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ANNUAL STATEMENT FOR THE YEAR 2012 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

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

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

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

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

1523 Allother ...

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

1.52

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

.. 2,652,259

101,466
231,344

11,778,070
874,315

2,652,259

101,466
231,344

11,778,070
874,315

... 2.992

L2317

...0.986

Gross
Investment Holdings
1 2
Amount Percentage

....... 2,652,259 |............2.939
......... 689,856 |............0.764
......... 101,466 |............0.112
......... 231,344 1............0.256
......... 988,7711............ 1.095
....... 2,053,971 |............2.276
....... 9,265,362 |.......... 10.265
..... 42,272,909 .......... 46.836
..... 15,380,709 |.......... 17.041
....... 2,340,211 |............ 2.593
............ 2,585(............0.003
..... 11,778,070 |.......... 13.049
....... 2,500,000 ............2.770
..... 90,257,513 ......... 100.000

88,631,828

88,631,828
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ANNUAL STATEMENT FOR THE YEAR 2012 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

31 Totals, Part 1, Column 13 ...

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

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

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

7.1 Totals, Part 1, Column 12 ...

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

8.1 Totals, Part 1, Column 11 ...

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

31 Totals,Part 1, Column 12 ...

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

51 Totals,Part1,Column O ... .

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

9.1  Totals, Part 1, Column 13 ...

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

10.1 Totals, Part 1, Column 11 ..

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

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

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................ooo | 3,750,000
2. Cost of acquired:

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

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

31 Totals,Part1,Column 16 ...

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

51  Totals, Part 1, Column 13 ...

52 Totals,Part3, Column O ... .
6.  Total gain (loss) on disposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 .........................................| | 1,250,000
8. Deduct amortization of premium and depreciation ............................oo
9. Total foreign exchange change in book/adjusted carrying value:

9.1  Totals, Part 1, Column 17 ...

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

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

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

10 2,500,000
12.  Deduct total nonadmitted amounts ........................ 1,625,685
13.  Statement value at end of current period (Line 11 minusLine12) ...................ooooo | L 874,315

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 67,050,819
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 18,932,333
3. Accrual of Discount ... 14,481
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

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

4.3  Part2, Section 2, Column 13 ... . 3,997,987

44 Partd, Column 11 e | 211,941 ... 4,209,928
5. Total gain (loss) on disposals, Part 4, Column 19 ... L 319,895
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 14,490,508
7. Deduct amortization of premium ... 60,090
8. Total foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

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

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 75,976,858
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 75,976,858
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ANNUAL STATEMENT FOR THE YEAR 2012 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. oo 3,779,382 |........... 4,020,198 ........... 3,792,049 ........... 3,577,915
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. Totals ..............coco | 3,779,382 |........... 4,020,198 ........... 3,792,049........... 3,577,915
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals ... |
U.S. Political Subdivisions of States, Territories and
Possessions (Diresct and guaranteed) 6. Totals ...............oo | 101,466 |............. 121,659 ............. 101,522 ............. 100,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. Totals ... | 2,836,819 (........... 2,966,778 |........... 2841111 ........... 2,773,462
8. United States .................. oo 9,265,362 |........... 9,983,228 ........... 9,281,129........... 3,618,670
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. Totals ... |, 9,265,362 |........... 9,983228|........... 9,281,129|........... 3,618,670
Parent, Subsidiaries and Affiliates 12, Totals ... e
13.  TotalBonds ....................|......... 15,983,029 |......... 17,091,863|......... 16,015,811]......... 10,070,047
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. Totals ... [ [
Parent, Subsidiaries and Affiliates 18.  Totals ... [ [ L
19.  Total Preferred Stocks ........ [ .coooveiiiiiiiiiies [ L
COMMON STOCKS 20.  United States .................. ..o 57,653,618 |......... 57,653,618 |......... 53,294,195
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23, Totals........oooooiiiiiiii | 57,653,618 |......... 57,653,618 ......... 53,294,195
Parent, Subsidiaries and Affiliates 24, Totals ....................... | 2,340,211 ........... 2,340,211 ........... 3,000,000
25.  Total Common Stocks ........ [......... 59,993,829 |......... 59,993,829 |......... 56,294,195
26. TotalStocks ................... ... 59,993,829 |......... 59,993,829|......... 56,294,195
27.  Total Bonds and Stocks .......|......... 75,976,858 |......... 77,085692]|......... 72,310,006
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GoIS

SCHEDULE D - PART 1A - SECTION 1

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

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

31 Classt ...

47 TOTALS ...

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

Non-Guaranteed
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90IS

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

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

Quality Rating Per the

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

Class 1
Class 2

AAAAAAAAAA 7,141,861
............ 251,952

AAAAAAAAAA 1,232,009
............ 510,174

............ 201,705
............. 85,364

........ 25,844,643
............ 847,490

........ 24,571,775
............ 736,689

........ 25,844,643
............ 847,490

Hybrid Securities

71
72
73
74
75
7.6
7.7

Class 1

Class 5
Class 6

TOTALS

Parent, Subsidiaries and Affiliates

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Class 2
Class 3
Class 4




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE DELTA DENTAL PLAN OF OHIO, INC.

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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
Quality Rating Per the or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.7 Prior Year Prior Year Traded Placed (a)

9. Total Bonds Current Year
9.1 Class 1. .o (d)...... 17,512,616 | ........... 9,041,120 (........... 3,359,389 |........... 1,332,480 ........... 1,316,705 ......... 32,562,310 | ...........ee 97.46]....... XXX o] XXX 32,562,310 (..o
9.2 Class 2 .o (d)re 251952 |............. BI0AT4 ..o 85364 |............. 847490 (................. 254|....... XXX oo, XXX 847,490 (...,
9.3 Class 3 .o (d)r | e e L L XXX oo, XXX [
94 Class4 ... (d) e e e [ e XXX o] XXX o [
9.5 Class b ..o (d) e e e [ (©) e | XXX o] XXX o [
9.6 Class B .........oocoiii (). L e L L (€ L XXX oo | XXX oo [ [
9.7 TOTALS oo 17,512,616 |........... 9,293,072 |........... 3,869,563 |........... 1,332,480 (........... 1,402,069 | (b)...... 33,409,800 .............. 100.00....... XXX oo, XXX oo 33,409,800 [ ......covveiiiiiinnn
9.8 Line9.7asa%of Column 6 ...................... | 5242 ................ 27182 158 399 .. 420(.............. 100.00....... XXX .o ] XXX o] XXX oo [ 100.00 ..o

10. Total Bonds Prior Year
101 Class T ..o [ 13,931,459 |......... 10,802,274 |........... 2,203,313 |........... 1,328,351 (........... 1,298,744 |....... XXX o, XXX oo 29,564,141 ................ 97.57|......... 29,564,141 (...,
102 ClassS2 ...ooooviieiiiiii [ 188,588 |............. 404,011 .............. 34,669|............. 109,421 ....... XXX o, XXX 736,689 (... 243 (.. 736,689 (...
103 Class3 ..o L L e e e XXX o] XXX o | e e
104 Classd ..o L e e e e XXX o] XXX o | e e
105 Classb .o e e e e e XXX oo XXX ... (C) e L L
106 ClassB ..o e L e L L XXX oo | XXX ... (©) e L L
107 TOTALS ... [ 13,931,459 | ......... 10,990,862 |........... 2,607,324 |........... 1,363,020 | ........... 1,408,165|....... XXX o] XXX ... (®)...... 30,300,830 | .............. 100.00(......... 30,300,830 [ .....oiviiiiiin
108 Line10.7asa%ofCol.8 .................ooooo [ 4598 ... 36.27 . .. 860|................. 450 (... 465|....... XXX o] XXX oo [ 100.00....... XXX oo [ 100.00 ..o
122) 11. Total Publicly Traded Bonds
< 111 Class T .o [ 17,512,616 |........... 9,041,120 (........... 3,359,389 |........... 1,332,480 (........... 1,316,705 ......... 32,562,310 | ..........ovn 97.46(......... 29,564,141 ................ 97.57 ... 32,562,310 ....... XXX ...

112 Class2 ...oooooooviiiii [ 251952 |............. BI04 ..o 85,364 |............. 847,490 (................. 254 (.. 736,689 (... 243 (.. 847,490....... XXX ...
113 Class3 ..o L L e e e L L e e e XXX ...
14 Class4 ... L L e L L L L L e e XXX ...
115 Classb ..o L L e L L L L L e e XXX ...
16 Classb.......oooooviivoiiiiin e e e e e L L e e XXX ...
17 TOTALS ..o 17,512,616 |........... 9,293,072 ........... 3,869,563 |........... 1,332,480 (........... 1,402,069 (......... 33,409,800 .............. 100.00(......... 30,300,830 | .............. 100.00(......... 33,409,800 ....... XXX ...
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 5242 ... 2782 i, M58 399 420, 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
119  Line 11.7asa % of Line 9.7, Col. 6, Section 9 ... | ................ Y 27182 . M58 399 420, 100.00]....... XXX [, XXX [, XXX o [ 100.00]....... XXX

12. Total Privately Placed Bonds
120 Class .o L e e e e e [ e e XXX |
122 Class2 ..o L L e L L L L L L XXX
123 Class3 ..o L L e L L L L L L XXX
124 Classd ..o L e e e e e [ e e XXX o |
125 Classb ..o L e e e e e [ e e XXX |
126 ClassB........ooooveiiviie L L e L L L L L L [ XXX o [
127 TOTALS ..o L L e e e e [ e e XXX o |
128  Line127asa%of Col.6 ..........ooooviiiino foon [ e e e e XXX o] XXX o] XXX o] XXX o |
129 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... | ......oooooeiivio Lo Lo L L L [ XXX | XXX | XXX | XXX o [

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

(b) Includes §............... 0 current year, §.............. 0 prior year of bonds with Z designations and §............... 0 current year, $............... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"

means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, $............... 0 prior year of bonds with 5* designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 28§............... 0; NAIC 3§............... 0;NAIC4§.......... 0;NAIC58§.......... 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments
1.1 1ssuer OBIIgations ...t | 151,081 (.......... 740,303 ......... 1129518 .......... 231470 .......... 399,886 (......... 2,652,258 | ... T4 ... 1,339,605 .............. 442(......... 2,652,258 | ...
1.2 Residential Mortgage-Backed Securities ............ ... [ 5433 |............ 16314|............ 11,883 ]............. 9456 |.............. 571)............ 43657 |.............. 013 ). 43657 |..................
1.3 Commercial Mortgage-Backed Securities . ......... ..o [ 129634 |.......... 315219 .......... 279,372 .......... 301,227 (... 58,014 |......... 1,083,466 |.............. 324 . e 1,083,466 | ..................
14 Other Loan-Backed and Structured Securities ... [
15 Totals ... 286,148 |......... 1,071,836 |......... 1,420,773 |.......... 542153 |.......... 458471 ......... 3,779,381 ............. 131 ... 1,339,605(.............. 442(......... 3779381 ...

All Other Governments

2.0 1sSUEr OBlGAtioNS . ... ...

2.2 Residential Mortgage-Backed Securities

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

U.S. States, Territories and Possessions, Guaranteed

3.1 18SUEr OblIGAtioNS .. ... ..

3.2 Residential Mortgage-Backed Securities
3.3 Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ...

3.5 TOtAIS .o
U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIgations . ... ...

4.2  Residential Mortgage-Backed Securities

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

... 101,466 ....

. 101,466

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

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

5.5 TOMAIS ..o

.......... 549,869
.......... 277,554

.......... 316,054
.......... 335,647

.......... 921,200
......... 1,915,619

. 2.76
.5.73

520,559 | ...

.......... 921,200
......... 1,915,619

Industrial and Miscellaneous

6.1 IsSUEr OBlGAtioNs ... ...

6.2  Residential Mortgage-Backed Securities
6.3  Commercial Mortgage-Backed Securities
6.4  Other Loan-Backed and Structured Securities ...

6.5 TOlAIS ..

827,423|.......... 651,701|.......... 675726|.......... 609,969|.........2836819|..............849|......... 3514395 |............1160|......... 2,836,819
....... 16,989,132 |.........7,021,325 ... 24831431 2654311
.......................................................................................................................................... 98,534
................................................................ 123,395
. ... 165335 [.......... 372,489 ... 537,824 |.... L T 255104 | ... B4l 537,824
AAAAAAA 17,154,467 |......... 7,393,814 |.........1,742183|.......... 114601|.......... 287,070(....... 26,692,135|............. 79.89|....... 25308464 |.............83.62|....... 26,692,135

Hybrid Securities

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

7.3 Commercial Mortgage-Backed Securities
74  Other Loan-Backed and Structured Securities

T TOMAIS o

Parent, Subsidiaries and Affiliates

8.1 ISSUEr OBlIGations . ... ...

8.2  Residential Mortgage-Backed Securities ........
8.3  Commercial Mortgage-Backed Securities .......
84  Other Loan-Backed and Structured Securities ...

8.5 TOMAIS ...
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
9.1 Issuer Obligations ................c.oooooiiiii 17,140,213 |.......... 8,311,497 |.......... 3,242,661|............ 37,071 763,793 ........ 29,829,235 .............. 89.28|...... XXX | XXX | 29,829,235, ...
9.2 Residential Mortgage-Backed Securities ........................... [ TT433(............ 293,868|............ 347530 ............ 660,182 |............ 580,263 |.......... 1,959,276 |................ 586(...... XXX .o XXX oo 1,959,276 | ...
9.3 Commercial Mortgage-Backed Securities ..................c.oo.oo [, 129,634 |............ 315219 ............ 279372 ............ 301,227 (... 58,014|.......... 1,083,466 |................ 324 ... XXX | XXX 1,083,466 | ..............ooeii
9.4 Other Loan-Backed and Structured Securities .......................|............ 165,335(............ 372,489 | ... 537,824 |................ 161(...... XXX oo XXX oo 537,824 |.....................
9.5 Totals ... 17,512,615].......... 9,293,073|.......... 3,869,563 |.......... 1,332,480 |.......... 1,402,070|........ 33,409,801 ............. 100.00]...... XXX [ XXX [ 33,409,801 ...
9.6 Line9.5asa% 0f Col. 6 .......covviiviiiiiiiiii [ 5242 ... 2782)... M58 399 420(............. 100.00]...... XXX o, XXX . XXX oo [, 100.00 . oo
10.  Total Bonds Prior Year
101 Issuer Obligations ..............ocooiviiiiiiii 13,657,517 |........ 10,019,488 |.......... 1,695,189 ............ 286,322 ............ 650,886 |...... XXX |, XXX [, 26,309,402 (.............. 86.83|........ 26,309,402 |.........ooiiiin
10.2  Residential Mortgage-Backed Securities .......................... [ 137,942 |........... 572,371 ............ 757,665|............ 915,603 |............ 708,789 1...... XXX .o XXX o 3,092,370 ... 1021).......... 3,092,370 | ...
10.3  Commercial Mortgage-Backed Securities .....................c.oo. | 59,084 |............ 220813 ............ 154,472 ............ 161,095|............. 48,490]...... XXX | XXX oo [ 643954 | ... 243 643,954 | ...
104  Other Loan-Backed and Structured Securities ....................... [ ... 76917 [............ 178187 [ e XXX o] XXX oo | 255104 |................ 084|............ 255104 |.................
105 Totals ..o 13,931,460 (........ 10,990,859 |.......... 2,607,326|.......... 1,363,020 |.......... 1,408,165|...... XXX .| XXX oo | 30,300,830 |............. 100.00]........ 30,300,830 ..o
106 Line10.5asa % of Col.8 ......coiiviiiiiiiiiiiiiiiiiieiii | 4598 ... 3627 . 860 ... 450 ..o 4.65|...... XXX o, XXX oo L, 100.00]...... XXX oo [, 100.00 . oo
11.  Total Publicly Traded Bonds
111 lssuer Obligations ............cooooiiiiiiiii 17,140,213 |.......... 8,311,497 |.......... 3,242,661|............ 371,071 763,793 ........ 29,829,235 .............. 89.281........ 26,309,402 (.............. 86.83|........ 29,829,235|...... XXX ...
112 Residential Mortgage-Backed Securities ......................c..... | 17433 293,868 |............ 347,530 |............ 660,182 ............ 580,263 |.......... 1,959,276 |................ 586 (.......... 3,092,370 ... 1021).......... 1,959,276 | ...... XXX ...
11.3  Commercial Mortgage-Backed Securities ............................ [ 129,634 |............ 315219 ............ 279,372 ............ 301,227 ... 58,014 (.......... 1,083,466 (................ 324 643,954 (................ 243 (. 1,083,466 | ...... XXX ...
114 Other Loan-Backed and Structured Securities ....................... [ ... 165,335 |............ 372489 ... 537,824 |................ 161]............ 255104 |................ 084|............ 537,824 |...... XXX ...
M5 Totals .o L 17,512,615|.......... 9,293,073|.......... 3,869,563 |.......... 1,332,480 .......... 1,402,070(........ 33,409,801 ............. 100.00]........ 30,300,830 |............. 100.00]........ 33,409,801 |...... XXX ...
116  Line11.5asa%ofCol.6 ........oooeiiviiiiii 5242|.............. 2782 M58 399 .. 420(............. 100.00...... XXX | XXX | XXX o |, 100.00]...... XXX ...
11.7  Line11.5asa %of Line 9.5, Col. 6, Section 9 ...........ccoooveiii | ieiiiiiniinn, 5242 ... 2782)... M58 399 420(............. 100.00]...... XXX o, XXX . XXX oo [, 100.00]...... XXX ...
12.  Total Privately Placed Bonds
121 Issuer Obligations .................oooooii e e L e e e [ e [ XXX
12.2  Residential Mortgage-Backed Securities ... | [ e e e XXX [
123 Commercial Mortgage-Backed Securities ..................c.coooo [ [ e e e e e e XXX
12.4  Other Loan-Backed and Structured Securities ....................ooo | [ L XXX
125 Totals ..o e L e e e e e XXX oo |
126 Line125asa%of Col. 6 .......ooooveiiiiiiii e [ e e XXX | XXX | XXX | XXX o [
127  Line12.5asa % of Line 9.5, Col. 6, Section 9 .................ooo | Lo L e e L XXX .o XXX .o XXX .o XXX oo
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prioryear .....................coo 15,391,611 .......... 15,391,611 | oo
2. Cost of short-term investments acquired ....................oooo i 4,486,213|........... 4486213 ...
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooooiiiiiiiiniiiii
5. Total gain (loss) on disposals ... | e e e
6. Deduct consideration received on disposals ..o 2,451,054 |........... 2,451,054 | ...
7. Deduct amortization of premium ... e L
8. Total foreign exchange change in book/adjusted carrying value ... o | e e
9. Deduct current year's other than temporary impairment recognized ... |
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......|.......... 17,426,770 .......... 17,426,770 | oo |
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ......................oo [ 17,426,770 .......... 17,426,770 ...

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

SI11 - SI15
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E01  Schedule A - Part 1 Real Estate Owned ...................ccoviiiunnt. NONE
E02 Schedule A - Part 2 Real Estate Acquired ..................coiiiiinn... NONE
E03  Schedule A - Part 3 Real Estate Disposed ...................ccvivnnn.. NONE
E04 Schedule B Part 1- Mortgage LoansOwned ............................ NONE
E05 Schedule B Part 2 - Mortgage Loans Acquired . .................ccvnnnnn. NONE
E06  Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE

EO01 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/
Adjusted Current Year's Total
Name of Carrying Unrealized | Current Year's | Otherthan | Capitalized Foreign
Vendor or Date Type Value Valuation | (Depreciation) or| Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General NAIC Originally and Actual Fair Less Increase (Amortization)/ | Impairment | Interestand | Change in Investment | for Additional of
Identification Description Code City State Partner Designation Acquired Strategy Cost Value Encumbrances| (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment | Ownership
Surplus Debentures - Affiliated
. 000000000 .. | Delta Dental of North Carolina Surplus Note .. | ...... Raleigh .................. NC ...t Delta Dental Plan of North
Carolina ..................[ ... . 1211012010 ... .... 2,500,000 [.... 2,500,000 |.... 2,500,000 ............. ... |
2299999 Subtotal - Surplus Debentures - Affiliated .. 2,500,000 | .... 2,500,000 |.... 2,500,000 .. XXX
3999999 Total - Unaffiliated ... ........ .. . . . . . .. XXX
4099999 Total - Affiliated . . . ... |.... 2500000].... 2500000 .... 2,500,000 .. XXX
4199999 TOtAlS ... ... o o .... 2,500,000 |.... 2,500,000 |.... 2,500,000 XXX

103
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11
3 4 Name of Date Type Actual Cost Additional
CUSIP Name or Vendor or Originally and atTimeof |InvestmentMade| Amount of Percentage
Identification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership
A199999 TOMAIS ...\t e XXX
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SCHEDULE BA - PART 3

nsferred or Repaid During the Current Year

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

1 2 Location Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 Book/ 9 10 1 12 13 14 Book/
Adjusted Current Year's | Current Year's Total Adjusted
Name of Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Purchaser or Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Nature of Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interest and B/A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) Gain (Loss) Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJA.C.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income

Surplus Debentures - Affiliated
000000000 ...... Delta Dental of North Carolina

Surplus Note .............. 12/10/2010 | 11/01/2012 | ...... 1,250,000 [ v [ e [ e 1,250,000 | ... 1,250,000 | .....oveens [ eeviiiiiiii | 94,543
2299999 Subtotal - Surplus Debentures - AffIlIAtEd . .. ... ... oot e [ 1,250,000 | . oovvveee e [ e e e 1,250,000 1,250,000 [ . .oovvveees [ e 94,543
3999999 Total - Unaffiliated .. ....... .. ... e e e [ e e e e e e e
4099999 Total - Affiliated . .. N 1,250,000 | ... | e e e 1,250,000 [ .... 1,250,000 | ............. | 94,543
A199999 TOWIS . ... ..ttt e e e e e e | 1,250,000 [ ... e [ 1,250,000 [ ... 1,250,000 | ............. |coooeiiiiiiis | | 94,543
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other Total
E Used to Book/ Unrealized Current Than Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During Maturity
Identification Description Code| N |CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
912810FH6 ...... TSYINFLIXNB .o e [ | T, 107,333 151,596 | ..........65000|......... 105,554 | oo [ 9B) [ | | 3875]..... 2.722 | AO 12/10/2009| 04/15/2029
912828HN3 ..... | TSY INFLIXN/B . . e fo | T, . ... 226,456 281,726 (......... 220,000 | ......... 232,927 oo 3382 [ 1625]..... 2518 [JJ ..... 12/09/2009| 01/15/2018
912828BA7 ...... U.S. TREASURY NOTE ...... sDf. |, T, . ... 160,172 151,934 ..., 150,000 [ ......... 151,081 | oo [ BT [ | | 3625]..... 1.677 | MN 10/13/2009| 05/15/2013
912828MY3 ... U.S. TRSY INFLATIONNTE ......... [P U DU DU T, . ...222,941 222,751 (..., 200,000 [ ......... 222771 | e ATO) | e 0500 (1.364) | AO 12/17/2012| 04/15/2015
912828RC6 ... UNITED STATES TREASNTS ....... U U DU DU T, . ... 683,491 ...683,313[.........650,000 |......... 682,974 .o | BT e [ 25001 ..... 1869 |FA ..... 12/28/2012| 08/15/2021
912828KQ2 ..... UNITED STATES TREASNTS 03.125 . A U O 1o . ...213,821 ...226,500 |.........200,000(......... P e N (7Y N I I PP 3120 ..... 2.025 | MN 12/17/2012| 05/15/2019
912810PW2 ... .. USTREASURYBOND ........... AU U R R 1o . ... 399,532 ...486,563 |.........375000......... 399886 |.........oooies | WD e 4375 ..... 4035 |FA ..... 11/21/2012| 02/15/2038
912810EQ7 ..... US TREASURYN/B ... B U DO 1o . .. 130,556 ..150,544 | ......... 105000 ......... 125917 [ [ (BB9) [ 6.250(..... 3975 |FA ..... 12/10/2009| 08/15/2023
912828LZ1 ...... USTREASURYNOTE ............................ T T R 1. 519,334 517,735 |.........500,000|......... 517532 | ... | (1802 | e [ 2125(..... 0.285 | MN 12/17/2012| 11/30/2014
0199999 Subtotal - U.S. Governments - Issuer OBligations . ....................c.c.veeioraiiniiraiiieis]oiin.. 2,663,636 ... XXX ... [....... 2,872,662 |....... 2465000 ....... 2,652,259 XXX XXX XXX XXX [LXXX
U.S. Governments - Residential Mortgage-Backed Securities
38374USR3 ..... GNMA REMIC TRUST 2009-2920340 ...............[... T 1o 43314 |..... 102.3770 | .......... 4979 |.......... 41004 |.......... 43656 |.............0 | 250 e 4500 ..... 3321 |MON ...|......... 149]......... 1,845 |102/24/2010| 06/16/2034
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securities ... ot 43314 ... XXX ..o oo, M979 ... 41004 |.......... 43,656 XXX XXX XXX 149......... 1,845 . XXX Lo XXX
U.S. Governments - Commercial Mortgage-Backed Securities
38373MW30 ..... 70,262 |..... 101.7190 ..68,255 (... 67,101 68,867 |...........ooon | (1003) | e 4549 | ... (12.519) | MON ... . 254 ... 3,052 (03/26/2010| 06/16/2028
38373MR44 ..... | GNMACMO 2008-14 ... ... 56,341 |..... 104.4170 .. 55604 |... 53,252 56,792 ... | T8 e 4748 ..... 3.949 | MON ..o M2 ......... 2,528 (03/24/2010| 10/16/2042
38376GTKG ..... GNMA CMO 2010 102-AB .. 35759 |..... 100.8920 ..35720 (... 35,405 A K I I (<)} I I P 1852]..... 1.721 | MON 55 667 |08/30/2010| 07/16/2032
m 38376GC24 ... .. GNMA CMO 2011 ... 128525 |..... 101.4780 131,276 | ... 129,364 128,606 [ ... BT 1883]..... 1.980 | MON . 203 | ......... 2,436 (02/28/2011| 04/16/2032
i’y 38376GF21 ... .. GNMA CMO 2011 .. 105279 |..... 101.8910 ..106,063 | ... 104,094 105,151 [ [ B9 [ 2210 ..... 2.071 | MON . 192 ... 2,300 (03/02/2011| 11/16/2034
= 38376GL57 ...... GNMA CMO 2011 .. . 144,047 | ... 102.1130 146,290 | ... 143,263 143,963 | .o [ @) [ e 2210 ..... 2.150 [ MON . 264 ... 3,167 [03/30/2011 12/16/2035
38378BQQ5 ... GNMACMO 2012 ............... 84,454 | ..... 103.0830 .86,196 | ... 83,618 84414 | e B0 [ e 1899 ..... 1.787 | MON 132 ... 1,191 (03/27/2012| 03/16/2040
38376GVY3 ..... GNMA REMIC TRUST 2010-122 2037 ....... 65,005 |..... 102.8420 85470 | .. 63,660 64,867 | ..o | D) [ e 2169 ..... 1.922 | MON 115 ... 1,381 [11/05/2010| 11/16/2037
38376GYT1 ..... GNMA REMIC TRUST 2010-156 2039 ... ... 75349 |..... 105.0390 18779 ... 75,000 75302 | .o | (19) [ [ 27601 ..... 2.724 | MON 173 ... 2,070 [11/30/2010| 03/16/2039
38376GGV6 ..... GNMA REMIC TRUST 2010-52 20381 ... 75627 |..... 112.2240 .. 84,168 | ... 75,000 75534 | oo e (18) [ [ 4315(..... 4.270 | MON . 270 ... 3,236 (04/30/2010| 12/16/2038
38376GRF9 ..... GNMA REMIC TRUST 2010-71 ......... . 40870 (..... 102.9470 | . 41658 | ... 40,465 40823 | .o | (1) e 2990 ..... 2.892 [ MON . 101 ... 1,220 (06/30/2010| 03/16/2039
38378BSP5 ... GNMA REMIC TRUST 2012-46 20381 . g 114437 (L 102.6300 | . .116,284 | ... 113,304 B <7 N [ (+1) N I I 1771 ... 1.657 | MON . 167 | ......... 1,338 (04/01/2012| 11/16/2038
38376GJ35 ...... GNT 2011-47ACMO 2011 ........................ 89,144 | ... .. 101.5940 ... 89794 | ... ..88385|.......... 89,059 |............ | @A) 2070(..... 1.957 | MON 152 ... . 1,830 (03/30/2011| 04/16/2032
0399999 Subtotal - U.S. Governments - Commercial Mortgage-Backed Securmes . 1 085,099 [... XXX ... . 1,105,557 e 1 071,911 | ....... 1,083,467 | ... Lo XXX XXX . XX X e 2 190 ... 26 416 | . XXX Lo XXX
0599999 Subtotal - U.S. GOVEIMMENLS ... . ... ..ottt ettt aeeetaeeeiaaeeeieeeene] e 3,792,049 ... XXX ... [....... 4,020,198 [ ....... 3577,915|....... 3,779,382 XXX [ OXXX L [OXXX | 22,404 70231 . XXX |.. XXX.
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
167560PL9 ...... CHICAGO ILL METWTRRECLAMATIO ............o.oon foon oot FE ... .. .......46640|..... 1293190 ..........58194 | ... ......45000 (..........46560 |............... | @D e 5720(..... 5543|JD ..... 11/05/2009| 12/01/2038
812631GY9 ..... | SEATTLE WASH DRAIN & WASTEWATE . Ao e e AFE oo | 39882 ... 1174160 | .......... 46,846 |.......... 40,000 |..........39,906 [ ........cooovrs [evrvriiiin B e 4650 (..... 4.737 | MN 12/17/2009| 11/01/2021
968852Y20 ...... WILL COUNTY ILLSCHDIST ... [ |, AFE......|..........15000..... 1107920 | .......... 16,619 |.......... 15000 |.......... 15000 [ ..........cooo oo | [ 4200..... 4.243 | AO 12/01/2011| 10/01/2020
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessmns (D|rect and Guaranteed) -
ISSUBT OBHGALONS . ...\ [ 101,522 ... XXX ... [l 121,659 |......... 100,000 | ......... 101,466 XXX | XXX [ XXX 683|......... 4,924 | XXX |.. XXX.
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) .....|......... 101,522 | ... XXX ... |.ooooiin 121659 ......... 100,000 | ......... 101,466 XXX XXX XXX 683|......... 4924 | . XXX Lo XXX
U.S. Special Revenue, Special Assessment - Issuer Obligations
02765UDCS ... AMERICANMUNPWROHIO ...................... oo [ IFE 025000 L 117.3780 | ..........29345| . ......... 25000 (.......... 25000 . ... | e e 6.424|..... 6.528 |FA ..... 12/09/2009| 02/15/2032
163103UG7 ..... CHELANCNTYWADPUD#1 ...................ooo oo oo [ [IFE oo oo 00..030,000 . 105.7080 | . L N N I 3603(..... 3635 |JJ..... 11/05/2011| 07/01/2021
235241LT1 ...... DALLAS TEXAREARAPID TRANSAL ........oooo|voe |oo [eeeos [FE oo [oonn 030204 |0 114.0700 30277 | o e @) [ e 6.250..... 6.267 [JD ..... 08/05/2009| 12/01/2034
29270CYM1 ... ENERGY NORTHWEST WASHELECREV .......... [... |.ov oo [IFE oo [ 86,114 | Lo 102.0540 86,067 | ... | (@) [ [ 0680]..... 0484 [JJ ..... 09/18/2012 07/01/2019
3137EACM9 ... FEDERAL HOME LNMTG CORP ........ovovvee [ oo [ [T 259,551 | ... 103.6640 258841 [ .o e (M0 | e 1750 | . .... 0.428 | MS 12/17/2012| 09/10/2015
3135G0GY3 ... FEDERALNATLLMTG CORP .......vovvvvveeeon [ | [ [T o0 256,349 | L. 102.5170 256,028 [ ..o e B2 | [ 1250 |..... 0651 [JJ ..... 12/17/2012| 01/30/2017
3137EACAS ..... FREDDIEMAC ... [ | [ [T 174,965 | L 115.5920 AT4987 | oo Lo e e 3750 ..... 3.786 | MS 12/09/2009| 03/27/2019
57583UBX5 ... MASSACHUSETTS STDEVFIN ... o e e IFE 35,000 109.6860 35000 | v | L [ 3.988..... 4.027 | AO 05/01/2011| 04/01/2017
79766DAZ2 ... .. SAN FRANCISCO CACITY & COUNTY ............. o e IFE 025000 L. 107.8170 25000 (... | s e 3779 ..... 3.814 | MN 07/01/2011| 05/01/2018
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations . XXX 921,200 XXX XXX XXX XXX [0 XXX
U.S. Special Revenue, Special Assessment - Residentjal Mortgage -Backe:
3129322G4 ... FHLMC A8 6143 ...t v e 40,220 L 110.3560 | .......... 43243 | ... 39,185| ... ... 40,165 | .o | O [ e 5000]..... 4.846 | MON 09/14/2009| 05/01/2039
312934M58 ... .. FHLMCA87580 ..........ovvvvvieiii o [ | | 84208 L 107.6060 68,147 | . 63,330 64204 ... | @D e 5.000(..... 4.957 | MON 08/01/2009( 07/01/2039
312936KB2 ... ...| FHLMC A8 9290 . e e | 43905 | 110.3560 46,785 42,395 LI T N (:10) N I [ 5.000(..... 4774 | MON 11/03/2009| 10/01/2039
3137A1TKO ... FHLMC CMO 2010-3725 ..o L L aes | 103.3750 26,026 25,176 2609 | ... M) e 3500 (..... 2.517 | MON 10/06/2010| 09/15/2024
3137AA5U3 ... FHLMC CMO 2011 ........ o e 40T 103.7680 40,860 39,376 40478 | ... I8 e 3500 (..... 2.698 | MON 05/27/2011| 07/15/2025
3128MJGBO ... FHLMC GO 8193 .................. e e 40,969 | 108.8250 . 42,594 . 39,140 40859 | ... BB e 6.000(..... 5.654 | MON 08/01/2009( 04/01/2037
312940EU9 .. ... FHLMC PC GOLD COMB 305.00020 ............... o e 182723 L 107.8400 138 414 128 351 132204 ... oo oo oo (B3) [ 0.333(..... 0.141 | MON 05/13/2010{ 04/01/2040




