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Annual Statement for the year 2012 of the CZECH CATHOLIC UNION
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3 +4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUMLIES. .......covviircieiririiieceiesee e | cevenieieieisines 60,060 |........... 04 | i 60,060 |...cveveverririeeieins [ 60,060 |........... 04
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies............cccovrrieeevereinnnniriennnns
1.22 Issued by U.S. government sponsored agencies
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).... . oveveveiiiicieiee et snsenens | eteenssssssssessssesssnsenesens | eeernnnns 0.0 | eovreeeeeiireeeen [ eererireeeesnes | e (V1N I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cocceee [ covriieernnninininins | e 0.0 | oo [ e | v (V1N I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............cccerereererenirnneeens | eeeerrneeennneeees | e, 0.0 | oo [ e | e (V1N I 0.0
1.43 Revenue and assessment 0bligations............cceerrriccennncies [ o | e 0.0 | oo [ eerrrreeeerees | e (V1N I 0.0
1.44 Industrial development and similar obligations............ccoovvvrieeeins [ o | e 0.0 | oo [ e | e (V1N I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.........c.cccoerimrnenininerniiens | v, 421,705 | ........... 28 [, 421,705 | .o | v, 421,705 | ........... 28
1.512 Issued or guaranteed by FNMA and FHLMC.........ccooovvvevvis | v 175,963 |........... 1.2 [ 175,963 | ..o e 175,963 | ........... 1.2
1513 All 0NN [ e 154,188 |........... 1.0 [ 154,188 | ..o [ v 154,188 |........... 1.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ | cccovvvvrviinnn. 421,683 |........... 28 [, 421,683 | .o | v 421,683 | ........... 28
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........ccovvvnneinnnnnneinns [ [ v 0.0 [ oo | | e (1 0.0
1.523 Al 0NN ...t [ e seeseeessennennee [ eeennenes 0.0 [ [ | v 0 [ 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
Ybrid SECUMLIES)......vucvveeiiiieeeeceecee e | e 6,828,213 | ......... 456 | .o 6,828,213 [ ..o [ e 6,828,213 | ......... 45.6
2.2 Unaffiliated non-U.S. securities (including Canada).............cccoeverereeeeenns [ ovniennnniiieinnns | e 0.0 | oo [ e | e (V1N I 0.0
2.3 Affiliated SECUMHES.........cccveirieicicc s [ e | e 0.0 [ | [ (U IR 0.0
3. Equity interests:
3.1 Investments in mutual funds............ccooieiiiiniiiii e | 0.0 [ ferei [ (U IR 0.0
3.2 Preferred stocks:
321 AFfllAted. ... [ [ 0.0 [ e | v 0 [ 0.0
3.22 Unaffiliated.......cocvvveeiiiiriieeeeeeeeeeseeseeeneens e 276,000 |........... 1.8 [ 276,000 | ..o | e 276,000 |........... 1.8
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIALEA. ... | e [ s 0.0 [ [ | v 0 [ 0.0
3.32 UNGffiliated. .....evrevreererierrieieiieeeieseiseeseseserssesnseeeseeeeseees [ cereenesenneens 1,538,832 | ......... 103 | o 1,538,832 | v | e, 1,538,832 | ......... 10.3
3.4 Other equity securities:
341 AFfIIALEA. ... [ [ s 0.0 [ e | v 0 [ 0.0
342 UNaffiliated.......cooevreereeciiieeireeeeeeeeesee s [ e [ s 0.0 [ [ | v 0 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFfliAted. ....voceececec s [ [ 0.0 [ e | v (U [ 0.0
3.52 UNaffiliated.......c.evuevriviiiiiiieieieieeccccsssseneeenenenes [ [ 0.0 [ e | v 0 [ 0.0
4. Mortgage loans:
4.1 Construction and land development...........ccccerivivirieeeiiirererisseeeesiens | eeereriieseseeieiennnnes | v 0.0 [ e | e (V1 0.0
4.2 AGHICURUFAL.......coeeiccece s | s | s 0.0 | e [ v (V1N I 0.0
4.3 Single family residential Properties...........c.cocovvririieeinneieennneeeens e | e, 0.0 | e | v (V1N I 0.0
4.4 Multifamily residential properties..........cooeeevernrieerennneesnneeeens | oo | cveenenns 0.0 [eeiieeieeerieiine e | e (V1 0.0
4.5 COMMENCIAl 0ANS.........couerrerreieieieieieee st [ e [ s 0.0 [ [ | v 0 [ 0.0
4.6 Mezzanine real estate I0aNS.........cccovvvvieeeieiiiriise e | e | 0.0 [ e | e (V1 0.0
5. Real estate investments:
5.1 Property occupied by COmMPany...........cccocoveerennrenenneceee s [ e 46,234 | ........... 0.3 | 46,234 | .o [ 46,234 | ........... 0.3
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoeoerrriirnrnncnieen | e | e 0.0 | oo [ eeerrereeserees | e (V1N I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
satisfaction Of debt)........cocovierrii s | | 0.0 | oo [ e | e (V1N I 0.0
6. CONtraCt I0@NS.........c.cviieiieiicicc s | e 137,040 |........... 0.9 [ 137,040 | oo | e 137,040 |........... 0.9
7. DEMVALIVES. ..ot ssnissniesnies | et | s 0.0 [ | [ (U IR 0.0
8. Receivables for SECUNEIES...........cccuieiiiiiiieeee s | s | s 0.0 [ | [ i (U IR 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)............c.cooveves [ o | e 0.0 | [ e ). 0.9 GV PP ). 0.% CUTNITII P XXX.
10. Cash, cash equivalents and short-term investments............cccooveveivrnrvencncn | voviviveiens 1,413,703 |........... 94 [ 1,413,703 | .o [ v 1,413,703 |........... 9.4
11, Other iNVEStEd @SSELS........c.curiiiriieieree e | e 3,490,745 | ......... 233 [, 3,490,745 [ .o [ 3,490,745 | ......... 23.3
12. Total inVeSted @SSELS...........cveeiviieeeeeeeee e | i 14,964,366 | ....... 100.0 | ............. 14,964,366 | ......cocovvvrnnnn. (] 14,964,366 | ....... 100.0
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SCHEDULE A

Book/adjusted carrying value, December 31 of prior year............
Cost of acquired:

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

- VERIFICATION BETWEEN YEARS

Real Estate

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

Current year change in encumbrances:

3.1 Totals, Part 1, Column 13.......ccoiiiiiiiiicece
3.2 Totals, Part 3, Column 11.....cccoiiiiiiiiiceces
Total gain (loss) on disposals, Part 3, Column 18.............ccooene.
Deduct amounts received on disposals, Part 3, Column 15.........
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, Column 15..........ccooevivveiicrcreeceee e
6.2 Totals, Part 3, Column 13.........ccceiviviiceciccee e

21,128

26,085

Deduct current year's other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12........c.coooeeeeeeeeeeeeeeeeeee e
7.2 Totals, Part 3, Column 10........ccooiviiniiiiieces
Deduct current year's depreciation:

8.1 Totals, Part 1, Column 11..
8.2 Totals, Part 3, Column O.......ccoceeviiiiiiiiccecs
Book/adjusted carrying value at end of current period (Lines 1+2
Deduct total nonadmitted amounts.............c.cccccveciiciniinnnee

Statement value at end of current period (Line 9 minus Line 10)..

978

978

+3+4-5+6-7-8)...

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 0f PrOr YEAI.........c.oviuriiiiriniciriee b

Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12.........ccccevevivvviirirerercieeeeeeenes
3.2 Totals, Part 3, Column 11.......cooviiiieeieeeceeceecee e
Accrual of diSCOUNL..........coviiiiiriiricece e
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column O.......ccoiuviiiiiiiiicecece
5.2 Totals, Part 3, Column 8.........c.ccoviiviiiiiiccecs

Deduct amortization of premium and mortgage interest points an

46,235

46,235

d COMMIEMENT FEES....oviiiiei e

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13.........ccviveviiicieeeceee e
9.2  Totals, Part 3, Column 13.........ccviveviiicrereeieeee e

Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 11........coceiiriiieiceccee e
10.2 Totals, Part 3, Column 10........c.ccoovvvevvrieiiciecceeeeieae

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccerurrnriririiirccee e

Total valuation allowance...........cccoovvvvveerecriniiirsceceee e
Subtotal (Line 11 plus LiN€ 12)........cvveeurerrrrrireieieisrreneieieieins
Deduct total nonadmitted amounts............ccccevereririrriceeieens

Statement value at end of current period (Line 13 minus Line 14)
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YBAI.........c.iuiiieiieeetririeicie ettt es ettt s bbb s bbbt bbb s bbb nn s 2,181,720

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cccriiiiirriee e 1,320,000
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)........c.coiiiiriiiniie s 1,320,000

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........oviiiieieieiie ettt ettt bbb e b benn
3.2 Totals, Part 3, COIUMN 12.......cuieiiiiceie ettt bbbt ettt en 0

ACCTUAIL OF GISCOUNL. ...tttk bbb et kbR Rt e ek b R Rt e e e bbb Rttt ettt e e s st s et s s e

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13.. ..ottt bbb e sttt es s se s s s s b besin

5.2 Totals, Part 3, COIUMN O.......coviviiiieeeeeee ettt b e et b s sttt et an e s e 0
Total gain (Ioss) on diSPOSalS, Part 3, COIUMN 19........c.iuiiiiiieietee ettt es ettt s e e e s s e e et e e e s e A e s e e e e s e e s e e ee e e e e s ee e b et s s e st eten e ne s

Deduct amounts received on disposals, Part 3, COIUMN 16...........c.iuiiiiriiieeee ettt b bbbt en

Deduct amortization of Premium aNd AEPFECIAtION. ..........c.euiiiiieieieiee ettt bbb b et b e b et s bbb et h bbbttt s e nr e 10,975

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17.....oiiiiiiii s
9.2 Totals, Part 3, COIUMN T4........cooiiiii e 0
Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, ColUMN 15.........cciiiiiiiic s
10.2 Totals, Part 3, COlUMN 1. ..o s 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccuiurriiriiiiniiiiisce s 3,490,745
Deduct total NONAAMITEEA BMOUNES............ciiiiii bbb bbb bbb
Statement value at end of current period (LIN@ 11 MINUS LINE 12)........c.iueuriririieiiieiiciriiie et 3,490,745

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YBAI.........cuiuiiiriieeeirriiiere ettt s s e bbbt eb s n e 9,434,187
Cost of bonds and stocks acquired, Part 3, COIUMN 7..........c.cuiiiirieeeceie ettt e s et e st s et en et es s s 2,233,309
AACCTUAN OF QISCOUNL. ... et e e e e e e et e e e e e e e e e e e e e e e e ee e e e e e e eeeeeeeee et e eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeme et et et et e e e e eeeeeeeeeeins 4,492

Unrealized valuation increase (decrease):

o O = T R 0101114 e OO 4,170

4.2 Part 2, SECHION 1, COIUMN 15 ... ittt ettt ettt ettt ettt et et et e et et et et et et et e st e seesaeseesneas

4.3 Part 2, SECtion 2, COIUMN 13.......cooiiiiiiir bbb 62,018

44 Part 4, COIMN 1Tt 3,085 69,273
Total gain (I0sS) on diSp0SalS, Part 4, COIUMN 19........c.ciuiiiiieieti ettt bbb b bbbttt 14,382
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7........coviiiiioieieiiii ettt betenn 1,868,997
Deduct @mMOrtiZation OF PrEMIUM......c.ciiiiiieiee ettt b bbbttt bbb Rt e bbb R e st e bbb bR et e e bbbt r R et e s e s s s e nes 10,003

Total foreign exchange change in book/adjusted carrying value:

LT =T A R O 1T W OO

LB o T4 7 =T o T TR O 4 T T

LT T o T4 7 =T o 7 O 4o I TR

8.4 Part 4, COIUMN 15, ...ttt ettt ettt ettt e et ettt et et et et et et et et et et ea et ete s et e s et e s ete s et eneetensetenesteneseens 0

Deduct current year's other than temporary impairment recognized:

0.1 PArt 1, COIUMN 4.ttt ettt ettt ettt et et et e et e e et et et e et et e st e st e st e seesaeseesenanas

9.2 Part 2, SECtion 1, COIUMN 17.......iiiiiii bbb

9.3 Part 2, Section 2, COIUMN T4........o.oiiii bbb

9.4 Part 4, COIUMN 3. 0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ccuimiiiiiiiiiiciiir s 9,876,643

Deduct total NONAAMILEEA BMOUNLS...........iveveieieiiit ettt e bbbt s et s s bbb e s Rt e s a4 b b bR e s et et s bbbt e R ettt es b et e e st et enetenene

Statement value at end of current period (LINE 10 MINUS LINE T1).......c.iuiiiiiiiiiiicieieiini et 9,876,643
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Annual Statement for the year 2012 of the CZECH CATHOLIC UNION

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........ccocoveres | eovrereininnnnn. 1,233,598 |..coovvrrrrrinn. 1,233,598 | ..o 1,488,520 |...ccoovvviiriinnee 1,450,217
Governments (Including all obligations 2. 0ANAAA. ... [ e [ s [ [ e
guaranteed by governments) 3. Other CouNtries.........ocoovee | eeviieiiriniiciineiiieinin | e | et | e
4. Totals....oooooiiniiiiiiiinies [, 1,233,598 |, 1,233,598 | .o 1,488,520 | ..o 1,450,217
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..cooveveiereriin | L L |
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals......cccoovevvvnnvnncen L Lo L L
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. ..o e e | e 10,360 | .o 10,000
Industrial and Miscellaneous and Hybrid 8. United States..........ccoeeeevs | eeveiceinninennns 6,828,213 [...cooiieeirnns 7,527,631 | oo 7,106,757 |[..oeeiniicinns 6,800,156
Securities (Unaffiliated) 9. €aANAUA.......cceeeerreeens | et | s | s | e
10. Other CoUuNtres. ........cooveins | ceviiiiiiiiiieiieiiens [ e |
11, Totals..oooeiiciiiiiinn | 6,828,213 [ 7,527,631 [, 7,106,757 [ .o, 6,800,156
Parent, Subsidiaries and Affiliates 12, TotalS. oo | [ [ |
13. Total Bonds.......ooeveevinnnns | o 8,061,811 [ 8,761,229 [ ..o, 8,605,637 [, 8,260,373
PREFERRED STOCKS 14, United States........cccececvrres [errveienniiriinnns 276,000 ..o 275,900 [.oovvvvvieeirieienns 276,000
Industrial and Miscellaneous (Unaffiliated) 15, €ANAMA. ... [ cerrrireerrreesnnnnes | e [ s
16. Other CouNtries..........ccccoes | vevvrrieerniiiiieeeiniienins e e
17, TOtalS oo |, 276,000 | ..o 275,900 |..ooovvrrann. 276,000
Parent, Subsidiaries and Affiliates 18, TOtalS....cveeeeeeeeeeeeeeieeees e | e | e,
19. Total Preferred Stocks..... [........................ 276,000 |[.......ccocvevevennnn 275,900 [....coooveverirennnn 276,000
COMMON STOCKS 20. United States.........ccocovevree [ coveerrerniinienn. 1,538,832 | .o, 1,538,832 |.ovvivciiinnns 1,434,005
Industrial and Miscellaneous (Unaffiliated) 21, CaANAGA.....c.cveerericeieirirnins | | |
22. Other Countries..........cooeos [ v Lo |
23, Totals...coovieiiiiiiiiiiins [, 1,538,832 |, 1,538,832 |.oviiiinnns 1,434,005
Parent, Subsidiaries and Affiliates 24, Totals.....coieiciciiciis [ L s
25. Total Common Stocks......|....cccccovnnnnne. 1,538,832 .o, 1,638,832 | oo 1,434,005
26. Total Stocks......coonumenrenns [eoviiiiiinnnnnn, 1,814,832 | oo, 1,814,732 | oo 1,710,005
27. Total Bonds and Stocks...|..................... 9,876,643 |....ccovvvennen. 10,575,961 | .ooevvviiinns 10,315,642
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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 Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments
ClASS Tt
ClASS 2...vvveriiice e

ClaSS ...
Class 5.....

Class 6.
TOMAIS ..o

All Other Governments

3.1
32

3.7

U.S. States, Territories and Possessions, etc., Guaranteed
ClASS 1.
ClASS 2.

TOAIS. ...t

41
4.2
43
44
45
4.6
4.7

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

ClASS 1.t
ClASS 2.

ClIAaSS 4.
ClASS 5.
Class 6.
Totals...

