 1,500,000 | ........ 1,506,540 09/15/2012.
166751 AH 0| CHEVRON CORPORATION.......coocouerrmrrmerierircns ... | 12/28/2012. | CALLED @ 104.1000000..........cceer | cormeverererneerenisenns | wreeens 1,041,000 | ........ 1,000,000 | ........... 998,160 03/03/2014.
17252M AF 7| CINTAS CORP NO. 2 1. 06/01/2012. [ MATURITY ...coovvivrireiernieieninens | cevrveirenesisserensnenens | v 1,050,000 | ........ 1,050,000 | ........ 1,095,994 ) 06/01/2012.
172967 BJ 9|CITIGROUP INC 1o 102/21/2012. | MATURITY ..cooirierirrerneeirninenes [ e | vovereeees 400,000 | ........... 400,000 | ........... 425,384 ) 02/21/2012.
172967 BP 5|CITIGROUP INC ... | 08/27/2012. | MATURITY 500,000 500,000 517,500 ) 08/27/2012.
22160K AB 1|COSTCO WHOLESALE CORP. 11 03/15/2012. [ MATURITY ...coovvrvrireiernissiesinens | cerrveererssisseeninnns | oveenes 1,180,000 | ........ 1,180,000 | ........ 1,187,776 (157 N B 1,180,000 | .evocvrevrinrens | e | e n0 | 31,270 | 03/15/2012.
126650 BH 2|CVS CAREMARK CORPORATION. veee | oo | 1212712012, | TENDERED........c.outvvrrvrerrenieinnens [ o | eoeeens 1,285,805 | ........ 1,061,000 | ........ 1,250,399 [ ..ooververinnrnenienes | eerneenenrnnniinens | veereeed(26,601) o | e (26,6071) | +.vvevererierins | cereriiens 1,223,798 62,006 | .........62,006 | ........ 63,179 | 06/01/2017.
24702R AE 1| DELL INC....viiiiieiicieiineiee s ... | 09/26/2012. | ANCORA SECURITIES........coorvvrer | corvrrirmrncinsiiinnins | v 1,168,890 | ........ 1,000,000 | ........... 992,480 519 [ e | e 995,304 | ...ovovrierienns | e 173,586 | .......173,586 | ........ 54,303 | 04/15/2018.
254687 AV 8|DISNEY WALT CO ... | 12/01/2012. | MATURITY 500,000 500,000 511,250 (2,568) | ..oovvvorrrenrienns | cerrrrnneensd500,000 [ oo, s | cvveriieniieenn0 | e 23,500 | 12/01/2012.
36962G XS 8|GENERAL ELECTRIC CAPITAL CORP...........coc.... 1 02/15/2012. | MATURITY ...coovirvireiernnineienineis | ceveveerenesisseesinenens | e 1,000,000 | ........ 1,000,000 | ........... 985,115 246 | ..o | e ,000,000 [ oo i | 0] 29,375 | 02/15/2012.
38141G BU 7|GOLDMAN SACHS GROUP INC ... | 01/15/2012. | MATURITY 200,000 200,000 203,938 (21) [ v | 200,000 [ oo [ | 0 | s 6,600 | 01/15/2012.
481247 AE 4|JPMORGAN CHASE & CO FDIC TLGP.. ... | 06/22/2012. | MATURITY 500,000 500,000 | ........... 499,750 35 06/22/2012.
494368 AR 4 |KIMBERLY CLARK CORP... ... | 02/15/2012. | MATURITY 2,000,000 2,000,000 2,111,020 (2,418) 02/15/2012.
577081 AV 4|MATTEL INC... ... | 09/12/2012. | ANCORA SECURITIES. ..2,598,875 ..2,500,000 ..2,512,275 (1,646) 11/01/2016.
637432 CU 7|NATIONAL RURAL UTILITIES.... ... | 03/01/2012. | MATURITY 1,770,000 1,770,000 1,919,459 (5,889) 03/01/2012.
724479 AG 5|PITNEY BOWES INC o+ | 05/15/2012. | TENDER.........covvmiriiririnnicnninens | e | e 1,040,490 | ........ 1,000,000 | ........... 985,120 645 03/15/2015.
72447X AA 5[PITNEY BOWES INC ... | 09/14/2012. | ANCORA SECURITIES........cocomeres | cormrrrrerineirneriinnins | e 2,126,400 | ........ 2,000,000 | ........ 1,909,040 7,231 . 01/15/2016.