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE DELTA DENTAL PLAN OF OHIO,
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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Identification Description Code] N [CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest Paid Accrued Year Acquired Date

3137A5LS1 ...... FHLMC REMIC SERIES3795 ...................... P I [ [ P [ 48,528 | ..... 102.7630 | .......... 48,560 |.......... 47,255 1,654 |01/25/2011| 03/24/2015
3137A8FP8 ..... FLHMCCMO 2011 .......... . 40,657 |..... 103.5340 | . 40,799 39,407 ... 1,379 (05/05/2011| 02/15/2025
31416TDX4 ..... FNAAQIM7 ........ 63,020 |..... 108.0560 68,541 63,431 ... 2,870 (08/01/2009| 07/01/2039
31417CBY5 ... FNMA PAB 5463 . 99,368 |..... 104.8880 100,066 95,403 ... 1,194 (07/20/2012| 06/01/2042
31398MAQ9 ... FNMA 20109 ... 4059 |..... 103.6360 41,539 40,082 ... 1,415 (01/29/2010| 01/25/2024
31403DUBS3 ... FNMA P745878 .. 61,747 |..... 108.7780 63,696 58,556 ... 3,246 (03/11/2010| 10/01/2036
31410KXY5 ... FNMAPBBI995 ... 58525 |..... 108.6690 60,055 55,264 ... 3,053 [02/16/2010| 09/01/2038
31410XGC4 ... FNMAP900295 ... 38509 |..... 109.4810 40,266 36,779 ... 2,217 (08/01/2009| 09/01/2036
31416A4WT ... FNMA P994637 .. 62525 |..... 108.6530 62,857 57,851 ... 3,204 (08/08/2011| 11/01/2038
31416H4V4 ... .. FNMA PAAQ835 .. 237% |..... 108.3250 25,365 . 23,416 . 1,186 (08/01/2009| 01/01/2039
31416SWBS3 ..... FNMA PAA8741 .. 36211 |..... 108.0560 37,982 . 35,151 1,588 |07/15/2010( 07/01/2039
31417LBR5 ..... FNMA PAC1847 . 22449 |..... 107.6110 23,740 222,061 .00 22359 | L e (@28) s e e 4500 | L. 4275 [MON L B3 994 108/28/2009| 09/01/2024
31417LD36 ...... FNMA PAC1921 . 51,955 |..... 107.2750 55,329 . 51,577 2,074 |07/14/2010| 09/01/2039
31417NAQ4 .. ... FNMA PAC3614 . 21464 | ..... 107.1430 23,030 20494 21458 L @ e [ 4000 | L. 4055 [MON L T2 889 08/01/2009| 08/01/2024
31417QRZ9 ..... FNMA PAC5003 . 101,445 |..... 108.0560 108,285 100,212 4,573 101/13/2010| 01/01/2040
31419A4N4 ... FNMAPAE 0828 ........ 129,575 | ..... 106.6990 133,461 125,081 2,554 (05/01/2012| 02/01/2041
31419FD6O0 ...... FNMA PAE4624 4% 2040 68518 |..... 107.3060 75,343 70,213 2,809 (04/13/2011 10/01/2040
3138AV3Q6 ..... FNMAPASSTHRU ............ 77357 | ... 106.6990 80,871 75,794 2,670 [11/12/2011 10/01/2041
31412PXCO ... FNMA PASS THRU LNG 30 YEAR .. 81,944 |..... 111.0100 90,219 81,272 3,668 [04/13/2010| 06/01/2039
31417B5T0 ... FNMA PASS-THRU INT 15 YEAR 2.5 . 87,879 |..... 104.8180 89,390 85281 | ..........87,793 | ..o o BB) [ | | 2500 Ll 2074 [ MON L L T8 890 |07/01/2012| 06/01/2027
31418UBCT ..... FNMA PASS-THRU LNG 30 YEAR 4.5 . 90,873 |..... 108.3690 | . 96,919 .. 89,434 4,029 (06/14/2010( 05/01/2040
31371M7H4 ... .. FNMA PASS-THRU LNG 30 YEAR 5.0 . ..66842(..... 108.3250 | . .. 69,705 |... .. 64,348 3,217 |01/13/2010| 02/01/2037
31418AES3 ..... FNMA PMA 1044 .. . 155904 ..... 104.8880 | . . 159 584 | ... 152147 2,282 |06/07/2012| 04/01/2042
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mongage-Back ....... 1,918,838 ... XXX ... |....... 2,001,671 ....... 1,868,462 71 9451 . XXX XXX
3199999 Subtotal - U.S. Special Revenue, Special Assessment . ............oovviiiiiiiiiiniiiiiiiiiiae | e, 2,841,111 XXX oo oo 2,966,778 | ....... 2,773,462 85,027 | . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00440EAJG ...... ACEINAHOLDINGS ... | e WFE ... .........87,166|..... 174220 .......... 41,008 1,995 |102/01/2012| 02/15/2017
008117AP8 ......| AETNAINC SRNT 2.75%22 ..o e [ |onen AFE oo |l 66345 ..., 99.1770 66,449 |..........67,000|..........66354 | ... oo 9 | [ 2750 L 2884 [ MN L | 285 12/12/2012| 11/15/2022
02364WAN5 .....| AMERICAMOVILSABDECV ..........ccovevneeen] e [oe |onenn AFE ..o | 68120 ..., 119.7250 71,835 1,969 12/12/2012| 11/15/2017
025816AX7 ......| AMERICAN EXPRESS CONT 6.15%17 .........ooou |ven o |onien. AFE oo | 78796 [ 120.4970 78,323 1,230 |09/18/2012| 08/28/2017
03523TANS ..... ANHEUSER BUSCH INBEV WORLDWIDE ... [0 [ [0 AFE oo oo 70559 | L. 121.7030 73,022 1,613 [09/19/2012| 01/15/2020
00206RBDS3 . ... ATETING .o e L | AFE ... | e, 66,208 ... . 104.0020 67,601 |..........65000..........66,266 | ............coo [eeviiiee i (32 | [03.000 | L 2781 [ FA L TRT 607 |09/19/2012| 02/15/2022
0B6836AAS5 ... BAPTIST HEALTH SOUTHFLA ... [ | ot AFE oo | 31019 L 111.9910 33,597 1,377 [10/13/2011| 08/15/2021
073902RU4 . BEARSTEARNSCOSLLC ... oo [ oot FE ... .........76983|..... 125.3040 81,448 2,538 109/19/2012| 02/01/2018
055451AL2 ...... BHP BILLITON FINUSALTD ... [ | o AFE oo | 44594 | 107.6250 48,431 1,463 [11/18/2011| 11/21/2021
115637AM2 . ... BROWN-FORMANCORP ...............ooooo oo [ [ooen FE ... .. .......54640|...... 98.7030 54287 |..........55000|..........54642 . .............. [ 2 s e [0 2250 L. 2837 (U BT 12/10/2012| 01/15/2023
12189LAGE ..... BURLINGTONNORTHSANTAFE ..................|... ... |...... 2FE ... | 41499 112.7860 45,114 2,107 |09/18/2011 09/15/2041
149123BV2 ......[CATERPILLARINC ... | e FE ... |..o.....62397 ... 112.1890 67,313 1,950 |09/19/2012| 05/27/2021
125509BS7 . JCIGNACORP ... e 2FE ... |, 61547 .. .. 109.3150 65,589 1,069 |09/19/2012| 02/15/2022
17275RAL6 ..... CISCOSYSTEMSINC ... oo [ oot 1FE ......|..........30,000]..... 100.2720 30,082 |..........380,000|..........80,000 | ......ccoconn [eiii [ e M 164 |103/16/2011| 03/14/2014
172967EMY . ... CITIGROUPINC ... [ e e AFE oo oo 61,991 L 119.0160 71,410 2,909 (09/19/2012 11/21/2017
12572QAE5 ... CMEGROUPINC ..o [ e e AFE oo | 59,929 L. 101.4640 60,878 |..........60,000..........59,930 [ .........oooees e T | [0 3000 Ll 3036 | MS L L B3O 09/19/2012| 09/15/2022
20030NBAS ... COMCAST CORP ... [ e e 2FE ..o |l ... 64,768 118.5260 71,116 1,803 [09/19/2012| 03/01/2020
209111EV1 ......| CONSEDISONCOOFNY .....ooovvvevnnnean e [oe |onen FE ..o oo 51,2250 130.6070 52,243 2,850 (08/08/2011 12/01/2018
219350AW5 ... CORNINGINC ... | e e e 2FE ... | ... 60,861 ... 105.3090 63,185 1,077 [09/19/2012| 03/15/2042
22160KACO ... COSTCO WHSL CORPNEW SRNT5.5 ... v |oen [ovnnnn AFE ..o oo 26755 | 117.8920 29,473 1,375 |08/05/2009| 03/15/2017
22303QAL4 ..... COVIDIEN INTLFINSAGTD SRN ... A R P FE ... 41001 ). 113.2610 45,304 1,680 |01/14/2012| 06/15/2020
22546QAD9 ... .. CREDITSUISSE ................ A R P WFE ......|..........57612]..... 112.4390 61,841 1,890 |12/12/2012| 01/14/2020
25459HBA2 DIRECTV HLDG/FIN INC ... A R P 2FE ......|..........68546.. ... 112.1780 72,916 1,750 |09/19/2012| 03/01/2021
25468PCW4 . ... .| DISNEY WALT COMTNSBE ...... A R P FE ... ... ......49616]..... 100.9180 50,459 |..........50,000|.......... 49619 ............... [ 3 e [0 2350 (L. 2452 (0D L 9B 11/27/2012| 12/01/2022
260543BX0 . .| DOW CHEM CO SRNT CRSENS 19 ... A R P 2FE ... f..........39287 [..... 135.0080 47,253 2,993 |12/11/2009| 05/15/2019
26138EAM1 ..... DR PEPPER SNAPPLE GROUP INCSR ... A R P 2FE ......|..........61740|..... 105.3670 63,220 1,015 |109/18/2012| 01/16/2015
278642AG8 ..... EBAYINC ...t e e AFE ... |.oei.. 55532 (..., 101.1650 55641 | ... 55,000 | ... 55,501 [ e B e | [ 1380 | AT | | 342 09/18/2012 07/15/2017
29379VACT ..... ENTERPRISE PRODS OPER LLC SRN . e e 2FE ... |l 40585 . 125.3200 43,862 2,275 (01/24/2012| 01/31/2019
341081FG7 ..... FLORIDAPOWER & LIGHTCO ........ e e AFE oo | 44937 [ 104.1480 46,867 1,048 [05/10/2012| 06/01/2042
36962G4R2 ..... GENERAL ELEC CAP CORP MTNBE S . e e AFE oo | 96,484 [ 111.6050 106,025 3,281 (09/19/2012| 09/16/2020
38141EA66 ...... GOLDMAN SACHS GROUPINC ........ e e AFE oo | TT859 [ 118.8210 83,175 2,700 (12/12/2012 06/15/2020
38259PACH . GOOGLEINC ................ e e AFE oo | 34864 [ 104.4200 36,547 |.......35,000 | ... 35162 e [ @B) | e [ 2125 1993 [ MN | BT 744 05/16/2011| 05/19/2016
458140AJ9 INTELCORP ................. e e AFE oo | 68,104 ... 106.0360 ....68,923 1,513 [09/19/2012| 10/01/2021
464287226 ISHARES LEHMANAGGBOND .......... A PUUR O 1200124 )L 111.0800 2 274141 | ... 62,836 |03/21/2011] ..
464287176 ...... ISHARES LEHMAN US TIPS BOND FUND . A TR O 1o 1249001 )L 121.4100 . 1,435,066 | ... 32,135 |04/02/2009
24422EQQS . . ... JOHN DEERE CAPITALCORP ......... U O (P [P FE ... .........26128]..... . . 1,125 |08/01/2009| 04/03/2013
24422ERH4 ... JOHN DEERE CAPITALCORP ..o [ | [t FE ..o 61456 ... 1,274 [12/1212012| 10/15/2021




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE DELTA DENTAL PLAN OF OHIO, INC.
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46625HHPS .. ... JPMORGAN CHASE&CO ..............cooeenn B D PO FE ... 47790 ). 105.2880 | .......... 47,380 |..........45000 |..........47455| . .............. | (335) 745 09/19/2012| 01/20/2015
50075NAS3 ... KRAFT FOODS INC NT 6.5%17 . U U N R 2FE ...... . .. 70,587 |..... 122.1380 | . (958) | .. 517 09/19/2012( 08/11/2017
58013MEGS ... .. McDONALD'SCORP ........... N TR U PO 1FE ...... . .. 26159 (..... 116.4890 | . 112)] .. o521 08/01/2009| 02/01/2019
58155QACT ..... McKESSON CORP ....... PP VU 1FE ...... . L BT 44T (... .. 107.1900 | . (213) ] .. L T04 ... 09/19/2012| 03/01/2016
59018YJ69 ...... MERRILLLYNCH & CO .. Y FUUR DU 1FE ...... . L 57327 ... 1174350 | .......... 64589 |..........55000|..........57,730 | ......coovvis | 181 .. L1203 ... 09/19/2012| 08/28/2017
59156RAP3 ... .. METLIFEINC .......... AU U U U 2FE ... . L4324 (.. 106.9230 | ..........53462|..........50,000|.......... 43898 |............... |, 5731 .. L1420 12/13/2012| 12/15/2036
61747TWAKS ... MORGAN STANLEY .. RPN PUUE U 1FE ...... . ..40,149 (... .. 102.2010 | . (237) .. .. 4891 ... 07/25/2011| 07/28/2014
68389XAES ... .. ORACLECORP .......... e e L 1FE ...... . ..56,529 [ ..... 139.0520 | . (135) .. 6181 ... 09/20/2012| 04/15/2038
69371RK54 ... .. PACCAR FINANCIAL CORP B PP O DRI 1FE ...... . ..39992 (..., 101.5670 | .......... 40,627 |.......... 40,000 |.......... 39993 . .........c.oit | 1. .. 1881 ... 03/01/2012| 03/15/2017
T1644EAJ1 ... .. PETRO-CDASRNT ......... N U N 2FE ...... . ..38782|..... 136.3790 [ ..........40914 | .........30,000..........38702|............... | (79)] . .26 ... 07/17/2012| 05/15/2038
T1645WAMS ... .. PETROBRAS INTL FIN CO . B P PUUR IR 2FE ...... . ..64475 (..., 114.4910 | . (564) | .. 75 10/15/2010| 03/01/2018
TAQ05PAZT .. ... PRAXAIRINC .............. . [ P RO P 1FE ...... . ..61,360 |..... 104.8570 (..........62914 | .........60,000..........61384|............... |...........L 171. .. 600 ... 12/12/2012| 09/01/2021
760759AH3 ... .. REPUBLIC SERVICES INC . e 2FE ...... .. 49130 ... 115.9680 (189) | .. .. 750 ... 11/08/2012| 03/01/2020
T67201ANG .. ... RIOTINTOFINUSALTD ... oo [ oot 1FE ......|..........63303]..... 110.4950 (108) ..282] ... 12/12/2012| 05/20/2021
78008T2C7 ...... ROYAL BANK OF CANADA ... PR P [P (P 1FE ...... . .. 44086 |..... 101.0850 .......... 45488 |..........45000..........45179|............... |l 194 .. 155 ... 03/10/2012| 03/13/2015
826418BD6 ..... | SIERRAPACIFICPOWERCO ......... e e 2FE ... . ..56,005(..... 115.7320 | . (672) .. 383]... 10/12/2012| 05/15/2016
843646AF7 ...... SOUTHERN PWR CO SR NT 4.875%15 . PO U DU PR 2FE ... . .. 35378 (..... 109.5340 | . (240) LT84 ... 12/14/2009| 07/15/2015
89233P6D3 ..... TOYOTAMTRCRDCORP ............ PP IPUUE U 1FE ...... . ..55404 [..... 1024030 | ..........56322|..........55000|..........55657 |..........coovv i, 253 L1041 ... 09/18/2012| 05/22/2017
89417EAG4 . .... TRAVELERS COMPANIES INC SR NT PP FUUE PO 1FE ...... ..39,073 (..., 112.9590 (242) . 228 06/14/2012| 11/01/2020
91159HGRS ... USBANCORP ... [ [ [ MFE ... ..o 37705 L 104.9890 (890) . 188 05/07/2011| 05/15/2014
m 921937835 ...... VANGUARD TOTAL BOND MARKET . A P P 1o 2130134 | 84.0300 | ....... 2292002 |.......coviiin | 2130134 [ e e e e e INFA 03/21/2011 | ..........
- 92343VAYO ..... VERIZON COMMUNICATIONS ..............ooooo | ooe | oo [ onens FE ... .. .......45936|..... 106.4810 [ ..........47916|..........45000..........45040|............... |............ (7. . 338 . 11/07/2012| 04/01/2016
o 94106LAW9 ... .. WASTEMGMT INCDELSRNT4.75% ..............|... |... [...... 2FE ... f..........34786..... 1142130 ..........39975|..........35000 |..........34832|............... |l 18 . 697 06/08/2010{ 06/30/2020
N 94974BEVS ..... WELLSFARGO&CO ... oo | e WFE ......|..........70,046 | ..... 115.0240  .......... 74766 |..........65000 ..........69969|............... |............ (79 . . 748 12/12/2012| 04/01/2021
969457BU3 ... WILLIAMS COMPANIESINC .............ooooo | oon | oo [ nenns 2FE ... f..........59958 .. ... 100.8650 | ..........60519|..........60,000|..........59959 | ............... | 1 1,024 12/17/2012| 01/15/2023
970648AE1 ...... WILLISNORTHAMERINCGTDSRN ... |oon | oo [ onenns 2FE ... |..........61182. ... 117.8470 (161) . 984 12/12/2012| 09/29/2019
976826BG1 ..... | WISCONSIN POWER & LIGHT ... oo 1FE ...... . L.24846 | ..... 1M7.9790 (..........29495|..........25000 |..........24891|............... |l 14 . 576 0 (07/07/2009| 07/15/2019
984121BP7 ...... XEROXCORP. ..o, T T R 2FE ... |..........33730..... 112.6870 | ..........33806|..........30,000|..........32215|............... |........... (636) 565 07/19/2010{ 03/15/2016
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ........................oooon XXX (10,734) 37,353 CXXX ] XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structt
14313KAC2 ..... CARMAX AUTOOWNERABS ..................... B D PO FE ... 099977 )L 99.9680 | .......... 99,968 |......... 100,000 | ......... 100,018 ... 4 . . T I 23 10/03/2012| 03/15/2016
17305EEWT ..... CITIBANK CREDITAUTO 2012 ............... R R U P 1FE ...... . ..99,943 (..., 99.9910 | . ..99,991 (... 100,000 ..100,060 | ....... B PR 1"7].. . . k e 10/01/2012| 10/07/2017
43813UAC4 ..... HONDA AUTO RECEIVABLES OWNER TRUST ...... PP VU 1FE ...... . LL24999 (... 100.4720 | . 25,118 25,000 ...25008(....... e 9f.. PP PR . . X T PN 9|... 02/14/2012| 03/15/2015
43812BAHG .. ... HONDA AUTO RECV 2010-1 2016052 ... ...... U U U P 1FE ...... . .. 32638 (..... 100.3920 | . 32,774 32,646 L..32643 (... e 2. PP PR . .. Lo 18] 02/24/2010( 05/21/2016
44890GACY .. ... HYUNDAIAUTORE ABS 2012 ........ B PR U 1FE ...... . ..54995 [ .. ... 100.3470 | . 55,191 55,000 L8507 L P U 23| .. .18, 03/01/2012| 03/15/2016
44923WAD3 ... .. HYUNDAI AUTO RECV TR 2010-A 20 ... N PR R PO 1FE ...... L.49999 (... .. 102.3910 51,196 50,000 ...50,036 (....... B PR @1].. . 541, 05/13/2010( 12/15/2016
587682AD7 ..... MERC-BENZAUTORECVTR2010-1 .......ooovveen] e fooe [ oeiin MFE ..o oo 24998 (... 101.1340 25,284 25,000 L 25014 (. P U 9].. .24, 04/21/2010| 08/15/2016
89235XACT ..... TOYOTAAUTORECABS 2011 ..o [ e | 1FE ...... . ..49238 (..., 100.2270 | . 49,356 49,244 L 49257 (Lol P U ®)].. 21, 02/03/2011| 10/15/2014
92867DAD2 ..... VOLKSWAGEN AUTO ABS 2011 R U O 1FE ...... . .. 84984 (..., 102.4540 | . 87,086 85,000 ...849920 ... P 4. . 26. 03/30/2011| 09/20/2017
92869AADS ... .. VOLKSWAGONAUTOLOAN ...................... ... | ... oo ABTTT L 100.7910 .. 15,904 | ... .. 15,780 L ABT779 L B . . 10]. 01/22/2010| 08/22/2016
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-| Backed and Structured Securities . .. 537 548 |... XXX ... ...541,868 | ... . 537,670 537,824 |....... N 158 | .. . 203 .. XXX ] XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) . . 9281129 | ... XXX ... . 9983228 |....... 3618670 |....... 9,265,362 | . .. ... (10,576) | .. 37,556 .. 226976 | XXX |.. XXX.
7799999 Subtotals - Issuer Obligations .................... 12,431,012 ... XXX ... 13,400,788 | ....... 6,551,000 |...... 12,402,463 | ... . (16,280) | .. 64,573 .. 281485 (. XXX |.. XXX.
7899999 Subtotals - Residential Mortgage-Backed Securities . . . 1,962,152 | ... XXX ... . 2,043,650 |....... 1,909,466 |....... 1,959,275 | ... ... (828) .. 5776 L 73790 XXX .. XXX
7999999 Subtotals - Commercial Mortgage-Backed Securities . . . . 1,085099 ... XXX ... . 1,105,557 | ... 1071911 ....... 1,083467 | ....... e Lo (531) .. 2,190 . 26416 . XXX |.. XXX.
8099999 Subtotals - Other Loan-Backed and Structured Securities . . . ...537548 ... XXX ... ...541868 (... .537670|......... 537,824 | ....... A P, 158 | .. L.203 | ..., 5467 |. XXX Lo XXX
8399999 Grand Total - BONAS . . ... ... 16,015,811 ... XXX ... 17,091,863 | ...... 10,070,047 | ...... 15,983,029 (17,481) 72742 ....... 387,158 | . XXX |.. XXX.