5.1
5.2
5.3
5.4
5.5
5.6

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

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
8.1 Class ... | s 145,391 | o 265,276 [ ..o 581,200 [ ..covvrrrene 2,354,773 4,980,826 |......ccrvvrririrnns 57.0 | oo 4,887,164 [ ..o,
8.2 ClaSS 2...evuieeiieeieiteiee e | e [ e 150,132 | .o 243,704 [ .o 536,901 1,055,524 |..oooviiniinnes 121 [ 1,371,047 o
8.3 Class 3....uiieeiieicieice e [ e [ s 30,106 | ..ooevvrcrrirnne 23,756 .o 76,447 | o 28762 | i 155,071 | 19 | 271,714 [ 3 | 155,071 | oo
B.4 Class 4.....c.ooeuiiieieiiee e | et [ e 125,664 |...covevrirennnns 25,000 [.oevereeereeneniiennees [ e | e 150,664 | 19 | 224583 | ..o 26 [ 150,664 | ..o
B.5 Class B.....cuvueireeiieiiieicieie et nens | et [ e | e 107,000 | .ovvevevrirnnee 138,577 | .voevevvienienennnne | cvernnieeeee 245577 [ 3.0 [ 56,706 | ..ocveerrreerieinineins [ 245577 [

8.1

8.2

Parent,
Class 1
Class 2

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 Class T..ocvveriereerieeeesseseseneessessenssensssenseness | (@) 207,109 [ 290,276 | ..ovvvrernee 602,972 6,120,762 |...covvrevreenne 759 [ e XX [ e XK | e 6,120,762
9.2 Class 2... ..150,132 | ... ...243,704 1,371,047 |.... ....1,371,047
9.3 Class 3... @) 0 30,106 | ..oovvvierirnne ...155,071 ...155,071
9.4 ClasS 4.....c.vueuiiieieiie e 125,664 |....cooovereeenni25,000 | o0 | 0 | 150,664 | ..o 19 | b XX [k XX | 150,664
9.5 Class 5.....cooeeevereevieeniernieiesrenieneensensenssesseneseneenens | (@0 [0 107,000 | 138,577 | el 0 | (€)ne 245577 [ o 3.0 [ XXX [ XXX e 245,577
9.6 Class6... . 18,691 18,691
9.7 Totals..... N 2,957,446 | (b) 061,812 8,061,812
9.8 Line 9.7as@ % 0f COL 6. | e8| i T 125 409 | 36.7 | 100.0 .o e XXX | e XK |t XK | 100.0

. Total Bonds Prior Year
10.1 Class 1
10.2 Class 2...
10.3 Class 3...
10.4 Class 4...
10.5 Class 5
10.6 Class 6
10.7 Totals.......ccceeveervinans

10.8 Line 10.7 as a % of Col. 8..

2,357,233 | oo 3,688,629 7,112,149
...388,076 | ... 415,823 | XXX . XXX.. 1,065,524 |....
2165492 |
..213,954 |....

L0IS

Total Publicly Traded Bonds

11,1 ClasS et esenesesesenssennsesenes | cevereneerernnnnn 200,109 | i, 290,276 | ...coveneen. 602,972 | ............... 2,538,843 | ...cocoue... 2,481,562 | ............... 6,120,762 |....ccoovvererirenne. 759 | o 712,149 [ 814 | 6,120,762 |.............. XXX.ooone
11.2 ClASS 2.ttt esensiesese s enssseseses | eererereeseseneeesenensnes | evereeseeenas 150,132 | oo 243,704 | ...ooovvee 536,901 | .ooveverere 440,309 | ..cocueveeeee. 1,371,047 | 17.0 | e 1,055,524 |..ooovvrirereeirnne. 120 | e 1,371,047 | XXX.oooae
11.3 Class 3... 24,762
114 ClasS 4.....o.oveveeeeeeeeeeeeeeeeeeeeeee e esessensnsnnns | cereeeeenensssseeesees | eveeeieienn 125,604 | oiviiiiii0025,000 | v | e
11,5 ClasS B....eoveeiiieveeeeeeeeeeeeee e esenssen s | cevereeenensnssseeseeens | eeeeereereeeeisisisissnenns | eveieieinnennnn 107,000 | i 138,577 |

11.6 Class 6
117 TOMAIS ..o eneesenesnenasnns [ evereeieneeienens 207,109 | .ocovoverrennn 596,181
11.8 Line 11.7asa % of Col. B.....coccvvvrerrirrennn .26 I

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9............ccceevvvere | cevvvviriivneinnnns 2.6 | o, 74

. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2
12.3 Class 3...
12.4 Class 4...
12.5 Class 5...
12.6 Class 6
12,7 TOAIS. ..o
12.8 Line 12.7asa % of Col. 6........ceveveveircnnnn o
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9................c........

(@) 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 are under regulatory review.
(¢) 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; NAIC2S...... 0; NAIC3S....... 0; NAIC4S.... 0; NAIC5S......... 0; NAICGS......... 0.
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Annual Statement for the year 2012 of the CZEC H CAT H OLIC U N IO N

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 6 7 8

Distribution by Type

1 Year
or Less

2 3 4 5
Over 1 Year Over 5 Years Over 10 Years Over 20
Through 5 Years Through 10 Years | Through 20 Years Years

Total
Current Year

Column 6 as a
% of Line 9.5

Total from Column
6 Prior Year

9

% from Col. 7

Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

U.S. Governments

4.5

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

ISSUET OBlIGAtIONS. ........cvveeicicieieer s
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed SeCurities. .........cccovvevririrernninenns
Other Loan-Backed and Structured Securities.............cccoevvirveerunns
Totals

5.1
5.2
5.3

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

Non-Guaranteed

ISSUET ODlIGALIONS. ........cvevieiicieiee s
Residential Mortgage-Backed Securities..............ocvvnerrnrrrinnes
Commercial Mortgage-Backed SeCUrities. .........coovvrvrirecreeerninnnns
Other Loan-Backed and Structured Securities..

Industrial and Miscellaneous (unaffiliated)
ISSUEE OBlGAtIONS. ......c..vveeiiiei s
Residential Mortgage-Backed Securities..............ccevvivieinnnnne
Commercial Mortgage-Backed Securities............cocveorrricecreinnn
Other Loan-Backed and Structured Securities..

Hybrid Securities
ISSUET OBlIGAtIONS.........cvcviiiiccr e
Residential Mortgage-Backed Securities.............cccevnivrninncnne.
Commercial Mortgage-Backed Securities............cooeeovrricecinninen
Other Loan-Backed and Structured Securities..

8.5

Parent, Subsidiaries and Affiliates
ISSUET OBlIGAtIONS.........cueviiiicieirrc s
Residential Mortgage-Backed Securities..............ccovvnirrennnicnee
Commercial Mortgage-Backed Securities..........c.coouerrricicninnen
Other Loan-Backed and Structured Securities.. .
TOtAIS. ...




Annual Statement for the year 2012 of the CZEC H CAT H OLIC U N IO N

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 IsSUEr ODlIgatioNS..........cecvuevireiriiciriiciriestieseieseiesee e eiees | e 205,451 [ oo 571,181 [ 985,047 | ...ocovne. 3,110,186 | .....coeve. 2,016,409 | ...cccovvnne 6,888,274 | ..o 85.4 | .o D 0., SO IS ) .0, SO (PN 6,888,274 [ ..o 0
9.2 Residential Mortgage-Backed SeCUrities...........oocouerinieninncnnes [ o 1,658 | .o 25,000 |..ocoevriiirinnnes 29773 | e 184,070 | oo 941,037 [ .ovovvirenn 1,173,538 | .o 146 [ D ., SO ISR ) ., SO [FRT 1,173,538 | oo 0
9.3 Commercial Mortgage-Backed Securities............c.ocoeverivninniens [ ovevniiieic, [V (O (V1 I [V [V (V1 I 0.0 [ ) .9, SO ISR XXX [ e [V 0
9.4 Other Loan-Backed and Structured Securities............cccoereeneenee [ correvriiiiiinn, [ [ [ I (U I [V I [ I [V IR 0.0 [ D, ST [T XXX | o, [ I 0
9.5 TOtAIS......vveiceic s | s 207,109 | .o 596,181 | ..ccovvvvenee 1,006,820 | ............. 3,294,256 | .....c....... 2,957,446 | ............... 8,061,812 ..o 100.0 |.ovveveene D ., SO IS ) .. SO [P 8,061,812 | oo 0
9.6 Line 9.585@ % 0f COL B.....ccovvrviieririieiineseseeeeeeiee | et 26 | o [ 125 [ 409 [ K 100.0 |.............. )0, SO [ D, ST R P, ST 100.0 .o 0.0
10. Total Bonds Prior Year
10.1 ISSUEr OblIgAtioNS. .......c.cvivvriiicieicieieieieseeeese st | reeeieieieienns 55,000 | .cocerrriirinns 444345 | . 911,991 [ .o 3,009,249 | ............. 2,250,355 |...ocovenene ) 0,9, SO IS ) .. SO IR 6,670,940 |...ccoovvrrirrrnne 76.3 |, 6,670,940 |....cooovovviriirirnnne
10.2 Residential Mortgage-Backed Securities...........ccoocvievernennennens [ [ 27,008 |.cccvvieeirieiiieins 535 [ oo 179,442 | ... 1,864,204 |.............. )., SO IR ) .. SO IR 2,071,189 ..o 237 | e 2,071,189 [ .o
10.3 Commercial Mortgage-Backed SECUMEIES...........cccuerniriernrnniies [ernrnieinniicees [ e [ e [ e [ e | )0.% CNTVINY IRR XXX eeeevne | e 0 | 0.0 [ [ e
10.4 Other Loan-Backed and Structured Securities...........c.cooeernrereens feeennieiicinniiciciees [ [ [ L e .0 S XXX | i (V1 P 0.0 | | e
105 TOtAIS...voceeec et | et 55,000 | .cooceerriieinnns 471,353 [ .o 912,526 | ....ooc... 3,188,691 | ....coec. 414,559 |...coovnene. ) .0, SO IR ) .. SO T 8,742,129 | .o 100.0 | coereeriene 8,742,129 | oo 0
10.6 Line 10.5a5 @ % 0f Col. 8.........coovviviiiiiiiiiiicceceeeeceeeeeis | e, 0.6 | oo, 54 [ 104 [ 36.5 | .o 471 |, XXX e, XXX | e, 100.0 |...ccoeeee. XXX [ 100.0 .o 0.0
1. Total Publicly Traded Bonds
111 ISSUET OblIgAtionS........c.cvuiviveieiieieiieieieieeie e | erreeeinseeineeas 205,451 [ .o 571,181 [ 985,047 | .....o.c.... 3,110,186 | ............. 2,016,409 | ...ccoovnnven. 6,888,274 | ..cvvveiieine 85.4 | .o, 6,670,940 |...ccoovvrrireinne 76.3 |, 6,888,274 |.............. XXX
11.2 Residential Mortgage-Backed SeCUrties...........ccocovvurieirieenieniens [eveeiceieeene 1,658 | .o 25,000 | ..oooeriiirinnn 21773 | e 184,070 | oo 941,037 [ .o 1,173,538 | oo, 146 [ oo 2,071,189 ..o 237 | e 1,173,538 | oo XXX
11.3 Commercial Mortgage-Backed SECUMHIES. ..........ccvrurririrrernniies [ ererniieeerniceees [ [ e [ errensensssseinsenes [ errmeennnseisnnnens | s (01 0.0 | o [V PO 0.0 | o (1N I XXX
11.4 Other Loan-Backed and Structured SeCUrties...........cocovverrrerenens feorevririicicieniicieiees [ [ [ [ | i (O [ 0.0 | oo [ P 0.0 | oo [V XXX.........
115 TOtAIS .ot | et 207,109 .o 596,181 | ...cccovvveve. 1,006,820 | ............. 3,294,256 | ............. 2,957,446 | ............... 8,061,812 [ ..o, 100.0 | oo, 8,742,129 .o 100.0 | oo 8,061,812 |....c........ XXX
11.6 Line 11.588 8 % 0f COL B....cooovverrevieieieieeieeeeeee e | e, 26 | oo Th [, 125 [ 409 [ 36.7 | 100.0 | .o ) .9, SO DT ) 0.9, SO IS XXXeovvonn [ 100.0 .o XXX
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.............ccccoeevrrevveces | coverviiriiiiinnn, P [ [ 125 [ 409 [ 36.7 | 100.0 |...co.c....... ) 0.0, SO [ )., ST [ XXKeovoeon e 100.0 |....o......... XXX.........
12. Total Privately Placed Bonds
12,1 1SSUET ODlIGALIONS. .. ...vevieiecicieieiiseee e | eeresssissesesesssssssesesess [ eesessssssesssssssssseesssnns | eresssssseesesssnssnsesesesnns | eressmsssessessssssesssessns | erseressesssssssrssnnnnne | srereessnsseesssesssnnnes [0 [ (U0 (U1 I 0.0 [ ) 0.0 GO 0
12.2 Residential Mortgage-Backed SECUMLIES..........ccovveieriieereeirniinns [erreriiieeeeiiiieeens [ ereeriiinesssnsnsennns | eonnnnnsssnnnnseeesnns [ eienmnseeessssessnns | onmreissnnsseissnnnne | o (0] [ 0.0 oo (U1 I 0.0 [ ) 0.0 N 0
12.3 Commercial Mortgage-Backed SeCUNties. ..........cooveuveerrieninniins [erniiniiiiiiiins [evercneiiiii e Lo [ | e, (V1 I 0.0 [ oo (U 0.0 [ XXX civivne | v 0
12.4 Other Loan-Backed and Structured SeCUrities............ccvuvrreenennee fevvieiniiniiiniiniiins Lo Lo Lo L | i) [V IR [UNV ) [ 0.0 [ XXX | v, 0
125 TOtAIS. ..o | e [0 (O (01 I (O S (O (V1 I 0.0 [ v (U S 0.0 [ XXX vivivne | v 0
12.6 Line 12.5a5 @ % 0f COL B....c.ovvireiicisiercnicececeeeeeees | e 0.0 | oo 0.0 [ e 0.0 [cviiiii 0.0 [roiiiin, 0.0 [ oo 0.0 [cooiinnn. )., SO DO ) 0.9, SO ISR )., SO (RS ) 0., O PR 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.............cccocoovrecvrees [ vovrriiriiinn, [OXV 0.0 [ oo 0.0 [ 0.0 i, 0.0 [ oo 0.0 [.oonnnen. )., SN [ D, ST [ XXX e, XXX | e 0.0
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

S0, SI11, SI12, SI13, SI14, SI15
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SCHEDULE A - PART 1

| Estate OWNED December 31 of Current Year

Showing all Rea
6

1 2 Location 5 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Eamned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in BJ/A.CV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) BJ/A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
5349 Dolloff Road Building . | Cleveland 01/01/1987 | 09/01/2001 42,212 41,234 120,300 978 (978) 3,015 10,237
5349 Dolloff Road Parking Lot . | Cleveland.... 01/01/1957 | 09/01/2001 20,840 5,000 24,700 0
0299999. Properties Occupied by the Reporting Entity - Administrative. 63,052 46,234 145,000 978 0 (978) 3,015 10,237
0399999. Total - Properties Occupied by the Reporting Entity 63,052 46,234 145,000 978 0 (978) 3,015 10,237
0699999. Totals. 63,052 46,234 145,000 978 0 (978) 3,015 10,237
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Showing all Real E

SCHEDULE A - PART 2

state ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9

2 3 Book/Adjusted Additional

Actual Cost Carrying Value Investment

Date at Time Amount of Less Made After

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

Acquired by Purchase

5349 Dolloff Road Building - Permanent Improvements. Cleveland ‘ OH...... | 01/01/2012 | Building Permanent Improvements 26,085 26,085
0199999. Total - Acquired by Purchase. 26,085 26,085
0399999. Totals. 26,085 26,085
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Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E03, E04, E05, 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
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CusIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy Cost Value Encumbrances (Decrease) IAccretion Recognized and Other BJAC.V. Income Investment | Ownership

Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated

315807 59 4 |Fidelity Advisors Il High INCOME...........ccoousrecrrrreees | correenns Cleveland...........cooc... Ohi0. | WEIIS Fargo.......cvvvvveeeemmmmenreeerseeenssssssseesesssenns | cssseeees 1102/26/2010 | ........... 501,000 519,062 498,452 (2,548) 17,142

315807 59 4| Fidelity Advisors Il High Income... Cleveland. ... | Ohio. | Wells Fargo 04/15/2010 | .. 250,000 255,658 248,729 (1,271) 8,377

354713 50 5| Franklin Strategic Income Fund.........c..coouvevvviinse | converies Cleveland. . | Ohio. | Wells Fargo. w1 [ 09/04/2012 | .. 50,000 48,326 50,000 982

543916 10 0| Lord Abbett Investment Trust.............coocrvernivnins [ cervnnes Cleveland Ohio. | WEIS Fargo...........oeveeumeeerreerereenenisssessssssisennes | woseneees 1 111/30/2009 | ........... 128,720 131,854 128,604 (116) 5,293

543916 10 0| Lord Abbett Investment TrUst.........cc.c.coovvvrrrrienies | cvverens Cleveland. ... | Ohio. | Wells Fargo 04/15/2010 | .. 250,000 253,566 250,000 10,249

68381K 10 1 |Oppenheimer Se Floating Rate Cleveland. . | Ohio. | Wells Fago. w1 | 041232012 | .. . 500,000 503,641 500,000 15,756

693390 44 5| Pimco Funds Pac INvestments.......cc..ccccuvvweeeueces | conneeens Cleveland Ohi0. | WEIS FagO......uurvverrrerriserrissssessisssessessssessenes | eseenes 1 [11/05/2010 | ........... 501,000 547,755 501,000 2,041

693390 41 1| Pimco Low Duration P Cleveland. .. | Ohio. | Janney Montgomery Scott. 05/18/2012 | .. 570,000 570,000 564,985 (5,015) 5,541

693390 41 1| Pimco Low Duration P I Cleveland. ... | Ohio. | Janney Montgomery Scott. 08/10/2012 | .. 200,000 200,000 197,994 (2,006) 1,330

74972K 64 1|RSINVT TR Low Duration BD FD CL C...ccvvvvvve | covvereer Cleveland. ... | Ohio. | Wells Fargo 09/16/2011 50,000 50,539 49,998 2) 58

74972K 71 6|RSINVT TR Investment Quality BD FD......ccccoeeee | covveenns Cleveland. ... | Ohio. | Wells Fargo. w11 09/02/2011 . 501,000 529,599 500,983 (17) 544
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated. 3,501,720 3,610,000 3,490,745 0 (10,975) 0 0 0 67,313 0 |..XXX.....
3999999. Subtotal - Unaffiliated 3,501,720 3,610,000 3,490,745 0 (10,975) 0 0 0 67,313 0 |..XXX.....
4199999. Totals. 3,501,720 3,610,000 3,490,745 0 (10,975) 0 0 0 67,313 0 [.XXX.....

