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SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

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

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

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

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

1523 Allother ...

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

1.52

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

16,915,096

.. 2,112,816

292,083
.. 1,512,783

16,915,096

2,112,816

292,083
7,512,783

Gross
Investment Holdings
1 2
Amount Percentage
..... 16,915,096 |.......... 17.042
....... 9,463,523 |............9.534
......... 636,289 ............0.641
....... 2,112,816 |............ 2129
......... 292,083 1............0.294
....... 7,512,783 |............ 7.569
....... 2,606,147 |............ 2.626
....... 6,960,522 |............7.013
......... 501,070 1............ 0.505
..... 15,044,427 (.......... 15.157
....... 1,607,979 |............ 1.620
....... 7,322,691 |............7.377
..... 16,794,416 |.......... 16.920
.......... 22,518|............0.023
..... 11,465,200 .......... 11.551
..... 99,257,560 |......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2012 or THE Paramount Health Care

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

31 Totals, Part 1, Column 13 ...

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

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

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

7.1 Totals, Part 1, Column 12 ...

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

8.1 Totals, Part 1, Column 11 ...

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

31 Totals,Part 1, Column 12 ...

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

51 Totals,Part1,Column O ... .

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

9.1  Totals, Part 1, Column 13 ...

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

10.1 Totals, Part 1, Column 11 ..

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

2+4344+5+6-7-8+9-10) ...
12.  Total valuation allowance ...
13, Subtotal (Lines 11 pIUS 12) ...
14.  Deduct total nonadmitted amounts ........................ |
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |

S102
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oooo | 220,658
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, Column 9) ..............................|........... 20517 | ............. 27,517
3. Capitalized deferred interest and other:

31 Totals,Part1,Column 16 ...

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

51  Totals, Part 1, Column 13 ...

52 Totals,Part3, Column O ... .
6.  Total gain (loss) on disposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ....................................| | 19,404
8. Deduct amortization of premium and depreciation ............................oo
9. Total foreign exchange change in book/adjusted carrying value:

9.1  Totals, Part 1, Column 17 ...

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

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

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

10 228,771
12.  Deduct total nonadmitted amounts ...............ooooi i 228,771
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................ooooccc | 103,905,028
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 50,946,081
3. Accrual of Discount ... 42,182
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

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

4.3  Part2, Section 2, Column 13 ... . 3,099,294

44 Partd, Column 11 e (841,658)|.......... 2,257,636
5. Total gain (loss) on disposals, Part4, Column 19 ... | 2,026,607
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 70,382,775
7. Deduct amortization of premium ... 1,024,917
8. Total foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

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

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 87,769,842
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 87,769,842
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SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 19,521,243 |......... 19,677,117 |......... 19,550,183 ......... 19,223,719
Governments 2. Canada ...................... | 636,289 |............. 646,318 ............. 649,889 ............. 615,000
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. Totals ... | 20,157,532 |......... 20,323,434 ......... 20,200,072 ......... 19,838,719
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals ... | 2,112,816 |........... 2,204,510 ........... 2,144,641)........... 1,910,000
U.S. Political Subdivisions of States, Territories and
Possessions (Diresct and guaranteed) 6. Totals ...............oo | 292,083 ............. 299113 |............. 297,028 |............. 250,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. Totals ...............ococo oo 23,936,828 ......... 24,278,321 ......... 24,205,039(......... 22,725,104
8. United States .................. [ 15,545,496 |......... 15,920,577 |......... 15,710,207 |......... 15,115,406
Industrial and Miscellaneous and 9. Canada ...................... | 525320 |............. 538,255(............. 526,429 ............. 525,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [........... 1,082,659 |........... 1,113,894 |........... 1,112,200 ........... 1,020,000
1. Totals.............coooooi | 17,153,476 |......... 17,572,726 ......... 17,348,836 |......... 16,660,406
Parent, Subsidiaries and Affiliates 12, Totals ... e
13.  TotalBonds ....................|......... 63,652,735|......... 64,678,103 |......... 64,195615(......... 61,384,229
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. Totals ... [ [
Parent, Subsidiaries and Affiliates 18.  Totals ... [ [ L
19.  Total Preferred Stocks ........ [ .coooveiiiiiiiiiies [ L
COMMON STOCKS 20.  United States .................. ..o 22,844,953 ......... 22,844,953 |......... 17,329,294
Industrial and Miscellaneous (unaffiliated) 21, Canmada .................fe 361,021 |............. 361,021 |............. 286,481
22.  Other Countries ............... [......o...... 91133 ... 91,133 ... 841,389
23, Totals........oooooiiiiiiii | 2417107 [......... 24117107 ......... 18,457,164
Parent, Subsidiaries and Affiliates 24, Totals ...
25.  Total Common Stocks ........ [......... 24117107 |......... 24117107 ......... 18,457,164
26. TotalStocks ................... ... 24117107 |......... 24117107 |......... 18,457,164
27.  Total Bonds and Stocks .......|......... 87,769,842 ......... 88,795,210 ......... 82,652,779




ANNUAL STATEMENT FOR THE YEAR 2012 oF THE Paramount Health Care

GoIS

SCHEDULE D - PART 1A - SECTION 1

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

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

31 Classt ...

47 TOTALS ...

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

Non-Guaranteed
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90IS

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

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

Quality Rating Per the

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

Class 1
Class 2

AAAAAAAAAAAA 695,966
............ 176,582

AAAAAAAA 12,590,677
.......... 1,887,169

AAAAAAAAAA 1,392,864
.......... 1,824,060

........ 15,180,575
.......... 3,992,402

........ 23,051,596
.......... 3,397,289

........ 15,180,575
.......... 3,992,402

Hybrid Securities

71
72
73
74
75
7.6
7.7

Class 1

Class 5
Class 6

TOTALS

Parent, Subsidiaries and Affiliates

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Class 2
Class 3
Class 4
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L0IS

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

Values By Major Types of Issues and NAIC Designations

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

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

1,027,244
104,590

63,180,951
3,992,402

.. 63,180,951
3,992,402

100.00

100.00

84,404,005
3,397,289

.. 84,404,005
3,397,289

100.00

100.00

1,027,244
104,590

63,180,951
3,992,402

84,404,005
3,397,289

.. 63,180,951
3,992,402

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

9. Total Bonds Current Year
9.1 Class 1. .o (d)........ 7,364,220 ......... 42,896,261 |........... 8,835,373
9.2 Class 2 .o (C) N 176,582 ........... 1,887,169 |........... 1,824,060
9.3 Class3 ... (). e
94 Class4 ... (d)r e
9.5 Class b ..o (d)r e
9.6 Class B .........oocoiii (). L
9.7 TOTALS oo 7,540,802 ]......... 44,783,430 ......... 10,659,433
9.8 Line9.7asa%of Column 6 ...................... | 1123 66.67|................ 15.87

10. Total Bonds Prior Year

101 Class T .o L 9,999,904 ......... 58,938,720 |......... 13,484,906
102 ClassS2 ...ooooiiieiiiiin [ L 2,044,813 (........... 1,352,476
103 Class3 ..o [ e
104 Classd ..o [ e
105 Classb .o [ L
106 ClassB ... L e
107 TOTALS ..o L 9,999,904 |......... 60,983,533 ......... 14,837,382
108 Line10.7asa%ofCol.8 .................ooooo [ 1139 69.46|................ 16.90

11. Total Publicly Traded Bonds
11 Class T .o L 7,364,220 ......... 42,896,261 |........... 8,835,373
112 Class2 ..o L 176,582 ........... 1,887,169 |........... 1,824,060
113 Class3 ..o [ e
114 Classd ... | L
115 Classh .o e L
116 Classb ..o [
17 TOTALS ..o L 7,540,802 ......... 44,783,430 ......... 10,659,433
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 123 66.67|................ 15.87
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... |................ 1123 66.67|................ 15.87

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

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

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

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

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

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

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

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......3,520,618; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.
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80IS

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments
1.1 1sSUEr OBIIgatioNs ... | 4,456,069 |....... 12,382,931 ......... 15772120 o [ 18416213 |............. 2142|....... 33,253,568 ............. 3787|....... 18416213 | ...
1.2 Residential Mortgage-Backed Securiies .................cooiiiiiiii e | 210,955 |.......... 318,309 .......... 132,550 | .......... 255372[......... 1,688,961 ......... 2,606,147 |.............. 388|......... 2,037,807 |.............. 232 ... 2,606,147 | ...
1.3 Commercial Mortgage-Backed Securities ..o [ [ e e e e e e e e
14 Other Loan-Backed and Structured Securities ... [ L e e e e e e e
15 TOtalS ... 4,667,024 |....... 12,701241|......... 1,709,762 |.......... 255372 (......... 1,688,961 (....... 21,022,359 | ............. 3130(....... 35291375 ............. 4019(....... 21,022,359 | ...
All Other Governments
2.0 Issuer Oblgations ... [ [ 422,000 .......... 214288 | ... e 636,289 |.............. 095].......... 670932|.............. 0.76].......... 636,289 ..................

2.2 Residential Mortgage-Backed Securities

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

U.S. States, Territories and Possessions, Guaranteed

3.1 18SUEr OblIGAtioNS .. ... ..

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

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

4.2  Residential Mortgage-Backed Securities

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

.. 292,083 ...

.. 292,083 ...