69351C AC 7|PNC FUNDING CORP FDIC TLGP ... | 06/22/2012. | MATURITY 1,000,000 1,000,000 | ........... 999,331 94 1,000,000 06/22/2012.
92343V AQ 7 |VERIZON COMMUNICATIONS INC ... | 12/17/2012. | CALLED @ 140.2060000. .1,222,596 .872,000 | ........1,191,946 (34,953) ...(34,953) .1,112,882 11/01/2018.
92344U AA 3| VERIZON NEW JERSEY INC ... | 01/17/2012. | MATURITY 1,000,000 1,000,000 | ........ 1,026,991 (181) (181) 1,000,000 01/17/2012.
949746 FJ 5|WELLS FARGO & CO .| 06/28/2012. | CALLED @ 104.9680000 524,840 500,000 | ......... 495,440 267 LT T [ 499,261 25,579 25,579 | ........ 17,325 | 10/16/2013.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........vuuriereririeriistiisiiissisisie seississsssssess sttt snssssnsenes | seaes 31,368,496 | ...... 30,033,000 | ...... 31,175,988 | .........29,507,855 [ ...ccoovririinnns [V (105,577) | covvvvrricrinns (V) (105,577) | ccvovvenrind (U I 30,652,677 | ..covovrinnnns [V 715,819 | ....... 715,819 | ..1,115,255 |..... XXX.oooo
8399997. TOtal - BONAS = PAM 4.t s fietseh et eh bbbttt | ene 164,664,175 |..... 163,328,679 |..... 165,947,787 | .......159,055,600 | ......ccovunncns 0 | ...(1,091,007) | oo 0 ... (1,091,007) [ covoovvrinnnnn 0 [ 163,948,189 | ..o 0 [ . 715,986 | ....... 715,986 | ...4,205,520 |..... XXX......
8399998. Total - Bonds - SUMMAry HEM frOM Part 5. eniissss s ssns st ensnes | erioees 1,000,000 | ........ 1,000,000 | ........ 1,000,000 0 . ..1,000,000 . 4,250 |..... XXX
8399999. TOtAl = BONMAS. ... bbbt | s 165,664,175 |..... 164,328,679 |..... 166,947,787 | .......159,055,600 | ....coooovrvrened 0 [ ...(1,091,007) | ccooovervrirnnenn 0 [ (1,091,007) | ..ooveevirens (V) 164,948,189 |...ccooeerennnd [V 715,986 | ....... 715,986 | ...4,209,770 |..... XXX..ooo
Common Stocks - Industrial and Miscellaneous
000375 20 4|ABBLTD F.|06/27/2012.| ANCORA SECURITIES........cccouuwnr | vorvrenns 4,500.000 | .............69,665 |......... XXX 6,329 | oo [ 91,004 | | 000(21,398) | ... (21,398) | ... 3,118 | XXX......
052660 10 7[AUTHENTEC INC ... | 07/27/2012. | ANCORA SECURITIES........cocovree | wovvrnr 10,000.000 | ............82,712 |......... XXX (3,400) | cvoovvvrvrrerirnen | verrerneerernnn 8,700 [ viviviveiiens | v 54,012 | 154,012 | | e XXX......
205887 10 2| CONAGRA FOODS INC COM.......ccourumerrmrereernnins | eee 09/21/2012. | ANCORA SECURITIES.......cconvvree | corrrrnnne 1,500.000 | ............41,126 | ......... XXX (A,817) | oo | v 34,783 | i | 10000.6,343 | ...6,343 | ... 1,080 ... XXX......
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20825C 10 4|CONOCOPHILLIPS, ... | 05/07/2012. | SPIN OFF.......... . 0
30162A 10 8|EXELIS INC. ... | 06/27/2012. | ANCORA SECURITIES........cccoourer | vervrenn. 2,000.000 3,646 |. 3,646
30247C 30 1|FBR&CO... ... | 11/27/2012. | ANCORA SECURITIES........ccoovurnr | vervreens 3,400.000 0
450911 20 1|{ITT CORP. ... | 06/27/2012. | ANCORA SECURITIES........cocoovrns | woverernne 1,000.000 (2,532)