.03
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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 1
3 4 Date Type Actual Cost Additional Percentage
CusIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Fixed or Variable Interest Rate In 1ts That Have Underlying Characteristics of Bonds - Unaffiliated
68381K 10 1| OPPENHEIMER SE FLOATING RATE CLEVELAND.. WELLS FARGO. 04/23/2012 500,000
693390 41 1|PIMCO LOW DURATION CLEVELAND.. JANNEY MONTGOMERY SCOTT 05/18/2012 570,000
693390 41 1|PIMCO LOW DURATION CLEVELAND.......oovervvereriesseereesssensesineenes JANNEY MONTGOMERY SCOTT 08/10/2012 200,000
354713 50 5| FRANKLIN STRATEGIC INCOME FUND CLEVELAND........ooooviieinicnieesssrssssenssssssenes WELLS FARGO. 09/04/2012 50,000
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated 1,320,000 XXX
3999999. Subtotal - Unaffiliated 1,320,000 XXX
4199999. Totals 1,320,000 XXX
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SCHEDULE BA - PART 3

ts DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested Asse
1 2 Location 5 [ 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| Current Year's Total Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/A.C.V. Change in | Encumbrances Gain (Loss) | Gain(Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion | Recognized | and Other | (9+10-11+12)| BJACV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 9 12 13 14 15 17 18 19 20 21 22
F
0 Current
r Year's Total
e Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP g| Bond |Desig-| Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During Maturity
Identification Description Code| n| CHAR |nation Actual Cost Value Par Value Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912810 DE 5| UNITED STATES TREASURY BONDS.... 15,000 15,000 15,000 FA..... 01/01/2001 | 08/01/2003
912828 BH 2| UNITED STATES TREASURY NOTES 45,060 45,000 45,060 (71) 10/16/2003 | 08/15/2013
0199999. U.S. Government - Issuer Obligation 60,060 60,000 60,060 (71) 0 |0 | XXX [ XXX [ XXX ] B38| 1,913 ] XXX | XXX......
U.S. Government - Residential Mortgage-Backed Securities
31359F QL 5|FANNIE MAE REMIC TRUST 3,967 4,942 3,967 MTHY. 291 | 01/01/1998 | 12/01/2023
031360 2V 1|FEDERAL HOME LOAN MORTGAGE 160 208 160 MTHY. 20 | 01/01/1990 | 07/01/2019
313374 GB 6|FEDERAL HOME LOAN MORTGAGE 2,990 3,590 2,990 MTHY. 228 | 01/01/1998 | 03/01/2024
31395U X4 8|FEDERAL HOME LOAN MORTGAGE 25,000 25,000 25,000 MTHY. | i | oo 1,250 | 06/24/2005 | 07/15/2035
31396C HQ 6 |FEDERAL HOME LOAN MORTGAGE 25,000 25,000 25,000 MTHY. | o [ o 1,375 | 10/28/2005 | 10/15/2015
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE 13,010 25,000 13,010 MTHY. | s [ i 1,078 | 10/28/2005 | 05/15/2033
31392X WV 6 | FEDERAL HOME LOAN MORTGAGE 20,000 25,000 20,000 MTHY. 1,270 | 03/21/2006 | 11/15/2022
31395L 4D 0 |FEDERAL HOME LOAN MORTGAGE 13,000 13,000 13,000 MTHY. 650 | 01/21/2009 | 01/15/2035
31358Q BR 5| FEDERAL NATIONAL MORTGAGE ASSN 421 493 421 MTHY. 31 | 01/01/1995 | 09/01/2022
31358U MV 5| FEDERAL NATIONAL MORTGAGE ASSN... 3,372 3,924 3,372 MTHY. 218 | 01/01/1996 | 04/01/2023
31358R BM 4| FEDERAL NATIONAL MORTGAGE ASSN... 902 1,206 902 MTHY. 80 | 01/01/1992 | 10/01/2022
31358U MV 5| FEDERAL NATIONAL MORTGAGE ASSN 1,658 2,008 1,658 MTHY. | .. 01/01/1997 | 04/01/2013
313921 Y8 5|FEDERAL NATIONAL MORTGAGE ASSN... 6,936 10,010 6,936 . MTHY. 01/01/2001 | 11/01/2031
31394C K6 8|FEDERAL NATIONAL MORTGAGE ASSN... 25,000 25,000 25,000 5.500 | MTHY. 03/30/2005 | 12/25/2034
31395N ME 4| FEDERAL NATIONAL MORTGAGE ASSN... 1,147 22,795 AT | v | crvvvenmsnnsnssensesnens | sovseesssssssssssnsnssseees | sonssssssssessssssssnns | onennen8.280 | oo 6.290 | MTHY. 05/31/2006 | 03/25/2036
31393X RL 3 |FEDERAL NATIONAL MORTGAGE ASSN 25,000 25,000 25,000 | covvverreerririnnnrennes | errenneresssnnenssnnnns | sonsesssssnsssssensnsss | sosessssssnsessssnnnenss | seeneesd:500 | roriiinns 5.660 | MTHY. 02/01/2007 | 04/25/2034
31394E X3 7 |FEDERAL NATIONAL MORTGAGE ASSN 8,399 25,000 8,399 5.020 | MTHY. 02/11/2009 | 08/25/2035
36203H Z3 8| GNMA PASS THRU POOL 1,075 1,145 1,075 | oo | cevevrerisssresssnensnnes | eevssssnenssssseesssineens | sevessssssesssssensesseons | oneeeeens 12000 | oo 7.000 | MTHY. 01/01/1993 | 03/15/2023
36204E  4J 3| GNMA PASS THRU POOL 314 1,530 314 | s [ e | e | s | 8,000 | 6.000 | MTHY. 01/01/1993 | 12/01/2023
36204G RS 3| GNMA PASS THRU POOL 520 545 520 MTHY. 01/01/1994 | 12/01/2024
36205 ZD 0| GNMA PASS THRU POOL 769 808 769 MTHY. 59 | 01/01/1994 | 06/01/2024
36206C SB 6| GNMA PASS THRU POOL 745 785 745 MTHY. 54 | 01/01/1995 | 06/01/2025
36218T BU 1| GNMA PASS THRU POOL 290 327 290 MTHY. 27 | 01/01/1990 | 02/01/2020
36224Y QE 2| GNMA PASS THRU POOL 607 698 607 MTHY. 48 | 01/01/1994 | 03/01/2023
36225B PP 7| GNMA PASS THRU POOL......coouomrrvienenrisssesisnesssssssessesssessssss | e ..3,383 2,101 2,668 2,101 MTHY . | e | e 143 | 02/20/2003 | 09/15/2031
36202X DA 2| GNMA PASS THRU POOL.......ccvvvveeummmmmmreeerereessssnsssssesssssesssssssssseeess | enneas 13,152 9,634 11,260 9,634 . MTHY. 585 | 10/22/2003 | 05/15/2033
36202D 3G 4| GNMA PASS THRU POOL.........omeerviercrriirsesnissessissssessesssssssssnnens | cveeees 9,377 5,516 7,753 5516 5.000 | MTHY. 339 | 01/28/2004 | 01/20/2034
36202D CC 3| GNMA PASS THRU POOL........ccoosmimmrerrreveensmmmssnseesssssesssssssssesssssseenss | anseees .9,793 7,032 8,319 7,032 6.500 | MTHY. 501 | 09/28/2004 | 08/20/2029
36202E BU 2| GNMA PASS THRU POOL.......cooouerriirnnnrissssssissessessssesssssssssssss | e 10,064 6,208 8,274 6,208 5.000 | MTHY. 370 | 01/31/2005 | 12/20/2034
36202V EN 7| GNMA PASS THRU POOL.......coouumerriienrisneesisssesssssssesssssssssssnns | e 103,263 1,704 2,828 1704 | oo | cvverreinssessssnnensenns | seveneesssssnessssseens | seesessnsesssssnssessens | ooneeeenn.500 | oo 5.500 [ MTHY. | covoooecrvernereeiinns [ e 117 | 05/29/2005 | 09/15/2033
36202E EH 8| GNMA PASS THRU POOL.......coooumrrirrenrisssssssssesssssssessessssssssns | v 19,887 11,852 16,094 11,852 5.500 | MTHY. 779 | 07/29/2005 | 07/20/2035
36290R 5P 4| GNMA PASS THRU POOL.........omeerviererrinnnessissessessssessesssssssssnsens | cvveees 13,692 9,381 1,771 9,381 5.000 | MTHY. 539 | 09/30/2005 | 10/15/2033
38374K LR 2| GOVERNMENT NATIONAL MORTGAGE ASSN.........ovevreerimenmerinnnns [ covvene | oo [ errereereins | vevens L I 25,000 25,000 25,000 25,000 | ovvverrnrrinrnenrennes | e | s | e | o000 | s 5.000 | MTHY. | cooovveoreereirrecrenns | ceverreneniennns 1,250 | 01/28/2005 | 10/20/2034
38374K NP 4| GOVERNMENT NATIONAL MORTGAGE ASSN.. 19,308 19,308 19,308 MTHY. 631 | 05/27/2005 | 07/20/2034
38374L HA 2| GOVERNMENT NATIONAL MORTGAGE ASSN.. 35,000 35,000 35,000 . MTHY. | oo | ceeeresniennns 1,750 | 10/03/2005 | 06/20/2035
38375) HQ 1|GOVERNMENT NATIONAL MORTGAGE ASSN.. 25,000 25,000 25,000 5.500 | MTHY. 1,375 | 04/20/2007 | 02/20/2037
38375Q EY 1| GOVERNMENT NATIONAL MORTGAGE ASSN.. 50,000 50,000 50,000 5.550 | MTHY. 2,750 | 04/29/2008 | 04/20/2038
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38374X SX 4| GOVERNMENT NATIONAL MORTGAGE ASSN.........coocvvvevrerrrirranes 50,000 50,000 50,000 | ovvverrmierresrirerrennns | erreernssiseesessineens | seesessesssssnesssis | e | e 4,000 ... 4,020 [ MTHY. | cooooreereirnrecneiinns [ evreeerriinn 2,000 | 04/30/2009 | 04/20/2039
38374V AW 9| GOVERNMENT NATIONAL MORTGAGE ASSN.. 46,071 100,000 46,071 5.030 | MTHY. 4,785 | 06/30/2009 | 06/20/2039
38374U H6 1| GOVERNMENT NATIONAL MORTGAGE ASSN.. 1,209 27,482 1,209 4.720 | MTHY. 800 | 09/22/2009 | 06/20/2039
38376P LZ 1|GOVERNMENT NATIONAL MORTGAGE ASSN.. 50,000 50,000 50,000 ceeerh.540 | MTHY. 2,250 | 12/30/2009 | 06/20/2039
38376P LY 4 |GOVERNMENT NATIONAL MORTGAGE ASSN.. 22,015 49,935 22,015 | oo [ s | s | s | 800 | 4.580 | MTHY 2,250 | 12/30/2009 | 01/20/2039
38378A JJ 1| GOVERNMENT NATIONAL MORTGAGE ASSN.. 40,354 48,962 40,354 3.010 | MTHY. | oo | oo 1,275 | 11/30/2011 | 01/16/2041
38373T PA 7 |MULTICLASS CMO. 3,642 11,895 3,642 5.290 | MTHY. | cooovvorrrerrverneennins | covvrreereninnne 476 | 09/16/2002 | 11/20/2028
38374B DJ 9 |MULTICLASS CMO 36,778 49,715 36,778 | e | vvvssneeessssssisininnns | crvssssissnsnnnenesssisinns | seeneessssessssnnnennns | snneennnn.000 | v 5.600 | MTHY. 2,234 | 09/09/2003 | 07/20/2033
38374B 6B 4 |MULTICLASS CMO 40,000 40,000 40,000 5.000 | MTHY. 2,200 | 10/30/2003 | 09/20/2033
38374F CU 6| MULTICLASS CMO. 3,383 3,383 3,383 01/27/2004 | 02/16/2034
38374G V4 1| MULTICLASS CMO. 19,497 20,000 19,497 08/04/2004 | 06/20/2034
38374K TX 1 |MULTICLASS CMO 20,000 20,000 20,000 02/28/2005 | 02/20/2035
38374K B8 5|MULTICLASS CMO 35,000 35,000 35,000 03/29/2005 | 02/20/2032
38374K WP 4 | MULTICLASS CMO 15,000 15,000 15,000 03/29/2005 | 11/20/2033
38374K WN 9| MULTICLASS CMO 38,383 38,383 38,383 05/04/2005 | 11/20/2033
38374L WD 9| MULTICLASS CMO. 50,000 50,000 50,000 07/24/2005 | 07/20/2035
38374K UG 6 |MULTICLASS CMO 20,000 20,000 20,000 08/30/2005 | 02/20/2033
38374L J4 4| MULTICLASS CMO. 35,000 35,000 35,000 08/30/2005 | 11/02/2032
38374L 5Q 0|MULTICLASS CMO. 40,000 40,000 40,000 09/30/2005 | 09/16/2035
38374L 5Q 0|MULTICLASS CMO. 40,000 40,000 40,000 10/02/2005 | 09/16/2035
38374M WZ 8 | MULTICLASS CMO 25,000 25,000 25,000 03/20/2006 | 08/20/2035
880591 30 O|TENNESSEE VALLEY POWER AUTHORITY... 80,000 80,000 80,000 01/01/1998 | 06/01/2028
880591 DV 1| TENNESSEE VALLEY POWER AUTHORITY... 48,240 48,286 09/14/2009 | 07/15/2033
880591 DZ 2| TENNESSEE VALLEY POWER AUTHORITY......cccoouuemmmrmmnenmermininnnns | connene | oo | cornnernens | coveee I 25,959 25,932 25,902 12/03/2009 | 04/01/2056
0299999. U.S. Government - Residential Mortgage-Backed Securities. 1,427,894 1,390,217 1,173,538 0 0 0
0599999. Total - U.S. Government 1,488,521 1,450,217 1,233,598 0 (71) 0
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
| KINGSPORT L.I. TENN. SULLIVAN CO.... .6 10,360 10,000 01/01/1955 | 03/01/1995
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 10,360 |...XXX........ 0 10,000 0 0 0 0 0 ... XXX | XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 10,360 |...XXX........ 0 10,000 0 0 0 0 0 ... XXX | XXX......
Industrial & Miscell (Unaffiliated) - Issuer Obligati
007634 AA 6| AEGON NV BONDS........oooommierrirrrerrisnnesrsssnsessessssessssssesssssnessssnnees | vvnnee | o | wevvmneeees | cenenT [ v 48,351 | i 117.138 58,569 50,000 48,617 137 2,875 | 04/30/2008 | 12/15/2020
008175 AC 5|AETNA SVCS, INC/LION CONNECTICUT......ccovvermerreermnerrrenmnnennens [ vvneee | o [ wererrernns | e [ i 53,200 | e, AV.... 54,783 56,000 54,783 824 3,780 | 01/01/2000 | 07/01/2013
008117 AG 8| AETNA, INC....ovsvrvrirrrrrircnrissssssisnsessessssessssssssssssssesssssssessssseneesess | vonnee | oo | sevvmneeens | cerenT [ e 38,215 | i 125.088 38,777 31,000 33,858 (184) 2,248 | 05/22/2003 | 08/15/2023
010392 EC 8| ALABAMA POWER CO.......oormvrrrrircrrenrnserressssesssssneessssssessssssmsesssses | vvnnee | oo | wevvvmneenes | cerenT [ v 25,011 | i 124.695 31,174 25,000 25,000 1,425 | 04/14/2004 | 02/15/2033
013817  AJ 0| ALCOA INC......vvrrvirrrrrisesrisisssssssssssessssessssssssssssssesssssssesssssssenses | onnee | oo | seenveneenns | eere [ veroneeresnnnenen D018 | i 104.030 52,015 50,000 53,516 10/19/2012 | 01/01/2027
020002 AQ 4| ALLSTATE CORP.......ccovvvrrriimenriisserrissessessssessssssssssssssssssssssessens | vvnnee | oo | wevnvmneeens | coreT [ rvrreeriinnnennn 38,627 | 117.710 47,084 40,000 38,699 27 2,140 | 11/28/2003 | 06/01/2033