. 292,083

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

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

13,548,954
......... 2,656,052

......... 3,146,217
944,679

.......... 281,134
.......... 490,738

16,976,305
6,960,523

10,504,041
12,441,431

16,976,305
......... 6,960,523

55 TOMAIS ... [ 2001231 16,205,006 |......... 4,090,8% |.......... 771,872 22945473 |............. 2613 ....... 23,936,828

Industrial and Miscellaneous

6.1 Issuer Oblgations ........... i | 872548 |......... 9,950,077 | ......... 3,076,934 |.......... 104590 |.................. |....... 14004148 |.............2085|....... 18,316,344 |............. 2086 |....... 14,004,148 | ..................
6.2  Residential Mortgage-Backed Securities ..............ocooiiiiiiiii e | e e e e e e e e
6.3 Commercial Mortgage-Backed Securities ..............ccooiieiii e | | L e e 501,070 501,070 |.............. 0.75|.......... 502,129 (.............. 057 |.......... 501,070

6.4  Other Loan-Backed and Structured Securities ... - . v L L 4,527,769 |.......... 139,990].... ... 4667,760 | .... 95 (. 7,630,412 ... B9 4,667,760

8.5 TOAIS ... 872548]....... 14477846 ......... 3,216,924 |.......... 104590|.......... 501,070(....... 19172977 |............. 2854|....... 26,448,885 ............. 3012 ....... 19,172,977

Hybrid Securities

7.4 Issuer Obligations ...........ooiii i | e e e e e e e

7.2 Residential Mortgage-Backed Securities

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

T TOMAIS o

Parent, Subsidiaries and Affiliates

8.1 ISSUEr OBlIGations . ... ...

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

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

Maturity Distribution of All Bonds Owned December 31

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
9.1 Issuer Obligations ... 5,328,617 |........ 37,281,300 (.......... 9,442,214 |............ 385,724 | ... 52,437,854 |.............. 78.06]...... XXX | XXX | 52,437,854 |.....................
9.2 Residential Mortgage-Backed Securities ..........................o. [ 2,212,186 |.......... 2,974,362|.......... 1,077,229 (............ 746,110 .......... 2,556,784 |.......... 9,566,670 |.............. 14241 ... XXX .o XXX oo 9,566,670 |........ocoiii
9.3 Commercial Mortgage-Backed Securities ... | e e 501,070|............ 501,070 |................ 0.75]...... XXX oo XXX oo 501,070 |.....................
9.4 Other Loan-Backed and Structured Securities ...................o.o. [ [ 4527,769|............ 139,990 ... [ [ 4,667,760 |................ 6.95(...... XXX .| XXX oo [ 4,667,760 |.....................
9.5 Totals ... 7,540,802]........ 44,783,430|........ 10,659,433 |.......... 1,131,834 |.......... 3,057,853|........ 67,173,353 |............. 100.00]...... XXX [ XXX [ 67,173,353 .. ..o
9.6 Line9.5asa% 0f Col. 6 .......covviiviiiiiiiiii [ 123 66.67].............. 1587 .. 168 i 455) ... 100.00]...... XXX o, XXX . XXX oo [, 100.00 . oo
10.  Total Bonds Prior Year
101 Issuer Obligations ..............ocoiveiiiiiiii [ 5,643,276 |........ 46,639,019 ........ 12,907,218 | ..o | XXX |, XXX [, 65,189,514 |.............. 7425|........ 65,189,514 ...
10.2  Residential Mortgage-Backed Securities ........................... [ 4,356,627 |.......... 6,714,102|.......... 1,930,164 |.......... 1,012,940 (............ 465406 (...... XXX .o XXX oo 14,479,239 |.............. 16.49(........ 14,479,239 ...
10.3  Commercial Mortgage-Backed Securities ... | [ e e 502,129 |...... XXX .o XXX o[ 502,129 |................ 0.57|............ 502,129 | ...
104  Other Loan-Backed and Structured Securities ....................... [ Lo 7630412 ..o e e XXX o] XXX oo | 7,630,412 ................ 869(.......... 7,630,412 ...
105 Totals ...ooooviii 9,999,904 |........ 60,983,533 ........ 14,837,382|.......... 1,012,940............ 967,535(...... XXX .| XXX oo | 87,801,293 |............. 100.00]........ 87,801,293 |.....................
106 Line10.5asa % of Col.8 ......coiiviiiiiiiiiiiiiiiiiieiii | 1139 69.46|.............. 16.90 ..., 145 1.10]...... XXX o, XXX oo L, 100.00]...... XXX oo [, 100.00 . oo
11.  Total Publicly Traded Bonds
111 lssuer Obligations .............ooooviviiiiiii 5,328,617 |........ 37,281,300 (.......... 9,442,214 |............ 385724 (... 52,437,854 |.............. 78.06(........ 65,189,514 |.............. 7425|........ 52,437,854 | ...... XXX ...
112 Residential Mortgage-Backed Securities ......................c..... | 2,212,186 |.......... 2,974,362|.......... 1,077,229 ............ 746,110 .......... 2,556,784 |.......... 9,566,670 |.............. 1424|........ 14,479,239 | .............. 16.49(.......... 9,566,670 |...... XXX ...
11.3  Commercial Mortgage-Backed Securities ....................cooooo [ [ L e 501,070 |............ 501,070 ............... 075 ... 502,129 ... 057 ... 501,070 1...... XXX ...
114 Other Loan-Backed and Structured Securities .................coo.o. | oo [ 4527,769|............ 139,990 ... [ [ 4,667,760 |................ 6.95[.......... 7,630,412 ... 869|.......... 4,667,760 |...... XXX ...
M5 Totals oo L 7,540,802 ]........ 44,783,430|........ 10,659,433 |.......... 1,131,834 |.......... 3,057,853|........ 67,173,353 |............. 100.00]........ 87,801,293 |............. 100.00]........ 67,173,353 |...... XXX ...
116  Line11.5asa%ofCol.6 ........oooeiiviiiiii M23|.. 66.67(.............. 15.87 .o 168 455( ... 100.00...... XXX | XXX | XXX o |, 100.00]...... XXX ...
11.7  Line11.5asa %of Line 9.5, Col. 6, Section 9 ...........ccoooveiii | ieiiiiiniinn, 123 66.67].............. 1587 .. 168 i 455) ... 100.00]...... XXX o, XXX . XXX oo [, 100.00]...... XXX ...
12.  Total Privately Placed Bonds
121 Issuer Obligations .................oooooii e e L e e e [ e [ XXX
12.2  Residential Mortgage-Backed Securities ... | [ e e e XXX [
123 Commercial Mortgage-Backed Securities ..................c.coooo [ [ e e e e e e XXX
12.4  Other Loan-Backed and Structured Securities ....................ooo | [ L XXX
125 Totals ..o e L e e e e e XXX oo |
126 Line125asa%of Col. 6 .......ooooveiiiiiiii e [ e e XXX | XXX | XXX | XXX o [
127  Line12.5asa % of Line 9.5, Col. 6, Section 9 .................ooo | Lo L e e L XXX .o XXX .o XXX .o XXX oo
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prioryear ....................oooo 5,402,393 |........... 5,402,393 | ...
2. Cost of short-term investments acquired ... 83,694|............... 83,694 ...
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooooiiiiiiiiniiiii
5. Total gain (loss) on disposals ........... ... 1,500 ... 1,500 .
6. Deduct consideration received on disposals ..o 3,444665|........... 3444665 .. ...
7. Deduct amortization of premium ... 22264 . ... 22264 | .
8. Total foreign exchange change in book/adjusted carrying value ... o | e e
9. Deduct current year's other than temporary impairment recognized ... |
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 2,020,658 ........... 2,020,658 | ... |
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 2,020,658 |........... 2,020,658 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SIM11  Schedule DB Part A Verification .........................ccooit NONE
SIM11  Schedule DB Part B Verification ..........................ccooo s NONE
S12  Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13  Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14  Schedule DB Verification ..............ccciiiiiiiiiii i NONE

SI11 - Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS
(Cash Equivalents)

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear ... e L
2. Cost of cash equivalents acquired ... 1,499,953 (........... 1,499,953 | ...
3. Accrual of diSCOUNt ... [ Tl Tl
4. Unrealized valuation increase (decrease) ................coooveeveieiniiaiieiiniieie e L [
5. Total gain (10SS) On diSPOSAIS ...........ooiiii i e
6. Deduct consideration received on disposals ... | L
7. Deduct amortization of premium ... e e
8. Total foreign exchange change in book/adjusted carrying value .................coooooo | L
9. Deduct current year's other than temporary impairment recognized ... |
10. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9) ......[........... 1,499,960 (........... 1,499,960 |..............olL
1. Deduct total nonadmitted amounts ... L L
12. Statement value at end of current period (Lines 10 minus 11) ..o | 1,499,960 |........... 1,499,960 ......................

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

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

EO01 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/
Adjusted Current Year's Total
Name of Carrying Unrealized | Current Year's | Otherthan | Capitalized Foreign
Vendor or Date Type Value Valuation | (Depreciation) or| Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General NAIC Originally and Actual Fair Less Increase (Amortization)/ | Impairment | Interestand | Change in Investment | for Additional of
Identification Description Code City State Partner Designation Acquired Strategy Cost Value Encumbrances| (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment | Ownership
Joint Venture - Common Stocks - Unaffiliated
............... rHealthPlanAlliance......................T...... Iving oo [ TX ] | e | [ 2287 22877 2287 e [ e e [ [ [ [ 4000
1599999 Subtotal - Joint Venture - Common Stocks - Unaffiliated ......... ... .. .. [ 228771 |...... 228771 |...... 228,771 Lo XXX
3999999 TOtal = UNGMIIALEA . . ... .. ..\ttt e e e e | 228771 ...... 228771 ...... 228,771 .. .. | XXX
4099999 Total - Affiliated ........ .. e . T T e B L XXX
B199999 TOWIS . ... ettt e e | 228771 ...... 228771 ...... 228,771 . XXX ...

103
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11
3 4 Name of Date Type Actual Cost Additional

CUSIP Name or Vendor or Originally and atTimeof |InvestmentMade| Amount of Percentage

Identification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership
Joint Venture - Common Stocks - Unaffiliated

r Tlrving .......................... TX o | L 0101997 L e 20517 oo 4,000

......... 0517 oo | XXX

......... 2517 .. XXX

.............................. L XXX

......... 2517 ... XXX

803
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SCHEDULE BA - PART 3

nsferred or Repaid During the Current Year

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

1 2 Location Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 Book/ 9 10 1 12 13 14 Book/
Adjusted Current Year's | Current Year's Total Adjusted
Name of Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Purchaser or Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Nature of Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interest and B/A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) Gain (Loss) Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJA.C.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income
Joint Venturr - Common Stocks - Unaffiliated
............... Health PlanAlliance ........ [Irving .................... 01/01/1997 | 03/31/2012