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
7 8

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

L3
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Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired

Industrial and Miscellaneous (Unaffiliated)

000375204 ....... ABBLTD ... e [ 601.000 09/17/2012
HO023R105 ....... ACELIMITED ..o e [ | 545.000 ..| 12/06/2012
00687A107 ....... ADIDASAGSPNADR ... | [ | 416.000 ..| 09/17/2012
00101J106 ....... ADTCORPSHS ... e [ e 657.000 ..| 12/01/2012
001055102 ....... AFLAC Corp. ... v e 601.000 .| 12/06/2012
015271109 ....... ALEXANDRIA REAL ESTATEEQINCCOM ......ooeiia e [ o 573.000 09/18/2012
018490102 ....... ALLERGANINC ... e [ e 311.000 10/18/2012
018805101 ....... ALLINZ SESPDADR ..... v 3,659.000 ..| 09/18/2012
022637104 ....... AMADEUS ITHOLDING ... | [ e 455.000 ..| 09/17/2012
023135106 ....... AMazon.Com INC. ........oooiviiiiiiiii i e [ | 416.000 ..| 06/06/2012
02364W105 ....... America Movilsa SabDe Cv ......... e e e 612.000 ..| 09/17/2012
024013104 ....... AMERICAN ASSETS TRINC COM ..o e [ e 830.000 ..| 12/06/2012
024835100 ....... AMERICAN CAMPUS CMNTYSINCCOM ... oo [ o 758.000 ..| 12/06/2012
025816109 ....... AMERICANEXPRESS CO ... | e [ | 743.000 ..| 12/06/2012
026874784 ....... AMERICAN INTERNATIONAL ... e | e ... 4,306.000] ... ..| 10/10/2012
03076C106 ....... AMERIPRISEFNLINC ... e [ e 473.000| ... .| 11127712012
025537101 ....... AMNELECPOWERCO .......oooiiiiiiiiiiie | e e ... 1,085.000] ... ..| 12/06/2012
032511107 ....... ANADARKOPETE CORP ... e [ | 423.000] ... ..| 12/06/2012
035128206 ....... ANGLOGOLD ASHANTILTD ... e e ... 3,726.000] ... ..| 12/06/2012
03524A108 ....... ANHEUSER-BUSCHINBEV ..o e [ e 659.000 ... ..| 10/15/2012
G0408V102 ....... AONPLC ... | e ... 1,299.000] ... ..| 0972172011
037411105 ....... Apache Corp. .......oovviiiiiiii e e ... 1,643.000] ... ..| 12/06/2012
037833100 ....... Apple Computer CO ... e [ 508.000 ... ..| 05/17/2012
03938L104 ....... ARCELORMITTAL SA. LUXEMBOURG ... v e 856.000 .| 09/18/2012
NO07059210 ....... ASMLHLDGNVNYREGSHS ..o e e 1,186.000 12/31/2012
00206R102 ....... ATETINC. ..o e [ 884.000 12/06/2012
052528304 ....... AUSTNWZBGADR ... e | e ... 1,242.000] ... ..| 06/14/2012
Y0486S104 ....... AVAGO TECHNOLOGIES ..o [ [ e 288.000 ... ..| 12/18/2012
053484101 ....... AVALONBAY COMMINICATION INC - [ PUUUTRN P 1,056.000 ..| 12202012
054536107 ....... AXA-SPONSADR .................. e [ e 903.000 ..| 09/18/2012
056752108 ....... BAIDUINC ... L [ e 199.000 ..| 12/06/2012
059460303 ....... BANCOBRADESCO .......oovviiiiiiiiiiieeees [ [ 1,121.000 ..| 09/17/2012
06738E204 ....... BARCLAYSPLCADR ... [ e 2,187.000 ..| 09/18/2012
067901108 ....... Barrick Gold COorp ........o.ovvviiiiiiei e [ 1,911.000 ..| 12/06/2012
055262505 ....... BasfAg Spons Adr ... [ [ 309.000 ..| 112772012
072730302 ....... BAYERAGSPADR ...... e e e 314.000 ..| 09/18/2012
086516101 ....... BestBuy, Inc. ... [ 2,136.000 ..| 04/20/2012
055434203 ....... BGGROUPPLCSPADR ......coiviiiiiiiiiiieee [ [ [ 943.000 ..| 10/02/2012
088606108 ....... BHP BILLIRONLTD ADR ..o [ [ [ 179.000 | ... ..| 09/17/2012
09062X103 ....... BIOGENIDECINC ..........coviiiiiiiies [ [ [ 243.000 ... ..| 02/06/2012
09063H107 ....... BIOMED REALTY TRUSTINCCOM .........oooovviiii o e ...2,012.000] ... ..| 12/06/2012
05565A202 ....... BNP PARIBASSPNADR .............. v [ ... 1434000 ... ..| 09/18/2012
097023105 ....... BOEINGCO ... e [ e 908.000 | ... .| 12/19/2011
099724106 ....... BORGWARNERINC ..o [ [ [ 374.000 12/06/2011
101121101 ....... BOSTONPPTYSINC ......ooooiiiiiee e e ... 1,416.000 12/06/2012
105105100 ....... BRAMBLESLTD ............... e e ... 1,134,000 ... ..| 09/17/2012
05564E106 ....... BRE PPTYS INCMARYLAND .........oooviviininiie [ [ [ 103.000 | ... ..| 112772012
110122108 ....... BRISTOL-MYERS SQUIBB CO. ..........ccoovviiniiii [ [ ... 1,794.000] ... ..| 09/24/2012
110448107 ....... BRITISHAMN TOBACO SPADR ........coovvvivieeie [ [ [ 264.000 ... ..| 1212412012
111013108 ....... BRITISH SKYBDCTSPDADR ......covvviieiieie [ [ e 210.000 ..| 09/17/2012
112900105 ....... BROOKFIELD OFFICE PPTYSINCCOM ........c.ovvvovai o [ennnen ... 1,026.000] ... ..| 12/06/2012
120738406 ....... BUNZLPLCADR .. ..o [ [ [ 185.000 | ... ..| 09/17/2012
12673P105 ....... CAING ..o e e ... 6538.000]... ..| 12/06/2012
133131102 ....... CAMDEN PPTY TRSHBEN INT .. v 754.000 ... ..| 12/06/2012
13342B105 ....... CAMERONINTLCORP ........oooiiiiiiiiiiieie [ [ [ 268.000 ... .| 12/18/2012
136375102 ....... CANADIANNATLRY CO ... [ [ [ 119.000 09/17/2012
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136385101 ....... CANADIAN NATURALRESLTD ... [ e ... 3,702.000 127,570 L 12/06/2012
138006309 ....... CANON INCADRREPSSH ... [ [ [ 846.000 .. 324081 .... L.........] 121812012
139098107 ....... CAPGEMINI ... [ [ e 398.000 ..92221 ... L.........] 09172012
14040H105 ....... CAPITALONE FINLCORP ... e e 1,564.000 .. 90,369 .... L.........| 12/06/2012
151020104 ....... CELEGENECORP ........ovviiviiiiiiiiiiiiiei [ [ [ 350.000 .. 22,1401 .... L.........| 07112/2012
151350109 ....... CENOVUSENERGYINC ... [ [ e 152.000 ... 53941, L.........] 09/17/2012
15639K300 ....... CENTRICAPLC ... e [ 1,436.000 ..29,088].... L.........] 09/18/2012
156700106 ....... CENTURYLINKINC ... v e 699.000 .. 26546 (... L... .| 02/16/2012
156782104 ....... Cerner Comp. .....ovvvveieiii e L [ e 373.000 26,773 L 05/14/2012
39945C109 ....... CGIGROUPING ... [ [ [ 382.000(..........8836|...... 23130 |.......... 8,836 |.......... 8,852 L 09/17/2012
166744201 ....... CHEUNG KONGHLDGADR .........ovvvvioviiieieee [ [ [ 955.000 141010 L.........] 09172012
166764100 ....... CHEVRONTEXACO CORP ..o [ [ [ 936.000 .. 97,901.... L.........| 12/06/2012
168919108 ....... CHINA CONSTRBK CORP ADR ... [ [ 1,353.000 .. 18,769 .... L.........| 09/18/2012
16941M109 ....... CHINAMOBILELTD SPNADR ... [ [ 155.000 . T7550 .. L.........] 09/17/2012
171778202 ... CIELOSASPADR ... e [ e 268.000 ... ... 6383].... L.........] 09172012
17275R102 ....... CISCOSYSTEMSINC ... [ e [ ... 5400.000] ... .. 92,682].... L.........| 12/06/2012
172967424 ....... CITIGROUP INC COMNEW ... [ e .. 4,998.000 ... 1758821 ... L.........| 12/06/2012
126132109 ....... CNOOCLTD ... L [ e 189.000 .. 38528 ... L.........] 09/18/2012
191085208 ....... COCA COLAAMATILSPDADR ... [ [ 432.000] ... 16 L.........] 09172012
1912EP104 ....... COCACOLAHELLENICSADS .......oovviiiiiiieee [ [ e 310.000 ... LLTA21 L L.........| 09/17/2012
191216100 ....... COCA-COLA COMPANY ...t e e ... 2,408.000] ... .. 853311.... L.........| 06/12/2012
20030N101 ....... COMCAST CORP CL A-aletheia ................ccoooovveii v [onnnnn ... 1,343.000] ... .. 35768 .... L.........] 08/30/2012
20449X203 ....... COMPASS GROUPPLCADR ... e [ ... 2,074,000 ... .. 20,795].... L.........] 091712012
20825C104 ....... Conocophillips .......c.oviiiii e e [ ... 1,407.000] ... L 79597 ... L.........| 12/06/2012
G2554F113 ....... COVIDIENLTD ..o [ [ e 600.000 | ... .. 28559 (..., L.........] 09/21/2011
225401108 ....... CREDITSUISSEGP SPADR ..o [ [ ... 1,208.000] ... .. 28239].... L.........| 1211412012
228227104 ....... CROWN CASTLEINTLCORP ..o [ [ ... 1,033.000] ... L5217 ... L.........| 06/06/2012
229663109 ....... CUBESMART COM ... e e ... 1,198.000 ... 14156 ... L.........| 09/18/2012
126650100 ....... CVS CORPORATION ... [ e e ... 3,025.000] ... 107,944 | ... L.........| 12/06/2012
235851102 ....... DANAHERCORP ... [ [ [ 794.000 ... 418181, L.........| 05/14/2012
23317H102 ... DDRCORPCOM ... [ e [ ...2901.000] ... 42212 .. L.........| 12/06/2012
244199105 ....... DEER&CO ....vviiiiiiiiieeiee [ [ e 308.000 ... 247341 ... L.........| 12/06/2012
24872B100 ....... DENSO CP UNSPONSORED ADR .........oovvvveveee [ [ [ 476.000 | ... L. T,966 ... L.........| 09/17/2012
251542106 ....... DEUTSCHEBOERSEAGSHS ..........oooovvii e e ... 1314000 ... L1259 L.........] 11/26/2012
251566105 ....... Deutsche Telekom Ag Spons ... [T P P ... 1,605.000 ... L AT207 L L.........| 12/06/2012
25470F104 ....... DISCOVERY COMMUNICATION ..........cooovvvvieiiies [ [ [ 527.000 ... .. 27,989 ... L.........| 06/12/2012
26613Q106 ....... DUPONT FABROS TECHNOLOGY INCCOM .........c.ooovfvveen [ennnen .. 1,467.000 | ... 37761 L.........| 12/06/2012
G29183103 ....... EATONCORP ........ooiiiiii e [ [ 374.000 .. 16,864 |.... L.........] 08/13/2012
281020107 ....... EDISON INTERNATIONAL ........oooiiiie [ [ [ 369.000 ... 17,288 ... L.........| 12/06/2012
28176E108 ....... EDWARDS LIFESCIENCES .... v e 3240001 ... .. 29536.... L... .| 12/07/2012
268648102 ....... EMC CORP/MASS ...t [ e ... 4,220000]........106,766 | ...... 25.300|........ 106,766 |......... 93,748 L 1112712012
26874R108 ....... ENISpa Sponsored Adr ..........occooveeiiiii e ... 1204000(.........59,165|...... 49140|......... 59,165 |......... 49,768 L 09/18/2012
26875P101 ....... EOGRESOURCESINC .........ooovviii [ [ [ 545000 ... L6179 .. L.........| 12/06/2012
26884U109 ....... EPRPPTYS ... e [ e 980.000 | ... .. 43,083].... L.........| 12/06/2012
29472R108 ....... EQUITY LIFESTYLE PPTYSINCCOM ......oooovvveinas [ [ e 508.000 ... .. 34637(.... L.........| 12/06/2012
29476L107 ....... EQUITY RESIDENTIAL SHBENINT ... [ e ... 2575000 ... 155,934 | .... L.........| 12/06/2012
294821608 ....... ERICSSONLMTELCLBADR .........oooovviiiiiie [ [ ... 3527.000]... .. 345481 ... L.........] 1212012012
30215C101 ....... EXPERIAN PLC SPONSORED ADR ..........ooovovvoeone oo [ [ 838.000 ... . 12276 ... L.........] 09/18/2012
30219G108 ....... EXPRESS SCRIPTSHLDG CO ... [ e ... 1,028.000] ... .. 54435] ... L.........| 11/06/2012
302257102 ....... EXTRA SPACE STORAGEINCCOM ........oovvviinii e e ... 1,092,000 ... .. 33,189.... L.........| 12/06/2012
30231G102 ........ EXXONMOBILECORP ..o e [ ... 1,148.000] ... L8734 L.........| 12/06/2012
30303M102 ....... FACEBOOKINC ... [ [ [ 654.000 ... L2077 L.........] 111972012
307000109 ....... FAMILY DOLLAR STORES .........ovvviiiiieiiieis [ [ [ 871.000 .. 51,9201.... L.........| 05/14/2012
307305102 ....... FANUC LTD-UNSP .......... e L e 407.000 11226 .. L.........| 09/17/2012
313747206 ....... FEDERAL REALTY INVTTRSHBENINT ... [ [ o 536.000 .. 544541 ... L.........| 12/06/2012
31428X106 ....... FEDEX CORP DELAWARE ..........cooooviiiii [ [ [ 302.000 ... .. 26853].... L.........] 0111972012
316773100 ....... FIFTH THIRD BANCORP ......... v ... 1,614.000] ... 19926 (... L... .| 09/21/2011
33610F109 ....... FIRST POTOMACRLTY TRCOM ... | [ .. 1,873.000......... 23,150 |...... 12.360]......... 23150 |......... 22,930 L 12/06/2012




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
5 6

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

Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B/A.CV. Acquired
344419106 ....... FOMENTO ECNMCOMEX SPADR .........ovvvvvoeeea e [ [ 101.000 L 09/17/2012
345550107 ....... FOREST CITY ENTERPRISES INC CLA . UUTDRUT PR BT ... 1,766.000 | ... L.........| 12/06/2012
35671D857 ....... FREPRT-MDMRAN CPR&GLD ......... TR FUTTTTRN PO ... 1,195,000 ... L.........] 10/23/2012
358029106 ....... FRESENIUS MEDICAL CARE .... v e 288.000 L.........| 09/17/2012
36318L104 ....... GALAXY ENTMT GROUP TLD ... v e 231.000] ... L.........| 09/17/2012
36160B105 ....... GDF SUEZ SPONS ADR ......... [UUTURTUTE PUTRIRN R R 547.000 ... L.........] 09/19/2012
369604103 ....... GENERAL ELECTRIC CO ... v ... 6,203.000] ... L.........| 12/06/2012
37045V100 ....... GENRALMOTORS ............ . v ... 3511.000] ... L... .| 12/06/2012
375558103 ....... GILEAD SCIENCESINCCOM ..o [ [ [ 920.000 L 11/113/2012
37733W105 ....... Glaxosmithkline PLC ... [ [ [ 248.000 L 09/18/2012
38141G104 ....... Goldman Sachs Group Inc ..............oooviieiiiii e [ [ 873.000 L.........| 12/06/2012
38259P508 ....... Google, INC. ... L [ 214,000 L.........| 05/31/2012
40049J206 ....... GRUPO TELEVISASAADR ...... e L e 769.000 L.........| 09/17/2012
406216101 ....... HALLIBURTON COMPANY ... ..o [ e 1,518.000 L.........] 06/21/2012
416515104 ....... HARTFORD FINANCIAL SVCSGRP ......... v ... 5363.000]........120, . , , L.........] 08/07/2012
404141109 ....... HCPINCCOM ................. v ... 2346000 ........ . 100,000 .... L.........| 12/06/2012
42217K106 ....... HEALTH CARE REIT INC COM v e 389.000......... . L 22171 L.........| 1212012012
438128308 ....... HONDA MOTOR ADRNEW ...... IO PUTU R ..o 1121000 ... 4 . ; c... 36,1631 ... L.........] 09/18/2012
438516106 ....... HONEYWELL INTLINCDEL ............. v e 558.000......... 35, . \ c 3BT L.........| 12/06/2012
T 44107P104 ....... HOST HOTELS & RESORTS INC COM ... JUTEY ORI P ... 4,332000]......... . e BT7021 . L.........| 12/06/2012
o 404280406 ....... HSBC Holdings PLC Spons ADR New ... e [ ... 1431000 ......... . coe.....60860].... L.........| 09/18/2012
N 448415208 ....... HUTCHISN WHAMPOAADR ........... [FUTRTUTURRT T I ... 2042000 ......... 43, . , c.... 362400 ... L.........] 09/18/2012
452327109 ....... ILLUMINAINC ................. U PUTUUTRN PO I 858.000(.........47, . ) ce..... 382631 ... L.........| 04/18/2012
453142101 ....... IMPERIAL TOB GRP SPSADR .......... U UURUUR U P 295.000(......... . .. 208921 L.........| 09/17/2012
455807107 ....... INDUSTRIAL AND COMMRCL BNK ...... [P PUUU IS ... 1,166.000]......... . ce 157140 L.........| 09/17/2012
456837103 ....... Ing Group NV Netherlands ... oo |t ... 2,160.000]......... 20, . ; e 14097 | L.........| 08/14/2012
G47791101 ... Ingersoll-Rand CoLtd ............. I P ... 1192000 ......... 57, . , s 45875 ... L.........] 09/21/2011
45857P400 ....... INTERCONTINENTAL HOTELS ............... v e 851.000(......... . c 214041 L.........| 102212012
459200101 ....... INTERNATIONAL BUSINESS MACHINES CO . U PUURUURE U P 530.000........ . 91871 L.........| 09/21/2012
46115H107 ....... INTESA SANPAOLO SPONADR .............. v [ ... 1042000 ......... 11, I ) s 10,0610 L.........] 09/18/2012
478160104 ....... JOHNSON & JOHNSON ............ [ PUUUUIRN P ... 1479.000]........103, . \ ... 96,9941 L.........] 10172012
481165108 ....... JOY GLOBAL INC DEL COM ... v e 808.000......... . oo, 643531 L.........| 05/23/2012
46625H100 ....... JPMORGAN CHASE& CO ........... [P TR DR ... 4,099.000]........ . 161,244 | .... L.........| 06/01/2012
4812A4831 ....... JPMORGAN TRIINTLVASMASH ... e e .. 51,754.000 | ... L.........] 1011972012
48137C108 ....... JULIUS BAER GROUP ADR ... v ... 1174000 ... L.........] 06/13/2012
492051305 ....... KEPPEL LTD SPONS ADR ....... v e 814.000 ... L.........| 09/17/2012
493267108 ....... KEYCORPNEW ............ B PUTUUTR PR ...2903.000] ... L.........] 09/21/2011
49427F108 ....... KILROY RLTY CORP COM .. [P PURURURS DU ... 1,342.000] ... L.........| 12/06/2012
49456B101 ....... KINDER MORGAN INC ... I PUUUIR ... 1,180.000 ... L.........| 08/09/2012
495724403 ... ... KINGFISHERPLCSPADR ............ [P PUUTOUR O ... 1,346.000 ... L... .| 09/17/2012
500458401 ....... KOMATSU NEW NEW SPNSDARD ........ovvvvvinneeien [ [ o 407.000 L 09/17/2012
50076Q106 ....... KRAFT FOODS GROUP ... [ [ ... 1,218.000 L 12/06/2012
502117203 ....... LOREALCO ...............oeee U EUUUUUR T T 340.000 ... L.........] 09/17/2012
531172104 ....... LIBERTY PPTY TRSHBEN INT ... [ e ... 1,115,000 ... L.........| 12/06/2012
534187109 ....... LINCOLN NATL CORP IND [P PUUUURS DU ... 1,248.000] ... L.........| 12/06/2012
53578A108 ....... LINKEDINCORP ............ v e 322,000 ... L.........| 07/16/2012
540424108 ....... LOEWSCORP ..o [ e ... 1555000 ... L.........| 12/06/2012
548661107 ....... LOWES COMPANY INCORPORATED .........coooovvvieiifovonen [ o 668.000 | ... L.........| 08/30/2012
N53745100 ....... LYONDELLBASELL INDUSTRIES ........ JUUTY PUUUUUR U P 844.000 ... L.........| 12/06/2012
554382101 ....... MACERICHCOCOM ............... [P FUUR BT ... 1,466.000| ... L.........| 12/06/2012
55616P104 ....... MACY'S ............... . U PUUURRN ... 1,010.000] ... L.........| 12/06/2012
58933Y105 ....... MERCK & CO,, INC. . [ PUUUIRN P ... 3526.000]... L.........| 12712012
59156R108 ....... METLIFEINC .................... U PUUUDRS PR ... 3,076.000] ... L.........] 09/21/2011
594918104 ....... MICROSOFT CORPORATION ......... U TR I ... 8185.000] ... L.........| 12/06/2012
606822104 ....... Mitsubishi UFJ Financial .......... [P FURTRRR BT ... 2394000 ... L.........| 121812012
609207105 ....... MONDELEZ INTERNATIONAL . v ... 2714000 ... L.........] 102212012
61166W101 ....... MONSANTO CONEW ............ OO EUUUUUR T T 896.000 | ... L... .| 04/12/2012
636274300 ....... NATIONAL GRIDPLCSPADR ..o [ [ [ 802.000 L 02/02/2012