023139 AB 4| AMBAGC, INC.......ooorrerrrrrernrissnnrissessisssssssssssssssssssessssssssssssnssssssons | voneee | oo | weveneenens | evren® [ evrreerriinnnnnnn 10,802 | v 34.875 3,488 10,000 3,488 (3,741) 06/08/2004 | 05/01/2023
0258M0 CZ 0 | AMERICAN EXPRESS CREDIT CO......covvvvermmerrermsmnressmsmsressssensssnses | svseeee | oo [ vsseereeens | weeeed [ vvrrrriiiinnnnnn 29,709 | s 107.335 31,127 29,000 29,366 (175) 09/08/2009 | 08/25/2014
035229 CR 2| ANHEUSER-BUSCH COS, INC.......ccemmmmrrrrrrvevivmmrmneresssesisssssmsssessssss | eveees 30,000 | ... 107.951 32,385 30,000 30,000 12/27/2004 | 02/01/2015
03938L AP 9| ARCELORMITTAL.....cvvormrreermmrrerssersssssesessssessessssesssssssesssssssesssssssns | sonseee | oo | ersseennees | sveene [ eoseereesssnneneen 24720 | ... 94.535 23,634 25,000 24,762 36 09/20/2011 | 10/15/2039
03938L AQ 7 | ARCELORMITTAL NOTE.......oimmmmrrersveessinnensssssessssssasssssssssssssssmssnns | osens 23,726 99.291 24,823 25,000 23,756 30 06/08/2012 | 08/05/2020
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039483 AM 4| ARCHER DANIELS..........cconmimmmmmnrrreeemmmminsssnnnsesesssmmssssnseesssssssssssssees | sovvees | oo [ eornnsnnns | evveed | covrerrrrrieennnn 26,308 | e 137.978 34,495 25,000 26,214 (74 OSSO U IS 7.500 6.962 | MS...... 469 1,875 | 01/01/2001 | 03/01/2027
039483 AT 9| ARCHER DANIELS........cccoviimmmmrmnerrreemmmmsimssssnnsesessssssssssssssssssssssssssses | soveees | oo [ eevsnnssnns [ evneed | crvrerrrrreennnnn 35,000 | e 124.284 43,499 35,000 35,000 5.935| oo 5.703 | AO...... [ oo 346 | oo 2,077 | 12/02/2003 | 10/01/2032
001957 AW 9 |AT & T CORP GLOBAL NOTES ....118.428 29,607 25,000 25,000 6.500 6.500 406 1,625 | 01/01/1999 | 03/15/2029
00206R  AJ  1{AT & T, INC..cccirriiiisnreenerrieisssseesssseessssssssssesssssssssssssssesssssssssss | sovseee | o | eeveeeeeeees | svveeed [ vvvsssssneeeennnn 74,616 | e, 119.111 89,333 75,000 74,704 45 5.500 5.585 FA....... 1,375 4,125 | 04/22/2008 | 02/01/2018
059165 DX 5|BALTIMORE GAS & ELECTRIC........coooummervermrnerrernneennensennessneennnnns | vvnnee | o [ eevveneenns | ceren [ eovereerernnneennd 1,791 | i 111.059 44,424 40,000 38,849 30 5.200 | oo 5434 | ID.cocs | o | e 2,080 | 03/14/2005 | 06/15/2033
05949Q BD 6| BANC AMERICA.........ccommrrrrineniiisenrisssessssssssessssessssssssssssssssssssnss | svsnes | oo | cevverinees | oveenn2 | cvveerennennrennnnns 20,000 | v AV..... 25,000 25,000 25,000 6.000 6.060 | MTHY 1,375 | 03/21/2006 | 03/25/2036
060505 BM 5| BANK OF AMERICA...........conmmrrvviminrininserrinsessessssessessssssssssesssssnsens | vvnnee | oo [ wevvenernns | ceneeT v 42,680 | e 106.070 42,428 40,000 41,140 (783) 5.375 3277 [ID.couee. | covveeriisssennenneiiiins | ceeneeeeesivinnns 2,150 | 07/20/2010 | 06/15/2014
059438 AH 4| BANC ONE CORP.........coosvvvrerrrrrerssnresrsensessssenssssssssssssssssssssssssssssns | vvnnee | oo | weenvenernes | coneeT [ evvvreeriiinnnnnnn 22,878 | i 137.422 27,484 20,000 22,361 [122615) ) [OOSR IO IR 7.625 5584 | AO...... 254 1,525 | 04/29/2003 | 10/15/2026
06050X VF 7 |BANK OF AMERICA..........conmverrinnrrisssrisnsessesssssssssssessessssesssssssens | vonsee | oo [ sevenneenes | eere [ coveneenernnrnnnn 19,850 | s 100.030 20,006 20,000 20,000 76 5.250 5.324 | MTHY. 1,050 | 11/29/2010 | 08/15/2025
07387E AH 0| BEAR STEARNS......cccooviimmrrrinmnnnririssensisssssssssssssssssssssessssessssssssses | vonnee | oo [ servsneenee | seneeT [ evvinerrriinnnnnnnd0,000 | oo 100.037 40,015 40,000 40,000 5.250 5.250 | MTHY. 2,100 | 07/17/2003 | 07/15/2023
07387E AL 1 |BEAR STEARNS......coovervvvvviirssnensnssennsissssnnsssssssssssssssnssssssssssssssnses | sosseee | oo | sosssssneees [ o] | evvviiiriinnnnnnnnn 30,000 | oo 100.033 30,010 30,000 30,000 | oovverrnrrerrsenrennes [ e | e | e | e 150 | s 5.150 [ MTHY. | coooooeoeeirenccrrrniiins | o 1,545 | 07/24/2003 | 07/15/2023
07786D AA 4 |BELL ATLANTIC PENNSYLVANIA.......ccovimmmmrreimsnmrersserressssnneesinsens | sveveee | oo [ vsvernenns [T [ 2,117 | s 108.415 27,104 25,000 26,966 (77) 5.264 | JD....... 1,500 | 06/16/2003 | 12/01/2028
07786D AA 4 |BELL ATLANTIC PENNSYLVANIA..........cccoivimmmmmnmmrrreenmmmmmnnernnsnessnnens | cvvvnee | o | eeverrrnnens | cvveeeT [ eiirnirneernnnn 35,000 | e, 108.415 37,945 35,000 35,000 .6.000 | JD.... 2,100 | 10/30/2003 | 12/01/2028
07786D AA 4 |BELL ATLANTIC PENNSYLVANIA .108.415 13,010 12,000 12,221 9) . 5.815 1212712004 | 12/01/2028
079860 AD 4 |BELLSOUTH CORP.......coeevrcrrrrvveirirsneenssseessssssssesssssesssssssssssessssssenes | vveene | oo [ evvennrnnns | eevee] | covverrrrrnnnnnrrnn 24,953 | oeee. AV.... 24977 25,000 24977 12 6.875 6.893 04/29/2009 | 10/15/2031
079867 AW 7 | BELLSOUTH TELECOMM........ccoovvvoimmmerreisnmssirssnssssssnssssssnesssssssnnsens | vvseee | oo | wvvesnenens | evvei] [ eoerrerrriiennnnnn 46,159 | oo 119.261 59,631 50,000 46,399 124 6.375 | oo 7.152 06/04/2009 | 06/01/2028
093662 AE 4 |BLOCK FINANCIAL LLC ......103.422 51,711 50,000 51,750 5.058 11/13/2012 | 11/01/2022
120280 RR 5| BULLITT COUNTY KY SCHOOL DISTRICT......cccouuummmmmerermmnmrenmnnmenees | wvveeee | oo | cevrvrvennns | vveeeed e 40,369 | e, 108.439 43,376 40,000 40,300 (35) | covveerrrrreenennmnneeeens | vrvenneeeensnsneesines | orneeeen 5,800 | oo 5.666 09/24/2009 | 09/01/2027
124845 AF 5| CBSINC.....ccirvivveiriceerrsvsessnisssseesssssssssssssssssssssssssssssssssssssssssssssnns | svseeee | oo | eevvsssssnes | sveeee | onnrssseseeeerssni 38,089 | s 123.425 37,028 30,000 33,185 (212) 5.801 05/07/2003 | 11/01/2023
149123 BD 2| CATERPILLARINC..........ocoiiirerrieessssvcessisssssssssssssssssssssssssssssssssssssssnees | sossees T e 70,000 | e 141.388 70,694 50,000 70,000 8.000 | ....... 3.345 1112712012 | 02/15/2023
165069 AS 4| CHESAPEAKE & POTOMAC TELEPHONE..........oooveuummmmnnenernrinnens | crvvene | o | cevvrvenenns | coveee L1 29,275 | ... 101.700 28,476 28,000 28,197 (515,21 OSROORRPTTRN ORI IO 7150 | oo 5.066 06/25/2003 | 05/01/2023
165069 AQ 8| CHESAPEAKE & POTOMAC TELEPHONE.........cccoceuvmmmmennenrrnrinns [ coveees 64,800 | ...... 131.420 59,139 45,000 64,800 8300 .......4.726 11/27/2012 | 08/01/2031
167486 HN 2| CHICAGO ILLINOIS SERVICE DEPT........cosssreerrrreeesmmmmmseesesssssssmnnnns | weveees 13,939 | ...... 110.463 16,569 15,000 13,958 13 6.257 | .........6.821 04/19/2011 | 07/01/2040
17248R AJ 5| CINGULAR WIRELESS........oovvvvvrmmmnrenrrrveessssssssessssseesssssssssssssssssssns | vees | oo [ wessmnnsinns | cevees LI I 52,629 | ... 136.927 68,464 50,000 52,502 ((G15)) [OOSR U IS 7125 6.654 02/11/2003 | 12/15/2031
12557TW RP 8 | CITIGROUP.........cmcerrrrrvvennsssseesssnsensssssssessssssssssssssssssssssssssssssssenss | soes | ao | senssnnenns | eonedh | svveeerrrrennnnnnn28,000 | onee. AV...... 25,000 25,000 25,000 | covvvvvvveennmnsneereees | ssseeessssessssnsnnes | sessssmsnnsssessesssinnnn | e | e 6.000 | ........ 6.000 05/17/2007 | 05/15/2022
17307X BP 5| CITIGROUP GLOBAL........coormerrrrernrnssissssssissssssssssssssssssssssssssssssnsssssnss | svssnee | oo | sevvsssssens | seeeeed | evvvirssnrnninnnnni25,000 | e 100.055 25,014 25,000 25,000 5.250 5.250 01/30/2004 | 01/15/2024
126117 AH 3| CNA FINANCIAL.....covvveeeemrseererenreeensssssssesssssessssssssssssssssssssssssssssssses | svseees | oo | eevvenseenns | sveeee | vvssssssseeennnsnnd0,089 | e 120.455 36,137 30,000 30,000 (24) 6.950 6.854 01/01/1999 | 01/01/2018
191219 BB 9| COCA COLA ENTERPRISE 124,411 13,685 11,000 11,000 01/01/2001 | 08/01/2017
191219 BE 3| COCA-COLA ENTERPRISE.........occveeummmmmrmnnnrrrreemmmmsssssesneessssssmssssssnes | wvveees | oo | eevvvevennns | sveeeed [ vvvninneeeennnnnn 46,892 | e, 135.291 54,116 40,000 46,356 (275) . . 07/01/2003 | 09/15/2028
20825C AF 1| CONOCOPHILLIPS......ooovvvemmmmnnnenerreeessssssseesssseesssssssssssssssssssssssssssess | svvseee | o | eeeeeenenees | svveeed [ vvssnsseneennnnn 23,767 | e 125.251 30,060 24,000 23,800 17 5.900 5.981 04/30/2009 | 10/15/2032
209111 EH 2| CONSOLIDATED EDISON........ccrvrvveemmmmmmnennsereessmsmsssssesesssessssssssssseees | ssseees et 30,729 | 122.079 36,624 30,000 30,691 (20) 5.300 | oo 5.114 07/29/2005 | 03/01/2035
214381 JG 1|COOK COUNTY IL SCHOOL DISTRICT ...oovvuurrrveeenmmmmmssennneeeeesssnnns | cvveeee | oo | sessseeeeees | s L I 40,240 | ...... 109.926 43,970 40,000 40,079 (83) [ coverrrerreeereiienenns | cevviseesnsiseeenni | e 5700 | ......... 5473 09/29/2009 | 12/01/2025
227705 GE 4|CROSWELL & LEXINGTON MI COMMUNITY SCH OOL.. 25250 | ... 114.466 28,617 25,000 25,155 (49) 09/22/2009 | 05/01/2022
234667 JK 0|DALLAS COUNTY HOSPITAL DISTRICT.......cconrsssrren 25779 | ... 124.194 31,049 25,000 25,710 (35) . . 09/17/2009 | 08/15/2029
24702R AM 3| DELL, INC....covvvreerrirrcrrrisssesrisssessissesssssssessssssssssssssessssssnssssssnseese | sevsens | oo | oveeevesnnns | oo L I 63,900 | ...... 102.985 61,791 60,000 63,836 (B4) [ covorerreeereerriinreeenns | cevvimeessssssessni | eeveennns 5400 ........ 4972 12/06/2011 | 09/10/2040
250847 DZ 0 |DETROIT EDISON SENIOR NOTES.........conmmmmrerrmmmrrerseereinmennessinnes | sveeree | oo [ onseereens [T [ 29,086 | o 122.577 36,773 30,000 29,123 19 | o | e | s 5.450 5.682 03/30/2010 | 02/15/2035
257867 AG 6| DONNELLEY RR & SONS CO.....cooommrrreirnnreinmeeneiisesnesssessssssseneens | sevveen | oo [ coveerreis [ ovened | cvverrriineennnnn30,0000 | v 84.782 25435 30,000 30,000 6.625 6.955 03/27/2002 | 04/15/2029
257867 AG 6| DONNELLEY RR & SONS CO......ooommrrrermenreermenreessesnessssssssssseseens | sveveen | oo | veveerrenns [ orened | cvverrririneennnnni20,0000 | v 84.782 16,956 20,000 20,000 | covvvvrrrnrerrinnrrerins | e | e | e | e 6.625 | ........ 5.906 04/15/2003 | 04/15/2029
260543 BC 6| DOW CHEMICAL.......ossmemrerrreeceeersenneennssssensissssssssssssssssssssssssssssssses | avnenes | oo | sossssneenns | corenil | evvveevnnnnnnnnnnn 11,831 | i 135.051 13,505 10,000 11,575 (132) | covvvreveevmmmsenneneenies | soverneeeesssssssssnnnes | onnseeend 8.850 | ......... 6.446 07/16/2003 | 09/15/2021
26054L QB 2 [ DOW CHEMICAL CO.....ccoovrrrierrnrirrssesressssssisssssssssssessssssssssssnsess | sveenee | oo | ossesneenns | e | voneereernnnennnn25,000 | viries 100.161 25,040 25,000 25,000 3.900 3.900 04/04/2012 | 03/15/2022
264399 DK 9| DUKE ENERGY CORP.......cccovvrermmnrrrirmnmrrisnsersesssssssssssessessssssssssssees | vvsnee | oo | weevsnereee | eeveeT [ evvrreeriiinnnnnnn 14,623 | 122514 18,377 15,000 14,648 13 6.235 03/19/2003 | 12/01/2028
264399 DK 9| DUKE ENERGY CORP......cooovvimmmrrvimsnrrisissessesssssssssssssssessssssssssssenses | sveenes | oo | vvssesnesnns | woveee T [ ooveereiiiinnnnnnn 26,609 | v 122.514 30,629 25,000 26,543 (60) 06/19/2003 | 12/01/2028
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263534 BG 3| E. | DUPONT ...ccoimmmrrrrerreeemmssnssesssssessssssssssesssssesssssssssssssssssssssssssss | snseeee | oo | sossseeeeees | o] [ evviiiiiiiinnnnnnn.86,640 | oo 134.220 102,007 76,000 85,654 (410) 6.500 5.270 05/28/2010 | 01/15/2028
532457 AM 0 [ ELILILLY covvvvvveerisereneeeeeensssseeesssesessssssssesssssssssssssssssessssssssssssssssssenes | vvsens | oo | eevsmnnsnns | evved | cvveeeerrneennnnnnn 34,049 | e 141.799 42,540 30,000 33,659 (201) 5.729 08/08/2003 | 06/01/2025
532457 AM O |ELILILLY. 141.799 70,900 50,000 55,728 (317) 5.799 09/10/2003 | 06/01/2025
292505 AK 0| ENCANA CORP........cooomererrrvveemminssseessesessssssssssssssssssssssssssssssssssssssssnss | snveeee | oo | sossseneeees | ool | ceveeeeensnnnnsen 8,750 | v 105.789 52,895 50,000 48,764 14 . 5319 05/29/2012 | 11/15/2041