1599999 Subtotal - Joint Venture - Common Stocks - Unaffiliated . .

3999999 Total - Unaffiliated

4099999 Total - Affiliated ....... ... ..

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

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other Total
E Used to Book/ Unrealized Current Than Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During Maturity
Identification Description Code| N |CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
912828SU5 ... USTREASURYNOTE .......oovvveiiieeaea oo [ [ [ oo 583,448 |0 99.8750 | ... 584,269 583,740 06/08/2012| 05/15/2015
912828TD2 ...... U S TREASURY NOTE .. . .299,508 | ... ..299,424 | ... 07/16/2012| 07/15/2015
912828QU7 ... .. U S TREASURY NOTE .. .. 40245 | ... .. 40,000 ... 07/13/2011| 07/15/2014
912828QX1 ..... U S TREASURY NOTE .. ...259220 (... 259,132 | . 11/26/2012| 07/31/2016
912828TF7 ...... U S TREASURY NOTE .. ...848572 ... 848,207 08/23/2012| 07/31/2014
912828UC2 ..... U S TREASURY NOTE .. . 3,489,605 | ... 3,485,665 12/19/2012| 12/15/2015
912828UD0 ..... U S TREASURY NOTE .. . 5,486,250 | ... 5,482,831 12/19/2012| 12/31/2014
912828TL4 ......| US TREASURY NOTE .. ...225061 ... 224,913 08/29/2012| 08/31/2014
912828TT7 ......| US TREASURY NOTE .. . .414 058 |... 413,617 11/05/2012| 10/15/2015
912828LS7 ......| US TREASURY NOTE .. ...519,260 | ... 517,027 10/17/2011| 10/31/2014
912828ND8 ... .. U S TREASURY NOTE .. ...261230 (... 254,969 03/06/2012| 05/15/2020
912828JT8 ...... U S TREASURY NOTE .. ...528570 ... 528,487 09/27/2012| 11/30/2013
912828KD1 ..... U S TREASURY NOTE .. ...203,738 ... 188,236 07/19/2011| 02/15/2019
912828NT3 ...... U S TREASURY NOTE .. 1395327 | ... 384,850 04/16/2012| 08/15/2020
912828QMS5 . ... U S TREASURY NOTE .. ..55589 (... .. 55,000 55,048 05/17/2011| 05/15/2014
912828QN3 ... .. U S TREASURY NOTE .. 799,456 | ... . 705,000 749,157 08/09/2011| 05/15/2021
912828PS3 ...... U S TREASURY NOTE .. L 173159 | . 165,000 173,326 10/03/2012| 01/31/2016
912828JW1 ..... US TREASURY NOTE ... 2 026,020 | ... 2,000,000 (....... 2,026,178 12/19/2012| 12/31/2013
912828RS1 ... .. US TREASURY NOTE . ... 400,328 ...400,236 | ... .400,000|......... 400,288 11/14/2012| 11/30/2013
0199999 Subtotal - U.S. Governments - Issuer Obligations 16,942,285 | ... 17,009,371 | ...... 16,779,000 | ...... 16,915,096 . XXX . XXX
m U.S. Governments - Residential Mortgage-Backed Securities
o 36230T5T5 ...... GNMA  POOL#0758958 ....................ooo oo [ [ [T 745340 | ..... 109.7710 [ ......... 763,083 [......... 695159 | ......... TAABBT | ... | (BT e 4.000]..... 3.398 | MON .. 27,806 |12/21/2011| 10/15/2041
36202FZX7 ......| GNMA Il POOL #0005258 .. . ... 475609 (... 108.7880 | . ... 497729 | ... 457522 | ......... L 7 O P (LX) I U [ 3500 (..... 1.402 | MON .. 16,013 [12/21/2011| 12/20/2041
36202F2L9 ......| GNMA Il POOL #0005279 .. ...485482 | ..... 108.7880 | . ...503671 ... 462,984 | ......... 485059 | ... e 122) e 3500(..... 3.246 | MON .. ... 14,854 (01/13/2012| 01/20/2042
36179MC24 GNMA Il POOL #0MA0089 ... ...901,466 |..... 108.9510 | . ...903,262 | ... 829,054 |......... 900,735 ...........ooo | (B379) ) e [ 4000]..... 3.527 | MON .. ... 16,581 [05/24/2012| 05/20/2042
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securities . . . . 2,607,898 ... XXX ... . 2,667,746 | ... 2444719 (... .... 2,606,147 | ... XXX XXX XXX .. 75255 . XXX XXX
0599999 Subtotal - U.S. GOVEIMENES ... ...ttt e 19,550,183 ... XXX ... |...... 19,677,117 19,223,719 | ...... 19,521,243 XXX XXX XXX 149,052 | . XXX XXX
All Other Governments - Issuer Obligations
68323AAQ7 ..... ONTARIO (PROVINCEOF) ..o R 2000 .......... 31,560 f..........30,000(..........29,960 | ..o [ T e 2300 ..... 2.342 [ MN 05/03/2011| 05/10/2016
68323AAUS ..... ONTARIO (PROVINCE OF) ...... R 0100 ... 38154 Lo 0035000 (e 3BT e (9) e e 3.000]..... 3.009 (W ..... 07/14/2011| 07/16/2018
642869AC5 ..... PROV OF NEW BRUNSWICK .. ... R 360 (... 21547 020000 f e 19953 L e B e 2750 ..... 2797 (D ..... 06/09/2011| 06/15/2018
11070TAB4 ... .. PROVINCE OF BRITISH COLUMBIA .. R 5430 ......... 157,669 [......... 160,000 | ......... 159,165 | . ........cooos e 5 [ 2000 ..... 2.059 [ AO .. 10/16/2012| 10/23/2022
6832348A9 ...... PROVINCE OF ONTARIO CANADA ... R . . ... 210, e L (6,038) | e 4100 ..... 1.013({JD ..... 10/19/2011| 06/16/2014
748148RQ8 ... .. PROVINCE OF QUEBEC CANADA ................. | MFE 189,589 | L 109.7600 | ......... 186,592 |......... 170,000 (5342) [ ..o o 4600]..... 1.324 | MN ... 10/11/2011| 05/26/2015
0699999 Subtotal - All Other Governments - Issuer Obligations ........................coooo.. XXX oo 646,318 |......... 615,000 (11,375) XXX XXX XXX . XXX . XXX
1099999 Subtotal - All Other GOVErNMENES .. ... ..ottt ). 9.0 S 646,318 ......... 615,000 (11,375) XXX XXX XXX . XXX XXX
U.S. States, Territories and Possessions (Direct and Guaranteed
13063BNS7 ... CALIFORNIAST ..o 145,000 | ..... 102.1190 148,073 145,000 | ......... 145000 .o | e 2924 (... 2924 | AO .. 10/20/2011| 10/01/2016
13063BPP1 ..... CALIFORNIAST ... ...281520 |..... 114.6740 | . ...286,685 |... . 250,000 74310 | ... | (BIBE) | e 5.000(..... 2279 | AO .. 10/20/2011| 10/01/2016
13063BMH2 ...... CALIFORNIAST ... 115476 (. ... 123.7890 .123,789 | . .. . 100,000 MBI e (13B0) [ e 5000]..... 3470 (MS .. 09/21/2011| 09/01/2021
13063BNQ1 ... .. CALIFORNIA ST . ..50,083 (..... 101.8320 ..50916 | ... .. 50,000 50,050 [ ..ovivii e @8) e e 2125 ..... 2.066 [ AO .. 10/20/2011| 10/01/2014
4521518V8 ...... ILLINOIS ST ... .312612 ..., 106.0190 318,057 | ... . 300,000 307,976 | ..o e BB e 4421 (..... 3.041 (0 ..... 10/05/2011| 01/01/2015
574193GBS ..... MARYLAND ST ... L. 372246 | .. ... 126.1160 ... 378348 ... .300,000 | ......... 369,110 | ..o [ (BI3B) | e 5000]..... 1740 [FA ..... 08/17/2012| 08/01/2021
68608UCGY ..... OREGONST ...... ... 375026 |..... 124.1910 ... 391,202 | ... 0315000 | ......... 366,481 | ... e (AT | e 5000]..... 2219 [MN . 10/28/2011| 05/01/2019
880541QL4 ...... TENNESSEE ST . ...200,000 |..... 102.7140 ...205428 | ... 200,000 ......... 200,000 | ..ien e e e 1675(..... 1675 |FA ..... 10/12/2011| 08/01/2016
93974CE97 ..... WASHINGTON ST L..292678|..... 120.8050 ... 302,013 ... .250,000 | ......... 286,116 | ..o e (BB3A) | e 5000]..... 2369 (JD ..... 10/14/2011| 06/01/2018
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ........|....... 2,144,641 XXX oo | 2,204,510 |....... 1,910,000 | ....... 2,112,816 XXX XXX XXX . XXX . XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ...................cooo oo 2,144 641 XXX oo oo 2204510 |....... 1,910,000 | ....... 2,112,816 XXX XXX XXX . XXX XXX
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
54675QAF0 . ... LOUISVILLE & JEFFERSONCNTYKY .............. | ...... WFE ... ..., 297,028 |..... 119.6450 [ ......... 209113 |......... 250,000 ......... 202083 ... | (A944) | [ 5.000(..... 1959 |DEC ... [........ 1042)......... 8,194 |03/16/2012| 12/01/2018
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possesswns (Direct and Guaranteed) -
Issuer Obligations ..297,028 ... XXX... L2913 | ... 250,000 ......... 292,083 | ... XXX XXX . XXX . XXX . XXX
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ... .. 297,028 ... XXX ... 299,113 250,000 (......... 292,083 XXX XXX XXX . XXX XXX
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other Total
E Used to Book/ Unrealized Current Than Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During Maturity