494274 10 3|KIMBALL INTL INC ... | 08/07/2012. | ANCORA SECURITIES. 2,000.000 1,601
494368 10 3 |KIMBERLY CLARK CORP.........cccovrmiiiirnrireiniininns ... | 11/27/2012. | ANCORA SECURITIES. B I 500.000 (2,391)
50076Q 10 6|KRAFT FOODS GROUP INC........cccovmurierirnirrininne ... | 10/18/2012. | ANCORA SECURITIES. 0.397 0
501803 30 8|LCA-VISION INC......cccomrvrrririrerierineereeiseinsenis ... | 02/28/2012. | ANCORA SECURITIES.......ccocoomuver | covvrnee 10,000.000 (4,600)
566330 10 6MARCUS CORP.......cecrvrrmririireierisierisisissnienns ... | 08/09/2012. | ANCORA SECURITIES........cocoeveres | woverrens 5,000.000 (20,157)
579793 10 0|MCCORMICK & SCHMICKS SEAFOOD REST ... | 01/04/2012. | TENDERED... ..7,500.000 ...(20,262)
609207 10 5{MONDELEZ INTLINC......ccovvvrmriiiimrereiineirenieinns ... | 10/04/2012. | SPIN OFF.......... 0
718172 10 9|PHILIP MORRIS INTLINC.. ... | 01/05/2012. | ANCORA SECURITIES........ccoovurer | verireens 1,100.000 | ...ccc0eeer85,965 | ovvete XXX e | e 72,087 | 86,328 | o (14,262) [ oo | e | e (14,262)
71902E 60 4 |PHOENIX COS INC NEW.... v | | 01/05/2012. | ANCORA SECURITIES.......cccoomvvees | crvrres 10,000.000 512
740884 10 1 |PRESIDENTIAL LIFE CORP......ovvevirnrirervriiirerrnes ... | 12/31/2012. | CASH MERGER I [ 7,500.000 (5,371)
858122 10 4|STEEL EXCELINC ... | 05/21/2012. | ANCORA SECURITIES........cccoouuvnr | verirens 3,000.000 6,930
883375 10 7| THERAGENICS CORP......ccooviniiririniissirerissisirnens ... 107/23/12012. | VARIOUS........ooooviininiininniininninins | onrs 23,944.000 (2,136)
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS..........couiiiiiiiiss it enssesnees | eernees 1,044,507 |......... P00 ST 816,817 ....(60,910)
9799997. Total - COMMON SEOCKS = P 4ottt fees st s bbbttt | eniines 1,044,507 |........ ) S [P 816,817 ...(60,910)
9799998 Total - Common Stocks - Summary fEm from Part 5.........coiiiiiiiiiies i sessssssesensssssssssssssssnsssssensans | seneeees 1,271,626 |........ 20,3 ST 950,301 0 [ | 950,301 [ | s 321,325 | ....... 321,325 | ........ 12,933 | ... XXX......
9799999. Total - Common Stocks............. 2,316,133 | ......... O 1,767,118 | ..o 745,196 | ...0ei(60,910) | o0 [0 | (60,910) . SR | [POO 549,016 | ....... 549,016 | ........ 24,270 |..... XXX.oooe
9899999. Total - Preferred and COMMON SEOCKS........cuuuiiuiiiiiisisiiieiiseiiississisniiins | cesseesssssessssessssesssssssssan 2,316,133 | ......... O S 1,767,118 | oo 745,196 | .....ee(60,910) | ovvvvevievienn0 [0 | (60,910) [ covvvrvninacd (V] 1,767,118 [ 0] . 549,016 | ....... 549,016 | ........ 24,270 |..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks et ettt | neres 167,980,308 | ......... ). SR P 168,714,905 | ....... 159,800,796 | ........ (60,910) | ....(1,091,007) | ....cvvvnerneee. 0 ... (1,151,917) [ v, 0. 166,715,307 | ...cocvenenncd 0]...1,265,002 |.....1,265,002 | ..4,234,040 |..... XXX......