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
5 6

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

Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B/A.CV. Acquired
637417106 ....... NATIONAL RETAIL PPTYSINCCOM ..o [ [ e 732.000 L 12/06/2012
637071101 ....... National-Oilwell Varco ................. v 715000 ... L.........| 12712012
641069406 ....... NESTLE S A SPONSORED ADR ... [P FUTUUURN FUTURRR BN 659.000 ... L.........] 09172012
65339F101 ....... NEXTERA ENERGY INCSHS ....... [P PUTUR DS ... 1,217.000] ... L.........| 12/06/2012
654744408 ....... NISSANMTRLTD SPNADR ... U ORI PO ... 1,030.000] ... L.........| 111612012
655044105 ....... Noble Energy, Inc. ................ e e e 337.000 ... L.........] 09/21/2011
66987V109 ....... Novartis AG ................. v 174.000 | ... L.........] 09172012
670100205 ....... NOVO NORDISK A'S ADR . PO PUDUUUE ORI P 61.000] ... L... .| 09/17/2012
629377508 ....... NRGEnergy INCNew ..........coovvvviiiiiiiiiiie [ [ ... 1,836.000 L 12/06/2012
67103H107 ....... O'REILLY AUTOMOTIVEINC ..o [ [ [ 461.000 L 07/19/2012
368287207 ....... OAO GAZPROM SPONADR .......cooiiieiiiiiee o [ [ 818.000 ... L.........] 09172012
674599105 ....... OCCIDENTALPETE CORP CAL ..o [ [ ... 1,702,000 ... L.........| 12/06/2012
681936100 ....... OMEGA HEALTHCARE INVSINCCOM ..o [ [ ... 1,482,000 ... L.........| 12/06/2012
68389X105 ....... ORACLE CORPORATION ........oooiiiiiiiiiiie [ e ... 1,307.000] ... L.........| 02/28/2012
686330101 ....... ORIXCORPSPADR ........ v e 320.000 ... L.........] 09/18/2012
693718108 ....... PACCARINC ........ v ... 1,546.000] ... L.........| 12/06/2012
705015105 ....... PEARSON ...... v ... 1,343.000] ... L.........| 09/18/2012
717081103 ....... PFIZERINC ................. e [P FUTUR BT ..10,367.000 | ... L.........| 12/06/2012
718172109 ....... PHILIP MORRIS INTL INC ... [P PUURUUE RN 375.000 ... L.........] 0972172011
T 718546104 ....... PHILLIPS 66 ...........covvviiiiien vl ... 1,004.000] ... L.........| 08/13/2012
o 720190206 ....... PIEDMONT OFFICE REALTY TRINCCOM .........oooovoifovoeen [ oo [onns 965.000 | ... L.........| 12/06/2012
w 724479100 ....... PITNEYBOWESINC. ................ooes REURIT P FT ... 1411000 ... L.........] 0972172011
693475105 ....... PNCBANKCORP .................. v 717.000 ... L.........| 12/06/2012
73755L107 ....... POTASH CORP SASKATCHEWAN . o e 315.000 ... L.........| 09/17/2012
740189105 ....... PRECISION CASTPARTS ............. v e 401.000 ... L.........| 06/01/2012
742718109 ....... PROCTER& GAMBLECO ..o [ [ [ 894.000 L.........| 10/24/2012
74340W103 ....... PROLOGIS INCCOM ...... oo [ ...2928.000]... L.........] 12/06/2012
74435K204 ....... PRUDENTIAL PLCADR ... v e 955.000 | ... L.........| 09/18/2012
74460D109 ....... PUBLIC STORAGECOM ......... e [ ... 1,081.000] ... L.........| 12/06/2012
74463M106 ........ PUBLICIS GROUPE SPONADR ..........oviiveiiiies [ [ ... 1,040.000] ... L.........] 091712012
747525103 ....... QUALCOMMINC COM ... [ [ ... 1,098.000] ... L.........| 041172012
751452202 ....... RAMCO-GERSHENSON PPTYS TRCOM SHB .. v ... 1,242.000] ... L.........| 12/06/2012
75281A109 ....... RANGE RESOURCES CORPDEL ............... JUUR PUUUURS DU ... 1,065.000] ... L.........| 06/12/2012
758205207 ....... REED ELSEVIERPLC ................ e e 571.000] ... L.........] 09/17/2012
758849103 ....... REGENCY CTRS CORPCOM ......... v e 946.000 | ... L.........| 12/06/2012
7591EP100 ....... REGIONSFINLCORP ...........ccoviiiennn v ... 6,861.000]... L.........| 12/06/2012
76131IN101 ....... RETAIL OPPORTUNITY INVTS CORP COM ... JUUTY FUUUR R ... 1,794.000] ... L.........| 12/06/2012
76131vV202 ....... RETAILPPTYSAMERINCCLA .............. v ... 1,348.000] ... L.........] 09/18/2012
767204100 ....... Rio Tinto PLC Spnsrd ADR ........ .. v e 546.000 | ... L.........] 09/18/2012
74965L101 ....... RLJLODGING TRCOM ... . [UUR FUUUE DR ... 1,199.000 ... L... .| 12/06/2012
771195104 ....... ROCHEHLDGLTD ... [ [ e 891.000 L 121142012
775109200 ....... ROGERS COMMUNICATIONS ... [ [ [ 862.000 L 12/06/2012
780259107 ....... ROYAL DUTCH SHELPLC ....... v e 211.000 ... L.........] 09/17/2012
780259206 ....... ROYAL DUTCH SHELL PLC ... U U T R 910.000 ... L.........] 09/18/2012
80004C101 ....... SANDISKCORP ... Lo [ [ 578.000 ... L.........| 03/07/2012
80105N105 ....... Sanofi Aventis ..... e ... 4417000 ... L.........| 09/18/2012
803054204 ....... SAPAGSHS ... ..o [ 351.000 ... L.........] 09/17/2012
80585Y308 ....... SBERBANK SPONSORED ADR ..o e [ ... 1,161.000] ... L.........] 11/08/2012
806857108 ....... SCHLUMBERGERLTD ........... e e e 988.000 | ... L.........| 07/05/2012
80687P106 ....... SCHNEIDERELECSA ........coovvviiiinn, PO FUUUE DR ... 2,610.000] ... L.........| 1211412012
816187100 ....... SELECT INCOME REIT COM SHBENINT ....... v e 454.000 | ... L.........| 12/06/2012
816851109 ....... SEMPRAENERGY ..., v e 677.000] ... L.........] 12/06/2012
824348106 ....... SHERWIN-WILLIAMS CO ... [ [ e 204.000 L.........| 08/13/2012
82481R106 ....... SHIREPLC-ADR .......... e e 95.000 L.........| 09/17/2012
828806109 ....... SIMON PROPERTY GROUPDEL ...........ccooviiiin [ [ 1,820.000 L.........| 12/06/2012
83175M205 ....... SMITH-NPHW PLC SPADR NEW ... [T PURUOURS U I 173.000 ... L.........] 091712012
83364L109 ....... SOCIETE GENERALSPADR ....... . U TR I ... 1457.000] ... L... .| 12/14/2012
855244109 ....... Starbucks Corp. ... [ ... 1,466.000 L 12/06/2012
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85590A401 ....... STARWOOD HOTELS ... [ [ e 626.000(......... 35,907 L 12/06/2012
857477103 ....... STATESTREETCORP .......ocooiiiiiii [ [ [ 620.000 ... 29,146 L.........] 12/06/2012
865613103 ....... SUMITOMO CORP SPADR ........ovvviiiiiiiies [ [ ... 1528.000]... 19,650 L.........] 09/18/2012
86562M209 ....... SUMITOMO MITSUIFUNSPONS ... e [ ... 7419.000] ... 54,455 L.........| 09/18/2012
867224107 ....... SUNCORENERGY-NEW .........ccoovvivviiiiiine [ [ [ 452.000 | ... 14,907 L.........| 09/17/2012
870195104 ....... SWEDBANKABADR ... [ e ... 1,216.000] ... 24,077 L.........] 09/18/2012
87160A100 ....... SYNGENTAAGADR ......oooiiiiiiiiiii [ [ [ 238.000 ... 19,230 L.........] 09172012
874039100 ....... TAIWAN S MANUFCTRING ADR .......ovvoviiiiei | e [ | 823.000 ... 14,123 L... .| 09/17/2012
87425E103 ....... TALISMAN ENERGY INC ..o e | e ..12,090.000........ 136,980 L 12/06/2012
87612E106 ....... TARGETCORP ..o e [ | 616.000(......... 36,449 L 06/01/2012
88076W103 ....... TERADATACORP ..o e [ | 427.000] ... 26,427 L.........|] 071162012
881624209 ....... Teva Pharmaceutical INd ADR ..o oo | e ... 2,682,000 ... 100,146 L.........| 12/06/2012
61945C103 ....... THEMOSAIC COMPANY ... | [ | 902.000 ... 51,080 L.........| 12/06/2012
254687106 ....... THEWALTDISNEY CO .....ooviiiieie | e ... 1,502,000 ... 74,785 L.........| 12/06/2012
883556102 ....... THERMO ELECTRONCORP ... [ [ e 365.000 ... 23,280 L.........] 0972172011
887317303 ....... TIMEWARNERINCSHS ... e | e ... 1,926.000] ... 92,121 L.........| 02/01/2012
892331307 ....... TOYOTAMOTORCORPADR ... | e | e 99.000(.......... 9,232 L.........| 09/17/2012
89353D107 ....... TRANSCANADACORP ... e [ | 312.000 14,764 L.........] 09/17/2012
89417E109 ....... TRAVELERS COSINC ... e [ | 755.000 54,224 L.........] 12/06/2012
907818108 ....... UNIONPACIFICCORP ...t [ e 1,309.000 164,567 L.........| 08/02/2012
913017109 ....... UNITED TECHNOLOGIES CORPORATION ...........ooovoifveeen [oeen [onns 426.000 | ... 34,936 L.........] 09/21/2011
91324P102 ....... UNITEDHEALTH GROUPINC ... e [ ... 1,558.000] ... 84,506 L.........| 12/06/2012
91529Y106 ....... UNUMGROUP ... [ [ ... 4734000 ... 98,562 L.........] 08/15/2012
902973304 ....... USBANCORPDELNEW .......ooovviiiiiiii [ [ [ 964.000 | ... 30,790 L.........| 12/06/2012
918204108 ....... VFCORPORATION ... | [ | 163.000 | ... 24,608 L.........] 09/21/2011
92276F100 ....... VENTASINCCOM ..o e | e ... 1,682,000 ... 108,859 L.........| 12/06/2012
92343104 ....... VERIZON COMMUNICATIONS .........ooooiiiiiiii] e e ... 2,/489.000] ... 107,699 L.........] 08/01/2012
92532F100 ....... VERTEXPHARMCTLSINC ..o e | e ... 1,266.000 ... 53,045 L.........| 11/02/2012
92553P201 ....... ViacomIncNew Class B ..............ooooeiiviiiiniiin [eoeee | eennn ... 1,870.000] ... 98,624 L.........] 09/21/2011
92857W209 ....... VODAFONE GROUP PLCNEW ..o e e ... 2,200.000] ... 55,418 L.........] 09/18/2012
928662402 ....... VOLKSWAGONAG ............. e e e 424.000] ... 19,754 L.........] 091712012
928856400 ....... VOLVO AKTIEBOLAGET ADR ..o | [ | 698.000(.......... 9,542 L.........| 09/25/2012
929042109 ....... VORNADO REALTY TRUST COMPANY ........ooovvvvieii] o | e ... 1,074,000 ... 86,006 L.........| 1212012012
949746101 ....... WELLS FARGO&CONEW ..o e e ... 5458000 ... 186,554 L.........| 12/06/2012
98161Q101 ....... WORLEY PARSONSLTD ..o | e [ e 449.000 | ... 10,920 L.........] 091712012
92933H101 ....... WPPPLCADR ... | [ 229.000 16,694 L.........| 09/17/2012
989825104 ....... ZURICH INSURANCE GROUP ..o e [ | 438.000 11,738 L.........| 10/03/2012
433578507 ....... Hitachi Lid Adr ... [ S 545,000 32,117 L.........] 09/18/2012
654624105 ....... Nippon Telephone Adr ... |t R I 892.000 18,759 L.........| 091182012
755111507 ....... Raytheon Company New ..............ccooevvviiiiiieiens [oeees JF 875.000 50,365 L... .| 09/21/2011
760267205 ....... Repsol SASPNS Adr ......oovvvii e JF 733.000(......... 15,320 Lo, 09/18/2012
904784709 ....... Unilever NVNYReg Shs ..o [ L F. 2,070.000......... 79,281 Lo 10/18/2012
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 14,338,009 XXX . |.. XXX..
Parent, Subsidiaries and Affiliates
111111126 ... RENAISSANCE HOLDING COMPANY ...........oovee [ [ [ 300.000]...... 2,340,211 ... 7,800.703 | ...... 2,340,211 1...... 3,000,000 ..o | U........ 04/27/2008
9199999 Subtotal - Parent, Subsidiaries and Affiliates ... 2,340,211 ... XXX .. [...... 2,340,211 ...... 3,000,000 | ... XXX, |.. XXX..
Mutual Funds
399874825 ....... AMERICAN GROWTHFUND ..o | e .. 43757070 ...... 1,500,868 | ...... 34300...... 1,500,868 |...... 1187869 (... | 16,712 L 1212112012
026547828 ....... American High Income Trust .................ooocoi] oo | e .203558.363 | ...... 2312423 |...... 11.360|...... 2312423 (...... 2,100,005 .... ... 167,830 ... L.........] 03/21/2011
057071870 ....... BAIRD CORE PLUSBOND FUND .........oovoviiiiieon [ e .194,810.503 | ...... 2,195514 | ...... 112701 ...... 2195514 (...... 2,058,364 ...100,728 ... L... .| 121122012
1M1111134 ... DELTA DENTAL INSURANCE COMPANY ........ccoovvvenfovvnan [oeen [onns 166.000......... 10,020 ...... 60.361(......... 10,020 |......... 10,020 ..o u.. . | 01/01/2002
256210105 ....... Dodge & COX ... [ [ . 164,058.746 | ...... 2273854 |...... 13.860|...... 2273854 (...... 2,099,917 L. 794041 . L.........] 03/21/2011
314208300 ....... FEDERATED INSTHIGHYLDBOND .......cooooviiii e [ .147,637.795|...... 1,504,429 ...... 10190 |...... 1,504,429 |...... 1,500,000 [ .....ovoiiis L.........] 12/05/2012
355148859 ....... FRANKLINBSADV NEW .......coooviiiiiiiiiiies [ [ .. 15610666 |........668917...... 42850 ........ 668,917 |........ 7417911 ... e 420041 L... .| 12/19/2012
464287598 ....... Ishares Russell 1000 Value Indx Fd ....................... [ | ..10,880.000........ 792,282 ...... 72820(........ 792,282 |........ 694,418 ............... | 16,284 L 07/22/2011
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464287648 ....... ISHARES TRUST RUSSELL 2000 GROWTH ..........cooooifenon [ onnns ... 7,084000]........675176|...... 95310 ........ 675176 |........ B24701 ... | 10,381 09/14/2011
592905848 ....... METROPOLITAN WESTH\YBOND ............ooooviiii o e .203511.258 | ......2,120,587 | ...... 10420|...... 2,120,587 |...... 2,095583 | .... e 2224431 . ..| 09/01/2012
683807509 ....... OPPENHEIMER INTLBOND FDCLASSY ... [ o [ e .336,751.507 | ......2,215825|....... 6.580|...... 2,215825(...... 2,077,690 .... ... 106,804 | ... ..| 09/01/2012
68381F409 ....... OPPENHEIMER MAIN STSM CAP CLASSY ......oooovii|veen [ennnnn .. 73036973 ...... 1,762,382 ...... 24130 |...... 1,762,382 ...... 1,236,781 (..o - ..| 12/05/2012
693390700 ....... PIMCo Funds ..........oooiiiii e [ [ 197945279 | ...... 2224905 ...... 11.240|...... 2224905 (...... 2,099,990 ... 148,186 | ... ..| 03/21/2011
77956H104 ....... Rowe T Price Int| Funds Inc ... [ o .211,160.318 | ...... 2,132,719 ...... 10.100|...... 2,132,719 (...... 2,099,985 .. B4TTT . ..| 05/11/2011
74144Q500 ....... TROWE PRICE INSTLINTLBOND FUND ... o | .165,090.695 | ...... 1,636,052|....... 9.910|...... 1,636,052 |...... 1,580,000 ... 10,0251 ... ..| 12/05/2012
921909784 ....... VANGUARD (NEW) TOTAL INTERNATL ST ..o e | e ...9,037.090]........905,336..... 100.180 | ........ 905,336 |........ 821,487 .. 21283 .| 03/02/2011
921937504 ....... VANGUARD BOND INDEXFUNDINC ... | e e . 754931213 ...... 8,372,187 |...... 11.090...... 8,372,187 (...... 8,050,001 |.....ovviven ot 262,905 12/05/2012
922040100 ....... Vanguard Institutional Index Fund .....................oooo | [ .. 51635096 |...... 6,739,413 |..... 130520 | ...... 6,739,413 ...... 6,043,865 ...t | 128,906 12/05/2012
921937868 ....... VANGUARD TOTAL BOND MARKET .. .201,083.820]...... 2,230,020 ...... 11.090]...... 2,230,020 |...... 2,099,978 .... o 112094 03/21/2011
9299999 Subtotal - Mutual FUNDS ......... ... 42,272,909 ... XXX .. |..... 42,272,909 | ..... 39,122,445 1,517,660 XXX
Money Market Mutual Funds

M1111118 ... BBIF Money Fund ... [ 1,042,699.940 | ...... 1,042,700 ....... 1.000]...... 1,042,700 |...... 1,042,700 (... | s e e Lo 12/31/2012
9399999 Subtotal - Money Market Mutual Funds ......................o 1,042,700 [ ... XXX .. |...... 1,042,700 |...... 1,042,700 ... [ XXX | XXX ..
9799999 Total CoMMON STOCKS . .. ...\ttt [ 59,993,829 XXX |..... 59,993,829 |..... 56,294,195 | ............... [ 1776694 ... |l 3997987 ... | 3,997,987 | ...l XXX, |.. XXX ..
9899999 Total Preferred and CommON SOCKS ... ...t 59,993,829 XXX .. |..... 59,993,829 |..... 56,294,195 | ............... | 1776694 | ............... |...... 3997,987 |...........o. | 3997,987 |............... XXX |.. XXX ..

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

29270CYM1 ... ENERGY NORTHWEST WASHELECREV ... ... 09/18/2012 .. [McDonnell .............oooiii XXX [ 86,114 ........... 85,000.00 ... 145
38378BQQS ..... GNMA CMO 2012 ... .. 03/27/2012 .. |[MERRILLLYNCH ... XXX [ 85,850 |........... 85,000.00................ 130
38378BSP5 ... GNMA REMIC TRUST 2012-46 20381 .........oooiiiiiiie e ... 04/01/2012 .. [McDonnell .............occooiii XXX 116,150 | ......... 115,000.00 | .........oooven 164
912828MY3 ...... U.S. TRSY INFLATIONNTE ... 121712012 0 [McDonnell ..o XXX 222941 ......... 200,000.00{...........ooonn 188
912828RC6 ...... UNITED STATES TREASNTS ... 2o 12/28/2012 .. [VARIOUS ..o XXX [ 683,491]......... 650,000.00]................ 3,546
912828KQ2 ...... UNITED STATES TREASNTS 03.125 ..o e 121712012 0 [McDonnell ... XXX 113,250 ......... 100,000.00 | ..........covvn. 285
912810PW2 ...... USTREASURY BOND ..o o MM21/2012 .. [McDonnell ... XXX [ 39512 ... 30,000.00........oeenn 357
912828LZ1 ....... US TREASURY NOTE ... | 121712012 0 [VARIOUS Lo XXX 623,299|......... 600,000.00{................ 3,267
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS ... 1,970,607 |....... 1,865,000.00 | ................ 8,082
Bonds - U.S. Special Revenue, Special Assessment

3137EACM9 ... FEDERALHOMELNMTG CORP ..ot e 1217712012 0 [McDonnell ... XXX [, 259,551 ......... 250,000.00(............... 403
3135G0GY3 ..... FEDERALNATLMTG CORP ... 12117712012 . [McDonnell ..o XXX [ 256,349 ......... 250,000.00|.......ccoeint 635
31417CB9% .. ... FNMA PAB 5463 ... . e ... 07/20/2012 .. [McDonnell .............ocooiiii XXX 103,728 |........... 99,589.14| ... 199
31419A4N4 ... FNMAPAE 0828 ... .. e ... 05/01/2012 .. [MERRILLLYNCH ...........oooii XXX o [, 153,286 |......... 147,970.00 | .................. 189
31417B5T0 ... FNMAPASS-THRUINT 15 YEAR 2.5 ... [ ... 07/01/2012 .. [McDonnell ... XXX [ 91,565|........... 88,858.54|.................. 100
31418AES3 ... FNMAPMA 1044 ..o | ... 06/07/2012 .. |MERRILLLYNCH .................coooiiii | XXX [ 178,213 |......... 173,919.00|.................. 174
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... 1,042,692(....... 1,010,336.68|................ 1,700

m Bonds - Industrial and Miscellaneous (Unaffiliated)