Identification Description Code] N [CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest Paid Accrued Year Acquired Date
U.S. Special Revenue, Special Assessment - Issuer Obligations
11506KCX7 ... BROWARD CNTY FL PORT FACSREVE ............ v e e IFE 256,676 | ..... 115.7030 [ ......... 271,902 ..o 235,000 S I . v 39T 9,106 11/10/2011| 09/01/2018
181006GH4 . ... CLARK CNTY NEV PASSENGER FACC ... . .222,032(..... 114.8710 | . 29742 ... 200,000 e A AU . . e <+vv.... 10,000 [10/18/2011| 07/01/2017
235036XP0 . .| DALLAS-FORT WORTH TX INTERNATI ... L.28213 L 114.8300 | . ...287,075 (... . 250,000 e A . . . . R ce...... 2,118 (08/17/2012] 11/01/2023
251250AB2 . DETROIT MI WTR & SEWERAGE DEPT ... 210913 (L. 107.5600 | . ...268,900 | ... . 250,000 e A . . . . . e 06/21/2012| 07/01/2015
2838212G0 . .| ELPASOTEXWTR&SWRREV ....... ...339861..... 110.1700 | . ...330510 (... . 300,000 e A . . . . ........ 15750 (10/28/2011| 03/01/2015
29270CYKS5 ..... | ENERGY NW WA ELEC REVENUE .. ...100,000 |..... 100.4390 | . ...100,439 | ... . 100,000 e A . . . . . P 08/16/2012| 07/01/2015
31331KHWS ... FEDERAL FARM CRBK CONSBD ... ...514781 ... 102.5430 | . ...512715 ... .500,000 e A . . . . ......... 4,063 (07/20/2012| 11/19/2014
31331KAH3 ..... | FEDERAL FARM CRBK CONSBD ... ...760423 | ..... 101.0620 | . ... 757,965 | ... . 750,000 ... 8,438 [10/21/2011| 02/27/2014
3133XFJF4 ......| FEDERAL HOME LNBK CONSBD ... ...295495 (..., 116.4790 | . ...291,198 | ... . 250,000 . 6,719 |07/20/2012| 05/18/2016
3137EADMS ... FEDERAL HOME LN MTG CORP .. ...534,507 [...... 99.7070 | . ...533432 ... . 535,000 11/07/2012| 10/02/2019
3137EACY3 ..... FEDERAL HOME LN MTG CORP .. 1,879,361 [ ..... 100.9080 | . 1,897,070 | ... 1,880,000 10/05/2011| 11/25/2014
3134G3260 ..... FEDERAL HOME LN MTG CORP .. ... 135005 [..... 100.0580 | . ... 135078 | ... . 135,000 12/11/2012| 06/19/2015
3134G3P38 ..... FEDERAL HOME LN MTG CORP .. S 260130 | 100.1330 | . ...260,346 | ... . 260,000 12/20/2012| 10/05/2016
3134G3Y20 ..... FEDERAL HOME LN MTG CORP .. ...200120 |..... 100.1260 | . ...200,252 | ... 200,000 12/17/2012| 11/27/2015
3135G0RDY ..... FEDERAL NATLMTG ASSN ... ...530,000 ...... 99.9390 | . ...529677 ... 530,000 10/12/2012| 10/29/2019
3135G0SBO ... FEDERAL NATL MTGASSN ... . 1,028173 (... 99.8760 | . . 1,028,723 (... 1,030,000 e A . . . X . e 11/28/2012| 12/21/2015
3135GOMZ3 ... FEDERAL NATL MTGASSN ... LT84757 | ..... 100.2880 | . ... 787,261 (... . 785,000 . e A . . . . . e 725 |08/24/2012| 08/28/2017
3135GOFY4 ..... FEDERAL NATL MTGASSN ... ...999970 | ..... 100.8870 | . . 1,008,870 | ....... 1,000,000 e A . . . . . o....... 1,500 (11/15/2011] 12/19/2014
m 3135G0PQO ... FEDERAL NATL MTGASSN ... 1282 996 |..... 100.4050 | . . 1,285,184 | ....... 1,280,000 e A . . . . . e 996 |10/12/2012| 10/26/2017
-_ 3135GONV1 ... FEDERAL NATLMTGASSN ...... ...270450 | ..... 100.3150 | . ...270,851 (... . 270,000 e A (2) . . . X e 154 109/17/2012| 09/28/2015
o 343136M53 ... FLORIDA ST TPK AUTH TPKREV . ...553 265(..... 106.7160 | . ...533,580 (... 500,000 e A . . . ........ 25000 (03/11/2011| 07/01/2014
- 4551677K6 ...... INDIANA UNIV REVENUES TXBL .. ...200,000 |..... 100.6220 | . .201,244 | 200,000 e e . . . X TR 10/18/2012| 08/01/2018
469487CR1 ..... JACKSONVILLE FLASPLREV ....... ...578595 [ ..... 107.8530 | . ...539,265 | ... 500,000 ... 25,000 |08/27/2010| 10/01/2014
46613Q6U2 ..... JEAFLA ST JOHNS RIVPWR PK SY ... ...297,255 ..., 118.0380 | . ...295,005 ... 250,000 .. 12,361 [09/20/2011 10/01/2017
575579CW5 . . ... | MASSACHUSETTS BAY TRANSN AUTH ... 124902 126.7520 | . ... 126752 ... 100,000 .... 5250 (09/22/2011| 07/01/2020
576000LZ4 ......| MASSACHUSETTS ST SCH BLDG AUTH ...302,480 |..... 127.2430 | . ...318,108 | ... 250,000 ... 11,875 |11/03/2011| 10/15/2021
592030ZA1 ......| MET GOVT NASHVILLE & DAVIDSON ..... ...350,823 ..... 1204970 | . ... 355,466 ... 295,000 .. 14,668 [11/04/2011| 05/15/2018
59259YRA9 ..... MET TRANSPRTN AUTH NY REVENUE . ...288,558 |..... 115.0830 | . ... 287,708 (... 250,000 .... 2,951 (06/29/2012| 11/15/2016
59259RYY4 ..... METROPOLITAN TRANSN AUTHNY ... 24748 L 108.8180 | . ..272,045 | ... 250,000 ... 13,125 (02/23/2011| 11/15/2014
592663F45 ...... METROPOLITAN WTR DIST SOUTHN C ... 224554 (... 107.0130 | . ...214,026 | ... 200,000 ... 10,000 (09/21/2011| 07/01/2014
604111CW2 ..... MINNESOTA PUB FACSAUTH ........ ...292,538 | ..... 117.3210 | . ...293303 (... 250,000 ... 12,500 {10/17/2011| 03/01/2017
639707AU2 ... .. NEBRASKA UTIL CORPREV ... ...280943 (..... 108.9650 | . 212413 L 250,000 ... 12,500 (01/06/2011| 01/01/2015
64989KHS8 ... NEW YORK STPOWERAUTH ........... ...282918 (..., 109.8780 | . ... 274695 | ... 250,000 .. 10,000 (09/22/2011| 11/15/2015
67756A3M2 ... OHIO ST HGR EDUCTNL FAC COMMIS . ...332,469 [..... 109.5920 | . ...328776 (... 300,000 ... 1,733 [04/25/2012| 01/01/2016
685869CZ0 ...... OREGON STHLTH & SCIENCE UNIV ... ...228344 (... 113.1340 | . ...226,268 | ... 200,000 ... 1,278 (05/02/2012| 07/01/2016
812643DQ4 ... SEATTLE WASH MUN LT & PWRREV .. ... 176,040 ... 116.5710 | . L ATABET | 150,000 ..., 7,500 |11/10/2011| 02/01/2017
875124CR8 . ... TAMPA BAY WTR FLA AREGL WTR . 292812 ... 123.1080 | . ...301615 (... 245,000 ... 12,250 |11/08/2011| 10/01/2019
882117M27 ... TEXAS A & M UNIV PERM UNIV FD .. 284674 125.3860 | . .250,772 (... 200,000 ... 10,000 |09/28/2011| 07/01/2020
915138KS9 ......| UNIVOF TOLEDOOH ........... ...278588 | ..... 112.2480 | . ...280620 (... 250,000 .. 12,500 [10/20/2011 06/01/2016
91412F5B9 ......| UNIVERSITY CALIF REVS . L 17825 ... 1226310 | . 122831 100,000 .... 5,000 |10/28/2011| 05/15/2019
914353RY5 ..... | UNIVERSITY ILLUNIVREVS .......... ...231,050 |..... 124.5790 | . ...249,158 | ... 200,000 ... 11,000 {10/19/2011| 04/01/2020
956704XT2 ...... WEST VIRGINIA STUNIVREVENUES .............. T T ...322619|..... 111.6610 | . ...312,651 ... . 280,000 . 13,844 (09/22/2011| 10/01/2015
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations .......................... 17223937 | ... XXX ... 17218234 | ...... 16,210,000 310 379 |. XXX Lo XXX
U.S. Special Revenue, Special Assessment - Residentjal Mortgage -Backed Securities
3128PWC89 ... .. FHLMC POOL#J1-6395 ...............ooooooeo o | e | o 150,748 | L 106.0650 | ......... 151,735 | ......... 143,059 , . . AT 5,722 |110/19/2011 08/01/2021
3132GDW65 .... | FHLMC POOL#Q0-0669 .................ccooovunif e [ovn [ooiin 1 .............. 110.3400 | . ... 866,971 (... . 785,727 e A . . . .. ........ 35358 (09/19/2011| 04/01/2041
3132GEFHS ... .. FHLMC POOL#Q0-1068 ........................f... ... | ..., 1. 939507 | ... .. 108.2360 ...925492 (... . 855,069 ... 47,029 [09/21/2011| 05/01/2041
3132GETD2 ..... FHLMC POOL#Q0-1448 ........................|... |... |...... 1o ]......628856..... 108.6690 ...631,147 | ... . 580,797 ... 29,040 {10/06/2011| 06/01/2041
3132GF4F1 ..... FHLMC POOL#Q0-2622 ........................f... |... |...... 1o 437613 108.2780 ... 433471 ... . 400,332 ... 22,018 [09/28/2011| 08/01/2041
3132GJAJ8 ......| FHLMC POOL#Q0-3009 ..............covvuveenns] e [ovn [ooiit 1. 855611 ... 110.3400 ...881,289 (... . 798,703 ... 35,942 (09/19/2011| 09/01/2041
3132GJJR1 ... FHLMC POOL#Q0-3272 .......voveneeeennenaf e | e 1] 503518 | ... 108.6690 .507,886 | ... . 467,370 . e A AU . . I . Cie..... 23,368 (10/05/2011| 09/01/2041
3132HNEB1 ..... FHLMC POOL#Q1-1930 ......ovveneneeennenaif e |eon [oeinn T 26130 | 104.9420 .. 26,154 | ... .. 24,923 e e . . I ) e 62 |10/31/2012| 10/01/2042