29736R AA 8| ESTEE LAUDER NOTES........cocoevvermmnrrnirmnerresnnsesnssnssssesssesssssnsesnens | sveveee | oo | vossernenn | oo [ eorerriiinnennnnn 25,000 | s 128.440 32,110 25,000 25,000 | ovvvivvieeiiinnneennies | e | e | e | o 5750 ........5.724 04/16/2004 | 10/15/2033
31331V HD 1 |FEDERAL FARM CREDIT BANK......cooovvvvvvveeemmmmnmnnnnnneecsssssssmnnnnnnssees | vvssse | oo [ eorvsssnes e | corrrrririiinnnnnn 51,069 | oeee. AV...... 50,976 50,000 50,976 (48) 5300 .........5.101 06/03/2009 | 08/25/2026
31331Y K9 0 |FEDERAL FARM CREDIT BANK......ccovvvvvvvveemmmmmsnnnnnnseeesssnssssnnnnenssees | vvssse | oo [ wovvsnsnes e | i 50,226 | ooee. AV...... 50,210 50,000 50,210 (9) 5.270 5.230 07/24/2009 | 05/01/2029
341081 EQ 6| FLORIDA POWER & LIGHT........ccovummmrrrernerrersnnenressnssnsesssesssssssennens | vvnnee | o [ wevnveneenns | coneeT [ rvireeriinnnnnnn 36,592 | e 127.379 44,583 35,000 36,516 (39) 5.625 5.281 03/14/2005 | 04/01/2034
341081 ET 0| FLORIDA POWER & LIGHT.......cccovuimmirvermnnrresrmsenresssnesessssensssssensens [ vvnnee | o [ vevnvmneenns | cenenT i 23,012 | 116.170 29,043 25,000 23,095 A3 | s | s | s 4.950 5.551 03/30/2010 | 06/01/2035
34440T BS 1| FOLSON CORDOVA CA.........coimmmrrvermmmmnreinssensesssssssssssssssssesssssssensess | svesnes | oo | sevveennnee | voneeed | cvvvirinernnnnnnn 28,328 | i, 117.277 29,319 25,000 25,178 (TT) | oo | sinsssseeeessiiiis | s 7.388 | o 7.012 11/03/2009 | 10/01/2029
345370 BP 4| FORD MOTOR COMPANY.......coeevvvvererrerrmserresssssesssessessssessessssesees | vvnnee | oo | veervenernns | cere [ wervereereennnnnnnn 08,985 | s 119.117 71,470 60,000 59,055 36 .7.685 06/03/2003 | 08/01/2026
345370 BN 9| FORD MOTOR COMPANY.......cocevrviermmrrerimnmrsesssssressssessesssssssesssensens | vvsnee | oo | veevssernne | evve [ wevsserreennnnnsni 28,925 | s 116.001 34,800 30,000 29,953 14 7152 11/30/2010 | 11/15/2025
36966R CZ 7|GENERAL ELECTRIC CAP CORP.......ccoovvvrvvveeummmmmmmnnenrmnsssisssnssnnennns | cvvveee | o | eevervrnsens | cvveeeT [ virrrrneennnnnn 15,0000 | e, 100.127 15,019 15,000 15,000 5.125 03/20/2003 | 03/15/2020
36966R BF 2| GENERAL ELECTRIC CAP CORP ......100.089 30,027 30,000 30,000 4.601 05/22/2003 | 09/15/2020
36962G H2 3| GENERAL ELECTRIC CAP CORP..........cccovmimmmmmmnerrmmeenmmmmmmneeensnssennns | o | eo [ evvvnnnens [ erred | e 87,707 | s 101.079 50,540 50,000 48,864 587 . vrrrn8.375 08/14/2007 | 03/30/2024
36966R T3 0| GENERAL ELECTRIC CAP CORP........coovvvrvvveeemmmmmmmnnenrrnsssisssnsnnnennns | cvvveee | o | eevervvvnens | cvveee] [ ivrrinneeennnnn 25,000 | e, 100.247 25,062 25,000 25,000 | covvvvvveieriessnnnnines | cosssneenssssssssnsisens | e | e | eesssseend 6.250 | ......... 6.249 08/23/2007 | 08/15/2027
36962G 3P 7| GENERAL ELECTRIC CAP CORP 121,297 36,389 30,000 28,272 27 5.875 6.334 03/14/2008 | 01/14/2038
36962G XZ 2| GENERAL ELECTRIC CORP.........ccovimmmmmrrrrreenmmmmmmneenesssesssssmsmmneennnnee | wvnnnen | oo [ evvvevnnens [ erred | correeerrrrrnnrrn 29,880 | o 130.174 39,052 30,000 29,894 T | coverrrereesmseneeisinens | ooeveesssssessssnsnsens | ovnnennnd 6.750 | ........ 6.800 03/27/2002 | 03/15/2032
36962G ZY 3| GENERAL ELECTRIC CORP........cccoimmmmmrerrrrreemmmmmmmsesessssssssssmmenennnnes | wvnnnen | eo [ wevsssnniens [ erved | coveeeerirrnnnnnr 54,688 | s 100.416 50,208 50,000 50,608 (2,055) | covvvvvvvererenennnnniiinns | cenneensssssnisssnseeens | arneennsn D450 | v 1.289 09/29/2010 | 01/15/2013
36962G 3A 0| GENERAL ELECTRIC CORP........ccoiimmmmrmenrrrreemmmmmmsssssssssssssssssssessssenss | wvnnnnn | oo [ evvsssnniens [ evred | coveeeerirrnnnnnn 1,625 | s 124.480 62,240 50,000 51,597 (29) . 5.902 12/06/2011 | 08/07/2037
36966T EF 5| GENERAL ELECTRIC CAP CORP........covvvveevmmmmmmmmennrnesnssnmmsenensssnns | wvveeee | oo | wevvvvesenen | seeeeed [ vvvrirneenennn 100,000 | e 102.544 102,544 100,000 100,000 | 1eoovverrreveenssmemaees | eevrmmmmsseeessesssssnnes | cevsessssssssssmsnsesesssnss | soseeseessssssssssnnssees | sossseeeed 4,000 ......... 4.000 01/09/2012 | 01/13/2027
38141G CU 6| GOLDMAN SACHS GROUP INC.......ooorrrreveeceeecsssssneenneeeesecsssssennnneees | oviees | oo | eevrereiens | o | v 40,093 | oo 117.186 46,874 40,000 40,016 (10) 1 [OOSR DUOPPPTRRROORN ISR s o ) OO 6.069 10/16/2003 | 02/15/2033
38141G CU 6| GOLDMAN SACHS GROUP INC.......ooreereveeeeeeesssssneenreeeeseesssssenennnees | vvees | oo | eeveerenies | evved | cvveererieeieeeni25,570 | o 117.186 29,297 25,000 25,476 (48) . 5.889 04/14/2004 | 02/15/2033
38141G ES 9| GOLDMAN SACHS GROUP INC.......oeeeereveeeeeecsssssneeeseeeeeeecssssseennnnees | viees | oo | eeveeeiins | v | coveeerrererenn 48,333 | 108.814 54,407 50,000 48,584 129 5.950 | ........ 6.402 07/11/2007 | 01/15/2027
38143V AA 7| GOLDMAN SACHS GROUP INC........rvvvveeeeecssssenneereeereesssssseseenessees | cvveens | oo [ eerrrisenns [ | o 48,849 | ..., AV.... 48,894 50,000 48,894 23 6.345 6.538 11/29/2010 | 02/15/2034
38145X 11 1| GOLDMAN SACHS GROUP INC........vvvvveeeersesmsennereeeeeeeessssseenssesssenes | covneee | oo | ovvsrseenns [T | o 23,940 | 26.120 6,530 25,000 24,035 AT | coeerreeeiissnneneees | nsssssseesssseisnn | s 6.125| ........ 6.490 01/13/2011 | 11/01/2060
38141E 26 9| GOLDMAN SACHS GROUP INC........cvvvvveemmmmmssmnnrreeeenmmmsssesnsneessssnnns | avsseee | ee | svvsssseeees [T | evviriiiiinnnsnnnn25,000 | s 106.381 26,595 25,000 25,000 05/12/2011 | 05/15/2022
38143U 4Z 1|GOLDMAN SACHS GROUP INC ......100.476 25,119 25,000 25,000 07/30/2012 | 07/30/2027
362320 BA 0| GTE CORP.....cooovvumrrerrenneeenmsssssessssssssssssssssesssssessssssssssssssssssssssssnss | svnsees | oo [ eevnmnssnns | evve] | cvveeerernennnnnn 39,411 | i 133.176 53,270 40,000 39,446 18 I 01/01/2001 | 04/01/2028
407837 CT  8|HAMILTON OH WASTE WATER SYSTEM.....coovvvvveeummmmmmmmnneneneeenniins | evveeee [ oo | cesrreeeeees [T [ 25,561 | s 112.338 28,085 25,000 25,430 ((G15) ) [OOSR U ISV 6.620 | ........ 6.230 09/14/2009 | 10/01/2039
416515 AV 6|HARTFORD FINANCIAL GROUP.........coovvvveemmmmnmnmnnnneneeeenmsssssssennenns | avveeee | oo | covsreeeeens | e [ cevveeeininnnnnen 49,467 | s 116.553 58,277 50,000 49,753 147 6.000 6.340 07/22/2008 | 01/15/2019
432848 AS 8| HILTON HOTEL CORP.......cocevvvirrnrresrsnerresnssesssssessessnsesssssssssessnnees | sveveee | oo | ceveernens [ eovened | coverrevnreennnnnn 30,147 | AV....... 30,106 30,000 30,106 (21) | oo | s | s 7.500 | ... 7.399 01/01/1999 | 12/01/2017
442348 P3  6|HOUSTON TEXAS AIRPORT SYSTEM.......commmmerrrvveeevnssmssseeseennninns | svveeee | oo | cevsseeeeens [ o] [ i 36,737 | s 119.946 35,984 30,000 36,737 6.880 5.618 12/17/2012 | 01/01/2028
40428H PB 2| HSBC USA INC.....cooomrirrirreeriisenrisnsessisssssssssssssssssssessessnssssssssenns | sveees | oo | servesonnes | coneeed | cerviinreennnnnnn 49,988 | e, 108.782 54,391 50,000 50,000 7 5.000 5.003 04/11/2011 | 09/27/2027
459200 AM 3 [IBM CORP....oooeveeeeeereeceseeeeeesseseereesesessessssessessesssssesssessesessssseeessssenn | eveeree | oo | oeeneeneees [eoveed [ oorerreirsneennnn 25,604 | s 145.215 36,304 25,000 25,548 [172:)) [OOSR DU IS 7.000 | ..o 6.735 01/01/2001 | 10/01/2025
459200 BB 6 [IBM CORP......cooourriirrrrierrrisnsssrisssssssssssssssssssssssssssssssssssssssssssns | svennee | oo | osseenennns | eveee T [ roveereiiinneennn 40,000 | s 133.249 53,300 40,000 40,000 5.875 5.892 07/30/2003 | 11/29/2012
45138L AN 3 [IDAHO POWER CORP.........coomuurrirrerrirnssnreissessessssensessssssssssnssssssnns | sveenee | oo | osseenen | woveeeT [ coveeriiiinneennns50,000 | s 113.696 56,848 50,000 50,000 5.500 5.500 01/22/2004 | 04/01/2033
45138L AN 3 [IDAHO POWER CORP.........coomsrrrererrirmsnsreersessessssessessssssssssssssssnns | sveeeee | oo | vsseeneenn | eoveeeT [ overriiiiinennnn 30,094 | s 113.696 34,109 30,000 30,020 (38) 5.500 | oo 5431 01/27/2004 | 04/01/2033
45138L AN 3 [IDAHO POWER CORP.........commsrrrirnerrerisseresssessesssssensessssssssssssssssnns | sneenee | oo | vsseeneenns | woveeeT [ ooveereiirinnnnnn 41,704 | s 113.696 45,478 40,000 41,616 (45) 5500 ... 07/29/2005 | 04/01/2033
45138L AY 9 [IDAHO POWER CORP.........commmmrrermnerrirssssssssssssesssssssesssssssssssssssssnns | sveenee | oo | vsseeneenns | woneeeT [ ooveereiiiinnnnnn 54,000 | s 108.499 54,250 50,000 53,928 ([7])) [OOSR BURTPPSTOONN IS 4850 ........ 12/06/2011 | 08/15/2040
454614 AK 4| INDIANA BELL TELEPHONE INC......ccooemmmrmvrrvvecemmssssnnmnseeeessnssssssnnees | avveeee | oo | sesssreneens [ coreeeT [ v 22,793 | s 133.208 26,642 20,000 22,564 (L) | [T SRR ISR 7.300 5.924 05/07/2003 | 08/15/2026
460146 AP 8| INTERNATIONAL PAPER CO.......coommmrrerimnrriismnnnsinssensssssessssssssssns | sveenee | oo | vsseenesnns | e | voveereeninnennnn 46,793 | s 118.905 53,507 45,000 46,621 (89) 6.875] ... 01/01/1998 | 11/01/2023
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70816F AD 5| JCPENNEY INC....ociivvveemmimnneenereeenmsmssssessssssessssssssssssssssssssssssssseees | soseees 73,125 75,000 75,766 (329) 6.875 6.350 | AO...... 1,289 5,156 | 01/01/1998 | 10/01/2015
466278 BX 8| J.P.MORGAN CHASE.........ooooioermriciesenseeessessesesssssessssessssssssssssssssnsens | eoneees 10,018 10,000 10,000 5.250 5.249 09/07/2005 | 09/15/2018
46625H HU 7 |J P MORGAN CHASE 33,325 30,000 29,510 55 4512 01/10/2011 | 10/15/2020
46625H HS 2| J P MORGAN CHASE...........ccomimrvicisneeveiesseseccesssseesiesessessessesssssessesesns | svveees 39,440 35,000 34,684 33 . 4.538 04/26/2011 | 07/22/2020
472319 AE 2| JEFFERIES GROUP INC............ccoiiiiimmrnnniiiieiiicssssecsssssisssssassssecsssssenss | soseees 54,194 50,000 52,284 (51) [ coveerrerrreenneineennns | cevviseessssssessss | oeeveennns 6.450 5.967 09/21/2012 | 06/06/2027
24424C BN 0 [ JOHN DEERE CORP.........ccocurmiiniiiieirnrirnsinsisssisssisssisssssssssssssssssssssens | onvens 20,585 20,000 20,000 2.250 2.250 07/21/2010 | 07/15/2014
478160 AL 8|JOHNSON & JOHNSON DEBENTURES........ccoooummmrreermennrinnnninnnees | sverree | oo [ omveerein [T [ 24,048 | 122.399 30,600 25,000 24,095 24 | i | e | 4950 ......... 5.240 12/31/2004 | 05/15/2033
478160 AL 8|JOHNSON & JOHNSON DEBENTURES........ccoocommmrveermennerinnnninnnees | svveree | oo [ vmveerenn [T [ 24,813 | 122.399 30,600 25,000 24,823 5 5.006 01/31/2005 | 05/15/2033
478160 AL 8|JOHNSON & JOHNSON DEBENTURES.......cccoocummmrreermenmrisnsnninnnnes | sveenee | oo [ omseeree [T [ 19,885 | s 122.399 24,480 20,000 19,890 3 . 4.992 02/25/2005 | 05/15/2033
487836 BD 9| KELLOGG COMPANY.....ooevvverrrrrrermsnsriisssessissssessssssssssssssssssssssessens | svevnee | oo | osseenennns | e | voneereensnnennnni20,0000 | eivies 111.720 22,344 20,000 20,000 | covvvvvvveenniineernnns | s | e | e | 4,000 01/18/2011 | 12/15/2020
491089 qd 3 |KENTON COUNTY KY SCHOOL DISTRICT ....cccvevmmmrreermmerneesmnennennns | svveree | oo [ vvverreens [ woneeT [ overriiiinennnn. 30,624 | oo 113.374 34,012 30,000 30,509 (59) | cooeeerrrrveeiiniireneeeees | e | s 5.800 5.501 09/29/2009 | 09/01/2027
499040 AL 7 [KNIGHT RIDDER.......coovvimmrrrirerrisnsnsissssssessssssssssssssssssssssssssssssssns | svvsees | oo | soseernennnn | oreeed | vvvrrriirinennnnnn 19,750 | crvinnns 69.500 13,900 20,000 19,766 8 6.875| ......... 7.000 01/01/2001 | 03/01/2029
499040 AL 7| KNIGHT-RIDDER..........cccmiimmmmerrrrreesmmmmnnesssssssssssssnssssssssssssssnnsennnns | cvvveee | oo | svseeeernens | ceeeesd [ werrrrirneeeeenn37,080 | e 69.500 24,325 35,000 36,862 (87) 6.875 6.281 09/10/2003 | 03/15/2029