3 00440EAJ6 ...... ACE INAHOLDINGS ... oo ... 02/01/2012 .. [McDonnell ... XXX [ 11,801 ........... 10,000.00f............ooon 271
008117APS ...... AETNAINC SRNT 2.75%22 ... .. 12112/2012 .. [MERRILLLYNCH ... XXX [ 66,345(........... 67,000.00 ... 76
02364WANS ... AMERICAMOVILSABDE CV ... 12122012 .. [McDonnell ... XXX [ 47,920 ........... 40,000.00|........oooivnnn 322
025816AXT ...... AMERICAN EXPRESS CONT 6.15%17 ... ...09/18/2012 .. [McDonnell ... XXX [ 78,796 |........... 65,000.00|................ 1,321
03523TANS ...... ANHEUSER BUSCH INBEV WORLDWIDE ...........ooooiiiiie [ .. 09/19/2012 .. [McDonnell ... XXX [ 37,077 (........... 30,000.00 ... 309
00206RBD3 ...... ATETINC Lo .. 09/119/2012 .. [McDonnell ... XXX [ 66,298 |........... 65,000.00|.........oooiinnn 84
073902RU4 ...... BEAR STEARNS COSLLC ... ...09/19/2012 .. [McDonnell ... XXX [ 37,660|........... 30,000.00|.........oonne 320
115637AM2 ... ... BROWN-FORMAN CORP ... ..o [ .. 12110/2012 .. [MERRILLLYNCH ...........ooo XXX [ 54640 (........... 55,000.00| ...
14313KAC2 ...... CARMAX AUTO OWNER ABS ... e ... 10/03/2012 .. |[MERRILLLYNCH ... XXX [ 99,977 |......... 100,000.00 | .......cooviiiinnt
149123BV2 ...... CATERPILLARINC ... .o .. 09119/2012 .. [McDonnell .............oooiii XXX [ 22584 (........... 20,000.00|.......coiin 254
125509BS7 ...... CIGNA CORP ... ...09/19/2012 .. [McDonnell ... XXX [ 26,883 (........... 25,000.00 ... 108
17305EEW1 ... CITIBANK CREDIT CMO 2012 ... ... 10/01/2012 .. |MERRILLLYNCH ... XXX [ 99,943 |......... 100,000.00 | .......cooviiiinnt
172967EM9 ... CITIGROUP INC ... .. 09/19/2012 .. [McDonnell ... XXX [ 294541 ........... 25,000.00 ... 523
12572QAE5 . ... CME GROUP INC ... ...09/19/2012 .. [McDonnell ... XXX [ 59,929|........... 60,000.00...........oene 23
20030NBAS ...... COMCAST CORP ... .. 09/19/2012 .. [McDonnell ... XXX [ 29699 ........... 25,000.00 ..o 82
219350AW5 ... CORNING INC ... ..09/19/2012 .. [VARIOUS ... XXX [ 60,861 (........... 60,000.00|.................. 156
22303QAL4 ...... COVIDIEN INTLFINSAGTD SRIN ..o .. 01/14/2012 .. [McDonnell ... XXX [ 11,004|........... 10,000.00(.................0. 37
22546QAD9 ...... CREDIT SUISSE ... e [ 121272012 .. [McDonnell ... XXX [ 22,657 (........... 20,000.00|.......coiin 459
25459HBA2 ...... DIRECTVHLDG/FININC ... .o ...09/19/2012 .. [McDonnell ... XXX [ 33,700 ........... 30,000.00......cciinnnn 96
25468PCW4 ... DISNEY WALTCOMTNS BE ... [ 1102712012 .0 [MERRILLLYNCH ... XXX [ 49616 (........... 50,000.00|........cooviin
26138EAM1 ... .. DR PEPPER SNAPPLE GROUP INC SR ... ...09/18/2012 .. [McDonnell ... XXX [ 31,701 | ... 30,000.00|........oenne 126
278642AGS8 ...... EBAY INC ..o ... 09/18/2012 .. [McDonnell .............oooiii XXX [ 55,532 ........... 55,000.00|............o 118
29379VACT ...... ENTERPRISE PRODS OPERLLCSRN ..o e ... 01/24/2012 .. [MERRILLLYNCH ... XXX [ 40,585(........... 35,000.00 ... 1,119
341081FGT7 ...... FLORIDAPOWER & LIGHT CO ... ...05/10/2012 .. |[MERRILLLYNCH ... XXX [ 44937 (........... 45,000.00 (...
36962G4R2 ... ... GENERAL ELEC CAPCORPMTNBE S .. ... [ .. 09/19/2012 .. [McDonnell ... XXX [ 21,983 (........... 20,000.00 ..o 19
38141EA66 ...... GOLDMAN SACHS GROUP INC ... o o 1212/2012 .. [McDonnell ... XXX [ 40,185(........... 35,000.00|........oonnn 155
43813UAC4 ... HONDA AUTO RECEIVABLES OWNER TRUST ..o e ... 02114/2012 .. [McDonnell ... XXX [ 24999 ........... 25,000.00] ...
44890GAC9 ...... HYUNDAIAUTORE ABS 2012 ... ... 03/01/2012 .. |[MERRILLLYNCH ... XXX [ 54,995|........... 55,000.00|......ccoiiiiii
458140AJ9 ....... INTELCORP ... ...09/19/2012 .. [McDonnell ... XXX [ 43163 (........... 40,000.00(...........c..en 502
24422ERH4 ... .. JOHN DEERE CAPITALCORP ... [ 121272012 .. [McDonnell ... XXX [ 21321 ... 20,000.00|.......coiin 109
46625HHPS ...... JPMORGAN CHASE & CO ... ...09/19/2012 .. [McDonnell ... XXX [ 47790(........... 45,000.00(..........cconnn 296
50075NAS3 ... KRAFT FOODS INC NT 6.5%17 ... [ ... 09/19/2012 .. [McDonnell ... XXX 30,681 ........... 25,000.00].................. 194
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58155QACT ...... MCKESSON CORP ... ... 09/19/2012 .. [McDonnell ...........coooviiii XXX [ 32,313 | 30,000.00 ... 62
59018YJ69 ....... MERRILLLYNCH & CO ... ...09/19/2012 .. [McDonnell ... XXX [ 23,267 (........... 20,000.00......ooviiiin 92
59156RAP3 ... ... METLIFEINC .. o .. 12113/2012 .. [MERRILLLYNCH ... XXX [ 16,013|........... 15,000.00 | ........cooeiiiin 8
68389XAES ... ORACLE CORP .. .. e ...09/20/2012 .. [McDonnell ... XXX [ 21,279 ........... 15,000.00|.................. 433
69371RK54 ... PACCAR FINANCIAL CORP ...ttt [ ... 03/01/2012 .. [McDonnell ...........ooooioiii XXX [ 39,992 (... 40,000.00 [ .........cooeiiiiiinn,
T1644EAJT ... PETRO-CDA SRINT ... 071712012 .. [McDonnell ... XXX [ 38,782|........... 30,000.00........oeine 368
T4005PAZT ...... PRAXAIRINC ... o 12112/2012 .. [McDonnell ... XXX [ 26,654 (........... 25,000.00 ... 221
760759AH3 ...... REPUBLIC SERVICES INC ... .. 11/08/2012 .. [McDonnell ... XXX [ 17,704 ........... 15,000.00f...........ooooi 152
767201ANG ...... RIOTINTOFINUSALTD ..o o 1212/2012 .. [McDonnell ... XXX [ 22207 (........... 20,000.00......ooviiiin 62
78008T2C7 ...... ROYAL BANK OF CANADA ... e ... 03/10/2012 .. [MERRILLLYNCH ..o XXX [ 44986 (........... 45,000.00 | .......cooiiiii
826418BD6 ...... SIERRAPACIFICPOWER CO ... .. 10/12/2012 .. [McDonnell ... XXX [ 23534 (........... 20,000.00|........oeennn 507
89233P6D3 ...... TOYOTAMTRCRD CORP ..o ..09/18/2012 .. [VARIOUS ... XXX [ 55,404 |........... 55,000.00...........c...e 116
89417EAG4 ...... TRAVELERS COMPANIES INC SRINT ... [ ... 06/14/2012 .. [McDonnell ..............ooiii XXX [ 39,073 (........... 35,000.00| ... 182
92343VAYO ...... VERIZON COMMUNICATIONS ... . 1/07/2012 .. [McDonnell ... XXX [ 16,094 |........... 15,000.00(.................e. 53
94974BEVS ...... WELLS FARGO & CO ... e 1211212012 .. [McDonnell ... XXX [ 40,108 ........... 35,000.00.........vnn 350
969457BU3 ...... WILLIAMS COMPANIES INC ... o 12117/2012 .. [MERRILLLYNCH ... XXX [ 59,958 |........... 60,000.00.........oooiiinn 5
970648AE1 ...... WILLIS NORTHAMERINCGTD SRIN ... [ .. 12112/2012 .. [McDonnell ... XXX [ 35888 |........... 30,000.00].................. 552
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 1,957,972....... 1,822,000.00.............. 10,242
8399997 SUDLOtAl - BONAS - PArt 3 .. ... e | 4971271 (... 4,697,336.68|.............. 20,024
m 8399998 Summary item from Part 5 fOr BONGS .. ... | 55,908 |........... 55,000.00].................. 164
Py 8399999 SUDIOTAI = BOMAS ... ... et e e | 5,027,179|....... 4,752,336.68|.............. 20,188
BEN 8999998 Summary Item from Part 5 for Preferred STOCKS ... XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
000375204 ....... ABBLTD ..ot .. 09/17/2012 .. |MERRILLLYNCH ... [ 296.000|................ 5336]....... XXX [
H0023R105 ...... ACELIMITED ..o ... 12/06/2012 .. [MERRILLLYNCH ... 117.000................ 9,316 ....... XXX [
00687A107 ...... ADIDASAG SPNADR ... ..09/17/2012 .. [MERRILLLYNCH ... 211.000) ... 8,280(....... XXX [
00101J106 ....... ADT CORP SHS ... ... 12/01/2012 .. |MERRILLLYNCH ... [ 657.000|.............. 29,654|....... XXX [
001055102 ....... AFLAC COTP. .o ... 12/06/2012 .. [MERRILLLYNCH ... 601.000|.............. 31,094 ....... XXX [
015271109 ....... ALEXANDRIA REAL ESTATEEQINCCOM ..o [ ... 09/18/2012 .. [MERRILLLYNCH ... 587.000(.............. 42,1621 ....... XXX [
018490102 ....... ALLERGANINC ... oo ... 10/18/2012 .. [MERRILLLYNCH ... 311.000) ... 29511 (... XXX [
018805101 ....... ALLINZSE SPD ADR ...t ... 09/18/2012 .. [MERRILLLYNCH ... [ 3,659.000|.............. 35,044 (....... XXX [
022637104 ....... AMADEUS ITHOLDING ... [ . 09117/2012 .. [MERRILLLYNCH ... 314.000|.............. 6,521]....... XXX [
023135106 ....... AmMazon.Com INC. ..ot ... 06/06/2012 .. |[MERRILLLYNCH ... 305.000|.............. 62,378 |....... XXX [
02364W105 ...... America Movilsa SabDe Cv ..o .. 09117/2012 .. [MERRILLLYNCH ... 433.000(.............. 10,701 ....... XXX [
024013104 ....... AMERICAN ASSETS TRINC COM ... ... 12/06/2012 .. [MERRILLLYNCH ... 830.000|.............. 20,154 |....... XXX [
024835100 ....... AMERICAN CAMPUS CMNTYS INC COM ... [ ... 12/06/2012 .. [MERRILLLYNCH ... 758.000.............. 33,747 (... XXX o [
025816109 ....... AMERICAN EXPRESS CO ...t | e ... 12/06/2012 .. |MERRILLLYNCH ... [ 172.000 ... 9914|....... XXX [
026874784 ....... AMERICAN INTERNATIONAL ... .. 10/10/2012 .. |[MERRILLLYNCH ... [ 4,306.000(............. 143,136 |....... XXX [
03076C106 ...... AMERIPRISE FNLINC ... 1102712012 .0 [MERRILLLYNCH ..o 682.000.............. 37,183 (... XXX [
025537101 ....... AMNELECPOWERCO ..o ... 12/06/2012 .. [MERRILLLYNCH ... 395.000|.............. 15,213 ....... XXX [
032511107 ....... ANADARKO PETE CORP ...t [ ... 12/06/2012 .. [MERRILLLYNCH ... 146.000(.............. 10,777 ... XXX [
035128206 ....... ANGLOGOLD ASHANTILTD ..o .. 12/06/2012 .. |[MERRILLLYNCH ... [ 1,253.000(.............. 41,095(....... XXX [
03524A108 ...... ANHEUSER-BUSCHINBEV ... ... 10/15/2012 .. [MERRILLLYNCH ... 659.000|.............. 56,251 ....... XXX [
037411105 ... APAChe COMP. ... ... 12/06/2012 .. |MERRILLLYNCH ... [ 474.000|.............. 36,159 |....... XXX [
037833100 ....... Apple Computer CO ... ... 05/17/2012 .. |[MERRILLLYNCH ... 17.000|...........o..es 9,563(....... XXX [
03938L104 ....... ARCELORMITTAL SA. LUXEMBOURG ..........oiiiiiiiii [ ... 09/18/2012 .. [MERRILLLYNCH ... 856.000.............. 12,49 |....... XXX [
N07059210 ...... ASMLHLDGNVNYREGSHS .. ... 0 12/31/2012 .. [MERRILLLYNCH ... [ 1,186.000(.............. 71,465|....... XXX [
00206R102 ...... ATETINC. Lo ... 12/06/2012 .. |MERRILLLYNCH ... [ 284.000|................ 95201....... XXX oo [
052528304 ....... AUSTNW ZBG ADR ... ... 06/14/2012 .. [MERRILLLYNCH ... [ 1,452.000(.............. 31,09 |....... XXX [
Y0486S104 ...... AVAGO TECHNOLOGIES ... ... ... 1218/2012 .. [MERRILLLYNCH ... 288.000|................ 9,700{....... XXX [
053484101 ....... AVALONBAY COMMINICATIONINC ... [ ... 12/20/2012 .. [MERRILLLYNCH ... 852.000|............. 118,469 (....... XXX [
054536107 ....... AXA-SPONS ADR ... ...09/18/2012 .. |MERRILLLYNCH ... 1,527.000(.............. 21,642(....... XXX o
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056752108 ....... BAIDUINC ... ... 12/06/2012 .. |MERRILLLYNCH ... [ 199.000|.............. 21136]....... XXX
059460303 ....... BANCOBRADESCO ...t .. 0917/2012 .. [MERRILLLYNCH ... 604.000|................ 9,753 ]....... XXX [
06738E204 ...... BARCLAYS PLC ADR ... e ... 09/18/2012 .. |MERRILLLYNCH ... [, 2,187.000|.............. 26,894]....... XXX [
067901108 ....... Barrick Gold COrp ..........oiiii ... 12/06/2012 .. [MERRILLLYNCH ... 239.000|........coovnnn 8,075|....... XXX [
055262505 ....... Basf Ag SPONS Adr ... oo .. 1/27/12012 .. |MERRILLLYNCH ... [ 337.000(.............. 249741....... XXX [
072730302 ....... BAYERAG SPADR ... oo ... 09118/2012 .. [MERRILLLYNCH ... 531.000.............. 34,859 (....... XXX [
086516101 ....... BestBuy, INC. ... [ ... 04/20/2012 .. [MERRILLLYNCH ... [ 2,136.000|.............. 45975 ....... XXX [
055434203 ....... BG GROUP PLC SP ADR ... it e ... 10/02/2012 .. |MERRILLLYNCH ... [ 548.000(.............. 11,135(....... XXX [
088606108 ....... BHP BILLIRONLTD ADR ... e .. 09117/2012 .. [MERRILLLYNCH ... 96.000 [ ................ 6,479]....... XXX [
09062X103 ...... BIOGEN IDEC INC ... oo e ... 02/06/2012 .. |MERRILLLYNCH ... [, 128.000|.............. 15478 |....... XXX o
09063H107 ...... BIOMED REALTY TRUSTINC COM ..o ... 12/06/2012 .. |[MERRILLLYNCH ... [ 2,012.000|.............. 37,505(....... XXX [
05565A202 ...... BNP PARIBAS SPNADR ... [ ... 09/18/2012 .. [MERRILLLYNCH ... [ 1,434.000(.............. 28614 ]....... XXX [
101121101 ... BOSTON PPTYSINC ... e ... 12/06/2012 .. |MERRILLLYNCH ... [ 976.000............. 103,154 ....... XXX o
105105100 ....... BRAMBLES LTD ... .. 0917/2012 .. [MERRILLLYNCH ... 736.000(.............. 10,311 ... XXX [
05564E106 ...... BRE PPTYS INC MARYLAND ... e .. 1/27/12012 .. |MERRILLLYNCH ... [ 103.000 | ................ 4867(....... XXX [
110122108 ....... BRISTOL-MYERS SQUIBB CO. ........coviiiiiiii ... 09/24/2012 .. [MERRILLLYNCH ... [ 1,794.000(.............. 59,252 ....... XXX [
110448107 ....... BRITISHAMN TOBACO SPADR ...t e .. 1212472012 .. |MERRILLLYNCH ... [ 336.000(.............. 32,753 ....... XXX [
111013108 ....... BRITISH SKY BDCT SPD ADR ... e .. 09/17/2012 .. |MERRILLLYNCH ... [ 210.000 (... 9421|....... XXX [
112900105 ....... BROOKFIELD OFFICE PPTYSINC COM .......coooiiiiiiii e [ ... 12/06/2012 .. [MERRILLLYNCH ... [ 1,319.000 | .............. 22,022]....... XXX [
120738406 ....... BUNZLPLCADR ... e .. 09/17/2012 .. |MERRILLLYNCH ... [ 101.000 | ................ 8515|....... XXX [
T 12673P105 ...... CAINC o ... 12/06/2012 .. |[MERRILLLYNCH ... 18.000 ..o 397)....... XXX [
w 133131102 ....... CAMDEN PPTY TRSHBEN INT ... e ... 12/06/2012 .. |MERRILLLYNCH ... [ 790.000(.............. 52,5311....... XXX
N 13342B105 ...... CAMERON INTLCORP ... oo ... 12118/2012 .. [MERRILLLYNCH ... 268.000(.............. 14,533 ]....... XXX [
136375102 ....... CANADIANNATLRY CO ..o .. 09117/2012 .. [MERRILLLYNCH ... 58.000(................ 5101]....... XXX [
136385101 ....... CANADIAN NATURAL RES LTD ..ot e ... 12/06/2012 .. |MERRILLLYNCH ... [, 1,505.000|.............. 46,724 ....... XXX
138006309 ....... CANON INCADRREPSSH ... .. 12118/2012 .. [MERRILLLYNCH ... 888.000.............. 34,105(....... XXX [
139098107 ....... CAP GEMINI ... oo .. 09/17/2012 .. |MERRILLLYNCH ... [ 194.000|................ 3,786 |....... XXX
14040H105 ...... CAPITALONE FINL CORP ...t ... 12/06/2012 .. |[MERRILLLYNCH ... [ 1,664.000(.............. 90,369 ....... XXX [
151020104 ....... CELEGENE CORP ... [ ... 07M12/2012 .. [MERRILLLYNCH ... 505.000.............. 32,038....... XXX [
151350109 ...... CENOVUS ENERGY INC ... e .. 09/17/2012 .. |MERRILLLYNCH ... [ 72.000(.............. 2471|....... XXX [
15639K300 ...... CENTRICAPLC ... [ ... 09/18/2012 .. [MERRILLLYNCH ..o [ 1,910.000(.............. 37,7112|....... XXX [
156700106 ....... CENTURYLINKINC ... e ... 02/16/2012 .. |MERRILLLYNCH ... [ 942.000(.............. 35,755|....... XXX [
156782104 ....... Cerner COMP. ...t [ ... 056/14/2012 .. [MERRILLLYNCH ... 249.000(.............. 19,6881....... XXX [
39945C109 ...... CGIGROUP INC ... e .. 09/17/2012 .. |MERRILLLYNCH ... [ 329.000 (... 7,751 ... XXX [
166744201 ....... CHEUNG KONG HLDG ADR ...t e .. 09/17/2012 .. |MERRILLLYNCH ... [ 459.000(................ 6,061|....... XXX [
166764100 ....... CHEVRONTEXACO CORP ... ... 12/06/2012 .. [MERRILLLYNCH ... 336.000.............. 34969 1....... XXX [
168919108 ....... CHINACONSTRBK CORP ADR ... e ... 09/18/2012 .. |MERRILLLYNCH ... [, 1,353.000|.............. 18,769 |....... XXX [
16941M109 ...... CHINAMOBILE LTD SPNADR ... ... 09117/2012 .. [MERRILLLYNCH ... 76.000(................ 3974....... XXX [
171778202 ....... CIELOSASPADR ... .. 09/17/2012 .. |MERRILLLYNCH ... [ 133.000| ... 3,778|....... XXX [
17275R102 ...... CISCO SYSTEMSINC ... [ ... 12/06/2012 .. |[MERRILLLYNCH ... [ 1,114.000(.............. 22,062]....... XXX [
172967424 ....... CITIGROUP INCCOMNEW ... ... 12/06/2012 .. [MERRILLLYNCH ... [ 1,206.000 | .............. 45,0241 ....... XXX [
126132109 ....... CNOOC LTD .o e ... 09/18/2012 .. |MERRILLLYNCH ... [ 142.000|.............. 26,930]....... XXX
191085208 ....... COCA COLAAMATIL SPD ADR ...t [ .. 0917/2012 .. [MERRILLLYNCH ... 223.000 ..o 6,059]....... XXX [
1912EP104 ... COCA COLAHELLENICSADS ... . oo e .. 09/17/2012 .. |MERRILLLYNCH ... [ 146.000|................ 2,595 ... XXX [
191216100 ....... COCA-COLA COMPANY ...t [ ... 06/12/2012 .. [MERRILLLYNCH ... 364.000(.............. 271,296 ....... XXX [
20030N101 ...... COMCAST CORP CL A-aletheia ...............ooooiioii [ ... 08/30/2012 .. [MERRILLLYNCH ... 699.000(.............. 20,827(....... XXX [
20449X203 ...... COMPASS GROUP PLC ADR ... e .. 09/17/2012 .. |MERRILLLYNCH ... [, 1,028.000(.............. 11,109(....... XXX
20825C104 ...... Conocophillips ... [ ... 12/06/2012 .. [MERRILLLYNCH ... 922.000(.............. 48,775]....... XXX [
225401108 ....... CREDIT SUISSE GP SPADR ... e . 12/14/2012 .. |MERRILLLYNCH ... [, 1,208.000|.............. 28,239]....... XXX [
228227104 ....... CROWN CASTLE INTLCORP ...t [ ... 06/06/2012 .. |[MERRILLLYNCH ...........oooo [ 1,187.000(.............. 65,7441 ....... XXX [
229663109 ....... CUBESMART COM ... e e ... 09/18/2012 .. |MERRILLLYNCH ... [, 1,269.000 | .............. 14,965(....... XXX o
126650100 ....... CVS CORPORATION ... e ... 12/06/2012 .. |MERRILLLYNCH ... [ 421.000(.............. 19,159 ... XXX
235851102 ....... DANAHER CORP ... [ ... 05/14/2012 .. [MERRILLLYNCH ... 272.000(.............. 14,6771....... XXX [
23317H102 ... DDRCORP COM ...t | e ... 12/06/2012 .. [MERRILLLYNCH ... ... [ 3,280.000).............. 47526]....... XXX o [
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244199105 ....... DEER & CO ..o ... 12/06/2012 .. |MERRILLLYNCH ... [ 206.000(.............. 17124 (... XXX
24872B100 ...... DENSO CP UNSPONSORED ADR ... ..o [ .. 09/17/2012 .. [MERRILLLYNCH ... 386.000|................ 6,400(....... XXX [
251542106 ....... DEUTSCHE BOERSE AG SHS ... [ . 11/26/2012 .. [MERRILLLYNCH ... [ 1,314.000................ 7259....... XXX [
251566105 ....... Deutsche Telekom Ag SPoNS ... .. 12/06/2012 .. |[MERRILLLYNCH ... [ 1,605.000(.............. 17,297 (... XXX [
25470F104 ....... DISCOVERY COMMUNICATION ..o [ ... 06/12/2012 .. [MERRILLLYNCH ... 527.000(.............. 27,989 ....... XXX [
26613Q106 ...... DUPONT FABROS TECHNOLOGY INCCOM ... [ .. 12/06/2012 .. |[MERRILLLYNCH ... [ 1,606.000(.............. 41,368 (....... XXX [
(G29183103 ...... EATONCORP ... i ... 08/13/2012 .. [MERRILLLYNCH ... 374.000|.............. 16,864 |....... XXX o [
281020107 ....... EDISON INTERNATIONAL ... e ... 12/06/2012 .. [MERRILLLYNCH ... 369.000(.............. 17,2881 ....... XXX [
28176E108 ...... EDWARDS LIFESCIENCES ... ..o [ ... 12/07/2012 .. [MERRILLLYNCH ... 324.000|.............. 29,536 (....... XXX [
268648102 ....... EMC CORPIMASS ... e e <. 112772012 .. |MERRILLLYNCH ... [, 2,893.000(.............. 71,0731 ... XXX o
26874R108 ...... ENI Spa Sponsored Adr ... ..09/18/2012 .. |[MERRILLLYNCH ... [ 1,204.000.............. 49,768 |....... XXX [
26875P101 ...... EOGRESOURCESINC ... ... 12/06/2012 .. [MERRILLLYNCH ... 545.000|.............. 61,779 (....... XXX [
26884U109 ...... EPR PPTY S L ... 12/06/2012 .. [MERRILLLYNCH ... [ 1,013.000 | .............. 44494 (... XXX [
29472R108 ...... EQUITY LIFESTYLE PPTYSINC COM ... ... 12/06/2012 .. [MERRILLLYNCH ... 508.000|.............. 34637|....... XXX [
29476L107 ....... EQUITY RESIDENTIAL SHBEN INT ... e ... 12/06/2012 .. [MERRILLLYNCH ... [ 2,627.000)............. 159,130 ....... XXX [
294821608 ....... ERICSSONLMTELCLBADR ... .. 12/20/2012 .. |[MERRILLLYNCH ... [ 4,351.000(.............. 39,866 ....... XXX [
30215C101 ...... EXPERIAN PLC SPONSORED ADR ... oo e ... 09/18/2012 .. [MERRILLLYNCH ... 838.000(.............. 12,276 ....... XXX [
30219G108 ...... EXPRESS SCRIPTSHLDG CO ... e .. 11/06/2012 .. |MERRILLLYNCH ... [ 404.000(.............. 22,172 ....... XXX
302257102 ....... EXTRA SPACE STORAGEINCCOM ..o .. 12/06/2012 .. |[MERRILLLYNCH ... [ 1,271.000(.............. 38,342|....... XXX [
30231G102 ... EXXONMOBILE CORP ..ot e ... 12/06/2012 .. |MERRILLLYNCH ... [ 538.000.............. 45342]....... XXX
T 30303M102 ....... FACEBOOKINC ... o .o 1MM19/2012 .. [MERRILLLYNCH ... 694.000|.............. 22,277 1....... XXX [
w 307000109 ....... FAMILY DOLLAR STORES ... o e ... 05/14/2012 .. [MERRILLLYNCH ... 210.000(.............. 14,217 ). XXX [
w 307305102 ....... FANUCLTD-UNSP ... ...09/17/2012 .. [MERRILLLYNCH ... 244000 6,946 ....... XXX [
313747206 ....... FEDERAL REALTY INVT TRSHBEN INT ... [ ... 12/06/2012 .. [MERRILLLYNCH ... 550.000|.............. 55,847 |....... XXX [
31428X106 ...... FEDEX CORP DELAWARE ... ... ..o .. 01119/2012 .. [MERRILLLYNCH ... 318.000.............. 28,276 ....... XXX [
33610F109 ....... FIRSTPOTOMAC RLTY TRCOM ...t [ .. 12/06/2012 .. |[MERRILLLYNCH ... [ 2,082.000|.............. 25484 (... XXX [
344419106 ....... FOMENTO ECNMCO MEX SPADR ... .. 09/17/2012 .. [MERRILLLYNCH ... 64.000(................ 5508]....... XXX [
345550107 ....... FOREST CITY ENTERPRISES INCCLA .. ... [ .. 12/06/2012 .. |[MERRILLLYNCH ... [ 1,766.000|.............. 258401....... XXX [
35671D857 ...... FREPRT-MDMRAN CPR & GLD ..o [ ... 10/23/2012 .. [MERRILLLYNCH ... 316.000|.............. 12,290 ....... XXX [
358029106 ....... FRESENIUS MEDICAL CARE ...t .. 09/17/2012 .. [MERRILLLYNCH ... 71.000 (... 4938|....... XXX [
36318L104 ....... GALAXY ENTMT GROUP TLD ... [ ..09/17/2012 .. [MERRILLLYNCH ... 231.000] ... 6,858(....... XXX [
36160B105 ...... GDF SUEZ SPONS ADR ...t [ .. 09M19/2012 .. [MERRILLLYNCH ... 547.000(.............. 12,303]....... XXX [
369604103 ....... GENERALELECTRIC CO ... .. 12/06/2012 .. |[MERRILLLYNCH ... [ 2,896.000|.............. 60,809 {....... XXX [
37045V100 ...... GENRALMOTORS ... o ... 12/06/2012 .. [MERRILLLYNCH ... 993.000.............. 224761 ....... XXX o [
375558103 ....... GILEAD SCIENCES INC COM ... o 1MM3/2012 .. [MERRILLLYNCH ... 920.000.............. 56,142 |....... XXX [
37733W105 ...... Glaxosmithkline PLC ... .. .. ...09/18/2012 .. [MERRILLLYNCH ... 623.000|.............. 27,864 1(....... XXX [
38141G104 ...... Goldman Sachs Group INC ..ot ... 12/06/2012 .. |[MERRILLLYNCH ... 93.000|................ 9,8541(....... XXX
38259P508 ...... G00gle, INC. ... ... 05/31/2012 .. |[MERRILLLYNCH ... 75.000|.............. 44368 |....... XXX [
400494206 ....... GRUPO TELEVISASAADR ... ..o .. 09117/2012 .. [MERRILLLYNCH ... 482.000(.............. 10,6011....... XXX [
406216101 ....... HALLIBURTON COMPANY ..o ... 06/21/2012 .. |[MERRILLLYNCH ... 807.000|.............. 23,302{....... XXX [
416515104 ....... HARTFORD FINANCIAL SVCS GRP ... ... 08/07/2012 .. |[MERRILLLYNCH ... 517.000|................ 8,365(....... XXX [
404141109 ....... HCPINC COM ... e ... 12/06/2012 .. |MERRILLLYNCH ... [, 2,346.000|............. 100,000 ....... XXX
42217K106 ...... HEALTH CAREREITINC COM ... [ ... 12/20/2012 .. [MERRILLLYNCH ... 467.000(.............. 26,474 (....... XXX [
438128308 ....... HONDA MOTOR ADRNEW ... ... 09/18/2012 .. [MERRILLLYNCH ..o [ 1,121.000(.............. 36,163 |....... XXX [
438516106 ....... HONEYWELL INTLINCDEL ..o [ ... 12/06/2012 .. [MERRILLLYNCH ... 558.000|.............. 31.871)....... XXX [
44107P104 ...... HOSTHOTELS & RESORTSINCCOM ..o [ .. 12/06/2012 .. |[MERRILLLYNCH ... [ 4537.000(.............. 70,854 |....... XXX [
404280406 ....... HSBC Holdings PLC Spons ADRINEW ...........cooiiiiiiiiiiiiie e ... 09/18/2012 .. [MERRILLLYNCH ..o [ 1,431.000.............. 60,860 |....... XXX [
448415208 ....... HUTCHISN WHAMPOA ADR ... ..09/18/2012 .. |[MERRILLLYNCH ... [ 1,761.000|.............. 29,766 |....... XXX [
452327109 ....... ILLUMINAINC oo ... 04/18/2012 .. [MERRILLLYNCH ... 565.000.............. 238711....... XXX [
453142101 ....... IMPERIALTOB GRP SPSADR ... [ ... 09/17/2012 .. [MERRILLLYNCH ... 155.000(.............. 11,674]....... XXX [
455807107 ....... INDUSTRIAL AND COMMRCL BNK ... e . 09/17/2012 .. [MERRILLLYNCH ... 568.000|................ 6,495(....... XXX o [
456837103 ....... Ing Group NV Netherlands ... ... 08/14/2012 .. [MERRILLLYNCH ... [ 3,055.000|.............. 19,6551 ....... XXX [
45857P400 ...... INTERCONTINENTAL HOTELS ... oo ... 10/22/2012 .. [MERRILLLYNCH ... 851.000|.............. 21,404 |....... XXX [
459200101 ....... INTERNATIONAL BUSINESS MACHINES CO ... | ... 09/21/2012 .. [MERRILLLYNCH ...............cooii | 256.000.............. 50,831....... XXX o [
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46115H107 ... INTESA SANPAOLO SPON ADR ...t e ... 09/18/2012 .. |MERRILLLYNCH ... [, 1,042.000(.............. 10,061 ....... XXX [
478160104 ....... JOHNSON & JOHNSON ... [ .. 10M7/2012 .. [MERRILLLYNCH ... 522.000(.............. 37,092....... XXX [
481165108 ....... JOY GLOBAL INCDEL COM ... ... 05/23/2012 .. |MERRILLLYNCH ... [ 849.000(.............. 67,850]....... XXX [
46625H100 ...... JPMORGAN CHASE & CO ... [ ... 06/01/2012 .. [MERRILLLYNCH ... 292.000 ..o 9,321....... XXX [
4812A4831 ...... JPMORGAN TRIINTLVASMASH ... . 10/19/2012 .. |MERRILLLYNCH ... [ 54,717.000(............. 579,584 |....... XXX [
48137C108 ...... JULIUS BAER GROUP ADR ...t ... 06/13/2012 .. [MERRILLLYNCH ... 357.000 ... 2,381(....... XXX [
492051305 ....... KEPPELLTD SPONS ADR ... [ .. 0917/2012 .. [MERRILLLYNCH ... 403.000(................ 6,953]....... XXX [
49427F108 ....... KILROY RLTY CORP COM ... e ... 12/06/2012 .. |MERRILLLYNCH ... [, 1,342.000(.............. 62,839]....... XXX [
49456B101 ...... KINDERMORGAN INC ... ... 08/09/2012 .. [MERRILLLYNCH ..o [ 1,180.000 (.............. 42,256 ....... XXX [
495724403 ....... KINGFISHERPLC SPADR ... e e .. 09/17/2012 .. |MERRILLLYNCH ... [ 950.000(................ 8,178|....... XXX
500458401 ....... KOMATSU NEW NEW SPNSDARD ..ot [ .. 09117/2012 .. [MERRILLLYNCH ... 203.000......c.oevnns 4604]....... XXX [
50076Q106 ...... KRAFT FOODS GROUP ...t ... 12/06/2012 .. [MERRILLLYNCH ... 742.000(.............. 19,7981....... XXX [
502117203 ....... LOREAL CO ..o .. 09/17/2012 .. |MERRILLLYNCH ... [ 167.000|................ 4,063]....... XXX o
531172104 ....... LIBERTY PPTY TRSHBEN INT ... [ ... 12/06/2012 .. [MERRILLLYNCH ... [ 1,115.000 (.............. 40,105]....... XXX [
534187109 ....... LINCOLN NATL CORP IND ... e .. 12/06/2012 .. |MERRILLLYNCH ... [ 52.000(................ 1,319 ... XXX [
53578A108 ...... LINKEDIN CORP ... [ ... 07M6/2012 .. [MERRILLLYNCH ... 599.000.............. 65,527 ....... XXX [
540424108 ....... LOEWS CORP ... e .. 12/06/2012 .. |MERRILLLYNCH ... [ 86.000(................ 3541 |....... XXX [
548661107 ....... LOWES COMPANY INCORPORATED ... e ... 08/30/2012 .. |MERRILLLYNCH ............oooi [ 668.000.............. 18,600....... XXX [
N53745100 ...... LYONDELLBASELL INDUSTRIES .........cooiiiii e [ ... 12/06/2012 .. [MERRILLLYNCH ... 844.000(.............. 36,325(....... XXX [
554382101 ....... MACERICH CO COM ... e ... 12/06/2012 .. |MERRILLLYNCH ... [, 1,466.000 | .............. 84,096(....... XXX [
T 55616P104 ...... MACY S L ... 12/06/2012 .. |[MERRILLLYNCH ... 764.000(.............. 21,679]....... XXX [
w 58933Y105 ...... MERCK & CO., INC. ... <. 112772012 .. |MERRILLLYNCH ... [, 1,017.000|.............. 40,051]....... XXX o
> 594918104 ....... MICROSOFT CORPORATION ... [ ... 12/06/2012 .. [MERRILLLYNCH ... [ 2,363.000|.............. 70134 (... XXX [
606822104 ....... Mitsubishi UFJ Financial ... ... 12118/2012 .. [MERRILLLYNCH ... [ 2,394.000).............. 1M,773)....... XXX [
609207105 ....... MONDELEZ INTERNATIONAL ... e .. 10/22/2012 .. |MERRILLLYNCH ... [, 2,714.000|............. 100,696 | ....... XXX
61166W101 ...... MONSANTO CONEW ... [ ... 04/12/2012 .. [MERRILLLYNCH ... 388.000(.............. 30,0601....... XXX [
636274300 ....... NATIONAL GRIDPLC SPADR ... e ... 02/02/2012 .. |MERRILLLYNCH ... [ 396.000(.............. 19,139....... XXX
637417106 ....... NATIONAL RETAIL PPTYS INC COM ... [ ... 12/06/2012 .. [MERRILLLYNCH ... 732.000(.............. 20,9491 ....... XXX [
637071101 ....... National-Oilwell Varco ... [ o M027/2012 .0 [MERRILLLYNCH ... 715.000.............. 49,403 |....... XXX [
641069406 ....... NESTLE SASPONSORED ADR ..ottt e .. 09/17/2012 .. |MERRILLLYNCH ... [ 123.000|................ 7459|....... XXX [
65339F101 ....... NEXTERAENERGY INCSHS ... ... ... 12/06/2012 .. |[MERRILLLYNCH ... [ 1,217.000 | .............. 81,391(....... XXX [
654744408 ....... NISSANMTRLTD SPNADR ... e . 11/16/2012 .. |MERRILLLYNCH ... [, 1,792.000(.............. 33,301 ....... XXX [
66987V109 ...... NOVartis AG ... ... 09117/2012 .. [MERRILLLYNCH ... 84.000(................ 4778]....... XXX [
670100205 ....... NOVO NORDISKASADR ... e .. 09/17/2012 .. |MERRILLLYNCH ... [ 33.000 (... 47631....... XXX [
629377508 ....... NRGEnergy INCNEeW ..o e ... 12/06/2012 .. |MERRILLLYNCH ... [ 334.000(................ 7,345(....... XXX [
67103H107 ...... O'REILLY AUTOMOTIVEINC ... [ ... 07M19/2012 .. [MERRILLLYNCH ... 461.000(.............. 42,9441 ... XXX [
368287207 ....... OAO GAZPROM SPON ADR ... e .. 09/17/2012 .. |MERRILLLYNCH ... [ 398.000(................ 40791....... XXX [
674599105 ....... OCCIDENTAL PETE CORP CAL ...t ... 12/06/2012 .. [MERRILLLYNCH ... 505.000.............. 42,468 ....... XXX [
681936100 ....... OMEGA HEALTHCARE INVSINC COM ... e ... 12/06/2012 .. |MERRILLLYNCH ... [, 1,818.000(.............. 40,014]....... XXX [
68389X105 ...... ORACLE CORPORATION ... ..ot ... 02/28/2012 .. [MERRILLLYNCH ... 303.000 ... 8,686]....... XXX [
686330101 ....... ORIXCORP SPADR ...t ... 0918/2012 .. [MERRILLLYNCH ... 320.000.............. 141871 ....... XXX [
693718108 ....... PACCARING ..o ... 12/06/2012 .. |MERRILLLYNCH ............ooo [ 498.000(.............. 22,180]....... XXX
705015105 ....... PEARSON ... ... 09/18/2012 .. [MERRILLLYNCH ... [ 1,343.000 | .............. 24,7041 ....... XXX [
717081103 ....... PFIZERINC ... ... 12/06/2012 .. |MERRILLLYNCH ... [ 1,877.000(.............. 43,032]....... XXX [
718546104 ....... PHILLIPS 66 ... ... ... 08/13/2012 .. [MERRILLLYNCH ... [ 1,136.000 | .............. 40,202 ....... XXX [
720190206 ....... PIEDMONT OFFICE REALTY TRINCCOM ..o e ... 12/06/2012 .. [MERRILLLYNCH ... 965.000.............. 16,300 ....... XXX [
693475105 ....... PNCBANK CORP ... e ... 12/06/2012 .. |MERRILLLYNCH ... [ 169.000|................ 9,934|....... XXX [
73755L107 ....... POTASH CORP SASKATCHEWAN ... .. 0917/2012 .. [MERRILLLYNCH ... 315.000.............. 12,975]....... XXX [
740189105 ....... PRECISION CASTPARTS ... . e e ... 06/01/2012 .. |MERRILLLYNCH ... [ 19.000 (... 3,150 ....... XXX [
742718109 ....... PROCTER & GAMBLE CO ..o e ... 10/24/2012 .. [MERRILLLYNCH ... 419.000(.............. 28,3911 ....... XXX [
74340W103 ...... PROLOGISINC COM ...t e ... 12/06/2012 .. |MERRILLLYNCH ... [, 3,119.000|............. 103,219 ....... XXX o
74435K204 ...... PRUDENTIALPLC ADR ... e ... 09/18/2012 .. |MERRILLLYNCH ... [, 1,198.000(.............. 26,765]....... XXX
74460D109 ...... PUBLIC STORAGE COM ... e ... 12/06/2012 .. |[MERRILLLYNCH ... [ 1,081.000............. 151,414 ... XXX [
74463M106 ... PUBLICIS GROUPE SPON ADR ... ..ttt [ e .. 09/17/2012 .. [MERRILLLYNCH ... ... [ 501.000|............... 9,760|....... XXX o [
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747525103 ....... QUALCOMM INC COM ... e .. 04/17/2012 .. |MERRILLLYNCH ... [ 392.000(.............. 26473]....... XXX [
751452202 ....... RAMCO-GERSHENSON PPTYSTRCOMSHB ..o e ... 12/06/2012 .. [MERRILLLYNCH ... [ 1,242.000(.............. 15,854 |....... XXX [
75281A109 ...... RANGE RESOURCES CORP DEL .......oviiiiiiii e e ... 06/12/2012 .. |MERRILLLYNCH ... [ 747.000(.............. 43,162]....... XXX [
758205207 ....... REED ELSEVIERPLC ... oo .. 0917/2012 .. [MERRILLLYNCH ... 334.000(.............. 11,589 ... XXX [
758849103 ....... REGENCY CTRS CORP COM .....ouiiiiiii e e ... 12/06/2012 .. |MERRILLLYNCH ... [, 1,036.000|.............. 47,054]....... XXX [
7591EP100 ...... REGIONS FINL CORP ...t ... 12/06/2012 .. |MERRILLLYNCH ... [ 6,861.000|.............. 42,756 | ....... XXX [
76131N101 ...... RETAIL OPPORTUNITY INVTS CORP COM ...t e ... 12/06/2012 .. |[MERRILLLYNCH ... [ 1,794.000(.............. 22,115]....... XXX [
76131v202 ...... RETAILPPTYSAMERINC CLA ... e ... 09/18/2012 .. |MERRILLLYNCH ... [, 1,639.000 | .............. 15,002....... XXX [
767204100 ....... Rio Tinto PLC Spnsrd ADR ... ... 09118/2012 .. [MERRILLLYNCH ... 546.000(.............. 26,086|....... XXX [
74965L101 ....... RLILODGING TRCOM ... e ... 12/06/2012 .. |MERRILLLYNCH ... [, 1,199.000(.............. 21,845]....... XXX
771195104 ....... ROCHE HLDG LTD ...t e .. 1211472012 .. [MERRILLLYNCH ... 730.000(.............. 34379 (....... XXX [
775109200 ....... ROGERS COMMUNICATIONS ... e ... 12/06/2012 .. [MERRILLLYNCH ... 862.000.............. 36,0001....... XXX [
780259107 ....... ROYALDUTCH SHEL PLC ... e .. 09/17/2012 .. |MERRILLLYNCH ... [ 104.000|................ 7403(....... XXX
780259206 ....... ROYALDUTCH SHELLPLC ... ..o e ... 0918/2012 .. [MERRILLLYNCH ... 910.000.............. 58,934 1....... XXX [
80004C101 ...... SANDISK CORP ... ... 03/07/2012 .. |MERRILLLYNCH ... [ 629.000(.............. 30,439(....... XXX
80105N105 ...... Sanofi AVeNtis ... ... 09/18/2012 .. [MERRILLLYNCH ... [ 1,439.000(.............. 52,747 |....... XXX [
803054204 ....... SAPAG SHS ..o .. 09/17/2012 .. |MERRILLLYNCH ... [ 209.000(.............. 13,324 |....... XXX o
80585Y308 ...... SBERBANK SPONSORED ADR ... e .. 11/08/2012 .. |MERRILLLYNCH ... [, 1,161.000 | .............. 13,461|....... XXX [
806857108 ....... SCHLUMBERGERLTD ..ot [ ... 07/05/2012 .. [MERRILLLYNCH ... 388.000(.............. 21,2211 ....... XXX [
80687P106 ...... SCHNEIDER ELEC SA ... e . 12/14/2012 .. |MERRILLLYNCH ... [, 3,233.000(.............. 37,3421 ... XXX [
816187100 ....... SELECT INCOME REIT COMSHBEN INT ..o [ ... 12/06/2012 .. |[MERRILLLYNCH ... 454.000(.............. 10,272 ....... XXX [
816851109 ....... SEMPRAENERGY ... .. 12/06/2012 .. |MERRILLLYNCH ... [ 8.000........ce.vi. 564(....... XXX
824348106 ....... SHERWIN-WILLIAMS CO ... ... 08/13/2012 .. [MERRILLLYNCH ... 204.000(.............. 28,766 | ....... XXX [
82481R106 ...... SHIRE PLC-ADR ... o [ .. 09117/2012 .. [MERRILLLYNCH ... 47.000 (... 4245|....... XXX [
828806109 ....... SIMON PROPERTY GROUP DEL ........ooiiiii e e ... 12/06/2012 .. |MERRILLLYNCH ... [, 1,869.000(............. 283241|....... XXX
83175M205 ...... SMITH-NPHW PLC SPADRNEW ... ... 0917/2012 .. [MERRILLLYNCH ... 86.000|................ 4403]|....... XXX [
83364L109 ....... SOCIETE GENERAL SPADR ... i e . 12/14/2012 .. |MERRILLLYNCH ... [, 1,457.000(.............. 11,285(....... XXX
855244109 ....... Starbucks COrp. ... ... 12/06/2012 .. [MERRILLLYNCH ... 480.000(.............. 25654 |....... XXX [
85590A401 ...... STARWOOD HOTELS ... [ ... 12/06/2012 .. [MERRILLLYNCH ... 626.000(.............. 32,830 1....... XXX [
857477103 ....... STATE STREET CORP ... e ... 12/06/2012 .. |MERRILLLYNCH ... [ 620.000(.............. 26,285]....... XXX [
865613103 ....... SUMITOMO CORP SP ADR ... .o [ ... 09/18/2012 .. [MERRILLLYNCH ... [ 2,339.000|.............. 31,784 (... XXX [
86562M209 ...... SUMITOMO MITSUIFUNSPONS ... e ... 09/18/2012 .. |MERRILLLYNCH ... [, 7,419.000(.............. 45826]....... XXX [
867224107 ....... SUNCOR ENERGY-NEW ... .. 0917/2012 .. [MERRILLLYNCH ... 260.000|............... 8112|....... XXX [
870195104 ....... SWEDBANK ABADR ... ... 09/18/2012 .. |MERRILLLYNCH ... [, 1,015.000|.............. 16,014 |....... XXX [
87160A100 ...... SYNGENTAAGADR ... e .. 09/17/2012 .. |MERRILLLYNCH ... [ 115.000|................ 7,946 |....... XXX [
874039100 ....... TAIWAN S MANUFCTRING ADR ... [ .. 0917/2012 .. [MERRILLLYNCH ... 449.000(................ 6,423]....... XXX [
87425E103 ...... TALISMAN ENERGY INC ... ... 12/06/2012 .. |MERRILLLYNCH ... [, 5,803.000|.............. 70,569 ....... XXX [
87612E106 ...... TARGET CORP ..o ... 06/01/2012 .. [MERRILLLYNCH ... 335.000(.............. 18,966 |....... XXX [
88076W103 ...... TERADATA CORP ... ... 07/16/2012 .. |MERRILLLYNCH ... [ 427.000(.............. 29,314]....... XXX [
881624209 ....... Teva Pharmaceutical INd ADR ... ... 12/06/2012 .. [MERRILLLYNCH ... 930.000.............. 37,222 |....... XXX [
61945C103 ...... THE MOSAIC COMPANY ... i ... 12/06/2012 .. [MERRILLLYNCH ... 902.000.............. 50,808 1....... XXX [
254687106 ....... THEWALTDISNEY CO ..o ... 12/06/2012 .. |MERRILLLYNCH ... [ 410.000(.............. 17,206 |....... XXX [
887317303 ....... TIMEWARNERINC SHS ... ... 02/01/2012 .. [MERRILLLYNCH ... 252.000|.............. 9,490]....... XXX [
892331307 ....... TOYOTAMOTOR CORP ADR ...t .. 09/17/2012 .. |MERRILLLYNCH ... [, 49.000)............... 3,890]....... XXX [
89353D107 ...... TRANSCANADA CORP ..ot .. 09117/2012 .. [MERRILLLYNCH ... 166.000 | ................ 7267 ....... XXX [
89417E109 ...... TRAVELERS COSINC ..o [ ... 12/06/2012 .. |[MERRILLLYNCH ... 33.000 (..o 2414 XXX [
907818108 ....... UNION PACIFIC CORP ... e ... 08/02/2012 .. |MERRILLLYNCH ... [ 138.000|.............. 16,956 |....... XXX
91324P102 ...... UNITEDHEALTH GROUP INC ... e ... 12/06/2012 .. |MERRILLLYNCH ... 5000(.......ccoe 268]....... XXX [
91529Y106 ...... UNUMGROUP ... e ... 08/15/2012 .. |MERRILLLYNCH ... [, 1,644.000(.............. 35,362(....... XXX [
902973304 ....... USBANCORP DEL NEW ... ... 12/06/2012 .. |MERRILLLYNCH ... 6.000|............. 191]....... XXX [
92276F100 ....... VENTAS INC COM ... ... 12/06/2012 .. |MERRILLLYNCH ... [, 1,743.000(............. 103,919 ....... XXX o
92343V104 ...... VERIZON COMMUNICATIONS ... ... 08/01/2012 .. |MERRILLLYNCH ... [, 2,565.000|............. 106,328 | ....... XXX
92532F100 ....... VERTEXPHARMCTLS INC ... [ .. 11/02/2012 .. [MERRILLLYNCH ... [ 1,276.000 | .............. 66,568 | ....... XXX [
92857W209 ...... VODAFONE GROUP PLCNEW ... | .. 09/18/2012 .. [MERRILLLYNCH ... 2,318.000).............. 62,024]....... XXX o [
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928662402 ....... VOLKSWAGONA G ... .. 09M7/2012 .. [MERRILLLYNCH ................ 284.000|................ 9,964....... XXX oo
928856400 ....... VOLVO AKTIEBOLAGET ADR ... .. 09/25/2012 .. [MERRILLLYNCH ... 479.000(................ 6,468....... XXX o
929042109 ....... VORNADO REALTY TRUST COMPANY ... ... 12/120/2012 .. [MERRILLLYNCH ...............oco 1,086.000(.............. 88,746 ....... XXX oo
949746101 ....... WELLS FARGO& CONEW ... ... 12/06/2012 .. [MERRILLLYNCH ... 457.000(.............. 15,366 |....... XXX o
98161Q101 ...... WORLEY PARSONSLTD ..o .. 09M7/2012 .. [MERRILLLYNCH ...............c 302.000|................ 8,381(....... XXX oo
92933H101 ...... WPPPLCADR ... .. 09M7/2012 .. [MERRILLLYNCH ... 115.000 | ................ 7375|....... XXX o
989825104 ....... ZURICHINSURANCE GROUP ... ... 10/03/2012 .. [MERRILLLYNCH ... 579.000(.............. 14,5281 ....... XXX oo
433578507 ....... Hitachi Ltd Adr ... ... o F o ]...09/18/2012 .. |MERRILLLYNCH ... 545.000(.............. 31594 (... XXX oo
654624105 ....... Nippon Telephone Adr ... o F 0 ]...09/18/2012 .. |MERRILLLYNCH ... 892.000(.............. 18,9401....... XXX o
760267205 ....... Repsol S A SPNS AT ... o F o ]...09/18/2012 .. |MERRILLLYNCH ... 954.000(.............. 15,921 ... XXX oo
904784709 ....... Unilever NVNY REG SRS ... o F o [...10/18/2012 .. |MERRILLLYNCH ... 1,007.000(.............. 36,601(....... XXX oo
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ... ... [ 8,342,035|....... XXX
Common Stocks - Mutual Funds
399874825 ....... AMERICAN GROWTHFUND ... .. 12/21/2012 .. [MERRILLLYNCH ... 484.960(.............. 16,712|....... XXX o