31417DC35 . ... FNMA  POOL#0ABB389 ...........ccoovvvevveen| e |eon [oeinn 1] 109527 | 104.8880 109573 | ... . 104,467 . e e . . I ) . e 522 |10/26/2012| 10/01/2042
31419MC25 ... FNMA  POOL#0AE9988 ...........ccovvvevvein| e |eon [oeninn T 184384 [ 108.8300 ... 188,778 | ... 173,461 ... 6,938 [10/05/2011 07/01/2026
3138AD4KS ... FNMA  POOL#0AI0825 ..........vovevevenaeif e | [oeinn 1] e 162596 | 111.0250 ... 168,786 | ... 152,026 .... 6,841(11/01/2011| 09/01/2041
3138AIWVT ... FNMA  POOL#0AI5127 ... | o T e 438115 | 107.1430 ...440841 ... 411,451 ... 16,458 |09/19/2011| 09/01/2026
3138ASCZ3 ..... FNMA POOL#0AJ0987 ................ccooooeefeee oo | oeennn 1] ... 3996837 ... 107.6740 ... 407,993 (... 378,915 .. 13,262 [09/19/2011| 09/01/2026
3138LUQST ...... FNMA POOL#0A04064 .................ccooooafeen | | oeennn T 189,119 108.2620 171,653 | ... 158,553 ... 2,312 (07/12/2012| 06/01/2042
3138MODJ6 ... FNMA POOL#0A08204 ................ccoooeeafeen oo | oennnn 1o 73929 107.8870 L TAT82 | ... .. 69,315 . e A . . . . . cooooo... 1,011 (07/12/2012] 06/01/2042
3138MCRK2 ..... FNMA POOL#0AP8589 ...................coooofeen | | ooeen. 1o 68150 ... 105.2390 | . ..68295 |... .. 64,895 ... 68, e A . . . . . e 162 |10/31/2012| 11/01/2042
3138MGNW1 ... | FNMA POOL#0AQ1304 .........................|... |... |[...... 1. ... 57348 ). ... 1052390 [ .......... 57697 |.......... 54,825 , . . BT 274 110/25/2012| 10/01/2042
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31417Y7F8 ... FNMA  POOL#OMAOB93 ...................oooo oo | | [ 268,910 |..... 1074110 [ ......... 273,097 | ......... 254,966 |......... 267716 | (B803) | e 4.000]..... 0.697 |MON ...|......... 850 10,199 {10/19/2011| 10/01/2021
31418AAF5 . ... FNMA  POOL #0MA0905 . ...524433 (..., 106.1110 | . ...533315 (... 502,601 ......... 522329 ... | BT3) 3500(..... 0.770 | MON . 1,466 | ........ 17,591 [10/13/2011| 10/01/2021
31418AFD5 ... FNMA  POOL #0MA1063 . L4077 | 105.5970 | . 141130 . 133650 ......... 140,348 | ..o [ (21 e 3.000]..... 2.400 | MON ... 334 ......... 2,673 |04/26/2012| 05/01/2022
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mongage-Back . . 6,981,102 ... XXX ... |. . 7,060,086 (....... 6515104 |....... 6,960,522 | ... XXX XXX XXX L 24102 ....... 276,784 | . XXX Lo XXX
3199999 Subtotal - U.S. Special Revenue, Special Assessment . ............oovvieeiiiiieeiiiiieneeins|cinn. 24,205,039 | ... XXX ... [...... 24,278,321 22,725,104 | ...... 23,936,828 XXX XXX XXX 142,429 587,163 | . XXX |.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
020002AR2 ... ALLSTATE CORPITHE ...t v [ IFE 142419 | L 106.9480 [ ......... 139,032 [ ......... 130,000 | ......... 137,074 [ ...oooiiiiiis oo (4269) | e [ 5000]..... 1.588 [ FA ... oo 2456 ..., 6,500 (09/26/2011 08/15/2014
02209SAN3 ... ALTRIAGROUPINC ... . [P PP U DO FE ..o | 159,821 L. 98.9530 | . 158,325 [ ......... 160,000 | ......... 159,827 [....ooiiiiiis e B [ 2850 ..... 2863 [FA ..... TR 08/06/2012 08/09/2022
02209SAJ2 ...... ALTRIAGROUPINC ... oo | e 2FE ... |..........49662..... 139.1140 ..52863..........38,000|..........48075|.........cooii [ (1283) [ e 9250 (..... 4552 |FA ..... ... 3,515 (09/28/2011| 08/06/2019
0258MODES . .... | AMERICAN EXPRESS CREDITCORP ..............[... ... [..ooes FE ... |......... 173851 ). ... 102.0940 173,560 | ... 170,000 | ... 178887 | [ (@BA) [ e 1750 | ..... 0925|JD ..... ... 1,488 (08/23/2012| 06/12/2015
026874CT2 ...... AMERICAN INTLGROUP ............. LU |2FE L] 124805 104.0520 130,085 |......... 125,000 |......... 124854 | . ... ... ... [ 49 e 3.000(..... 3.055 | MS .... 1,854 (03/19/2012| 03/20/2015
031162BD1 ..... AMGENINC ... ... LU 2FE L AT8 107.0420 L.5352 5000 4826 [ 19 e 3450 (..... 3978 |AO ... |......... 43 173 107/07/2011| 10/01/2020
03523TBHO ... ANHEUSER-BUSCH INBEV WORLDWIDE ... | IFE | 148790 | L 131.3100 L AB7,572 (120,000 [ L 144,963 (L e (B188) | [ [ 6.875|..... 3.449 [ MN ... 8,250 |10/11/2011| 11/15/2019
037389AY9 ......[AONCORP .....................ccoee. U |2FE L 18141 105.2770 ... 189,499 |......... 180,000 ......... 181,063 .........ccooon [ (93) [ 31425(..... 2.941 | MN ... 5,625 (10/18/2011| 05/27/2016
039483BB7 ......| ARCHER-DANIELS-MIDLAND CO e e FE ... | 112448 ) 112.9800 112,980 [ ......... 100,000 | ......... 111,003 [ ... e (18B) [ e 4479 ..... 2918 | MS ... 4,479 [11/17/2011| 03/01/2021
053332AM4 ... AUTOZONEINC .............. v | 2FE .. 84,986 105.1300 ..89361 [..........85000|......... 84987 [ ..o e T [ 3700 ..... 3.702 | AO ... 1,494 (04/17/2012| 04/15/2022
08051GEC9 ..... BANK OF AMERICA CORP . B T PP PO AFE ..o | oo 166,730 ... 118.5630 189,701 [ ......... 160,000 | ......... 165868 | .......cooovre |evreriinn (882) e [ 5625|..... 5062 [JJ ..... ... 9,000 |06/08/2011| 07/01/2020
05531FAL7 ...... BB&T CORPORATION ................ I U PO o AFE oo | 39,927 [ 101.2010 . 40480 [ ... 40,000 ... 039,932 i e B [ 1600 ..... 1635 [FA ..o 244 08/07/2012| 08/15/2017
m 084664BNO . ... | BERKSHIRE HATHAWAY FINANCE COR ...... PO DU PR AFE oo | 157,427 | 105.1280 157,692 (...t 150,000 [ 156,17 [ e (1310) | [ 24501 ..... 1.045| 0D ..... .... 3,675 |05/04/2012| 12/15/2015
ey 084664BP5 ... BERKSHIRE HATHAWAY FINANCECOR ............voe |oon [oentn AFE oo |, 299,289 ... 100.3370 301,011 [.........300,000 | .........299,864 [ .........ooooee evriiin 323 i [ 1500 ..... 1.610 | JAJO ... 2,448 [10/26/2011| 01/10/2014
o 084670AU2 ... BERKSHIRE HATHAWAY INC ......... 1| FE | 97,043 L 100.1790 95170 [ 95,000 | 9578 L e (1B01) | e [ 2125]..... 0432 FA ..... ... 2,019 [10/27/2011| 02/11/2013
N 084670AV0 ... ...| BERKSHIRE HATHAWAY INC . e et (IFE | 47755 L 105.2780 J147,389 ... 140,000 | L A0 L e (2272) s e 3200(..... 1505 | FA ..... ... 4,480 (09/26/2011| 02/11/2015
097023AV7 ......|BOEINGCO/THE ........... e | ot JIFE L] 133660 | 105.3130 L1364 125,000 L 13764 | e (1898) [ [ 5.000(..... 0.492 | MS ... 3,125 (08/23/2012| 03/15/2014
10112RATY ... BOSTON PROPERTIESLP ... oo o 2FE L 19720 108.6290 ... 130,355 | ... 120,000 | . 19,758 L BB e 3700(..... 3.736 | MN ... 4,502 (11/03/2011| 11/15/2018
10112RAE4 ... BOSTON PROPERTIESLP ... oo [ 2FE 128 109.2440 L 125631 115,000 L 120,512 L e ATO) [ e 5.000(..... 2931|JD ..... .... 5750 [10/13/2011| 06/01/2015
10138MAHS ... BOTTLING GROUPLLC ..... RO PUUE I R FE ... |.........187920|..... 107.5280 ATTA421 |0 185,000 | ... 176,595 | L [ (949T) [ e 6950 (..... 1.066 | MS ... 11,468 [10/18/2011| 03/15/2014
14916RABO ... .. CATHOLIC HEALTH INITIATI . o e [ (IFE L 5408 | 101.0700 ..55589 |..........55000|..........54985 | . ............o0 [ O e 1600 ..... 1606 |MN ... [......... M7 (... 10/25/2012| 11/01/2017
172967DY4 CITIGROUPINC ............ U POV OO P FE ..o | 123042 110.8530 127481 [ .o 115,000 [ 128328 o e B19) | e 5500 ..... 3596 [FA ... oo 2390 i 08/28/2012 02/15/2017
172967EY3 . CITIGROUPINC ..o [ e e AFE oo | 161681 [ L. 108.0650 ... 162,098 [......... 150,000 | ......... 156,908 [ ........coiiiie | eoreries (A108) | i [ 6.375|..... 34T [FA ... ... 9,563 [10/26/2011 08/12/2014
126408GL1 . CSXCORP ............ 1. |2FE | 106,324 | L 101.0310 101,031 ..., 100,000 [ ...t 100,955 [ oo e (48200 | [ 5750 ..... 1.077 | MS .... 5,750 |10/28/2011| 03/15/2013
126650BZ2 ......| CVS CAREMARKCORP ........ 1. |2FE | 159,778 | L 100.3720 160,595 [ ......... 160,000 | ......... 159,779 [ ..o e 2 [ 27501 ..... 2765 [JD .| 391 11/26/2012| 12/01/2022