500255 AN 4 |KOHLS CORP . 46,674 40,000 40,000 | | 04/26/2004 | 01/15/2033
514084 JA 1 |LANCASTER COUNTY SC SER B.........cccommmmmmmmerrrrreeemmmmmmmnenennssenenses | cvveees | oo [ weremnvrins [ e | correrrrrrrnnnnnnn 35,000 | 110.736 38,758 35,000 35,000 5.250 5.249 03/20/2010 | 03/01/2025
52519F AV 3| LEHMAN BROS, INC.......cooimmmmrrerreriveemisssessssssessssssnssesssssssssssssssseenss | soveees 4,388 20,000 4,388 2,213 08/04/2004 | 03/20/2020
52517P  6J 5|LEHMAN BROS, INC . 10,813 50,000 10,813 5771 10/02/2007 | 09/28/2037
548661 CL 9 |LOWE'S COMPANIES INC.........cvvvvvveissnsrnnsssecessssssssssnssssssssssssssssnnnes | sovsses | oo [ eovsnissnes [ evved | cormnrrrriinnnn83,313 | 124.005 62,003 50,000 63,313 . 1112712012 | 10/15/2036
572852 C8 2 |MARSHFIELD WICORP........ccoovvvrrrvvienrmnnnensrsveensissssseesssssssssssnssseesses | nvees | oo [ wevsnnnnns | evveed | cvveeerrrrennnnnnn 30,000 | e 115.032 34,510 30,000 30,000 5.699 03/25/2010 | 03/01/2028
55262C AF 7 [MBIAINC.......ooooeeeercevereeeeseeeesesseeenssssssesssssssssessssssssssssssessssssssssssssnns | soveees 28,600 40,000 38,102 62 6.625] ........ 7.126 01/01/2001 | 10/01/2028
55262C AF 7| MBIA INC......ocorerrrrrvriemmessesssssseessssssssesssssssssssssssssssssssssssssssssssssss | ssseees 17,875 25,000 24,306 23 6.625 6.915 04/24/2002 | 10/01/2028
55262C AF 7 [MBIAINC........ooooeeereeeereeeeeeeeeeesseeenssssssesssssssssesssssssessssssessssssssssssssans | enveees 12,870 18,000 19,543 (119) 06/18/2003 | 10/01/2028
55262C AH 3| MBIA INC......ooommrrerrrrrvrinmssssseesssssesssssssssesssssssssssssssssssssssssssssssssssssss | ssseees 26,865 35,000 35,000 | . 06/25/2003 | 08/15/2022
55262C AH 3 MBIAINC.......ooooeeeereeeereeeeeeeeeeesseeesssssesesssssssssesssssssesssssssssssssssessassas | onneees 9,211 12,000 12,000 | 1oovoeeeerrrrreenmnnnns [ ervveesmmmsnsessnsseenes | s | s | s 6.400 | ......... 4.071 05/12/2004 | 08/15/2022
55262C AH  3[MBIAINC.......ooooeeeercevereeeeeeeeesesseeesssssssesssssssssessssssssssssssessssssssessassnns | snveees 7,676 10,000 10,000 5.908 06/08/2004 | 08/15/2022
55262C AH 3| MBIA INC......oooumrrerrrrevensssssssessssssessssssssesssssssssssssssssssssssssssssssssssssss | asseees 38,379 50,000 50,000 6400 ........ 6.425 08/04/2006 | 08/15/2022
577081 AT 9 MATTEL INC..ooovrrrrrereeeermimmnsssenseseeesssssssssssessssssssssssssssssssssssssssssssssess | sessees 27,022 25,000 25,000 19 | cooreeeeeinsssseneeneeneens | seseeeeeessssssnnnnnees | s 4.350 | ......... 4.359 08/13/2011 | 10/01/2020
589331 AE 7 |MERCK & CO .....130.496 26,099 20,000 18,853 41 5.950 6.540 01/01/2001 | 12/01/2028
589331 AC 1 |MERCK & CO....cooourrrrrrreeemmmssssenssssesssssssssesssssesssssssssssssssssssssssssss | svvsees | oo [ eessnnssnns | evved | vvveerennnennnnn 171,179 | e 136.156 20,423 15,000 16,982 (101) 6.300 | ......... 4.946 07/01/2003 | 01/01/2026
589331 AE 7 |MERCK & CO....cooourrrrrrreeenmsssssensssssssssssssssesssssesssssssssssssssssssssssnnss | svveees | oo [ eevnmnssnns | evved | cvveerrereeennnnnn 16,651 | e 130.496 19,574 15,000 16,530 (62) 5.950 5.010 06/28/2005 | 12/01/2028
590188 JF 6 |MERRILL LYNCH & CO......occoommmmrrnmrerreemmmmssssneesseseesssmssssssssssssssssssn | svveees | oo [ eovnnissnns [ v | covreerrriinnnnn 49,616 | i 118.897 59,449 50,000 49,694 40 6.500 6.625 01/01/1998 | 07/01/2018
590188 JF 6| MERRILLLYNCH & CO......ccvvvrrrririrerriiiseesessssesssssssessessesessssssessens | e 35184 | ... 118.897 41,614 35,000 35,142 (22) 6.500 | ......... 6.409 01/01/1999 | 07/01/2018
590188 JF 6 |MERRILL LYNCH & CO.....ovveurmmmenerreeemmmssssseesseseesssssssssssssssssssssassnns | s 35188 | ... 118.897 41,614 35,000 35,145 (22) 6.500 | ......... 6.408 01/01/1999 | 09/01/2018
59022C CS O|MERRILLLYNCH & CO......cceemirrrrrrviiiimiiisssecnsssssiismsssssseessssssssssssssseeess | soseees 25,000 | ... 109.645 27411 25,000 25,000 | oovvivveeiiinneeniies | e | e | e | s 5.700 5.698 09/12/2011 | 05/02/2017
594918 AD 6| MICROSOFT CORP.......comstrrvirerrisreeresssessesssssssssssesssssssessssssessssss | vossene | oo | eovreernens | cvvees L I 49,060 | ...... 123.116 61,558 50,000 49,146 44 5.200 5.343 07/20/2009 | 06/01/2039
594918 AD 6| MICROSOFT CORP........coouververmmrrrermenressnsessesssssssssssesssssssessessneesees | vonnee | oo | wesvmneenes | eereeT [ evvvreerriinnnennn 71,760 | 123.116 73,870 60,000 71,317 (443) 5200 ......... 4.016 12/06/2011 | 06/01/2039
604059 AE 5| MINNESOTAMINING......coovvvvvveeemmnnnenneiveeemssssseesesssessssssssssessssssessns | sovveee | oo [ eovnnmnnnes | v | correrrrrriennnnn 28,038 | e 134.735 33,684 25,000 27,775 (135) 6.375 5.233 04/29/2003 | 02/15/2028
61748A AE 6| MORGAN STANLEY GLOBAL......cooormmrrrvernerrinsnsressssessessssessssnsenns | vvnnee | oo [ vervsseenee | eerei [ covirerrernnnnnnn 99,868 | i 103.541 103,541 100,000 99,899 33 | s | e | 4750 | ...vn. 4823 05/25/2012 | 04/01/2014
61747Y DD 4| MORGAN STANLEY SEINIO NOTE........ccoouurrermmmerrersmmresrmmmrsesssseneens [ vvnnee | oo [ wernvsneenee | eeneeT [ i 24,969 | oo 104.830 26,208 25,000 24,982 L U OPTTO IFTORTTIORSTTIROOR ISP 3.800 3.834 07/30/2012 | 04/29/2016
638612 AG 6| NATIONWIDE FINANCIAL SERVICES........ccoommmrevvveermmmssmmnnereeesnsssnns | ovvsee | oo o [ | conmerrrrririnnnn 25,411 | i 104.561 26,140 25,000 25,233 91) 5625 ......... 5.197 03/26/2003 | 02/13/2015
63743F PK 6| NATIONAL RURAL UTILITIES COOP FIN......ccocvvvverrerrecrisenrrersnnnenns | wvves oo | cervervsnens | veeend | crviiirennnnn 100,000 | e 99.199 99,199 100,000 100,000 02/24/2012 | 02/15/2030
63743F PU 4| NATIONAL RURAL UTILITIES INTERNOTES.......ccoovermmmmreermmmnrensisnnns | wveries | o | eerverinens | evnened | evviiiinennnnnn 50,000 | oo AV..... 50,000 50,000 50,000 04/13/2012 | 04/15/2017
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655844 AX 6| NORFOLK SOUTHERN CORP........ccoouvrvermmerrermeeressneenesssessssssseenns | vnnee | o | wevvvsneenns | ceren [ eevvnneereennnnennn 5,400 | 124.159 74,495 60,000 55,682 145 282 3,384 | 06/09/2009 | 05/17/2029
665228 BV 3| NORTHERN ILLINOIS GAS CO.......coomuerverrmmerrerrmmernsimeeresssesssssensensens | vvnnee | o | wevvvmneeens | eerenT [ v 10,985 | 117.621 11,762 10,000 10,631 (182) [ eovvveereerreermeerenin [ wverreennvinseensinnnnes | coreernees1.200 [ 000005.000 | MN[0 | i 720 | 03/24/2004 | 05/15/2016
665228 CB 6 |NORTHERN ILLINOIS GAS CO < 122.557 61,279 50,000 49,507 39 2,950 | 03/05/2009 | 12/01/2032
665772 BQ 1| NORTHERN STATES POWER.......coocommmerruimmmermrimeennnemeeessssseenesinnes | vvnnee | oo [ wevvmneenns | cereT [ 28,931 | 137.725 41,318 30,000 29,041 57 488 1,950 | 05/03/2002 | 03/01/2028
665772 CA 5| NORTHERN STATES POWER - MINN........ccooevveemmmemmeimennrnimenennienees [ evvnnee [ [ vevvrneenns | e [ 48,174 | L 123.822 61,911 50,000 48,247 37 1,313 2,625 | 01/30/2009 | 07/15/2035
64966H YJ 3|NY SER G 1BUILD AMERICA BONDS.........cooovemmmmrrermmenreinmneeneiiines | svereen | oo [ onverneies [T [ 35,159 | s 123.049 43,067 35,000 35,115 (22) [ ovveerversreeeeiiseesenns | cevvciseneesiiisssessiiinns | eerrrernei0.598 | 00005513 [ MSecvis | v 490 | oo 1,959 | 03/30/2010 | 03/01/2026
677415 CJ 8| OHIO POWER CO.....cerrrvvviviciiissnncnsssicississsssssssssssssssssssssssssssssssssns | vvvees | oo [ wovvnnvinns | v | coneeerrnnennnnn 102,835 | e 101.893 101,893 100,000 102,739 (65) | covveeeeeeeeeveecesseneneees | cevssseneneeeesssiiiiiens | ciieeesnn8.375 [ e 8139 | W 2,656 6,375 | 04/29/2011 | 07/15/2033
68389X AG 0| ORACLE CORP......ccoouvrrerrsrrrrersnsressssesressssessesssensssssessesssssssssssensees | vonnee | oo | servnneenes | eeneeT [ evvirerriinnnnnnnn 20,273 | i 120.600 24,120 20,000 20,204 (24) 07/20/2009 | 07/08/2019
694032 AT 0| PACIFIC BELL.......cvvvoerrviieseeriisssessiessssssssssssssssssssssssssssssssssssssssssess | vvseee | oo | soreseenens | evvei] [ eoverserriiinnnnnnn 11,893 | i 135.712 13,571 10,000 11,721 (88) 07/01/2003 | 03/15/2026
694032 AX 1| PACIFIC BELL.......cvvoeeeeerrireseeriisssessissessssissssssssssssssssssssssssssssssssess | vvsnee | oo | svveseneens | evvei] [ everrerririennnnnn 51,097 | i 103.680 51,840 50,000 50,812 (147) 09/10/2003 | 10/15/2034
707882 AB 2| PENN VA CORP........coovimrrrrinnrriinsenrissssssesssssssssssssssssssssssssessssss | vvnnee | oo | veevenernes | coredh [ evvvreereiinnnenn 49,875 | i 105.500 52,750 50,000 49,899 24 05/18/2012 | 06/15/2016
718507 BK 1| PHILLIPS PETE DEB.........ccoovvvverinnrreernnrressssensesssnssssssensesssssssesssens | vvsnee | oo | weevsnennee | eoveeT [ evvrrerrriinnnnnnn 7,079 | 131.152 59,018 45,000 46,949 (67) 02/09/2009 | 03/30/2029
69349L AA 6 |PNC BANK 114.546 51,546 45,000 45,000 03/16/2005 | 01/15/2017
693506 AZ 0|PPGINDUSTRIES, INC. ....124.991 37,497 30,000 30,626 (72) 01/01/2001 | 08/01/2019
742718 BH 1| PROCTOR & GAMBLE...........o.coooeoveeeeeeereceseereeeessereesesseeneeeessenseesssennee | cveneee | oo | eevrennenne | o] [ verreeriiinnnnn 24,405 | o 138.518 34,630 25,000 24,452 24 01/01/2001 | 01/01/2026
742718 BH 1|PROCTOR & GAMBLE 138.518 34,630 25,000 27,951 (143) 04/29/2003 | 01/15/2026
74432Q AH 8|PRUDENTIALFINANCIAL INC NOTES.... ......109.424 54,712 50,000 47,740 262 10/12/2011 | 06/13/2035
74432Q AQ 8| PRUDENTIAL FINANCIAL INC NOTES.......cocoommmrrermmmreeinennesissennens | v [ o | cevveriiinns [ ceeeni2 | coveriirrennnnn 48,313 | i, 113.438 56,719 50,000 48,513 136 12/06/2011 | 12/14/2036
26248R 80 0| PRUDENTIAL(DRYDEN)..........ooiriimmmmrrrrssssvrnssssssnsssssssnsssssssssssssssssnns | aveeens | oo | sosseennnnes | coveeed [ evviiiiirnnnnnnnni 200,000 | oo AV 200,000 200,000 200,000 02/01/2010 | 03/01/2026
78010X AE 1|ROYAL BANK OF SCOTLAND PLC.......oooevmmerreermnmrrernneermmsssennssnsnens | vvnnee | oo [ wevvrrernen | cereT [ i 49,721 | 116.446 58,223 50,000 49,767 24 01/01/2011 | 08/24/2020
803111 AM 5| SARALEE CORP........cocrmrirrirrrrrinncericssessssssssssssssesssssssessssssensess | vnnee | oo | vessvneeens | ceve [ weveveerernnneeneniD3,083 | s 109.718 54,859 50,000 53,022 (42) 05/03/2012 | 11/01/2032
824348 AL 0| SHERWIN-WILLIAMS CO.......covvvrrrrriincrreirsnerresssenssssssensesssnsessssesees | vvsnee | oo | vevvsneeens | cereeT [ eirreeriinnnnnn 50,445 | L 126.316 63,158 50,000 50,363 (43) 05/15/2009 | 02/01/2027
828807 BT 3| SIMON PROPERTY GROUP.........coouevveermmerrerrmernnismernssnsnsnessssesnssins | wvvnnee | o [ wevvnneeens | cevenT [ v 3,156 | 114.818 3,624 3,156 3,156 08/08/2009 | 05/01/2016
78490F EA 3| SLM CORP........oovrrrriereriieneerissnsnissessssssssssssssessssssssssssssssesssssnss | svsses | oo | eevvesirseee | cveenn | evvevsreerennerness 30,000 | o 80.725 24,218 30,000 30,000 06/26/2003 | 12/15/2028
78490F EN 5|SLM CORP 26,013 30,000 30,000 07/17/2003 | 12/15/2028
78442F AZ 1|SLM CORP 37,498 40,000 40,000 07/30/2003 | 08/01/2033
78490F SL 4|SLM CORP 22,042 25,000 25,000 02/10/2005 | 03/15/2030
837004 BX 7|SOUTH CAROLINA ELECTRIC & GAS. . 59,268 50,000 46,287 100 08/27/2003 | 05/15/2033
837004 BW 9| SOUTH CAROLINA ELECTRIC & GAS.........ccoomerrvemmerrriimmerreniimneennin | vvnnee | o [ wevvmneeens | cernT [ 38,947 | 125.209 50,084 40,000 39,064 60 05/24/2004 | 01/15/2033
842400 FC 2| SOUTHERN CALIFORNIA EDISON........covcmmmrrreemmerrenrnmernessmennninnees | vnnee | o [ wevivmneeens | cereeT [ eiirreeriiennennn25,705 | 124.776 31,194 25,000 25,677 (14) 07/20/2009 | 02/01/2036