057071870 ....... BAIRD COREPLUSBOND FUND ... ... 12112/2012 .. | Bankof America ..................ccoooiiii 9,148.603|............. 100,728 ....... XXX o
31420B300 ...... FEDERATED INSTHIGHYLDBOND ..o e ... 12/05/2012 .. |Bankof America ...................ccoooiiiii 147,637.795|........... 1,500,000 ....... XXX oo
355148859 ....... FRANKLINBS ADV NEW ... .. 12119/2012 .. | Bankof America ...................coo 1,006.975(.............. 42904 |....... XXX o
592905848 ....... METROPOLITANWESTHY BOND .........ooooie ... 09/01/2012 .. |Bankof America ..................ooooiiii 17491712 ............. 174,966 |....... XXX oo
m 683807509 ....... OPPENHEIMER INTLBOND FD CLASS Y ... .. 09/01/2012 .. [VARIOUS ... 10,223.013|.............. 64,977 ....... XXX o
- 68381F409 ....... OPPENHEIMER MAIN STSM CAP CLASSY ... ... 12/05/2012 .. |Bankof America ...................coooiiiiii 1,687.052(.............. 40,000 ....... XXX oo
w 74144Q500 ... .. TROWE PRICE INSTLINTLBOND FUND ... ... 12/05/2012 .. |Bankof America .....................co 165,090.695|........... 1,580,000 ....... XXX o
=24 921937504 ....... VANGUARD BOND INDEXFUND INC ... ... 12/05/2012 .. |Bankof America .....................co 53,571.429|............. 600,000]....... XXX o
922040100 ....... Vanguard Institutional Index Fund .....................ocooii [ ... 12/05/2012 .. |Bank of America .................c.coooiiiiiiii 1,079.664|............. 140,000 ....... XXX o[
9299999 Subtotal - Common StOCks - MUt FUNGS ... 4,260,287 |....... XXX
Common Stocks - Money Market Mutual Funds
11111118 ... BBIF Money FUuNd ... ... 12/31/2012 .. |MERRILLLYNCH ..............................o | 315,154.000............. 315154 |....... XXX o
9399999 Subtotal - Common Stocks - Money Market MUIUSI FUNAS ... e e | 315154 |....... XXX o[
9799997 Subtotal - ComMON StOCKS - Part 3 ... 12,917,476 |....... XXX oo
9799998 Summary Item from Part 5 for COmMMON STOCKS ... ... 987,678|....... XXX oo
0799999 SUBIOAl - COMMION SH0CKS ... ...ttt oo e e e e et | 13,905,154 ....... XXX o [
9899999 Subtotal - Preferred and COmMMON SEOCKS .......... ... 13,905,154 | ....... XXX
9999990 TOtAIS ... ... . 18,932,333 |....... XXX .o 20,188
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Bonds - U.S. Governments
36294SYE1 | GNMPB58709 ..........coovvviiieiee 12117/2012| VARIOUS ............... XXX 723211..... 69,33824 |....... 71,700 |....... 71,543 | ............ [ (1188) | (188) | e TOA05 L 1916 1,916 05/15/2037
38373MW30| GNMA ............... 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |....... 789...... 7,898.79 06/16/2028
38373MR44 | GNMA CMO 2008-14 ......... 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 21,748 ..... 21,747.87 10/16/2042
38376GTK6 | GNMA CMO 2010 102-AB . 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 32,736 ..... 32,736.35 07/16/2032
38376GC24 | GNMACMO 2011 ......... 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 16,589 ..... 16,589.27 04/16/2032
38376GF21 | GNMACMO 2011 ... 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |....... 3591|...... 3,591.01 11/16/2034
38376GL57 | GNMACMO 2011 ... 12/17/2012| PRINCIPALRECEIPT ....|... XXX ... |....... 4027(...... 4,026.74 12/16/2035
38378BQQ5| GNMACMO 2012 ...............eeee 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |....... 1,382]...... 1,381.95 03/16/2040
38374USR3 | GNMA REMIC TRUST 2009-29 20340 .. 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 1149 ..... 11,494.27 06/16/2034
38376GVY3 | GNMA REMIC TRUST 2010-122 2037 .. 12/17/2012| PRINCIPALRECEIPT ....|... XXX ... |....... 9500(...... 9,500.25 11/16/2037
38376GRF9 | GNMA REMIC TRUST 2010-71 ........ 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 28,2881 ..... 28,288.16 03/16/2039
38378BSP5 | GNMA REMIC TRUST 2012-46 20381 .. 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |....... 1696 ...... 1,695.93 11/16/2038
38376GJ35 | GNT 2011-47ACMO 2011 ..............oeee ... |12117/2012| PRINCIPAL RECEIPT ....[... XXX ... |....... 9,355(...... 9,354.89 04/16/2032
912828BWI [ TSYINFLIXN/B ... ... |06/20/2012| McDonnell ............... XXX 136,198 105,000.00 01/15/2014
912810EQ7 | USTREASURYNB ... .. |04/20/2012) McDonnell ... XXX 21197 ... 15,000.00 08/15/2023
912828GH7 | USTREASURYNB ... . |06/07/2012 McDonnell ....... XXX 35421(..... 30,000.00 02/15/2017
912828LZ1 | US TREASURY NOTE .. veveveod| oo |11/21/2012) MERRILL LYNCH cofe XXX 103,707 | ... 100,000.00 11/30/2014
912828QC7 | USTREASURYNOTE ......................... ... |06/30/2012| McDonnell ............... XXX 81418|..... 80,000.00 04/15/2014
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ..........uiuitiiti it [ 598,567 | ... 547,643.72 . XXX
Bonds - U.S. Special Revenue, Special Assessment
3129322G4 | FHLMC A8 6143 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 16,877 ..... 16,876.58 05/01/2039
312934M58 | FHLMC A8 7580 ... 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 35,0991 ..... 35,099.38 07/01/2039
312936KB2 | FHLMC A8 9290 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 16,734 |..... 16,734.25 10/01/2039
3137A1TK9 | FHLMC CMO 2010 - 3725 . 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 17,570 ..... 17,569.63 09/15/2024
3137AA5U3 | FHLMC CMO 2011 .......... 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 22,836 ..... 22,835.89 07/15/2025
3128MJGBO | FHLMC GO 8193 ...................... 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 21,168 | ..... 21,168.37 04/01/2037
312940EU9 | FHLMC PC GOLD COMB 30 5.000 20 .. 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 428491 ..... 42,849.39 04/01/2040
3137A5LS1 | FHLMC REMIC SERIES 3795 .. 12/15/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 31,790 ..... 31,789.86 03/24/2015
3137A8FP8 | FLHMCCMO 2011 ............. 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 22,832(..... 22,831.98 02/15/2025
31416TDX4 | FN AAQ117 .......... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 31,576 |..... 31,576.16 07/01/2039
31417CB95 | FNMA PAB 5463 .. 12/26/2012| PRINCIPALRECEIPT ....|... XXX ... |....... 4186(...... 4,186.24 06/01/2042
31398MAQ9| FNMA 20109 ........ 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 16,882 ..... 16,882.33 01/25/2024
31403DUB3 | FNMA P745878 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 38,061 1..... 38,061.23 10/01/2036
31410KXY5 | FNMA P889995 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 38,373 |..... 38,373.05 09/01/2038
31410XGC4 | FNMA P900295 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 20,712..... 20,712.26 09/01/2036
31416A4W7 | FNMA P994637 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 62,331(..... 62,330.80 11/01/2038
31416H4V4 | FNMA PAA0835 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 28457 |..... 28,457.22 01/01/2039
31416SWB3 | FNMA PAA8741 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 17,619]..... 17,618.62 07/01/2039
31417LBR5 | FNMA PAC1847 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 11,350 ..... 11,350.35 09/01/2024
31417LD36 | FNMA PAC1921 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 17,634 ]..... 17,634.31 09/01/2039
31417NAQ4 | FNMA PAC3614 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 15153 |..... 15,152.62 08/01/2024
31417QRZ9 | FNMA PAC5003 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 55214 |..... 55,214.06 01/01/2040
31419A4N4 | FNMA PAE 0828 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 22,8891 ..... 22,888.66 02/01/2041
31419FD60 | FNMA PAE4624 4% 2040 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 22,792(..... 22,791.62 10/01/2040
3138AV3Q6 | FNMAPASSTHRU ................. 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 88,932 ..... 88,932.08 10/01/2041
31412PXCO | FNMA PASS THRU LNG 30 YEAR ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 52,116 |..... 52,116.41 06/01/2039
31417B5T0 | FNMA PASS-THRU INT 15 YEAR 2.5 .. 12/26/2012| PRINCIPALRECEIPT ....|... XXX ... |....... 3577 |...... 3,577.11 06/01/2027
31418UBC7 | FNMA PASS-THRU LNG 30 YEAR 4.5 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 34325(..... 34,325.10 05/01/2040
31371M7H4 | FNMA PASS-THRU LNG 30 YEAR 5.0 ... 12/26/2012| PRINCIPAL RECEIPT ....|... XXX ... |...... 44257 | ..... 44,256.70 02/01/2037
31418AES3 | FNMAPMA 1044 ...................... o] ... [12/26/2012 PRINCIPAL RECEIPT ....|... XXX ... |...... 21,772 ... 21,772.18 04/01/2042
73358TWK3| PORT AUTHN Y &N J CONSOLIDA ........... 11/01/2012| McDonnell ............... o XXX 20,0001 ..... 20,000.00 11/01/2032
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment ......................................................... 895,963 | ... 895,964.44 . XXX
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Bonds - Industrial and Miscellaneous (Unaffiliated
0258M0DCO | AMERICAN EXPRESS CREDIT ................ ... |03/24/2012] MERRILLLYNCH ........ Lo XXX (22) 09/19/2016
00206RAW2| AT&TINC ............oenen ... |02/09/2012| MERRILL LYNCH .. s XXX .o |...... 42408 .....40,000.00 |....... 39,936 ....... 39944 | ... T 1 05/15/2016
05530AAA3 | BB&T CAPITAL TRUST Il ... |07/16/2012| McDonnell ....... Lo XXX - (7) 06/07/2036
115637AK6 | BROWN FORMAN CORP SRNT 2.5%16 ....... ... |12/10/2012| McDonnell ... o XXX .o ]......36855(.....35000.00|....... 34,776 ....... 34820 ............. | A0 40 01/15/2016
17275RAH5 | CISCO SYS INC SR NT 4.45%20 ... |03/12/2012| McDonnell ....... Lo XXX (7 01/15/2020
29365PAQ5 | ENTERGY GULF STATESLA ....... . |01/24/2012| MERRILL LYNCH Lo XXX (2 10/01/2020
36828QRV0 | GE CAP COML MTG CMO 2006 ......... 12/31/2012{ VARIOUS ............... XXX (68) 03/10/2044
43812BAH6 | HONDA AUTO RECV 2010-1 2016052 ..........[... |12/21/2012| PRINCIPALRECEIPT ....[... XXX ... |[....... 2354|......2354.14 | ........2354 | ........ 2354 | ..o oo [ 05/21/2016
464287457 .| ISHARES LEHMAN 1-3 YR T-BOND FUND ... | ... |12/31/2012| Bank of America ......... o XXX 181822 | 1,800,793 L 1,800,793 | e [ e e ] 1800,793 ] 11,080 11,030 6450 (Ll
478366AR8 | JOHNSON CTLSINCNT ..., ... |09/06/2012] MERRILL LYNCH .. Lo XXX (496) 01/15/2016
46623EJE0 | JP MORGAN CHASE & CO ....... ... |09/19/2012] MERRILL LYNCH .. Lo XXX (15) 01/24/2014
59562VAM9 | MIDAMERICAN ENERGY HLDGS ..... ... |04/01/2012| McDonnell ....... o XXX o], 29,830 (.....25,000.00 |....... 25515 ....... 25494 ... [ 04/01/2036
65476BACT7 | NISSAN AUTO RECV 2010-A 201407 .. ... |09/15/2012| VARIOUS ....... s XXX .o ]......50,059.....50,000.00 |....... 49993 |....... 49997 [ ... | 2 2 07/15/2014
693476BG7 | PNCFUNDINGCORP ................. ... |05/21/2012] MERRILL LYNCH Lo XXX . (46) 09/21/2015
87927VAWS8 | TELECOM ITALIACAPITAL ........... ... 02/01/2012| McDonnell .... Lo XXX . (21) 06/18/2014
87938WAH6| TELEFONICA EMISIONES SAUGTD ... ... |07/23/2012| McDonnell .... Lo XXX (190) 07/15/2019
88166CAA6 | TEVA PHARMACEUTICALS FINIIBV ... . 103/10/2012{ McDonnell ............... Lo XXX .2 06/15/2015
89235XAC1 | TOYOTAAUTOREC ABS 2011 .......... 12/17/2012| PRINCIPAL RECEIPT ....|... XXX ... (1) 10/15/2014
92869AAD6 | VOLKSWAGON AUTOLOAN .................. 12/20/2012| PRINCIPAL RECEIPT ....|... XXX ... |....... 4220......4220.35|.........4220|......... 4220 | ............. | ..o | [ 08/22/2016
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffllated) ...................................................... .. 2,399,204 | ... 563,438.29|..... 2,375434 | ..... 2,373,761 84d)[........... |..... 2,372,915 . XXX
8399997 Subtotal - BONAS - Part 4 ... ... ... i .. 3,893,734 |..2,007,046.45 | ..... 3,884,867 ..... 3,718,836 (28377)|........... |..... 3,851,591 . XXX
8399998 Summary Item from Part 5 for Bonds ............ ... 57,944 |..... 55,000.00 |....... 55908 |.............. oo 288 288 56,166 . XXX
8399999 Subtotal -Bonds ... .. 3,951,678 ..2,062,046.45|..... 3,940,775|.....3,718836 |............. |..... (2819 [............ | (@MY 3,907,757 | ... . XXX
8999998 Summary Item from Part 5 for Preferred Stocks ........... ... [ XXX e e e . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002896207 .| Abercrombie & FitthCo ........................ ... |03/01/2012| MERRILLLYNCH ........|...... 546.000 Lo XXX 6,724 ... | 33,391 . XXX
G1151C101 | ACCENTUREPLCSHS ..........coviiiinnn ... |02/01/2012| MERRILLLYNCH ........|...... 769.000 Lo XXX 183 42,087 . XXX
015271109 .| ALEXANDRIA REAL ESTATE EQINCCOM ... ... |12/12/2012) MERRILLLYNCH ........|....... 14.000 c XXX 988 [ e e e e 986 . XXX
018490102 .| ALLERGANINC ..., ... |08/03/2012] MERRILLLYNCH ........|...... 453.000 Lo XXX 7501) | .o [ 32,245 . XXX
02364W105 | America Movilsa Sab De Cv .. . 08/06/2012f MERRILLLYNCH ........|....... 85.000 Lo XXX 490 .o 2,411 . XXX
025816109 .| AMERICAN EXPRESS CO ... |10/23/2012| MERRILLLYNCH ........|..... 1,093.000 Lo XXX (1,498) .o | 50,059 . XXX
03076C106 | AMERIPRISEFNLINC ......... ... |08/30/2012] MERRILLLYNCH ........|...... 209.000 o XXX 10,765 | e e e e e 10,765 . XXX
031162100 .| AMGENINC .............. ... |07/05/2012 MERRILLLYNCH ........|...... 708.000 Lo XXX (4553) ..o | 40,908 . XXX
025537101 .| AMN ELECPOWERCO .............ccovnee. .. |03/05/2012) MERRILLLYNCH ........|..... 1,236.000 Lo XXX (539) [ ..covven | 45,663 . XXX
032511107 .| ANADARKOPETECORP ................eues . |04/20/2012| MERRILLLYNCH ........|...... 133.000 Lo XXX 300 .o [ 10,452 . XXX
G0408V102 |AONPLC ................. ... |10/19/2012 MERRILLLYNCH ........|...... 989.000 o XXX (2905) ..o |t 43,380 . XXX
037411105 .| Apache Corp. ........ . 08/13/2012] MERRILLLYNCH ........|...... 186.000 Lo XXX L2585 19,433 . XXX
037833100 .| Apple Computer Co ............ 10/11/2012] MERRILLLYNCH ........|...... 279.000 Lo XXX 66,224) [ ... |ooninnn 46,771 . XXX
N07059186 | ASMLHLDG NVNEWYORK .................. .. |12/31/2012) MERRILLLYNCH ........[...... 810.000 Lo XXX 52T | ..o o 34,377 . XXX
00206R102 | AT&TINC. ... . 08/13/2012] MERRILLLYNCH ........|..... 1,555.000 Lo XXX (4,366) [ ... et 42,657 . XXX
052528304 .| AUST NW ZBG ADR 12/18/2012] MERRILLLYNCH ........|...... 210.000 e XXX 800 e e [ 4,500 . XXX
053484101 .| AVALONBAY COMMINICATION INC 12/112/2012 MERRILLLYNCH ........|...... 117.000 Lo XXX (4403) ... |t 11,035 . XXX
054536107 .| AXA-SPONSADR .................. 10/03/2012] MERRILLLYNCH ........|...... 624.000 e XXX e BATB e e e 8,476 . XXX,
055262505 .| Basf Ag Spons Adr ... . 10/11/2012f MERRILLLYNCH ........|....... 28.000 e XXX 193 e e e e 1,931 . XXX
072730302 .| BAYERAGSPADR ......... ... |12/01/2012] MERRILLLYNCH ........|...... 217.000 o XXX 18289 e e e e e 13,289 . XXX
055434203 .| BG GROUP PLC SP ADR ... . 05/22/2012f MERRILLLYNCH ........|..... 1,240.000 Lo XXX L2489 29,005 . XXX
088606108 .| BHP BILLIRON LTD ADR ... 10/23/2012] MERRILLLYNCH ........|...... 521.000 Lo XXX 5844 ... | 42,642 . XXX,
09062X103 | BIOGEN IDECINC .......... ... |12/01/2012) MERRILLLYNCH ........|...... 130.000 Lo XXX 520 ... [, 14,826 . XXX
05565A202 | BNP PARIBAS SPN ADR . ... |05/22/12012] MERRILLLYNCH ........|...... 185.000 o XXX L3085 L 6,701 . XXX
097023105 .| BOEINGCO ................ ... |06/12/12012) MERRILLLYNCH ........|....... 41,000 Lo XXX C(B0B) | 2,702 . XXX
099724106 .| BORG WARNERINC ............. . 06/12/2012| MERRILLLYNCH ........|...... 157.000 Lo XXX (2,886) ..o | 7,121 . XXX
110448107 .| BRITISH AMN TOBACO SPADR ......... 12/20/2012| MERRILLLYNCH ........|...... 149.000 o XXX 14183 e e e e e 14,183 . XXX
112900105 .| BROOKFIELD OFFICE PPTYS INCCOM ....... 12/01/2012] MERRILLLYNCH ........|...... 293.000 XXX 83T e L e [ 4,837 . XXX
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120738406 .| BUNZLPLCADR .........coovviiiiiiiiiinns ... |07/17/2012) MERRILLLYNCH ........|....... 32.000{....... 2688|... XXX... (314) . XXX,
133131102 .| CAMDEN PPTY TR SHBEN INT .. . |08/24/2012] MERRILLLYNCH ........|....... 36.000....... 2478 | ... XXX oo | i 2368 e [ e e . XXX
138006309 .| CANON INC ADR REP5SH ... ... |12/26/2012) MERRILLLYNCH ........|...... 257.000....... 8764 ... XXX ..o |.ooon M241) 000469 TS 75 . XXX
143658300 .| CARNIVALCORPPAIREDSHS ............... ... 02/01/2012| MERRILLLYNCH ........|...... 841.000|...... 25573 (... XXX ... 4,145 . XXX
150870103 .| CELANESECORP ............... . |06/21/2012| MERRILLLYNCH ........|...... 484.000|...... 19,276 ... XXX... (1,106) . XXX,
151020104 .| CELEGENE CORP ... 11/27/2012 MERRILLLYNCH ........|...... 155.000...... 122120 XXX oo | 9898 | o [ e e . XXX
15639K300 | CENTRICAPLC ..... ... |10/24/2012 MERRILLLYNCH ........|...... 752000 ...... 15,776 | ... XXX oo | 14484 e . XXX
156700106 .| CENTURYLINKINC ............ooooviiininnnn. . 08/30/2012| MERRILLLYNCH ........|...... 243.000|...... 10,201 | ... XXX .o oo i 9208 e [ e [ . XXX
156782104 .| Cerner COmp. .. .....vveeiiiieiiieineies ... |12/01/2012) MERRILLLYNCH ........|...... 114.000{....... 8759 ... XXX... (469) . XXX,
39945C109 | CGIGROUPINC ...........cooiiiiia, ... |06/22/12012 MERRILLLYNCH ........|...... 127.000....... 2875(... XXX... 264 . XXX
166764100 .| CHEVRONTEXACOCORP .................... . [07/12/2012f MERRILLLYNCH ........|...... 107.000|...... 11,267 ... XXX ... .. (35) . XXX
172967424 .| CITIGROUP INCCOMNEW ................... 10/19/2012f MERRILLLYNCH ........|...... 557.000...... 20,745(... XXX ... 7,234 . XXX
177376100 .| CITRIX SYSTEMSINC. ...... ... |11114/2012] MERRILLLYNCH ........|...... 686.000|...... 42,051|... XXX... (6,065) . XXX,
126132109 .| CNOOCLTD ........... ... [01/13/2012 MERRILLLYNCH ........|....... 11.000|....... 2184 |... XXX ... 793 . XXX
189754104 .[ COACHINC ..................... ... 06/12/12012 MERRILLLYNCH ........|...... 522.000|...... 34369 (... XXX... (10,681) . XXX
191085208 .| COCA COLA AMATIL SPD ADR .. ... |08/02/2012| MERRILLLYNCH ........|....... 74.000{....... 2431 |... XXX ... 145 . XXX
191216100 .| COCA-COLA COMPANY ....... ... |06/29/2012 MERRILLLYNCH ........|...... 518.000|...... 35576 (... XXX ... (7,595) . XXX,
200340107 .| COMERICAINC .......... ... 09/05/2012] MERRILLLYNCH ........|...... 909.000...... 27599 (... XXX... .... 7,900 . XXX
20825C104 | Conocophillips ... . 102/28/2012f MERRILLLYNCH ........|...... 255.000|...... 18997 ... XXX... (4,629) . XXX
G2554F113 | COVIDIENLTD ................ 11/09/2012f MERRILLLYNCH ........|...... 624.000|...... 34,021(... XXX... 2,733 . XXX
228227104 .| CROWN CASTLE INTL CORP .. ... |11/27/2012) MERRILLLYNCH ........|...... 154.000....... 9649 ... XXX ..o | 8468 [ e e . XXX,
12637N105 [ CSLLTDSHS ............... . [01/06/2012{ MERRILLLYNCH ........|...... 225.000]....... 3667 (... XXX... 515 . XXX
229663109 .| CUBESMART COM ... ... |12112/2012) MERRILLLYNCH ........|....... 71.000....... 1,000 ... XXX oo [ s 809 o e [ e . XXX
126650100 .| CVS CORPORATION ..... ... |07/19/2012| MERRILLLYNCH ........|...... 271.000|...... 12,528 ... XXX ... (3,033) . XXX
235851102 .| DANAHERCORP ......... ... |06/12/2012| MERRILLLYNCH ........|....... 42.000{....... 2130 XXX ... 296 . XXX,
236367100 | DANONE-SPONS ADR ... . [08/17/2012] MERRILLLYNCH ........|...... 585.000]....... 7,061(... XXX... 667 . XXX
23317H102 | DDRCORPCOM ....... ... |12/20/2012 MERRILLLYNCH ........|...... 379.000....... 5941 .0 XXX .o | 5314 e e . XXX
244199105 .|DEER&CO .........coovvvevininnnn vevveeiod| ... [02/28/2012| MERRILLLYNCH ........|....... 92.000]....... 7715, XXX ... (252) . XXX
24872B100 | DENSO CP UNSPONSOREDADR ............. ... |12/27/2012) MERRILLLYNCH ........|...... 312.000{....... 5056 ... XXX... 662 . XXX
26613Q106 | DUPONT FABROS TECHNOLOGY INC COM ... ... [09/19/2012] MERRILLLYNCH ........|...... 139.000....... 3685 (... XXX ..o oo n3808 | o [ e e . XXX
28176E108 | EDWARDS LIFESCIENCES ................... ... |08/13/2012] MERRILLLYNCH ........|...... 413.000]...... 41822|... XXX... (1,972) . XXX
268648102 .| EMC CORP/MASS .......... ... |06/12/2012| MERRILLLYNCH ........|...... 118.000{....... 2744 ... XXX ... (1,069) . XXX
26875P101 | EOG RESOURCESINC ... ... |06/12/2012| MERRILLLYNCH ........|...... 487.000|...... 47507 (... XXX... 928 . XXX
26884U109 EPRPPTYS ... ... |08/24/2012 MERRILLLYNCH ........|....... 33.000....... 1488 | ... XXX .o [ 2] e e . XXX
294761107 .| EQUITY RESIDENTIALSHBENINT ........... . 07/23/2012] MERRILLLYNCH ........|....... 52.000]....... 3302 (... XXX .o |oooo 3196 | [ e e . XXX
294821608 .| ERICSSONLMTELCLBADR ........ ... |11/06/2012 MERRILLLYNCH ........|.....1,389.000 | ...... 12,362 ... XXX... 172 . XXX
30219G108 | EXPRESS SCRIPTSHLDG CO ........ . 06/12/2012] MERRILLLYNCH ........|....... 55.000]....... 2813[... XXX ... 438 . XXX
302257102 | EXTRA SPACE STORAGE INC COM .. ... |12/01/2012 MERRILLLYNCH ........|...... 179.000....... 6,083 ... XXX ..o |.ooooo o583 i e e . XXX
30231G102 | EXXON MOBILECORP ............... ... |07/12/2012 MERRILLLYNCH ........|...... 131.000]...... 11,033... XXX ... (2,314) . XXX
30303M102 | FACEBOOKINC ............ .| ... |06/12/2012 MERRILLLYNCH ........|....... 40.000{....... 1,045 ... XXX oo [ 1580 | o e [ [ . XXX
307000109 .| FAMILY DOLLAR STORES .................... ... |06/12/2012| MERRILLLYNCH ........|....... 51.000....... 3466|... XXX... (85) . XXX
307305102 .| FANUCLTD-UNSP ...............ooooiiiees ... 05/10/2012] MERRILLLYNCH ........|....... 53.000....... 1487 | ... XXX oo [ 1392 34 BT 51 . XXX
313747206 .| FEDERAL REALTY INVT TRSHBENINT ...... ... |07/23/2012) MERRILLLYNCH ........|....... 14.000(....... 1484 ... XXX oo [ 1393 e e e . XXX
31428X106 | FEDEX CORP DELAWARE .................... ... 06/12/2012| MERRILLLYNCH ........|....... 16.000|....... 1349 .0 XXX oo [ 23 e e . XXX
33610F109 | FIRST POTOMAC RLTY TRCOM ... . 07/23/2012] MERRILLLYNCH ........|...... 209.000....... 2380 (... XXX .o |oooor i 2854 i e e e . XXX,
344419106 .| FOMENTO ECNMCO MEX SPADR .. ... |10/22/2012| MERRILLLYNCH ........|....... 82.000{....... 7074|... XXX ... (622) . XXX
354613101 .| FRANKLINRESINC ................ . [01/19/2012f MERRILLLYNCH ........|...... 273.000|...... 26111(... XXX... ....5918 . XXX
369550108 .| GENERAL DYNAMICS CORP .. ... |11/27/12012) MERRILLLYNCH ........|...... 401.000|...... 27,022(... XXX... ....3,935 . XXX
369604103 .| GENERAL ELECTRIC CO ...... ... |08/13/2012 MERRILLLYNCH ........|...... 892.000|...... 18,092|... XXX... 364 . XXX,
37247D106 | Genworth Financial ......................o..... . |04/24/2012| MERRILLLYNCH ........|.....9,373.000...... 56,547 ... XXX ... 32,891 . XXX
37733W105 | Glaxosmithkline PLC ...... 12/20/2012f MERRILLLYNCH ........|...... 456.000...... 20271(... XXX ... (215) . XXX
38141G104 | Goldman Sachs Group Inc . ... |1019/2012| MERRILLLYNCH ........|...... 111.000{...... 13664 (... XXX... ....6,144 . XXX
38259P508 | Google, Inc. ................. ... |05/03/2012 MERRILLLYNCH ........|....... 82000]...... 51,054 (... XXX... (2,210) . XXX,
406216101 .| HALLIBURTON COMPANY ....... ... |03/26/2012| MERRILLLYNCH ........|...... 582.000|...... 19,835|... XXX... .6,420 . XXX
42217K106 | HEALTH CAREREITINCCOM ........ ... 07/23/2012) MERRILLLYNCH ........|....... 78.000{....... 4692 (... XXX ..o [ 4304 e e . XXX
42809H107 [HESSCORP .............ccoovovenn. . 05/17/2012f MERRILLLYNCH ........|.....1,114.000 | ...... 60,567 ... XXX... 2,529 . XXX
44107P104 | HOST HOTELS & RESORTS INC COM ... |... [12/120/2012| MERRILLLYNCH ........|...... 205.000]....... 3231 .0 XXX oo | BIB3 e e e . XXX
444859102 .| HUMANAINC ..., ... |08/30/2012 MERRILLLYNCH ........|...... 322.000|...... 2517 (... XXX ... (6,118) . XXX
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448415208 .| HUTCHISN WHAMPOA ADR ... |02/14/2012) MERRILLLYNCH ........|....... 99.000....... 1938]... XXX... . XXX,
452327109 .| ILLUMINAINC ................. ... |08/24/2012 MERRILLLYNCH ........|...... 484.000]...... 22124 (... XXX ... . XXX
456788108 .| INFOSYS TECH LTD ADR ... . [01/26/2012| MERRILLLYNCH ........|....... 96.000....... 5008 ... XXX... . XXX
456837103 .| Ing Group NV Netherlands ... ... |10/01/2012| MERRILLLYNCH ........|...... 895.000(....... 7484 ... XXX... . XXX
G47791101 | Ingersoll-Rand CoLtd ........ ... |02/24/2012] MERRILLLYNCH ........|...... 446.000|...... 18227 |... XXX... . XXX,
458140100 .| INTELCORP ................ ... |07/13/2012 MERRILLLYNCH ........|..... 1,326.000...... 33126 (... XXX... . XXX
46018M104 | INTL POWER PLC SP ADR .. ... |07/25/2012] MERRILL LYNCH .. N 75.0001....... 4876 (... XXX... . XXX
478160104 .| JOHNSON & JOHNSON ....... ... |06/21/2012| MERRILLLYNCH ........|..... 1,035.000...... 67,283 (... XXX... . XXX
481165108 .| JOY GLOBAL INC DEL COM ... |06/12/2012) MERRILLLYNCH ........|....... 41.000]....... 2293|... XXX... . XXX,
46625H100 | JP MORGAN CHASE& CO ................... . 06/12/2012] MERRILLLYNCH ........|..... 1,242.000...... 44977| ... XXX ... . XXX
4812A4831 | JPMORGAN TRIINTLVASMASH ............ .. [10/05/2012) MERRILLLYNCH ........|..... 2,963.000(...... 33308 (... XXX... . XXX
48203R104 | Juniper NetworksInc .................. ... |04/25/2012| MERRILLLYNCH ........|..... 1,103.000...... 22,183 (... XXX ... . XXX
494368103 .| KIMBERLY-CLARK CORP ... ... |01/11/2012] MERRILL LYNCH .. e 384.000]...... 27876 (... XXX ... . XXX,
495724403 .| KINGFISHERPLC SPADR ....... ... |09/04/2012] MERRILLLYNCH ........|...... 370.000....... 3473 [... XXX ... . XXX
500255104 .| KOHL'SCORP ................... . 052172012 MERRILLLYNCH ........|..... 1,023.000...... 47,789 (... XXX... . XXX
500467402 .| KONINKLIJKE AHOLD NV ADR ... 10/16/2012] MERRILLLYNCH ........|...... 369.000(....... 4745[... XXX... . XXX
50076Q106 | KRAFT FOODS GROUP ....... 10/31/2012] MERRILLLYNCH ........|...... 428.000]....... 5104 ... XXX ... . XXX,
50075N104 | KRAFT FOODS INC CLA . ... |10/22/12012) MERRILLLYNCH ........|...... 812.000...... 27,802 (... XXX... . XXX
501044101 .| KROGER COMPANY ........ ... |02/14/2012 MERRILLLYNCH ........|..... 1,809.000...... 42909|... XXX... . XXX
517834107 .| LAS VEGAS SANDS CORP . ... |09/24/2012| MERRILLLYNCH ........|...... 979.000...... 46,494 |... XXX... . XXX
518439104 .| LAUDER ESTEE COS INC ... ... |07/16/2012| MERRILLLYNCH ........|...... 690.000...... 35418 (... XXX ... . XXX,
534187109 .| LINCOLN NATLCORPIND .................... . 103/20/2012] MERRILLLYNCH ........|...... 971.000...... 26522 (... XXX... . XXX
53578A108 | LINKEDINCORP ............ ... |10/12/2012) MERRILLLYNCH ........|...... 277.000...... 30,659 (... XXX... . XXX
540424108 .| LOEWS CORP .... ... |07/19/2012| MERRILLLYNCH ........|...... 439.000]...... 18,025|... XXX... . XXX
55616P104 | MACY'S ............. ... |04/20/2012 MERRILLLYNCH ........|...... 231.000(....... 9163 |... XXX ... . XXX,
580135101 .| MCDONALD'SCORP ............... ... |05/11/2012] MERRILLLYNCH ........|...... 551.000...... 52402 (... XXX ... . XXX
582839106 .| MEAD JOHNSON NUTRITION . . [07/17/2012 MERRILLLYNCH ........|...... 679.000...... 51467 (... XXX... . XXX
59156R108 | METLIFEINC .................... 10/23/2012f MERRILLLYNCH ........|..... 1,378.000...... 49612|... XXX... . XXX
594918104 .| MICROSOFT CORPORATION ... 11/27/2012 MERRILLLYNCH ........|...... 886.000...... 25090 (... XXX... . XXX
61166W101 | MONSANTO CONEW ........... ... |11/26/2012) MERRILLLYNCH ........|...... 412.000]...... 35615(... XXX ... . XXX
620076307 .| MOTOROLA SOLUTIONS INC . ... |04/25/2012 MERRILLLYNCH ........|..... 1,210.0001...... 60,878 (... XXX... . XXX
637071101 .| National-Oilwell Varco ... |05/11/2012] MERRILLLYNCH ........|...... 576.000...... 41833]... XXX... . XXX
64110L106 .| NETFLIXCOMINC ..... . 06/12/2012] MERRILLLYNCH ........|...... 406.000|...... 29969 (... XXX... . XXX
654090109 .| NIDECCORPADR ............ ... 121202012 MERRILLLYNCH ........|...... 226.000(....... 3258 ... XXX... . XXX
654744408 .| NISSANMTRLTDSPNADR ........ . |09/04/2012] MERRILLLYNCH ........|...... 762.000...... 14411 ... XXX ... . XXX
655044105 .| Noble Energy, Inc. ................ ... |11/06/2012] MERRILLLYNCH ........|...... 356.000...... 33,083 (... XXX... . XXX
66987V109 | Novartis AG ................. ... |05/07/2012) MERRILLLYNCH ........[....... 26.000....... 1420]... XXX... . XXX
670100205 .| NOVO NORDISK A’ S ADR . 08/16/2012f MERRILLLYNCH ........|....... 29.000f....... 4088(... XXX... . XXX
681936100 .| OMEGA HEALTHCARE INVS INC COM .. 12/20/2012] MERRILLLYNCH ........|...... 336.000(....... 7871|... XXX... . XXX
68389X105 | ORACLE CORPORATION ............... oo | ... |1/27/2012) MERRILLLYNCH ........|..... 4,280.000 | ..... 125938 ... XXX... . XXX
693718108 .| PACCARINC .........ovoviiiiiie ... |08/13/2012] MERRILLLYNCH ........[....... 80.000....... 3229|... XXX... . XXX
704549104 .| PEABODY ENERGY CORP .................... ... |06/01/2012 MERRILLLYNCH ........|...... 691.000...... 15983 ... XXX ... . XXX
713448108 .| PEPSICOINC ............... 10/17/2012 MERRILLLYNCH ........|...... 763.000]...... 51173 (... XXX ... . XXX
717081103 .| PFIZERINC ....... 12/11/2012 MERRILLLYNCH ........|..... 2,155.000...... 51,638 (... XXX... . XXX
69331C108 | PG&ECorp ............... ... |10/23/2012| MERRILLLYNCH ........|...... 869.000...... 36,348 (... XXX... . XXX,
718172109 .| PHILIP MORRIS INTLINC ..o . 109/11/2012] MERRILLLYNCH ........|...... 200.000...... 17,775 ... XXX ... . XXX
718546104 .| PHILLIPS 66 ................ ... |11/27/12012) MERRILLLYNCH ........|...... 132.000....... 6587 ... XXX... . XXX
693517106 | PPL CORPORATION ........ ... |04/23/2012 MERRILLLYNCH ........|..... 1,224.000...... 33195(... XXX... . XXX
74005P104 | PRAXAIRINC ............... ... |08/30/2012 MERRILLLYNCH ........|...... 286.000...... 30,622 (... XXX... . XXX,
742718109 .| PROCTER & GAMBLE CO .. ... |06/12/2012] MERRILLLYNCH ........|...... 160.000....... 9671|... XXX ... . XXX
74340W103 | PROLOGIS INCCOM ........ . |08/24/2012) MERRILLLYNCH ........|...... 191.000....... 6433|... XXX... . XXX
744320102 .| Prudential Financial ....... 11/27/2012 MERRILLLYNCH ........|...... 587.000...... 30,100 (... XXX... . XXX
74435K204 | PRUDENTIALPLCADR ....... ... |10/03/2012 MERRILLLYNCH ........|...... 243.000(....... 6,286 ... XXX... . XXX,
744573106 .| PUB SVC ENTERPRISEGRP ....... ... |03/26/2012 MERRILLLYNCH ........|..... 1,181.000...... 35640 (... XXX... . XXX
747525103 .| QUALCOMMINCCOM ................ ... 06/12/2012) MERRILLLYNCH ........|....... 80.000....... 4547 (... XXX ... . XXX
75281A109 | RANGE RESOURCES CORP DEL ... ... 06/12/12012) MERRILLLYNCH ........|....... 60.000....... 3311 |... XXX ... . XXX
758849103 .| REGENCY CTRS CORP COM ....... ... |... |07/23/2012) MERRILLLYNCH ........[....... 90.000{....... 4183 (... XXX... . XXX
76131202 | RETAILPPTYSAMERINCCLA ............... ... |12112/2012) MERRILLLYNCH ........|...... 191.000....... 2201|... XXX... . XXX
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773903109 .| Rockwell Automation Inc. ...................... ... |07/16/2012| MERRILLLYNCH ........|...... 557.000 Lo XXX . XXX,
79466L302 .| Salesforce.comInc. ....... o[ ... |08/02/2012] MERRILLLYNCH ........[...... 228.000 L XXX . XXX
80004C101 | SANDISK CORP B ... |06/12/2012 MERRILLLYNCH ........|...... 751.000 o XXX . XXX
806857108 .| SCHLUMBERGERLTD ..............ccoeennne. ... |12117/2012) MERRILLLYNCH ........|...... 374.000 Lo XXX . XXX
80687P106 | SCHNEIDERELEC SA .... ... |... |09/20/2012 MERRILLLYNCH ........|...... 841.000 Lo XXX . XXX,
826552101 .| SIGMA ALDRICHCORP .......... oo ... |04/23/2012 MERRILLLYNCH ........|...... 412.000 o XXX . XXX
828806109 .| SIMON PROPERTY GROUP DEL . ... |09/19/2012] MERRILLLYNCH ........|...... 400.000 o XXX . XXX
855244109 .| Starbucks Corp. .................. ... |... |02/24/2012] MERRILLLYNCH ........|...... 132.000 Lo XXX . XXX
85590A401 | STARWOOD HOTELS .........ccovvviiinnnn ... |10/24/2012) MERRILLLYNCH ........|...... 911.000 Lo XXX . XXX,
858912108 .| STERICYCLEINC ...............cooeiiiiinnn. ... |03/26/2012 MERRILLLYNCH ........|...... 171.000 o XXX . XXX
865613103 .| SUMITOMO CORP SP ADR . oo | ... [12114/2012) MERRILLLYNCH ........|...... 811.000 o XXX . XXX
870195104 .| SWEDBANKABADR ............ ... |... |09/04/2012) MERRILLLYNCH ........[....... 90.000 Lo XXX . XXX
874039100 .| TAIWAN S MANUFCTRING ADR ........ .| ... |08/14/2012 MERRILLLYNCH ........|...... 234.000 Lo XXX . XXX,
881575302 .| TESCO PLC SPNDRADR .......... eveoo| ... |08/10/2012) MERRILLLYNCH ........[...... 361.000 o XXX . XXX
881624209 .| Teva Pharmaceutical Ind ADR .................. ... |12114/2012) MERRILLLYNCH ........|....... 25.000 o XXX . XXX
254687106 .| THE WALTDISNEYCO ..., ... |07/05/2012| MERRILLLYNCH ........|...... 210.000 Lo XXX . XXX
88732J207 .| TIME WARNER CABLE INC . . [01/19/2012] MERRILLLYNCH ........|...... 340.000 Lo XXX . XXX,
887317303 .| TIME WARNER INC SHS ... .o.|... [10/19/2012 MERRILLLYNCH ........|..... 1,819.000 o XXX . XXX
872540109 .| TIXCOS INCNEW ....... oo.| ... |06/21/2012 MERRILLLYNCH ........|..... 1,888.000 o XXX . XXX
T 89151E109 | TOTALS.A.SPADR ...... ... |... |08/02/2012) MERRILLLYNCH ........[....... 83.000 Lo XXX . XXX
I |89353D107 | TRANSCANADA CORP ... ... |... |07116/2012 MERRILLLYNCH ........]|....... 40.000 Lo XXX . XXX,
| H89128104 | TYCOINTLLTD .......... oov| ... [02/17/2012| MERRILL LYNCH .. e 674.000 o XXX . XXX
902494103 .| TYSON FOODSINC ... ...|... |09/04/2012) MERRILLLYNCH ........{..... 1,906.000 o XXX . XXX
907818108 .| UNION PACIFICCORP ............c.ocovennn. ... |06/12/12012| MERRILLLYNCH ........|...... 332.000 Lo XXX . XXX
913017109 .| UNITED TECHNOLOGIES CORPORATION ... [ ... |06/01/2012] MERRILLLYNCH ........[...... 671.000 Lo XXX . XXX,
91324P102 | UNITEDHEALTH GROUPINC ................. ... |08/30/2012] MERRILLLYNCH ........|...... 632.000 o XXX . XXX
918204108 .| VF CORPORATION ............. oo.| ... |12/06/2012) MERRILLLYNCH ........[...... 121.000 o XXX . XXX
92276F100 | VENTASINCCOM .......... oo | ... [12/202012 MERRILLLYNCH ........|....... 61.000 Lo XXX . XXX
92342Y109 | VERIFONE SYSTEMSINC ..... ... |... |05/03/2012] MERRILLLYNCH ........[...... 547.000 Lo XXX . XXX
92343104 | VERIZON COMMUNICATIONS . ... |06/12/12012 MERRILLLYNCH ........|...... 968.000 o XXX . XXX
92532F100 | VERTEX PHARMCTLSINC ... ... |06/12/12012) MERRILLLYNCH ........|....... 10.000 o XXX . XXX
92553P201 | Viacom Inc New Class B ... oo |... |09/13/2012| MERRILLLYNCH ........[...... 595.000 Lo XXX . XXX
92719A106 | VIMPLECOMLTD ................ ...|... |08/23/2012 MERRILLLYNCH ........|...... 242.000 Lo XXX . XXX
92857W209 | VODAFONE GROUP PLCNEW .......... oo| ... |12/18/2012) MERRILLLYNCH ........|..... 2,033.000 o XXX . XXX
929042109 .| VORNADO REALTY TRUST COMPANY .. ... |12112/2012] MERRILL LYNCH .. N 12.000].... Lo XXX . XXX
931142103 .| WAL-MART STORES, INC. .............. ...|... |03/05/2012| MERRILLLYNCH ........|...... 596.000 Lo XXX . XXX
941848103 .| WATERSCORP ............... ceeveiiiioio | oo [01/13/2012) MERRILLLYNCH ........|...... 455.000 Lo XXX . XXX
949746101 .| WELLS FARGO& CONEW ....................[... |09/19/2012) MERRILLLYNCH ........|...... 910.000 o XXX . XXX
98161Q101 | WORLEY PARSONSLTD ...... .. |... [11/05/2012) MERRILLLYNCH ........[....... 72.000 Lo XXX . XXX
J95534103 .| YAMADA DENKI 9831 ......... .oo|... [12/01/2012) MERRILLLYNCH ........|....... 58.000 Lo XXX . XXX
988498101 .| YUMBRANDINC .........coiiiiiiiins ... |07/13/2012] MERRILLLYNCH ........|...... 604.000 Lo XXX . XXX
989825104 .| ZURICH INSURANCE GROUP ................. ... |12118/2012] MERRILLLYNCH ........|...... 141.000 o XXX . XXX
755111507 .| Raytheon Company New ....| F |05/03/2012]| MERRILLLYNCH ........|...... 328.000 Lo XXX . XXX
760267205 | Repsol SASpnsAdr ... F 08/27/2012) MERRILLLYNCH ........|...... 221.000 Lo XXX . XXX
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................oo o ... 4,156,184 ... XXX ... . XXX
Common Stocks - Mutual Funds
399874825 .| AMERICAN GROWTHFUND .................. ... |09/14/2012] MERRILLLYNCH ........ ... 21484326 ..... 700,000 (... XXX ... [...... 549,322 ...... 616,600 |..... 67,278) [ ..o e 67,278) [ .....ooe | 549,322 . XXX
464288877 .| ISHARES MSCI EAFE VALUE INDEX .. ...|... |06/05/2012| Bank of America .........|... 16,900.000..... 672277 (... XXX ... [...... 909,413 1...... 721630]..... 187,783 | ... v 187,783 ... | 909,413 ... . XXX
464287598 .| Ishares Russell 1000 Value Indx Fd ............. ... |09/14/2012| Bank of America .........|... 14,050.000 ... 1,000,386 |... XXX ... |...... 982511|...... 891,894 ]...... 90,617 | ... v 90617 (..o |ennnn 982511 ..o [ 17875]....... 17,875 .10,875]. XXX.
464287648 .| ISHARES TRUST RUSSELL 2000 GROWTH ... | ... |06/05/2012| Bank of America ... e 600.000...... 50,729 (... XXX ... |....... 3817|....... 50,538 ]..... (12,421) | ... U PO (12421 ... | 38,117 . XXX
592905848 .| METROPOLITAN WESTH\YBOND ............ ... |09/17/2012| Bank of America ... ... 28708134 ..... 300,000 (... XXX ... [......291,962(...... 281,914]|...... 10,048 10,048 | 291,962 . XXX
683807509 | OPPENHEIMER INT'L BOND FD CLASS Y ... ... |09/17/2012| Bank of America .........[... 30,557.69% ..... 200,000 ... XXX ... [...... 200,302 ...... 189,458 ]...... 10,845 10845 . 200,302 e XXX
68381F409 | OPPENHEIMER MAIN ST SM CAP CLASS Y ... | ... |06/06/2012| Bank of America . e 3514527 |...... 75000 (... XXX ... |....... 74267 |....... 73172]....... 1,095] ... v e 095 TA267 ..o | T3 T3 . XXX
783925647 .| SEIINST TRHIGH YIELDBOND-A ............ ... |12/31/2012| VARIOUS ....... |, 181,348.172 ... 1,385244 | ... XXX ... |.....1433,152|.....1,293,012..... 140,139 | ... U PO 140139 (..o | 1433152 (... | (47,908) | ...... (47,908) [ ...... 79,795|. XXX.
922040100 .| Vanguard Institutional Index Fund ............... ... |09/14/2012| Bank of America .........|..... 9,004.153 | ... 1,110,000 |... XXX ... |...... 962,914 ..... 1,035,838 | ..... (72927) ... | (72927) [ ........... |...... 962,914 (............. |..... 147,082 ...... 147,082 ...... 21,468 |. XXX.
9299999 Subtotal - Common Stocks - MUtUal FUNAS . ... ... 5493636(... XXX... [..... 5441,960]..... 5,154,056 | ..... 287,901 ..o | 287,901 |........... | 5441960 |............. |...... 51672|....... 51,672]..... 112,138 . XXX.
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9799997 Subtotal - Common Stocks - Part 4 . .......... ... .o ... 9649820(... XXX ... [..... 9275179 ..... 8,722571|..... 21941 . 21941 ... | 9275179 ............. | 374,636 |...... 374,636 |..... 140,291 . XXX
9799998 Summary Item from Part 5 for Common Stocks .............. ... 889,010|... XXX ... [...... 987,678 ...........co | e 987678 |............. |..... (98,664) |...... (98,664) | ....... 7,020 . XXX
9799999 Subtotal - Common Stocks ......................... ..|.. 10,538,830 (... XXX... |... 10,262,857]..... 8,722,571 ..... 2119411 ... T ETT T P 211,941 ... 10,262,857 .............|..... 275972 ...... 275972 ..... 147,311 . XXX
9899999 Subtotal - Preferred and Common Stocks ......... ..|..10,538,830 (... XXX... |...10,262,857]..... 8,722571|..... 21941 . 211,941 ... 10,262,857 ............. |..... 275972 ...... 275972 ..... 147311 XXX
9999999 TOAIS .. .. ... .. 14490508 (... XXX ... [... 14203632 ... 12441,407]..... 211941, (281M9) | ... | 183,822 CA4170614 . 319,895 ...... 319,895 ..... 202,797 |. XXX.