25746UAM1 ... DOMINION RESOURCES INCIVA .. 1. |2FE | T952 L 100.9370 L 75703 [ 75,000 | TE827 [ e (B033) | e 5000]..... 0.915 | MS ... 3,750 [10/28/2011 03/15/2013
260543CC5 ... DOW CHEMICAL CO/THE ........ v [ 2FE 106,654 | 1114710 AT 100,000 [ 106,091 [ e (BB3) | e e [ 4250 (..... 3.313 | MN ... 4,250 102/22/2012| 11/15/2020
26442CAKO ... DUKE ENERGY CAROLINAS ...... e | [FE 10,088 | L 112.2550 L1226 010,000 L 10,089 L e B) e e 3900 (..... 381B|D ... T 390 |05/23/2011| 06/15/2021
264399EM4 .. ... DUKE ENERGY CAROLINAS LLC o et IFE ] 259,317 ) L 112.5070 .253141 cee ... 225000 ... 248964 | L e (BA8) [ e 5300(..... 1.342 | AO ... 11,925 (10/05/2011| 10/01/2015
26441YAT4 ... DUKEREALTYLP ............. . 1. |2FE | 14783 L 127.8600 159,825 ... 125,000 [ L 144229 L e (2358) | [ 8.250..... 5451 [FA ..... .. 10,313 [09/21/2011| 08/15/2019
26875PAH4 ... .. EOG RESOURCESINC ............ 1 FE ... ... 104270 ) ..... 104.5780 ...104,578 | ......... 100,000 |......... 103,382 | .........ccooo [ (888) L e 2500(..... 1376 | FA ..... .... 1,250 (02/27/2012| 02/01/2016
36962G6N9 ... .. GENERAL ELECTRIC CAPITAL CORP .. 1 1FE ......|.........135000..... 100.1160 L 185157 oo 185,000 L. 185,000 | L e e e 1500 ..... 1500 |JD ... | B8 12/05/2012| 12/11/2015
36962G4G6 .. ... GENERAL ELECTRIC CAPITALCORP ..............|... [... [...... 1FE ......|.........330,589|..... 105.4460 ...332155 | ......... 315,000 | ......... 8324630 |.............o. [ (B009) [ L e 3750 (..... 2.065 | NOV .... 5906 [10/18/2011| 11/14/2014
36962G4C5 . . ... GENERAL ELECTRIC CAPITALCORP ..............|. .. .o |.oooe FE ... . ....... 199429 . ... 107.1710 ...192,908 |......... 180,000 |......... 190176 | ..........ccoon [ (TB01) e e 5900(..... 1.696 | MN .. 18,589 (09/20/2011| 05/13/2014
36962GK94 GENERAL ELECTRIC CAPITAL CORP .. [P POV DU DU AFE oo oo 192501 | 99.8800 199,760 [ .........200,000 | ......... 195478 [ .......ooooiis oo 2851 | [ 1500 ..... 2.863 | MJSD ... 1,491 (10/26/2011| 09/15/2014
38141GGQ1 .....| GOLDMAN SACHS GROUPINC ....... JUUS FUUR PUUR DR AFE ..o oo 15045 (L0 113.9980 7400 [ 15,000 | 15,040 o e B e [ 5250 ..... 5424 [JAN ... oo 338 788 |07/22/2011| 07/27/2021
38141EA58 ......| GOLDMAN SACHS GROUP INC/THE . e e AFE oo oo 86713 |0 114.6030 97413 | 85,000 | L 86445 L e (182) | e e [ 5375|..... 5.090 | MS ... 4,569 02/18/2011| 03/15/2020
38259PACH ... GOOGLEINC ... | e e e AFE...... | ..., 103,962 ... . 104.4200 104,420 [ ......... 100,000 | ... 103,278 .o e (884) | e 2125]..... 1.135 | MN ... 2,125 (04/04/2012| 05/19/2016
40414LAF6 ...... HCPINC ... 1. |2FE oo | 84,690 | 105.5340 L. 68597 ... 85000 ... BAT27 [ e BT [ 3750 ..... 3828 (FA..... ... 1,273 [01/18/2012| 02/01/2019
4221TKAY2 ... HEALTH CAREREITINC ........... 1. |2FE | 134587 | L 107.5760 145228 | ..., 135,000 [ .. 134,625 L e 38 [ 4425(..... 4.176 | AO ... 2,753 [03/27/2012| 04/01/2019
42225BAMS . ... HEALTHCARE REALTY TRUSTINC .. 1. |2FE | 109,465 | ... 114.3400 114340 [ .00 100,000 [ L 108,093 [ e (1372 [ 6.500]..... 4298 [JJ ..... ..., 3,250 |03/22/2012| 01/17/2017
458140AM2 ... INTELCORP .............c.cooen. 1 FE ......|.........154338|...... 99.8600 ... 154783 | ... 185,000 | ... 15434 L e B [ 2700 ..... 2749|0D ... 283 12/04/2012| 12/15/2022
46625HHPS .. ... JPMORGANCHASE&CO ... oo [ oot 1FE ......|......... 155453 | .... 105.2880 ... 157,932 (... 150,000 | ... ... 153422 L e (1803) [ e 3700(..... 2552 |JJ ... .... 5550 (09/20/2011| 01/20/2015
46625HJA9 ... .. JPMORGANCHASE&CO ... oo [ oot FE ... .. ......285907|..... 105.9170 ...248,905 |.........235000|......... 235657 [.........ccooon [ (ATB) [ 3450 (..... 3.065|JJ..... .... 1,526 [07/19/2011| 07/05/2016
494550BM7 ... | KINDER MORGAN ENER PART . 1. |2FE | 104578 L 102.9900 ... 108,140 [ ......... 105,000 [ ......... 104,590 [ ... e 12 [ 3450 ..... 3494 [FA ... f . 1389 08/08/2012| 02/15/2023
571748AS1 ......| MARSH & MCLENNAN COS INC . e e [ [2FE 98905 L 102.0110 ...0100,991 [0 099,000 | L 98918 L B [ 2300(..... 2.319 | OCT .... 1,259 (03/07/2012| 04/01/2017
806605AE1 ......| MERCK&COINC ........... [P U DU DU AFE oo | 120842 104.5450 115,000 [ ... 110,000 [ 14870 L e (BOBA) | [ [ 5300 ..... 0647 [JD ..... ... 5830 [10/05/2011 12/01/2013
59018YN56 ... MERRILLLYNCH&CO .. v e AFE ... | oo 110,265 .. ... 101.6050 123,958 [ 122,000 [ L 120,046 L e 2873 [ 6.150..... 8.728 | AO ... 7,503 [09/16/2008| 04/25/2013
59156RANS . .... METLIFEINC .......... U PUUR U AFE oo oo 110,029 | 110.0900 . 110,090 [......... 100,000 [ ........ 106,757 [.ooviiiiiiiie e (2652 | e [ 5000]..... 2459 (D ..... ... 5,000 [09/30/2011 06/15/2015
59156RAR9 . .... METLIFEINC ..........ouvues v e e IFE 95,094 | 125.9770 100,782 [ ...t ..80,000 | ... 9140 [ e (VTTO) | e 6.817]..... 3962 FA ..... .... 5454 |11/16/2010| 08/15/2018
60871RABS ... MOLSON COORS BREWING CO .. v [ et 2FE 80T 102.4420 .. 82,978 ... . 81,000 ..t 80,800 [ e 29 e 20001 ..... 2,060 [MN ... [ ..o 270 0eienn, 801 |04/26/2012| 05/01/2017
50075NBB9 ... MONDELEZ INTERNATIONAL INC . [P U DU DU 2FE ..o | 144,654 | 108.9510 147,084 [ ..o 135,000 [ 141,995 L e @A) | e 4425(..... 2384 [FA ..... .... 5,569 (09/28/2011| 02/09/2016
61747WAL3 ... MORGAN STANLEY ...ttt v [ IFE | 149,488 | L 113.5370 170,306 [ ......... 150,000 [ ........ 149,509 ...t e 2T [ 5500 ..... 5548 [JJ ..... ... 4,125 (07/10/2012| 07/28/2021
61747YCK9 ..... MORGAN STANLEY ... P D PP FE ... ... 149822 ... 104.3390 ...156,509 |......... 150,000 | ......... 149891 | ... ... ...... [ BB [ 4200 ..... 4241 | MN ... 6,300 (09/20/2011| 11/20/2014
65473QAS2 ... .. NISOURCE FINANCE CORP 1 2FE ......|......... 130210 |..... 120.5480 ... 138,630 ... 115,000 | ... 127574 o e (2128) s 6.400(..... 4.049 | MS ... 7,360 (09/28/2011| 03/15/2018
66989HAAG ... NOVARTIS CAPITAL CORP RO OO I R FE ... |.........188284|..... 104.0030 | . ... 182,005 |......... 175,000 | ......... 181355 | ... .. ... [ (BBBA) L [ 4125 ..... 0826 |FA ..... ........ 1,219 (10/05/2011| 02/10/2014
717081DA8 .. ... PFIZERINC .................................... T T R FE ......|......... 187,853 |..... 1101310 [ ......... 181,716 |......... 165000 |......... 180,019 ............... |......... 6678)|............... | ] 5350 (..... 1457 |MS ... ... 2599 ... 8,828 |10/25/2011| 03/15/2015
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
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E Used to Book/ Unrealized Current Than Foreign Admitted Amount Stated
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Identification Description Code| N |CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B/AC.V. of Interest Paid Accrued Year Acquired Date
718172AB5 PHILIP MORRIS INTERNATIONALIN ............... e [ 144,090 | ..... 1016190 [ ......... 137,186 [......... 135,000 [ ......... 137,092 oo [ (BB [ e [ 4875(..... 0728 [MN ... [......... 823 09/21/2011 05/16/2013
72650RAW2 .. ... | PLAINS ALL AMERICAN PIPELINEL .. .. e |2FE L L 129079 (.. 120.8700 | . ...139,001 (... 115,000 ......... 127,332 oo [ (1490) [ 5750 (..... 3988 |JJ..... L3049 ... 10/24/2011| 01/15/2020
743263AQ8 ..... PROGRESS ENERGYINC ............ e[| 2FE L ... 126802 (..... 114.6720 | . 131873 . . 115,000 s L (1292) | e 4875(..... 3418 (JD ..... 7 10/11/2011| 12/01/2019
74432QBJ3 ... PRUDENTIAL FINANCIAL INC [P PO DUUR DU FE ... 140712 109.6150 | . 147,980 (... 135,000 ... 139,007 [ e (138 | 4750 ..... 3.501 | MS 1,853 ... 09/30/2011| 09/17/2015