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Special R and Special A
FIRST TENNESSEE
3133EA KB 3 |FEDERAL FARM CREDIT BANKS ... | 03/26/2012 | SECURITES 07/02/2012 | CALLED @ 100.0000000..........0. | cerruves 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ..coovvene 1,000,000 0 [ [ | s | e 0 | e 4,250 | .o
3199999. Total - Bonds - U.S. Special Revenue and SPeCial ASSESSMENES. ... ...vuiruirrierersiieitererssarssssseserssssseeess s sss et ess s es bbb esssnsssssansesnsnsasssenses | svesssns 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......c.... 1,000,000 0 0 0 0 0 (U] I 0 | o 0] 4,250 | oo, 0
8399998. TOHAI = BOMAS. etttk eEE LRttt | ernenian 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ...ccooveee 1,000,000 0 0 0 0 0 [ I (V)] [ 0 [ 4,250 | oo 0
Common Stocks - Industrial and Miscellaneous
000375 20 4|ABBLTD F.| 04/12/2012 | ANCORA SECURITIES... 06/27/2012 | ANCORA SECURITIES........ccocoe | covruens 4,500.000 .89,859 69,665 89,859 0 [ coveereeeieens e | v (20,194) | ........ (20,194) | ...
052660 10 7|AUTHENTEC INC ...| 03/23/2012 | ANCORA SECURITIES 10/09/2012 | VARIOUS.... 27,500.000 191,933 223,390 91,933 0 31,457 131,457
171046 10 5|CHRISTOPHER & BANKS CORP ... | 05/21/2012 | ANCORA SECURITIES... 10/16/2012 | ANCORA SECURITIES.........cce. | wvenee 21,300.000 | ..o 37,375 | i 76,598 37,375 0
30247C 30 1|FBR&CO...ivoiecrierrnerirerieeereeisiinnas ... | 03/16/2012 | ANCORA SECURITIES... 11/27/2012 [ VARIOUS........ccovverrerrnnrinerns | e 6,600.000 21121 7,110 0
449593 10 2(IGOINC ... | 03/12/2012 | ANCORA SECURITIES 03/29/2012 | ANCORA SECURITIES.. 10,000.000 .10,700 7,399 0
494368 10 3|KIMBERLY CLARK CORP........ccocorurvrnns ... | 04/17/2012 | ANCORA SECURITIES... 11/27/2012 | ANCORA SECURITIES.........cccc. | wovvrnns 4,500.000 387,179 334,392 0
718546 10 4|PHILLIPS 66 ...| 09/21/2012 | ANCORA SECURITIES... 11/27/2012 | ANCORA SECURITIES.. ..4,500.000 224,401 189,977 0 .
740884 10 1|PRESIDENTIAL LIFE CORP ... | 05/14/2012 | ANCORA SECURITIES 12/31/2012 | CASH MERGER..... ..6,500.000 0 ..23,618
804748 10 1|SAVANNAH BANCORP INC... ... | 04/16/2012 | ANCORA SECURITIES... ... | 08/09/2012| ANCORA SECURITIES.. e 12,714.000 0 ..51,955
858122 10 4 [STEEL EXCEL INC .| 02/10/2012 | ANCORA SECURITIES.............. 05/21/2012 | ANCORA SECURITIES.............. ..1,900.000 0 743
9099999. Total - Common Stocks - Industrial and Miscellaneous. .1,271,626 950,301 0 0 0 0 0 0]. 21,325 | ....... 321,325 | ... 12,933
9799998. Total - Common Stocks............. .1,271,626 950,301 0 0 0 0 0 0] . 321,325 | ....... 321,325 | ...... 12,933
9899999. Total - Preferred and Common Stocks 950,301 0 0 0 0 0 0] . 321,325 | ....... 321,325 | ... 12,933
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........ccocviicieiiiiiiieies ettt s ettt s st sss st sssesessssssesansssesessssssesansnsesesssnsesessesessssssesessnsenes | ceveneene 1,990,301 | 100000 2,271,626 | ... 1,950,301 0 0 0 0 0 0 ... 321,325 | ....... 321,325 | ....... 17,183




Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - U.S. Life Insurer
21058# 10 3|CONSUMERS LIFE INSURANCE COMPANY.......cccoovvnes | ............ | 62375.....c00... 12,948,315 16,000.000 | ............ 100.0

1299999. Total - Common Stocks - U.S. Life Insurer
Common Stocks - U.S. Health Entity
58458* 10 5|MEDICAL HEALTH INSURING CORPORATION OF OHIO. | ..
14382# 10 5| CAROLINA CARE PLAN, INC.
1399999. Total - Common Stocks - U.S. Health Entit
1899999. Total - Common Stocks
1999999. Total - Preferred and Common Stock

.12,948,315

86,663,150
27,111,871
. 113,775,021
0. 126,723,336
0. 126,723,336
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: $.....1,087,836,944.
2. Total amount of intangible assets nonadmitted $..........0.

SCHEDULE D - PART 6 - SECTION 2

1 2 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CcusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE DA - PART 1

STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
DREYFUS TREASURY & AGENCY CASH MGMT
261908 10 7(MMF |l . 112/31/2012. | PNC CAPITAL MARKETS.......ccovvrvvererinne [ orene 99,9, U R 41,444,000 | ..covoivririiiens [ e | | | e 41,444,000 | ......... 41,444,000 638 | .o | e 0.010 | ...... 0.010 | MNTHL| 7,386
FEDERATED GOVERNMENT OBLIGATIONS FUND
60934N 10 4|INSTITUTIONALSHARES |- 12/31/2012. | FIFTH THIRD BANK.......cooovvvrerierineians [ o XXX | v 66,639,270 [ ...covurerrireriieins | eerrreieeienineins | sereesieneenneines | e | oo 66,639,270 | ......... 66,639,270 867 [ v | e 0.010 | ...... 0.010 |MNTHL| ............ 10,365 | .oveeirerierireens
WELLS FARGO ADVANTAGE TREASURY PLUS
94975H 29 6|MMF L] 1213172012, [US BANK.......cvvrirrinrierieriesiseerssnines [ o XXX..... <1 T OO FUROTOROTTRTONE IO 788 788 | cooeeeeerneeineinenes [ e [ e 0.010 | ...... 0.010 [ MNTHL| oo | e
31846V 41 9 |FIRST AMERICAN TREASURY OBLIGATIONS MMF |......... . 112/31/2012. | US BANK......ooiviiiriiiniiiersniscirensnisseeninns | onens 2.3 S [P 4,500 | i | | 4,500 4,500 | [ [ [ MNTHL
8899999. Total - Exempt Money Market MUIUAI FUNGS. ...ttt | sriiees 108,088,558 0 0 0 o 0 s PO 108,088,558 | ...oocevvrinns 1,505 | v XXX XXX XXX
9199999. Total - ShOM-TEIM INVESIMENLS. ........cvuivieiiieiiciciic ettt s bbbt s bbbt se st snsentessnssnnns | esiesns 108,088,558 0 0 0 | e {0 ) IO XXX eovovea | e 108,088,558 | ................ 1,505 | oo XXX XXX XXX




Statement as of December 31, 2012 of the Medical Mutual of Ohio

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24



Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
PNC BANK . s CLEVELAND, OHIO 35,115,532 | XXX
HUNTINGTON BANK............ CLEVELAND, OHIO.......ccovviienrinrineinerininerenssisssensensnssssnnne. | eerennnens | ervnrerenrnenni0.090 | v 359 R 252,345 [ XXX
PARKVIEW FEDERAL SAVINGS........cc.ovevemeemrrineiereieniresenenens CLEVELAND, OHIO 2,032 | oo LA 256,718 | XXX
0199998. Deposits in.....13 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories...... .0, G D90 N IS, 17,237 | oo 10,374 | oo 3,226,092 | XXX..
0199999. Total - Open Depositories.. XXX [ 0.0 ST 19,628 | ..ooovveernnns 10,545 | .o 38,850,687 | XXX..
0399999. Total Cash on Deposit.... . . XXX... .10,545 38,850,687 | XXX..
0599999. Total Cash...... . . s XXX... .10,545 38,850,687 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 16,480,488 | 4. April 36,008,510 | 7. July. 12,361,744 | 10. October. 15,654,192
2. February 21,074,499 | 5. May 9,173,691 |8. August. 8,548,339 | 11. November. 15,013,812
3. March 13,859,791 [6. June 15,634,434 | 9. September. 12,849,871 [ 12. December. 38,850,687