Gyia
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Bonds - Industrial and Miscellaneous (Unaffiliated)
0258M0DDS8 .. | AMERICAN EXPRESS CREDIT .| .. |03/24/2012 | McDonnell ........... 08/22/2012 | McDonnell ........... .. 45,000.000|....... 448911 ....... 47,035]....... 45227 | oo e 338 B38| 1,809
693476BG7 ...| PNC FUNDINGCORP .......... .. | 02/06/2012 | MERRILL LYNCH ... .| 05/18/2012 | MERRILL LYNCH ....|.. 10,000.000 |....... 11,017]....... 10,909 |....... 10,939].... .. (30)
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........................... o .. 55,000.000|....... 55908|....... 57944 |....... 56,166 | .............. ..o 0288 288 1,779
8399998 Subtotal -Bonds ........................ PPN ..55,000.000....... 55,908 ....... 57,944 |....... 56,166 | .............. |0 258 288 1,779
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
NO07059186 ... | ASML HLDG NV NEW YORK ... | .. | 10/23/2012 | MERRILL LYNCH ....[12/31/2012 | MERRILLLYNCH ....|..... 596.000|....... 30,588 ....... 28727 ....... 30,588 [ ..o | [ L e (1,861)
05946K101 ... | Banco Bilbao Vizcaya Argentaria | .. |09/18/2012| MERRILL LYNCH ....| 12/14/2012 | MERRILLLYNCH ....|... 2,647.000 | ....... 17,591 ....... 22675(....... 17591 | e e e 5,084
075896100 ... | BED BATH & BEYONDINC ..... .. | 03/26/2012 | MERRILL LYNCH ....|08/31/2012| MERRILLLYNCH ....|..... 255.000]....... 16,872|....... 17,002|....... 16,872.... 130
055622104 ... | BP Amoco PLC Sponsored ADR .| .. |06/14/2012| MERRILL LYNCH ....| 07/05/2012 | MERRILLLYNCH ....{..... 583.000]....... 22235(....... 23,021(....... 22,235].... 786
138006309 ... [ CANON INC ADR REP5SH ... .. | 06/06/2012 | MERRILL LYNCH ....|12/26/2012 | MERRILLLYNCH ....|...... 50.000......... 1,968|......... 1930.........1968].... (38)
150870103 ... [ CELANESECORP ............. .. | 04/20/2012 | MERRILL LYNCH ... .| 06/22/2012 | MERRILLLYNCH ....|..... 204.000]......... 9843 |......... 7492(.........9843] ... (2,651)
192446102 ... | COGNIZANT TECH SOLUTIONS | .. [05/10/2012 | MERRILL LYNCH ....[06/12/2012| MERRILLLYNCH ....|..... 768.000|....... 50,342 ....... 45292 |....... 50,342 ] .... (5,050)
200340107 ... | COMERICAINC ................ .. | 01/27/2012 | MERRILL LYNCH ....|09/06/2012 | MERRILL LYNCH .... e TAB2 7,605 L1132 . 472
21870Q105 .. .| CORESITE RLTY CORP COM .. | .. |06/06/2012| MERRILL LYNCH ....| 06/15/2012 | MERRILL LYNCH ... 000|.........6,160 | ......... 6,233 ... 160 . e [ e e 73
G2554F113 ...| COVIDIENLTD ................. .. | 08/02/2012 | MERRILL LYNCH ....| 11/09/2012 | MERRILLLYNCH ....|..... 240.000]....... 13435]....... 13461 | ... 13435 . [ e e e 26
225401108 ... | CREDIT SUISSE GP SP ADR ... | .. |06/14/2012| MERRILL LYNCH ....| 07/05/2012 | MERRILLLYNCH ... |..... 621.000]....... 12,108 ....... 11,313 ....... 12,108 .... (795)
236367100 ... | DANONE-SPONSADR ......... .. | 06/13/2012 | MERRILL LYNCH ....|08/17/2012| MERRILLLYNCH ....|..... 259.000......... 3368 |......... 3101|.........3,368|.... (267)
rm | D18190898 ... | DEUTSCHE BKAGREG SHS .. | .. | 06/14/2012 | MERRILL LYNCH ... .{07/09/2012 | MERRILLLYNCH ... | ... . 464.000 | ....... 16,483 |....... 15,741 ....... 16483 |.... (742)
= (268780103 ... | E ONAG SPONS ADR .. | 09/18/2012 | MERRILL LYNCH ... .| 11/14/2012 | MERRILLLYNCH ....|... 1,365.000 | ....... 26670 ....... 24458 ... 0 26670 . e [ e e e (2,213)
O | 28176E108 ... | EDWARDS LIFESCIENCES .... | .. |04/17/2012| MERRILL LYNCH ....|08/14/2012 | MERRILLLYNCH ... ..... 295.000]....... 20618(....... 29209 (....... 20618 ... [ [ e e [ 8,591
297178105 ... | ESSEXPPTY TRINC COM ..... .. | 09/18/2012 | MERRILL LYNCH ....|12/01/2012 | MERRILLLYNCH ....|..... 106.000 |....... 16,190 |....... 14,837 | ..o 16190 e e [ e e (1,353)
31428X106 ... | FEDEX CORP DELAWARE ..... .. | 06/01/2012 | MERRILL LYNCH ....|11/27/2012| MERRILLLYNCH ....|..... 177.000(....... 15147 |....... 15,780 | ..o 54T [ e L e e 632
316773100 ... | FIFTH THIRD BANCORP ....... .. | 03/19/2012 | MERRILL LYNCH ....|06/12/2012 | MERRILLLYNCH ....|... 1,126.000|....... 156281 ....... 14,357 | oo 15628 [ e [ e (1,271)
345370860 ... | Ford Motor Co Del Par $.01 ..... .. | 03/05/2012 | MERRILL LYNCH ....|07/12/2012 | MERRILLLYNCH ....|... 2,289.000 | ....... 28294 |....... 20041 ..o 28204 e e e e e (7,352)
375558103 ... | GILEAD SCIENCES INC COM .. | .. |02/08/2012| MERRILL LYNCH ....| 05/11/2012 | MERRILLLYNCH ... {..... 274000 ....... 14976 ....... 13544 | ... 14976 L [ e e (1,432)
37733W105 .. | Glaxosmithkline PLC ............ .. | 06/13/2012 | MERRILL LYNCH ....|08/01/2012 | MERRILLLYNCH ....|...... 38.000]......... 1699|......... 1730 o 1899 e e L e 31
428236103 ... | HEWLETT-PACKARD CO ...... .. | 08/07/2012 | MERRILL LYNCH ....[11/20/2012 | MERRILLLYNCH ....|... 5301.000 | ...... 128204 | ....... 72,992 128 204 | e e e e (55,212)
45857P301 ... | INTERCONTINENTAL HTLS
GRPPLCSPON ............... .. | 09/18/2012 | MERRILL LYNCH ....|10/31/2012| MERRILLLYNCH ....|..... 912.000]....... 21404 |....... 21,404 21,404
478366107 ... | JOHNSON CONTROLSINC ... | .. |01/19/2012| MERRILL LYNCH ....| 08/13/2012 | MERRILLLYNCH ....{..... 454.000 (....... 15,860 ....... 11,640 ... 15,860
46625H100 ... | JP MORGAN CHASE & CO .... |.. |03/07/2012| MERRILL LYNCH ....| 06/12/2012 | MERRILLLYNCH ....{..... 389.000]....... 15,765 ....... 12,8% | ... 15,765
498037102 ... | KITERLTY GROUP TRCOM ... [ .. |09/18/2012| MERRILL LYNCH ....| 12/12/2012 | MERRILLLYNCH ....|... 2,559.000 | ....... 12,821)....... 13293 ... 12,821
500467402 ... | KONINKLIJKE AHOLD NV ADR .| .. |09/17/2012| MERRILL LYNCH ....| 10/16/2012 | MERRILLLYNCH ... |..... 167.000[......... 1999 |......... 2,073 |.........1,999].
50075N104 ... | KRAFT FOODSINCCLA ....... .. | 07/05/2012 | MERRILL LYNCH ....|10/22/2012 | MERRILLLYNCH ....|... 1,969.000 | ....... TTA37|....... 754121 ... 77437
48268K101 ... | KT CORP SPONSORED ADR ...|.. |06/14/2012| MERRILL LYNCH ....| 08/10/2012 | MERRILLLYNCH ....{..... 673.000......... 8293|......... 9464 ... 8,293
517834107 ... | LAS VEGAS SANDS CORP ..... .. | 05/15/2012 | MERRILL LYNCH ....|09/24/2012 | MERRILLLYNCH ....|..... 426.000 |....... 21884 |....... 19427 ... 21,884
565849106 ... | MARATHON OILCORP ........ .. | 05/17/2012 | MERRILL LYNCH ....| 11/27/2012 | MERRILLLYNCH ....|... 1,130.000|....... 34431 ....... 34993 (....... 34131]|....
582839106 ... | MEAD JOHNSON NUTRITION .. | .. | 06/06/2012 | MERRILL LYNCH ....|07/17/2012 | MERRILLLYNCH ....|...... 88.000......... 7193 ... 6476|......... 7,193
64110D104 ...|NETAPPINC ................... .. | 03/29/2012 | MERRILL LYNCH ....|06/12/2012 | MERRILLLYNCH ....|... 1,210.000|....... 53944 |....... 36,858 53,944
654090109 ... | NIDECCORPADR .............[.. |09/17/2012| MERRILL LYNCH ....| 12/20/2012 | MERRILLLYNCH ... {..... 333.000]......... 6578 |......... 4800(.........6578].
654106103 ... | Nike,Inc.CIB .................. .. | 05/03/2012 | MERRILL LYNCH ....|09/19/2012 | MERRILLLYNCH ....|..... 433.000....... 484121 ....... 43,604 ... 48,412
674599105 ... | OCCIDENTAL PETE CORP CAL |.. |02/08/2012| MERRILL LYNCH ....| 06/12/2012 | MERRILLLYNCH ....{..... 305.000]....... 31246 | ....... 25,655 ... 31,246
693718108 ... | PACCARINC .................. .. | 02/15/2012 | MERRILL LYNCH ....|08/13/2012 | MERRILLLYNCH ....|..... 149.000(......... 6432|......... 6,013 ... 6,432
70509V100 ... | PEBBLEBROOK HOTEL TR COM .. | 09/18/2012 | MERRILL LYNCH ....[12/12/2012| MERRILLLYNCH ....|..... 614.000....... 13,742 ....... 134311 ... 13,742
713448108 ... | PEPSICO INC . .| .. |06/12/2012 | MERRILLLYNCH ....| 10/17/2012 | MERRILLLYNCH ... |..... 364.000]....... 25,073 |....... 25,6611 ... 25,073
718546104 ... | PHILLIPS 66 ............ ... |.. | 05/04/2012 | MERRILL LYNCH ....[11/27/2012| MERRILLLYNCH ....|..... 242.000]......... 7,046 |....... 12,076 | ... 7,046
773903109 ... | Rockwell Automation Inc. ........|.. | 01/13/2012 | MERRILL LYNCH ....|07/17/2012 | MERRILLLYNCH ....|..... 213.000]....... 15,827 |....... 13247 ... 15,827
85590A401 ... | STARWOOD HOTELS .......... .. | 03/07/2012 | MERRILL LYNCH ....|10/24/2012| MERRILLLYNCH ....|..... 356.000....... 19414 ....... 19,045 ... 19,414
879278208 ... | TELECOM C NW ZLND SPNADR| .. |06/06/2012| MERRILL LYNCH ....|06/12/2012 | MERRILL LYNCH ....[... 1,045.000 |......... 9962 |......... 9,739 (.........9962 .
881575302 ... | TESCO PLC SPNDRADR ...... .. | 06/13/2012 | MERRILL LYNCH ....|08/10/2012 | MERRILLLYNCH ....|...... 56.000 |.......... 794|.......... 851|.......... 794
881624209 ... | Teva Pharmaceutical Ind ADR ... | .. | 06/06/2012| MERRILL LYNCH ....| 12/14/2012 | MERRILLLYNCH ....{..... 208.000|.... 8218|......... 7,923 8,218
89151E109 ... | TOTALS.A.SPADR ........... .. | 06/13/2012 | MERRILL LYNCH ....|08/02/2012 | MERRILLLYNCH ....|...... 34.000|.........1475|......... 1552|.........1475|.
902494103 ... | TYSON FOODS INC ... 05/14/2012 | MERRILL LYNCH ... .| 09/06/2012 | MERRILLLYNCH ....|..... 436.000 |......... 8367 |......... 6,873 |.........8367].
904311107 ... | UNDER ARMOUR INC 06/06/2012 | MERRILL LYNCH ... .| 10/23/2012 | MERRILLLYNCH ....|..... 695.000]....... 35267 |....... 40,253 35,267
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b'6l3