816851AS8 ...... SEMPRAENERGY ............ e e [t 2FE L 124935 ... 103.8380 | . ... 129798 | ... 125,000 | 124944 [ L 9 e 23001 ..... 2.310 [ OCT LoT19] . 03/20/2012| 04/01/2017
828807BMS ... SIMON PROPERTY GROUP LP . e [ | FE ...... ...120326 |..... 110.1520 | . L A21067 L 110,000 o 116,968 | [ 722 | 5100]..... 2427 (D ..... L2491 ... 09/30/2011 06/15/2015
828807CHS ... SIMON PROPERY GROUPLP ..... 1. |FE...... ... 169,606 |..... 105.5190 | . 179,382 ... 170,000 . 169,888 | e T | 28001 ..... 2.846 | APR 1,99 | ... 11/10/2011| 01/30/2017
84756NAAT ... SPECTRA ENERGY PARTNERS LP .. v [ |t |2FE L 122230 ... 102.9310 | . 123517 L 120,000 | e 120979 [ e @) e | 2950 ..... 2370 (D ..... 157 07/11/2012| 06/15/2016
88732JAQ1 ..... TIME WARNER CABLEINC ......... v [ |t |2FE L 148541 [ 108.3250 | . ... 140823 ... 130,000 ... 138,856 | e (TTA0) [ | 8.250..... 2.060 [FA ..... 4,164 ... 09/26/2011| 02/14/2014
887317AC9 ..... TIMEWARNERINC ....... e {1 |2FE L ... 106,367 |..... 117.0890 | . ...105380 | ... 290,000 ......... 103544 | ... e (2823) s e 5875(..... 1.831 | MN .. 676 ... 02/22/2012| 11/15/2016
907818DA3 ..... UNIONPACIFICCORP ......... 1 2FE ...... L 146774 L 121.3630 | . ... 151,704 | ... 125,000 ..... 5700(..... 2883 |FA ..... L2692 ... 09/30/2011| 08/15/2018
911312AL0 ...... UNITED PARCEL SERVICE INC . U N (P [P 1FE ...... ... 187,898 |..... 104.2050 | . ... 182,359 | ... 175,000 ... 181882 o [ B210) e e 3875(..... 0.843 | AO L1695 ... 10/11/2011| 04/01/2014
91324PBX9 ..... UNITEDHEALTH GROUP INC ... R O N R 1FE ...... ... 129970 (... 100.3270 | . ...130425 (... 130,000 ... 129972 i 2 e 0850 (..... 0.858 | AO AN 10/17/2012| 10/15/2015
91159HGW4 . ... | US BANCORP PR B D PO 1FE ...... L 178819 (... .. 100.7210 | . ... 176,262 | ... 175,000 [ ... 176,062 L. e (2338) e e 2000..... 0.655|JD ..... .. 165] ... 10/20/2011| 06/14/2013
91159HGRS ... US BANCORP PR B D PO 1FE ...... 118,700 | ..... 104.9890 115,488 | ... 110,000 ... 14579 [ (B293) e e 4200]..... 1.134 | MN .. 590 ... 09/26/2011| 05/15/2014
91159JAAd ...... US BANCORP [P VDR U R I 1 - 74,762 |..... 101.0230 .. 75,767 75,000 | .o L TATT s [ 9 e 2950 ..... 2987 [ ..... 9T 07/18/2012 07/15/2022
92343VAMS ... VERIZON COMMUNICATIONS INC . sl e ot IFE L 154,086 | ..... 122.9590 159,847 130,000 | ...\ 149,936 o e (BA35) | e 6.100]..... 2.947 | AO 16741 ... 10/11/2011| 04/15/2018
92976GAE1 ..... WACHOVIABANKNA .......... Ao e e FE ...... 119,704 |..... 112.5400 123,794 110,000 | ... 116481 [ [ (1BTA) | e 5600]..... 3.636 | MS 18141 ... 03/30/2011 03/15/2016
94106LAY5 .. ....| WASTE MANAGEMENT INC ... e | 2FE L 134,569 | ...... 98.9450 133,576 135,000 | ... 134,581 [ [ 12 e 29001 ..... 2.939 [ APR 1,185 | . 09/05/2012| 09/15/2022
942683AF0 ......| WATSON PHARMACEUTICALS | 1. |2FE...... 64,457 |..... 102.0850 66,355 65,000 ... 84469 | [ T e 3250 ..... 3.349 [ AO 519 09/27/2012 10/01/2022
m 94973VAZ0 ..... WELLPOINTINC .............. 139,943 | ..... 100.7910 141,107 140,000 | ... 139,948 o e B e 1250 |..... 1.264 | MS . 540 09/05/2012| 09/10/2015
- 94974BET3 ... .. WELLS FARGO&CO ..... .. 197,452 |..... 105.4380 195,060 185,000 [ ......... 192282 (... oo @OTY) e e 3750 (..... 1.463 | AO 1,734 09/20/2011| 10/01/2014
o 78008TXA7 ..... ROYAL BANK OF CANADA ... N 199924 | ..... 101.7220 203,444 200,000 ......... 199,953 | ... ... e 25 e 1450 | ..... 1.463 | AO . 483 10/25/2011| 10/30/2014
w 878742AX3 ...... TECK RESOURCES LIMITED ... N 1 2FE ...... 74768 |..... 102.0810 76,561 75000 ......... 74783 | ... e 1B e 2500(..... 2561 |FA ..... . 745 07/30/2012| 02/01/2018
89114QAES ... .. TORONTO-DOMINION BANK . B P 1FE ...... 129277 |..... 105.0830 136,608 130,000 [ ......... 129443 [ ... o8B e 2375(..... 2494 | AO . 618 10/12/2011| 10/19/2016
89153UAB7 ..... TOTAL CAPITAL CANADALTD . B 1FE ...... 122,460 | ..... 101.3690 121,643 120,000 [ ... 120140 [ [ (083) [ e 1625]..... 0735 |JJ ... . 829 09/26/2011| 01/28/2014
055451AF5 ... BHP BILLITON FINANGE USALTD ... R|...... FE ...... 150,024 |..... 117.2330 152,403 130,000 | ... 145925 [ oo e (B524) | e 5400 ..... 2435 | MS 1,794 | . 10/28/2011| 03/29/2017
05565QBT4 ... BP CAPITAL MARKETSPLC ...... R|...... 1FE ...... 150,000 | ..... 104.0380 156,057 150,000 [ ......... 150,000 ... oo e e 2248(..... 2.248 | MN . 562 10/27/2011| 11/01/2016
22303QAL4 ... COVIDIEN INTL FINANCE SA . R|..1. [1FE...... 100,627 |..... 113.2620 107,599 095,000 .. 99438 [ [ BIB) 4200(..... 3483 (JD ..... LT 08/11/2010| 06/15/2020
636274AC6 ... NATIONAL GRIDPLC ....... R|..1. |2FE...... 143,949 | ..... 116.0290 145,036 125,000 ... 139,333 [ e BTA) e | 6.300]..... 2.907 [FA ..... 3,217 09/30/2011 08/01/2016
767201AF3 ...... RIO TINTO FINANCE USALTD ........ R|..1. [1FE...... 142,730 | ..... 110.5720 132,686 120,000 | e 131821 [ e B9 e e 8.950..... 1.460 | MN 1,790 | . 09/26/2011 05/01/2014
822582AQ5 ... SHELL INTERNATIONAL FINANCE BV .. R|..1. [1FE...... 212,602 ..... 105.9360 211,872 200,000 | ... .208,491 [ e RTBB) [ | 31001 ..... 0841 (JD ..... 52]. 04/03/2012| 06/28/2015
85771SACO ... STATOILASA ... oo [ R FE ...... 158,028 |..... 104.0690 156,104 150,000 | .o 155734 | e (2294) [ e 29001 ..... 0.745 | AO 918 04/04/2012| 10/15/2014
92857WAF7 ... VODAFONE GROUPPLC ... | R FE ...... 54241 ... 104.2740 | . 52,137 | ... ..50,000 ] ... 1918 e (1983) | 5000]..... 0.969 [JD ..... 104 10/25/2011| 12/16/2013
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .......................ccooooi| e, 12 175847 | ... XXX ... |[...... 12 374419 |...... 11,540,000 XXX XXX XXX 119,116 XXX [0 XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
50179MAET ..... LB-UBS COMMERCIAL MORTGA C6 A4 IR 141,391 | ... 114.9730 [ ......... 149,465 [ ......... 130,000 1156 | o [ O [ e 5372|..... 4.801 [ MON 10/26/2011| 09/15/2039
59022HMUS3 ... MERRILL LYNCH MORTGAGE CKI1 A6 . L |IFM L . 275127 (... 111.1480 | . 217870 ... . 250,000 274082 (L e (B2 | e [ 1500 ..... 1.059 | MON 09/28/2011 11/12/2037
92936JAZ7 WF-RBS COMMERCIAL MORTGA C5 A2 L IRM L] .. 85849 |..... 105.9240 | . ..90,035 | ... .. 85,000 L8583 I8 | e 2684(..... 2.639 | MON 11/01/2011| 11/15/2044
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed Securities .. ... 502,367 ... XXX ... |......... 517,370 | ......... 465,000 501,070 XXX XXX XXX XXX [0 XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02006GADS ..... ALLY AUTO RECEIVABLES SN1A4 ................ oo [ FE 109,990 L 100.0630 | ......... 110,069 | ......... 110,000 109,991 [ .o e 0700 (..... 0703 |MON ...|.......... 83 09/11/2012| 12/21/2015
02005ABC1 ..... ALLY MASTER OWNER TRUST 1 A2 ... e [ o IFE L 264371 ... | (BBB) | e 2450 ..... 1.583 | MON ... . 248 . 08/02/2012| 01/15/2016
03063XAD7 ..... AMERICREDIT AUTOMOBILER4 A3 ... 1 1FE ...... 94986 | ... | T e 0670(..... 0.673 | MON o4 0 (09/05/2012| 06/08/2017
06052YAC3 ..... BANK OF AMERICAAUTOTRUS1A3 .............. [ ... ... [...oes 1FE ...... 549098 | ... | O e 0780 (..... 0.781 | MON . 191, 04/11/2012| 06/15/2016
14313GAC1 ..... CARMAX AUTO OWNERTRUST1A3 ...........ooo oo [oon oot 1FE ...... 069998 | O e 0890 ..... 0.891 | MON . 28]. 02/07/2012| 09/15/2016
14313JAC5 ...... CARMAX AUTO OWNER TRUST 2 A3 1 1FE ...... 269951 (... | B e 1090 ..... 1.094 | MON . 101 06/06/2012| 03/15/2017
12622XAC4 ... CHN EQUIPMENT TRUSTAA3 ... oo [ oot 1FE ......[......... 103,807 |..... 1005140 | ......... 103947 |......... 103415 ........ 103,723 [ [ (89) [ 12001 ..... 1.110 | MON .52, 01/24/2012| 05/16/2016