866930 AG 5| SUNAMERICA, INC.......oocovvvermerriimnnerriisessesrnsensessnsessssssessessnsessessns | veneee | oo | eevensernns | e [ eoveneernrnrneeen 2,310 | i 90.885 22,721 25,000 24,395 30 01/31/2005 | 01/31/2097
871089 FQ 6| SWITZERLAND OH SCHOOL DISTRICT.......occmmevveemmerrenmmmerrernsennens | wvvnvee | o [ wevvvmneenns | corT [ i 25,888 | i 114.430 28,608 25,000 25,250 (329) 11/23/2009 | 12/01/2037
87612E AK 2| TARGET CORP......coosvvvvvimrerriisnsresinsenssssnsessessssesssssssssssssesssssenessess | svonnee | oo | sevenneenes | cerenT [ evvreeririnrnennn 23,575 | s 132.539 33,135 25,000 23,638 33 04/29/2009 | 11/01/2032
91324P  BJ 0| UNITED HEALTH GROUP........coooommrerrerrnmnrrisnnsenreisnsennesssssnsessseesesss | vonnee | oo [ vevenneenen | conenT [ i 48,149 | L 122.366 61,183 50,000 48,577 221 06/04/2009 | 02/15/2018
92344W AB 7 | VERIZON MARYLAND INC.......ccoovurmmerreimmereisnernessneesessssenssssssessssens | cvverne | oo [ voneernenns [ e [ v 25,000 | e 105.343 26,336 25,000 25,000 06/19/2003 | 06/15/2033
92344W AB 7 | VERIZON MARYLAND, INC......covvvrrrermnreirmesresssensesssssssssssessssnns | ovvenne | oo [ veseernenns | woeee T [ 28,848 | s 105.343 31,603 30,000 29,245 204 03/24/2004 | 06/15/2033
650094 CA 1| VERIZON NEW YORK, INC.....cccoooimmimrrivrmmerrirsnrressssesressssesssssssesssssns | vvnnee | oo [ wevveneeens | cerenT [ i 35,000 | oeice 104.187 36,465 35,000 35,000 02/08/2002 | 11/01/2023
925524 AV 2 [ VIACOM, INC......oooiiiimnrrrrrrriiiiisssnnsessssiiisissssessssssssssssssssssssssssssssssnnss | vveeee | oo [ wovvnnsnins | e | conmeerennsnnnnnenn 2,201 | i 109.925 27,481 25,000 24,309 56 04/16/2004 | 05/15/2033
92976G  AJ 0| WACHOVIA BANK NOTES......cooonmmmrreermnmnresrsensesssensesssessssssssssssnns | avenes | oo | sevvesinnes | voneeed | cvvvernsennnnnnnnn 75,000 | e, 136.865 102,649 75,000 75,000 12/11/2007 | 01/15/2038
929903 AM 4| WACHOVIA CORP SENIOR NOTES.........ccoouvvemmmmrrersmnneenseensessssnnns | vvnnee | oo [ wevveneenee | woreeT [ evireeriiinnnnnnn 75,000 | oniee 115.250 86,438 75,000 75,000 10/27/2011 | 08/01/2035
931142 CB 7| WAL-MART STORES...........ccommrrvrriimrmmririinnessisisssessssssssssssssssssssssessssens | cvvnnee | oo | soveesrerens | evvi] [ eovvrreerrriinnnnn 24,118 | i 120.784 30,196 25,000 24,200 A2 | e | e | ornne00.250 | 0 5.523 | MS..... 328 1,313 | 04/29/2009 | 09/01/2035
931142 CB 7| WAL MART STORES......ccooovvviiimmrerriimnneriisnssssssnssssssssssssssssssssssssnsssns | vvneee | oo | svrveseerens | eevei] [ eoverrerririennnnn 43,998 | i 120.784 54,353 45,000 44,082 43 591 2,363 | 03/30/2010 | 09/01/2035
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93933W AC 0| WASHINGTON MUTUAL BK FA........oosirerrreveemmmmmnsenssseeesssmssssssensneees | svneeee | oo | sessseeeeees | e 6 30,000 0.010 3 30,000 3 (U2 ) TN OSSO IPPPPPTOORRPPPOTON ISVPPPPOOOR 5125 oo 4.984|UJ........ 5,252 12/27/2004 | 01/15/2015
94974B EV 8| WELLS FARGO & CO.....ccrrrveermmmmssnnnnerneessmmsssssssssssssssmsssssssssessssssnns | svsseee | oo | sossssseeees | o] | cvvvveiiiinnnsnnnn50,000 | e 114.966 57,483 50,000 50,000 04/11/2011 | 04/01/2021
969133 AK 3 |WILLAMETTE INDS, INC .116.095 29,024 25,000 26,447 (88) 01/01/1998 | 07/01/2026
976656 BW 7 | WISCONSIN ELECTRIC POWER CO........oocceuummmeneneeeneernsssseneeeeeeeens | ovvees | oo [ eovvminnnns [ e | o 48,133 | e 122.256 61,128 50,000 48,230 50 09/10/2003 | 05/15/2033
976656 BW 7 | WISCONSIN ELECTRIC POWER CO.......ccoommervvemmmenmrinerrensseneeinnees [ vvnnee | e [ eevvmnerens | e [ 26,735 | 122.256 30,564 25,000 26,646 (46) . 02/03/2005 | 05/15/2033
97705L WR 4| WISCONSIN STATE TAXABLE SERVICE..........cccoouumrivnmmerminsssenininns | vvnnee | | wevvnnennns | eore] [ 25,143 | 116.343 29,086 25,000 25,000 (143) ...1,375 | 09/14/2009 | 05/01/2029
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 7,106,757 | .. XXXowovvs [ o 7,527,631 6,800,156 6,828,213 4,170 (5,441) | covoovreereriennreeen i) b XXX [ XXX s [ XXX | 000 75,980 | e 357,033 |..... XXX...... | .. XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 7,106,757 | ... XXX.oivv | crvrrnnnneenns 7,527,631 6,800,156 6,828,213 4,170 (5,44 | o0 |0 | XX [ XXX | XXX | 000000 75,980 [ v 357,033 |..... XXX.ores [ oree XXX......
Totals
7799999. Total - Issuer Obligation: TATT 744 | XXX s | v 7,587,692 6,870,156 6,888,273 4,170 (5,512) 358,946
7899999. Total - Residential Mortgage-Backed Securities 1,427,894 | .. XXX ooovvne [ covvrerinnnnns 1,173,538 1,390,217 1,173,538 0 0 65,184
8399999. Grand Total - Bonds, 8,605,637 |...XXX........ 8,761,229 8,260,373 8,061,811 4,170 (5,512) 424129
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670678 69 7 |NUVEEN INVT SHORT TERM.. 24,950.298 251,000 10.060 251,000 251,000 0 P2L... 11/14/2012
949746 72 1| WELLS FARGO & CO.P F D. 25,000 | .....24.900 24,900 25,000 0 11/20/2012
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). 276,000 |...XXX..... 275,900 276,000 0 0 0 0 e [ XXX
8999999. Total - Preferred Stocks, 276,000 | ... XXX..... 275,900 276,000 0 0 0 0 | .. XXX.... | ..XXX.......
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008492 10 0| AGREE REALTY CORP......ceovvurrrrieierresmmeesessssessssssssessssssessssssnesssssseesesss | sevseses 250.000 6,698 26.790 6,698 7,225 400 0 L 03/22/1996
00770T 22 9|ADVISORS ASSET MANAGEMENT 4,756.000 46,942 9.870 46,942 46,982 1,413 0 L 07/31/2012
00771C 30 8| ADVISORS ASSET MANAGEMENT.........coommerrummerremmmernesssessnisssessssssssnns | seveee .7,938.000 76,364 9.620 76,364 77,969 0 L 1212412012
29078E 10 5| CENTURY TELEPHONE (EMBARQ)........coccomerrevrenrenmeereesmessessaesssssseenes | sevnnee 13.000 509 39.120 509 232 38 0 L 05/18/2006
125581 80 1| ClToouoieeeeeriesieeeeissessssseesssss s sessss st ssss s sssssssssssene | osseses 122.000 4,714 38.640 4,714 3,368 0 L 01/01/2010
19766 10 2| COLUMBIA FDS SER TR l...oouuurievrervesinsreesisessessissssesseessssssessessssessessanse. | seseenns B 12,437.811 69,901 5.620 69,901 75,000 277 0 L 10/17/2012
219240 10 2| CORNERSTONE (CZECH REPUBLIC).......ccocommrrreirmerreeressessessnesssessessnnns | onseeee 73.000 345 345 2,174 86 0 L 09/23/1994
594886 59 1|DIVERSIFIED STOCK INCOME PROGRAM.........cccommrrermmereesmereisssessessanes | cevvenns SOV O 10,000.000 | wovoovrevrverrnierrinnns 107,717 107,717 100,000 0 L 06/07/2012
487904 46 8| DWS STRATEGIC INCOME FUND........ccovvormrrermmmenmeisnesssssssssssssesssssssssnses | sernee JOV R 4,169.396 | oovvoorerrirerniinnns 19,044 19,044 19,044 1,067 0 L 06/16/1993
98389B 10 0| EXCEL CORP........coomirriirrsiinrsississsissssssssssssssssssssssssssssssssssssasnns | sevseses B I 1,030.000 27,511 27,511 19,014 1,092 0 L 05/28/1993
656866 10 0| FIRST NORTH AMERICAN FUND..........ccimmmrreermereermmnneessssessssssssssssssessssnes | seveeens 5,444 575 43,175 43,175 40,725 1,159 0 | 07/06/1993
30278R 10 2| FIRST TRUST UNIT #3205.........oiveereereeeriesesseesssseessesessessessessesesessessessessene | seeonne 10,520.000 111,365 99,994 2,869 0 1 12/19/2011
30278U 50 1|FIRST TRUST UNIT #3245 10,260.000 106,704 99,996 4,549 0 L 12/19/2011
30279P 53 5| FIRST TRUST UNIT #3455..........oooociioonreeeeeveeeesisssssesssssseessssssssessssssesssssssseess | corenns 5,013.000 49,478 49,478 50,000 688 0 1 05/08/2012
30279R 10 1| FIRST TRUST UNIT #3480.........ccvvvrermrrrerrnessesssssssssmsssssssssssssssssssssssssessesss. | sersanne B 10,316.000 101,045 101,045 100,002 1,842 0 L 05/18/2012
30280K 72 3 |FIRST TRUST UNIT #2453 9,747.000 92,382 92,382 100,006 1,026 0 L 10/02/2012
30279Y 35 3| FIRST TRUST UNIT #3564..........ccoovvvrirrrriinieriisnssisssessssssssssssssessessessnes | sevvenes i 4,252,000 | oooooorerriciennns 52,240 52,240 50,007 67 0 L 10/02/2012
30280T 70 8| FIRST TRUST UNIT #3847 ......ocovoereeriensrinesiisessesssessssssssssssssesssssnes | onsenes 5,225.000 48,754 48,754 50,006 0 | 11/30/2012
30280W 50 3| FIRST TRUST UNIT #38B9.......0.ceeeeeereeeereeeeseesesssessessessessesesesssssessessesesseses | sevsenns 5,111.000 48,156 48,156 50,008 0 | 11/30/2012
30280L 60 6| FIRST TRUST UNIT #3729.......coocmmrrerierirriineerissnessssssessessssessssssessssssnsenss | seveeees 5,988.000 58,413 58,413 60,006 0 L 1212712012
30281B 20 1| FIRST TRUST UNIT #3895......cooeceeeeeereeeeeeeseeesseessessssessessesesssssesossessessesseses | eevsenes I I 4,009.000 38,847 38,847 40,007 0 L 1212712012
30280S 55 1 |FIRST TRUST PORTFOLIOS........oocurremmmmreesmmrressmersesssessessssesessssnessses | seveeees 2,496.000 23,535 23,535 24,993 21 0 L 11/08/2012
345370 10 0| FORD MOTOR COMPANY.......vvviirmrreermmerressmesesssssesssssssmesssssssessssseesssssnnns | seveeees 300.000 3,885 3,885 60 0 L 03/22/1996
36242H 10 4| GABELLI DIVIDEND & INCOME TRUST.........ccmmmrrvermerreemmeneesesnesessssmseesisnes | weveene 2,900.000 46,922 46,922 48,161 2,784 0 L 05/26/2011
37045V 10 0| GENERAL MOTORS.........ocvviirerviimmerressmsessessmsessssssessssssesssssssessssssnessssssnns | sevseses 98.000 2,825 2,825 3,145 0 L 08/31/2011
37045V 11 8| GENERAL MOTORS.........cvvuiiervismmesresssesssssmesssssseessssssessssensesssssensessssssnas | sesseses 89.000 2,566 2,566 2,062 0 L 08/31/2011
37045V 12 6| GENERAL MOTORS 89.000 2,566 2,566 1,584 0 L 08/31/2011
42217K 10 6 | HEALTH CARE REIT INC....ooiivveeerriirernisnessessssessssssesessssesssssassessssssesnes | sessene 200.000 12,258 12,258 1,336 592 0 1 03/22/1996
435763 10 7 |HOLLY ENERGY PARTNERS LP.......coooovviimmrrriimmerreiinensiisessesssesssssssesnses | seveeee 300.000 19,734 19,734 16,050 807 0 L 12/06/2011
493267 10 8| KEY CORP....osstrvvierrretecesriiees it sssssssessssssssssssssesssssenss | sevsee 708.000 5,961 5,961 23,314 127 0 L 01/01/1962
524695 10 3 |LEGG MASON CLEAR BRIDGE.........cooccvvvvveemmmmmnneennseecessmmssssessesssessssssnss | coveeees I 4,347.488 88,080 88,080 49,719 623 0 1 08/18/1993
530158 10 4 |LIBERTY ALL-STAR EQUITY FUND.......ccooovvviuerreirerniissenssisseesssssssesssnnns | seveeens 9,500.000 45,315 45,315 48,907 3,040 0 L 05/25/2011
63633D 20 3| NATIONAL HEALTH INVESTORS, INC......ccoovvvurmmrrivmerneimeesneissssssisssnnes | sevvnee 800.000 45,224 45,224 23,727 2,272 0 L 02/16/1994
664397 10 6| NORTHEAST UTILITIES COMPANY.......covvummrreimmerrsisnessmssessssssssessisnss | seveeees 400.000 15,632 15,632 7,876 392 0 L 12/02/1992
67075A 10 6 |NUVEEN PREFERRED & INCOME TERM FUND..........ccooevvevmmermmimnernrinnnnes | cervenns . 2,000.000 49,100 49,100 50,000 1,240 0 L 07/31/12012
74433A 10 9| PRUDENTIAL GLOBAL SHORT DURATION........commerrevmmmrrrismmnsnsesssessaneens | seveenes I 1,750.000 35,070 35,070 35,000 0 L 12/26/2012
852061 10 0 SPRINT NEXTEL......ocooiiiierirereriveesmmssmmnsenssssssssssssssssesssssssssssssssssesssssssssssssssnss | sosseees 200.000 1,134 1,134 4,430 0 L 11/24/1992
95709T 10 0| WESTAR ENERGY ......iisirrvirrriimnsessessssssesmsessssssssssssssssssssssssssssssssssssssens | sosseses 800.000 22,896 22,896 17,200 1,048 0 1 03/29/1996
97381W 10 4 | WINDSTREAM.......coosrvvveereesiesessiisessssisssssssssssssssssssssssssssssssssssssssssssssans | assssses 570.000 4,720 4,720 570 0 L 07/17/2006
337400 10 5| WINTHROP REALTY ....cvvurmrrirmesresissssesssssssssssssessssssssssssssssssssssssssssssssssss | seseeses 100.000 1,105 1,105 2,840 65 0 L 11/18/1992
BOOK VALUE ADJUSTMENT .....ocvvvvrmriermnressmsessessssessessssessssssssssssssssssssssss | ossenes (18,104) 62,018 62,018
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Annual Statement for the year 2012 of the CZECH CATHOLIC UNION