SCHEDULE D - PART §

ully DISPOSED OF During Current Year

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

3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) Adjusted Unrealized Other Than Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
92719A106 ... | VIMPLECOMLTD .............. .. | 06/13/2012 | MERRILL LYNCH ....|08/24/2012 | MERRILLLYNCH ....|..... 122.000(.......... 934|......... 1270 ..o 94| e e e e e 336|.......... 336 .
J95534103 ... | YAMADA DENKI 9831 .......... .. |09/17/2012 | MERRILL LYNCH ... .| 12/01/2012 | MERRILLLYNCH ....|...... 56.000......... 2609|......... 1940]......... 2609 . [ e L e (669)]......... (669)]............ 55 ...
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........................oooco | Lo 987,678 ...... 889,010 (...... 987678 ... | (98,664) | ...... (98,664) [ ......... 7020 (..............
9799998 Subtotal - COMMON SEOCKS .. ...\t | 987,678|...... 889,010 (...... 987678 ... | L e e L (98,664) | ...... (98,664) [......... 7020 (..............
9899999 Subtotal - Preferred and Common SOCKS ............ ..o 987,678 |...... 889,010(...... 987,678 ... | e (98,664) |...... (98,664) [......... 7020 (..............
9999999 TOtAIS .. .. ...\ 1,043,586 |...... 946,954 | ..... 1043844 ... | 258 . 258 . (96,885) | ...... (96,885) [ ......... 7753 |.......... 164
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Sub

sidiary, Controlled or Affiliated Companies
4 5 7 8

1 2 3 6 Stock of Such Company Owned
NAIC Do Insurer's by Insurer on Statement Date
Valuation | Assets Include 9 10
NAIC Method Intangible
Company | (See SVO Assets
Code or Purposes | connected with
Alien Insurer and Holding of Such | Total Amount
CUSIP Description Identification | Procedures Company's of Such Book/Adjusted Number of % of
|dentification Name of Subsidiary, Controlled or Affiliated Company Foreign | Number manual) Stock? Intangible Assets | Carrying Value Shares Outstanding
Common Stocks - Other Affiliates
111111118 ... TRenaissance Holding Company .......................fooo | o 3iB) ... |..... No ... | ... 2,340,211 ..... 300.000]........ 4.000
1799999 Subtotal - Common Stocks - Other Affiliates ..o [ .. 2,340211 . XXX | XXX
1899999 Subtotal - Common StOCKS ........... ... .o L0 2,340,211 XXX XXX
1999999 Total - Preferred and Common StOCKS ..............ocoiiiiiiiiiiiiiie e [ ... 2340211 XXX | XXX ...
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.

SCHEDULE D - PART 6 - SECTION 2

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

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

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8 14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other Than Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - Indystrial and Miscellaneous (Unaffiliated) - Issuer Obligations
I1Fifth Third Repurchase Sweep ..................|...... T 12/31/2012 | Fifth Third ...................... 12/31/2013 ... 16,964,050 | .............. [ [ ... 16,964,050 [ ... 16,964,050 | .............. ..ol ... 0100]...... 0100|.. MON . |......... G411 |
3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations .............................. . Lo 16,964,050 | ... | ... 16,964,050 | ... 16,964,050 | .............. |.......... XXX XXX XXX A1 ...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... 16,964,050 ... 16,964,050 | ... 16,964,050 XXX [ XXX L] XXX
7799999 Subtotal - Issuer Obligations ... 16,964,050 | .. ... 16,964,050 | ... 16,964,050 | .. XXX XXX XXX
8399999 TOtAl BONAS ... ...\ . 16,964,050 . 16,964,050 | ... 16,964,050 XXX [ XXX L] XXX
Class One Money Market Mutual Funds
.. 999200504 . | Fidelity Money Market Institutional ..............|...... |... [12/31/2012| Bank of AmericalMerrillLynch ... |~ |...... 462,720 | ... e 462,720 | ... ... 0140 ...... 0.140|.. MON . |......... TTA5 | ...
8999999 Subtotal - Class One Money Market Mutual Funds ............... ... 462,720 | ... XXX 462,720 | ... XXX XXX XXX T745| ...
9199999 Total Short-TErm INVESIMENES ... ... ... CATA267T0 | L c XXX 1T A87T0 | XXX XXX XXX 14156 | ..............

L3
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E18  Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

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

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

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

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

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

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

E18 - E24



ANNUAL STATEMENT FOR THE YEAR 2012 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Fifth Third Admin ... Cincinnati, OH ...............oocoii o [ o e (231,293) X X Xi
Fifth Third Claims Checking ....................... Cincinnati, OH ... e L L o [ .. (8,447,876) X X X|
Fifth Third LockboX ................cooooinn, Cincinnati, OH ...............oooo o L e e (7) XXX
Fifth Third Dedicated Claims Account ............ Cincinnati, OH ...............oocoii o [ o e (498,073) X X Xi
Fifth Third Control Account ........................ Cincinnati, OH .....................o e 465,616 [X X X|
Bank of America Cash Account ................... Tampa, FL ... e e e X X X
Wells Fargo Deferred Compensation ............. BatonRouge, LA ... e e 302,534 X X X
Bank of America Cash Account ................... Tampa, FL ... ... 2,760,399 [X X X]
0199998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
InStructions) - 0peN dEPOSItONIES . ... ... i XXX e X X X]
0199999 Totals - Open DEPOSIONIES ........ ... ..o XXX (5,648,700) X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS .......... ... XXX X XX]
0299999 Totals - Suspended DEPOSItOMIES ......... ... XXX e X X X]
0399999 Total Cash ON DEPOSIt ... XXX (5,648,700) X X X|
0499999 Cash in Company's OffiCe ... ..o XXX XXX. XXX .ol X X X]
0599999 Total CaSh ... XXX .. (5,648,700) [X X X|
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January ... (14,002,397) | 4. April ... | (12,080,746) | 7. July ... | (11,503,581) | 10. October ..........[.......... (9,413,291)

2.February ..........|........ (13,518,030) | 5. May .........coooo|oeiinnin (8,849,795) [8. August ............ | (8,417,706) [ 11. November .......|.......... (7,126,214)

3.March .............|.......... (4,870,666) [6.June ..............|.......... (6,340,770) | 9. September ........|.......... (7,802,909) [ 12. December .......|.......... (5,648,700)

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8699999 Total Cash EqQUIVaIENtS ... ...

9Z3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States. Efc.

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

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

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

E27
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