E25
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Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Statement as of December 31, 2012 of the Medical Mutual of Ohio

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. ATKANSES ... AR | s | s ens | eriereeni et enies | ereresieerene e enenes | e
5. CalifOMNIA. ..o dOA | s | et ntens | arsenies et enies | ereens e | e
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres
8. DEIaWArE. ...t DE | s | ot | et | oo | e
9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e
10.  Florida o st | st niens | seeeres st | eres

11, GeOrgia. e GAl... B.... [PROPERTY & CASUALTY ....triiiiiiiireiiniieiinsieisssiesssiseesie s sssiessssssssessenes | eessessessnsssssessnssnssenes | conee .37,453 39,135
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. ceID [ i [ bbb | enteeb st | st | e
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusett AL e s | et | s | e
23, Michigan.......ccocovirrrrncnieineens L] e | ettt ettt en s st nnens | feetnaensessetansentensensesnts | estessessesntentensesnnntenes | eres
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e
29, NEVAAA. ...V i s | srbte st enies | ereesieernn e | e
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. SN | e | ettt n et nntennens | sressstestensessesnsensantennes | ertesiessesetensentesnennenes | eees
32, New MeXiCo........ccruuivvirnicrienne NIV | e bbb eniens | ettt enenens | ettt | s
33, New YOrK.....oooomvveevemervercencneeeel NY [ | e et | eniener st niens | sesenes st | s

34, North Carolina........cccoccrevvevraeenNC [ o0 Buses | PROPERTY & CASUALTY ..ottt ssssssssssssssssssssssssnes | sssessssssssssssssssesssssnssss | ores 214,430 223,626
35.  North Dakota. SND [ [ st nies | ertrere et | ceenens et | neres
36.  Ohio... .OH 559,065 |.....
37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e
38, OrEQON.....ciiriciirinriienienedOR | et [ e | e | e | e
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40.  Rhode Island.. bbbt | sttt | dereesiesies s | s

41, South Carolina............ccccrseveeeeeeSC | covie.Buise [PROPERTY & CASUALTY ..oovtviviriirieineiiiiessiesisesisseessesssessesssesssesssssssssssssssssnes | ossssesssesssesesesssnsesenss | veves 149,802 150,948
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e
B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s
A7 VIEGINIA. o VA L i ettt nnnens | sreeenestessenee et nnnantennens | neeeesensenersenntesenennens | eees
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. PR it | ettt | Htees ettt ens | eeeisenns et enes | cenen
55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57.  Canada . IO OSSOSO TRURTORY UPOPURPTRRTORPRURPURTOTIURURRN EUPOTRURTOTOSIRTOPOROURIPROPRUORN IOPON

58.  Aggregate Alien and Other.......... OT|..XXX...| ..... XXX et snsesnnnnes | eeneenees (] 0. 0 ... 0

59.  Total XXX XXX e 541,743 559,065 401,685 413,709

DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. ittt snisnnnes | crieneienns | ettt | enssnst ettt nninnnns | eesiensenes s enssennin | cones
BB03. ettt enias | crtienerees | eS8t | eeesnen ettt | sertens et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXX et esesssseeennnene | eereenees (] 0. 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D0 OSSR RRRRR [PSTRT 0 ... 0 ... 0. 0

E27
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	E08 - Sch. BA-Pt. 2
	E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E10.2 - Sch. D-Pt. 1
	E10.3 - Sch. D-Pt. 1
	E10.4 - Sch. D-Pt. 1
	E10.5 - Sch. D-Pt. 1
	E10.6 - Sch. D-Pt. 1
	E10.7 - Sch. D-Pt. 1
	E10.8 - Sch. D-Pt. 1
	E10.9 - Sch. D-Pt. 1
	E11 - Sch. D-Pt. 2-Sn. 1
	E12 - Sch. D-Pt. 2-Sn. 2
	E12.1 - Sch. D-Pt. 2-Sn. 2
	E12.2 - Sch. D-Pt. 2-Sn. 2
	E12.3 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E13.2 - Sch. D-Pt. 3
	E13.3 - Sch. D-Pt. 3
	E13.4 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E14.2 - Sch. D-Pt. 4
	E14.3 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