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

F

0 Rate Per Current Total

r Share Year's Total Foreign

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

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

CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment BJ/A.CV. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) BJ/A.C.V. (a) Acquired

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 1,538,832 | ...... XXX 1,538,832 1,434,005 0 30,405 62,018 0 62,018 XXX XXX
9799999. Total - Common Stock 1,538,832 |....... XXX.oeeee 1,538,832 1,434,005 0 30,405 62,018 0 62,018 XXX XXX
9899998. Total - Preferred Stock from Section 1 276,000 |........ XXX.iene 275,900 276,000 XXX XXX,
9899999. Total - Preferred and Common Stock 1,814,832 | ....... XXX....... 1,814,732 1,710,005 0 30,405 62,018 0 62,018 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §..........0.
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Annual Statement for the year 2012 of the CZECH CATHOLIC UNION

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUsSIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - Industrial and Miscellaneous
36966T EF 5| GENERAL ELECTRIC CAP CORP 01/19/2012 | JANNEY MONTGOMERY SCOTT. 100,000 100,000
63743F PK 6| NATIONAL RURAL UTILITY CORPORATE FINANCIAL NOTES 02/24/2012 | WELLS FARGO 100,000 100,000
959802 AH 2| WESTERN UNION CO 03/05/2012 | WELLS FARGO 55,625 50,000 1,550
26054L QB 2 |DOW CHEMICAL CO 04/04/2012 | JANNEY MONTGOMERY SCOTT. 25,000 25,000 450
63743F PU 4| NATIONAL RURAL UTILITIES INTERNOTES 04/13/2012 | JANNEY MONTGOMERY SCOTT. 50,000 50,000 1,089
803111 AM 5|SARA LEE CORP 05/03/2012 | WELLS FARGO 53,063 50,000
707882 AB 2 |PENN VA CORP 05/18/2012 | JANNEY MONTGOMERY SCOTT. 49,875 50,000
61748A AE 6| MORGAN STANLEY 05/25/2012 | PNC INVESTMENTS 99,866 100,000
292505 AK 0|ENCANA CORP 05/29/2012 | WELLS FARGO 48,750 50,000 1,288
03938L AQ 7 |ARCELORMITTAL CORP 06/08/2012 | JANNEY MONTGOMERY SCOTT. 23,726 25,000 688
38143U 4Z 1| GOLDMAN SACHS GROUP INC 07/30/2012 | JANNEY MONTGOMERY SCOTT. 25,000 25,000
61747Y DD 4|MORGAN STANLEY SENIOR NOTE 07/30/2012 | JANNEY MONTGOMERY SCOTT. 24,969 25,000
472319 AE 2|JEFFERIES GROUP INC 09/21/2012 | WELLS FARGO 52,336 50,000 85
013817 AJ 0|ALCOAINC 10/19/2012 | PNC INVESTMENTS 53,516 50,000
093662 AE 4 |BLOCK FINANCIAL 11/13/2012 | WELLS FARGO 51,750 50,000
149123 BD 2|CATERPILLARINC 11/27/2012 | WELLS FARGO 70,000 50,000
165069 AQ 8| CHESAPEAKE & POTOMAC TELEPHONE 11/27/2012 | WELLS FARGO 64,800 45,000
548661 CL 9 |LOWE'S COMPANIES INC 11/27/2012 | WELLS FARGO, 63,313 50,000
442348 P3 6|HOUSTON TEXAS AIRPORT SYSTEM 12/17/2012 | PNC INVESTMENTS 36,737 30,000
3899999. Total - Bonds - Industrial and Miscellaneous 1,048,324 975,000 5,149
8399997. Total - Bonds - Part 3 1,048,324 975,000 5,149
8399999. Total - Bonds. 1,048,324 975,000 5,149
Preferred Stocks - Industrial and Miscellaneous
670678 69 7|NUVEEN INVESTMENT SHORT TERM 11/08/2012 | WELLS FARGO, 24,950.298 251,000
949746 72 1| WELLS FARGO & CO P.F.D 11/20/2012 | WELLS FARGO, 1,000.000 25,000
8499999. Total - Preferred Stocks - Industrial and Miscellaneou 276,000 XXX 0
8999997. Total - Preferred Stocks - Part 3 276,000 XXX 0
8999999. Total - Preferred Stocks, 276,000 XXX 0
Common Stocks - Industrial and Miscellaneous
30279P 53 5|FIRST TRUST UNIT 3455 05/08/2012 | JANNEY MONTGOMERY SCOTT. 5.013 50,000 XXX
30279R 10 1|FIRST TRUST UNIT 3480 05/18/2012 | JANNEY MONTGOMERY SCOTT. 10,316.000 100,002 XXX
594886 59 1 |DIVERSIFIED STOCK INCOME PROGRAM 06/07/2012 | WELLS FARGO 10,000.000 100,000 XXX
00770T 22 9|ADVISORS ASSET MANAGEMENT 07/31/2012 | WELLS FARGO 4,756.000 45,982 XXX
67075A 10 6|NUVEEN PREFERRED & INCOME TERM FUND 07/31/2012 | WELLS FARGO 2,000.000 50,000 XXX
30280K 72 3|FIRST TRUST UNIT 2453 10/02/2012 | JANNEY MONTGOMERY SCOTT. 9,747.000 100,006 XXX
30279Y 35 3|FIRST TRUST UNIT 3564 10/02/2012 | JANNEY MONTGOMERY SCOTT. 4,252.000 50,007 XXX
19766J 10 2|COLUMBIA FUNDS 10/17/2012 | WELLS FARGO 12,437.811 75,000 XXX
30280S 55 1|FIRST TRUST PORTFOLIOS 11/08/2012 | WELLS FARGO, 2,446.000 24,993 XXX
30280T 70 8|FIRST TRUST UNIT 3847 11/30/2012 | JANNEY MONTGOMERY SCOTT. 5,225.000 50,006 XXX
30280W 50 3|FIRST TRUST UNIT 3869 11/30/2012 | JANNEY MONTGOMERY SCOTT. 5,111.000 50,008 XXX
00771C 30 8|ADVISORS ASSET MANAGEMENT 12/24/2012 | WELLS FARGO 7,938.000 77,969 XXX
74433A 10 9| PRUDENTIAL GLOBAL SHORT DURATION 12/26/2012 | WELLS FARGO 1,750.000 35,000 XXX
30280L 60 6|FIRST TRUST UNIT 3729 12/27/2012 | JANNEY MONTGOMERY SCOTT. 5,988.000 60,006 XXX
30281B 20 1| FIRST TRUST UNIT 3895, 12/27/2012 | JANNEY MONTGOMERY SCOTT. 4,009.000 40,007 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. 908,986 XXX 0
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Annual Statement for the year 2012 of the CZEC H CATHOLIC U N ION

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
9799997. Total - Common Stocks - Part 3. 908,986 XXX 0
9799999. Total - Common Stocks 908,986 XXX 0
9899999. Total - Preferred and Common Stocks 1,184,986 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 2,233,309 XXX 5,149
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Annual Statement for the year 2012 of the CZECH CATHOLIC UNION

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 1 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUsIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJ/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
38374L ZY 0|GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 02/29/2012. | CALLED 1,885 1,885 1,885 1,885 0 1,885 0 10 | 06/20/2031.
38376J A9 5| GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 02/29/2012. | CALLED 10,725 10,725 10,725 10,725 0 10,725 0 46 | 11/20/2039.
38376J ZM 9| GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 02/29/2012. | CALLED 1,609 1,609 1,609 1,609 0 1,609 0 7 | 11/20/2039.
38376C RA 9| GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 05/29/2012. | CALLED 16,605 16,605 16,605 15,923 681 681 15,923 0 73 | 09/20/2039.
38376Y E2 3| GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 05/29/2012. | CALLED..........ccommrreeumerrmmeeeriisneens | cevvesneesssssnssssssnnns | oonsesseenns 100,000 |............ 100,000 |............ 100,000 100,000 0 100,000 0 412 | 01/20/2040.
38376Y E3 1| GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 06/29/2012. | CALLED 50,000 50,000 50,000 49,576 424 424 49,576 0 400 | 03/20/2040.
31395V VU 0| FEDERAL HOME LOAN MORTGAGE..........cccco.c... ... | 07/23/2012. | CALLED 3,000 3,000 3,000 3,000 0 3,000 0 33 | 07/15/2035.
31395V YL 7 |FEDERAL HOME LOAN MORTGAGE.........cccocvvevn. ... | 07/23/2012. | CALLED 1,000 1,000 1,000 1,000 0 1,000 0 438 | 07/15/2035.
31396A NT 7 | MULTICLASS CMO......cvcorerreermnrreesnssrsisnssrinnes ... | 07/23/2012. | CALLED 1,000 1,000 1,000 1,000 0 1,000 0 5 | 09/15/2035.
38376T EA 6| GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 08/28/2012. | CALLED 32,428 23,428 32,428 32,428 0 32,428 0 173 | 01/20/2040.
38376T HX 3| GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 08/28/2012. | CALLED 84,403 84,403 84,149 84,149 255 255 84,149 0 439 | 01/20/2040.
38376X QA 4| GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 09/24/2012. | CALLED..........ccosuvreermmmrreirmenriissnnnns | cevvssmssessssssssssssnnns | sossessesnes 100,000 | ............ 100,000 99,475 99,475 525 525 99,475 0 939 | 06/20/2039.
31394M TJ 9| FEDERAL HOME LOAN MORTGAGE.........cccoooec... ... | 09/24/2012. | CALLED 2,694 2,694 2,694 2,694 0 2,694 0 24 | 12/15/2033.
38375D Q8 4| GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 11/30/2012. | CALLED 49,402 49,402 49,402 49,402 0 49,402 (V10 [ 1,356 | 05/16/2038.
3133F4 KK 6|FREDDIE MAC ... | 11/30/2012. | CALLED 20,000 20,000 20,000 20,000 0 20,000 0 761 | 11/15/2024.
38374M HS 1| MULTICLASS CMO.......ooermerrvrireririirenesrisseeneenns ... | 12/20/2012. | CALLED 25,000 25,000 25,000 25,000 0 25,000 (V10 [ 1,060 | 11/20/2035.
31393N TM 1| FEDERAL HOME LOAN MORTGAGE. ... [ 1212712012. | CALLED 7473 7473 7473 7473 0 7473 0 189 | 03/15/2032.
GNMA PASS THRU POOL. ... [ 12/31/2012. | CALLED (PARTIAL) 17,058 17,058 17,058 17,058 0 17,058 0
FEDERAL HOME LOAN MORTGAGE v | o [ 12131/2012. | CALLED (PARTIAL) 71,056 71,056 71,056 71,056 0 71,056 0
MULTICLASS CMO....coveveerrererrerreriseeenserenennes ... [ 12/31/2012. | CALLED (PARTIAL) 47,632 47,632 47,632 47,632 0 47,632 0
GOVERNMENT NATIONAL MORTGAGE ASSN... | ... | 12/31/2012. | CALLED (PARTIAL) 228,471 228,471 228,471 228,471 0 228,471 0 9,603
0599999. Total - Bonds - U.S. Government 871,439 862,440 870,661 869,556 | ............ 1,885 0 0 1,885 0 869,556 0 0 0 | 15,969 | ..... XXX......
Bonds - Industrial and Miscellaneous
125581 FU 7|CIT ... | 01/31/2012. | CALLED 1,315 1,315 1,315 1,315 0 1,315 0 30 | 05/01/2014.
125581 FV 5|CIT ... | 01/31/2012. | CALLED 804 804 804 804 0 804 0 155 | 05/01/2015.
125581 FW 3| CIT ... | 03/19/2012. | CALLED 3,545 3,545 3,545 3,545 0 3,545 0 80 | 05/01/2016.
125581 FX 1|CIT ... | 03/19/2012. | CALLED 4,964 4,964 4,964 4,964 0 4,964 0 86 | 05/01/2017.
51803X CQ 0| LASALLE FUNDING LLC.......cocovvvvrrmrevrrvrncrrirrneenes ... | 03/21/2012. | CALLED 25,000 25,000 25,000 25,000 0 25,000 0 03/15/2018.
054303 AR 3| AVON PRODUCTS ... | 03/30/2012. | SOLD 36,004 35,000 34,266 35,000 735 735 35,000 07/15/2018.
33891S AM 3| FLEET FINANCIAL ... | 05/31/2012. | CALLED 40,000 40,000 40,000 42,508 2,508 2,508 42,508 07/15/2028.
06738) 6J 8|BARCLAY'S BANK ... | 07/23/2012. | CALLED 25,000 25,000 25,000 25,000 0 25,000 01/13/2026.
74432A WV 8 | PRUDENTIAL FINANCIAL........ovvvvvevrerreernserrenins ... | 07/23/2012. | CALLED 50,000 50,000 50,000 50,000 0 50,000 01/17/2023.
74432A G6 1| PRUDENTIAL FINANCIAL........coovvvvermerrierneerrirns ... | 07/23/2012. | CALLED 50,000 50,000 50,000 50,000 0 50,000 07/15/2016.
74432A JS 0| PRUDENTIAL FINANCIAL. ... | 08/20/2012. | CALLED 40,000 40,000 40,000 40,000 0 40,000 08/15/2030.
06050X KC 6|BANK OF AMERICA .| ... | 08/20/2012. | CALLED 30,000 30,000 30,000 30,000 0 30,000 02/15/2028.
06050X PW 7| BANK OF AMERICA..........ormmmrvrircrriernscrresseesnenes ... | 09/24/2012. | CALLED 25,000 25,000 25,000 25,000 0 25,000 02/15/2029.
373334 JG 7|GEORGIA POWER ... | 09/24/2012. | CALLED 40,000 40,000 40,214 40,000 (214) (214) 40,000 09/01/2040.
010392 EX 2|ALABAMA POWER ... | 10/31/2012. | CALLED 40,722 40,722 40,722 40,722 0 40,722 10/15/2037.
74432A DL 1| PRUDENTIAL FINANCIAL INC......ovvvvrrerrerrinrrenns ... | 10111/2012. | CALLED 35,000 35,000 35,000 35,000 0 35,000 09/15/2019.
959802 AH 2| WESTERN UNION woo [ 1112712012, | CALLED......ccvivvnerreireereeisesneiinnns | ceseeeesssssssissssessenns | sesnnsennes 106,029 | ............ 100,000 |............ 100,000 103,950 0 103,950 6,029 6,029 3,100 | 11/17/2036.
959802 AH 2| WESTERN UNION ... | 11/127/2012. | CALLED 53,015 50,000 50,000 50,000 ... (1,932) (1,932) 50,000 3,015 3,015 | .. 1,550 | 11/17/2036.
36966R EX 0| GENERAL ELECTRIC CAP CORP.......ccccouvvvevrmnnnns ... | 1212712012. | CALLED 50,000 50,000 50,000 50,000 0 50,000 0 2,688 | 05/15/2028.




Annual Statement for the year 2012 of the CZECH CATHOLIC UNION
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 1 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUsIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJ/A.C.V. Change in at Disposal on on on Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Date
36966R GE 0|GENERAL ELECTRIC CAP CORP .| .. | 12/127/2012. | CALLED 30,000 30,000 30,000 30,000 0 30,000 06/15/2028.
36966R GL 4|GENERAL ELECTRIC CAP CORP .. | 12/27/2012. | CALLED 20,000 20,000 20,000 20,000 0 20,000 07/15/2028.
36966R NR 3| GENERAL ELECTRIC CAP CORP .. [ 12/127/2012. | CALLED 25,000 25,000 25,000 25,000 0 25,000 03/15/2029.
36966R SU 1| GENERAL ELECTRIC CAP CORP ... | 12/27/2012. | CALLED 30,000 30,000 30,000 30,000 0 30,000 09/15/2023.
36966R E4 4| GENERAL ELECTRIC CAP CORP .. [ 12/127/2012. | CALLED 25,000 25,000 25,000 25,000 0 25,000 12/15/2024.
1730T3 AC 7|CITIGROUP ... [ 12127/2012. | CALLED 35,000 35,000 35,000 35,000 0 35,000 06/15/2025.
52519F AV 3|LEHMAN BROS ... | 12/31/2012. | CALLED (PARTIAL). 1,971 1,971 1,971 19,807 103 103 19,807 03/20/2020.
52517P 6J 5| LEHMAN BROS ... | 12/31/2012. | CALLED (PARTIAL). 45,624 5,065 5,065 0 09/28/2037.
3899999. Total - Bonds - Industrial and Miscellaneous, 868,992 818,386 817,866 837,615 | .o 1,200 0 0 1,200 0 837,615
8399997. TOtA] = BONAS = PAM 4. eisss st bbbt | s 1,740,432 | ......... 1,680,826 ..1,688,527 1,707,171 3,085 0 0 3,085 0] . 1,707,171
8399999. TOAI = BONMAS....o..vvveeeieeeeeeeeeeieseseessss e sessss s sss s ss s bbbt eeesbes s s sttt s e ssssenssnne | aresiesas 1,740,432 | ......... 1,680,826 688,527 3,085 0 0 3,085 0 ... 1,707,171
Common Stocks - Industrial and Miscellaneous
00769N 66 2|ADVISORS ASSET MANAGEMENT.. ... | 07/31/2012. 48,603 48,603 0 48,603
00770B 38 4| ADVISORS ASSET MANAGEMENT.. . 12121/2012. 74,997 74,997 0 74,997
9099999. Total - Common Stocks - Industrial and Miscellaneous. 123,600 123,600 0 0 0 0 0 123,600
9799997. Total - Common Stocks - Part 4. 123,600 123,600 0 0 0 0 0 123,600
9799999. Total - Common Stocks 123,600 123,600 0 0 0 0 0 123,600
9899999. Total - Preferred and Common Stocks 123,600 0 0 0 0 0 123,600
9999999, Total - Bonds, Preferred and Common Stocks. ..1,868,997 .1,812,127 1,830,771 3,085 0 0 3,085 0 1,830,771
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Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
CFG Community Bank Maryland 2.750 1,682 61,000 | XXX
HSBC Bank New York 1,480 101,480 | XXX
Ohio Credit Union (St. Monica) Ohio 0.500 50 10,005 | XXX
Ohio Savings Money Market Ohio. 1.750 18 11,840 | XXX
PNC Bank (National City) Ohio 0.050 430 75,000 | XXX
PNC Money Market Ohio. 0.090 2,099 558,471 | XXX
PNC Commercial Acct Ohio. 492,007 | XXX
Wells Fargo. North Carolina 3,875 103,875 | XXX
0199999. Total - Open Depositorie: XXX | e XXX 9,634 1,413,678 | XXX.
S ded Depositories
Closed Accounts 9,389 [ oiiinisnririeseennees | s ssnnsnnes | s
0299999. Total - Suspended Depositorie: XXX.. |- 9,389 0 | XXX.
0399999. Total Cash on Deposit XXX.. | 19,023 1,413,678 | XXX.
0499999. Cash in Company's Office XXX.. |- XXX XXX 25 | XXX.
0599999. Total Cash XXX | 19,023 1,413,703 | XXX.
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 2,758,825 | 4. April 2,405,462 | 7. July. 1,686,031 | 10. October. 1,835,099
2. February. 2,703,522 | 5. May. 1,423,538 | 8. August 1,740,720 | 11. November. 1,462,592
3. March 2,809,653 | 6. June. 1,382,269 | 9. September. 1,792,486 | 12. December. 1,413,678
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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