12622XAD2 .. ... CHNEQUIPMENT TRUSTAA4 ..o e oo o AFE oo oo 174934 |0 1027420 | ... 174,661 ... ... 170,000 .l 74153 | oo [ B [ e 2040]..... 1.379 | MON 154 |, 04/02/2012| 10/17/2016
12616VABS ..... CNH EQUIPMENT TRUST C A2 . 1. |MFE......|......... 165966 |..... 100.2010|......... 166,300 |......... 165967 ......... 165,966 | ..o o T e 0.900]..... 0.900 [ MON . 66]. 12/07/2011| 04/15/2015
12612AAD4 . ... CNH EQUIPMENT TRUSTC A4 ... 1. |FE | 121,476 (... 1008570 | L. 119,210 [ 118432 L 120523 | oo [ @BA3) [ e 3.000]..... 2.307 [ MON . 158 (. 09/26/2011 08/17/2015
34529TACT ..... FORD CREDIT AUTO LEASE TRBA3 .. 1. |MFE oo |, 249,969 | . ..., 1004950 | ......... 251,238 |......... 250,000 |......... 249,981 [ .o e 10 [ 1.050|..... 1.054 | MON 171 10/25/2011| 10/15/2014
34529UAC8 ..... FORD CREDIT AUTO OWNERTRAA3 ......oooe [ |oon [oenns AFE ......|......... 164994 |..... 1005220 |.........165861|.........165000......... 164,995 | .o o e e 08401 ..... 0.841 [ MON . 62]. 01/18/2012| 08/15/2016
34528QBES ..... FORD CREDIT FLOORPLAN 11-2A1 ..o [ | oo AFE ... | 174969 | ... 1005930 | ......... 176,038 |......... 175000 |......... 74978 | oo L B e 1320 ..... 1.325 | MON 103 |, 10/06/2011| 09/15/2015
34528QBT0 ... FORD CREDIT FLOORPLAN MAS 4 A1 . 1. |FE | 149,974 L. 100.0540 | ......... 150,081 [......... 150,000 |......... 149,976 | oo [ 2 e 07401 ..... 0.744 | MON .49, 09/12/2012| 09/15/2016
36159JCS8 ......| GECAPITALCREDITCARDMATA ................ ... .o .ot FE ... .. ...... 139989 |.....101.0210 | ......... 141429 |......... 140000 ......... 139990 ... e 2 e 1030 ..... 1.031 | MON . 64]. 01/18/2012| 01/15/2018
36159LBS4 ......| GEDEALER FLOORPLAN2012-1A ................ ... ... [...... 1FE ......[.........100,000|.....100.4960 |......... 100,496 |.........100,000(......... L [ P I 1500 ..... 1.500 | MON . 26. 02/14/2012| 02/20/2017
36161YABO ..... GE EQUIPMENT 2012-1CLA2 ...... 1 1FE ...... 249983 | ... | 2 e 0470(..... 0.473 | MON . 29]. 09/19/2012| 01/22/2015
36162CAB7 ..... GE EQUIPMENT MIDTICKETLL1A2 ... 1 1FE ...... 167,580 ..o 1B 0770 | ..... 0.775 | MON . 32]. 09/28/2011 05/22/2014
41283TAC2 ..... HARLEY-DAVIDSON MOTORCYCL 1 A3 .. 1 1FE ...... 99984 | ... | 2 e 0680(..... 0.684 | MON . 2. 07/17/2012| 04/17/2017
41283NAD3 ... HARLEY-DAVIDSON MOTORCYCL 1A3 .. e e ot IFE L 501,045 ..o e B0A) | e 0960 ]..... 0.897 [ MON ... o213 09/26/2011 05/15/2016
43813UAC4 ... HONDA AUTO RECEIVABLES OW 1A3 ............. T T AFE......|..........84995| ... 1004720 |..........85401|..........85000].......... 84,996 | ... | T 0770]..... 0772 [MON ...[.......... 29 02/14/2012| 01/15/2016
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Showmg all Long-Term BONDS Owned December 31 of Current Year
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44614TACG ..... HUNTINGTONAUTOTRUST2A3 ................. AU FE 234975 | ...... 99.9630 | ......... 234913 (......... 235000 ......... 4977 | ..o LN P PO 0610(..... 0612|MON ...|.......... 56| ........... 216 (10/03/2012| 04/17/2017
4T787BACY ... .. JOHN DEERE OWNERTRUSTAA3 ................|... |0 |.oeens 1FE ...... . LL224077 | 100.3440 | . L. 225774 | ... . 225,000 224081 ... L3 I R 1.000]..... 1.003 | MON ... 1,331 102/22/2012| 03/15/2016
65475HADS .. ... NISSAN AUTO LEASE TRUSTAA3 ......ooooveea oo oo [ oeiin 1FE ...... .150,803 | ..... 100.3150 150473 | ... . 150,000 .. 150,648 (M54) | oo [ 1.040(..... 0772 (MON ...|.......... 69| ........... 650 |08/07/2012| 08/15/2014
80282WAC4 ..... SANTANDER DRIVE AUTO REC 3A3 . S [FE L L 94997 (..., 100.6730 ..95639 (... .. 95,000 94998 ... Of v e e 1.080(..... 1.081 [MON ...[.......... 46|........... 599 |05/07/2012| 04/15/2016
92867GACT ..... VOLKSWAGEN AUTOLOANTA3 ... | | 1FE ...... .249,997 [ ..... 100.5860 .251,465 | ... . 250,000 249998 | ... Tl e 0850 ..... 0.850 [ MON ... ... 1,912/|01/19/2012| 08/22/2016
98158VADT ..... WORLD OMNI AUTOMOBILE LEAA A4 . 1O |IFE L ..199,988 | ..... 100.4930 ..200,986 | ... .200,000 | ......... 199,989 [ ..ovviii Tl e 1.060(..... 1.061 [ MON ... .... 1,072 |06/05/2012| 11/15/2017
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-| Backed and Structured Securities . . 4 670,622 ... XXX . 4 680,938 |....... 4655406 |....... 4,667,760 S .. (4746) | .. XXX XXX . XXX .. ... 34485|. XXX [.. XXX.
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) . ............. ..o | 17,348,836 | ... XXX ... [...... 17,572,726 | ... ... 16,660,406 | ...... 17153476 ... | (167,511) XXX XXX XXX | 122,91 1. 453641 . XXX |[.. XXX.
7799999 Subtotals - Issuer Obligations . ............oouiii e | 49433626 ... XXX ... |...... 49,751,963 | ...... 47,304,000 | ...... 48917236 | ..o e (408,053) [ ..ovvvvvii | XXX XXX XXX 28169 |....... 873,228 . XXX |[.. XXX.
7899999 Subtotals - Residential Mortgage-Backed Securities . ...............cooveiiiiiiiiiiiiiineiiiieei] i, 9,589,000 ... XXX ... |....... 9,727,832 [....... 8,959,823 [ ....... 9,566,669 | ............... [ (75,040) [ ... XXX XXX XXX | 31868 |....... 352,038 |. XXX |.. XXX.
7999999 Subtotals - Commercial Mortgage-Backed Securities ............ ... [ 502,367 ... XXX ... |..ooiiin 517370 [......... 465,000 [......... 501,070 | ..o (1,080) [ .oovveii | XXX XXX XXX 1689 (........ 22555 . XXX |.. XXX.
8099999 Subtotals - Other Loan-Backed and Structured Securities ................c.ccoovviiiiiiiieiiinnes e, 4670622 ... XXX ... [....... 4,680,938 |....... 4,655406 | ....... 4667,760 [ ... | @746) [ ... XXX XXX XXX | 2106 (........ 34485|. XXX |[.. XXX.
8399999 Grand Total - BONdS .. ... ..ottt | 64,195615 ... XXX ... |...... 64,678,103 | ...... 61,384,229 | ...... 63,652,735 | ... (488,899) [ ....vvviiiii | XXX XXX XXX 317,358 | ...... 1,282,306 | . XXX XXX
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8999999 Total Preferred StOCKS ............. ..o | XXX e XXX L] XXX
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Showing All COMMON STOCKS Owned December 31 of Current Year
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Industrial and Miscellaneous (Unaffiliated)
002824100 ....... ABBOTT LABORATORIES ... e [ | 450.000 12/07/2012
003830106 ....... ABRAXAS PETROLEUM CORP ..o e | e ... 4,230.000] ... ..| 05/16/2011
00738A106 ....... ADTRANING ..o e [ 600.000 | ... ..| 12/07/2006
007974108 ....... ADVENT SOFTWAREINC ... e e ... 1,000.000 ... ..| 07/31/2012
009717101 ....... AKAMAI TECHNOLOGIES INC . U PUTUTRN PO I 610.000 ... .| 05/21/2012
011659109 ....... ALASKAAIRGROUPINC ... | [ e 700.000 05/25/2010
012653101 ....... ALBEMARLE CORP .......ooiiiiiiiiiiiiieai | [ | 820.000 04/30/2010
01741R102 ....... ALLEGHENY TECHNOLOGIESINC ... e | 1,610.000 ..| 10/24/2012
018581108 ....... ALLIANCE DATASYSTEMS CORP ... | [ e 120.000 ..| 07/02/2010
021441100 ....... ALTERACORP .. ..ot e | e 1,100.000 ..| 08/17/2011
023135106 ....... AMAZON.COMINC .......oviiiiiieieeee e [ | 310.000 ..| 02/14/2012
025537101 ....... AMERICAN ELECTRICPOWERCOINC ...........ooooeoa | o | 1,075.000 ..| 03/13/2012
026874784 ....... AMERICAN INTERNATIONAL GROUP | ... | e 2,280.000 ..| 09/11/2012
03073E105 ....... AMERISOURCEBERGEN CORP ..o e [ e 940.000 ..| 07/21/2011
031162100 ....... AMGENINC ... e 925.000 ... ..| 06/30/2010
037598109 ....... APOGEE ENTERPRISESINC ... o e ... 1,550.000] ... ..| 06/16/2011
037833100 ....... APPLEINC ... e 759.000 ... ..| 06/28/2011
04269Q100 ....... ARRISGROUPINC ..o | | e ... 2522000 ... ..| 06/17/2011
052800109 ....... AUTOLIVINC ... e [ | 680.000 | ... ..| 1212172010
05367P100 ....... AVID TECHNOLOGY INCCOM ... e [ e 889.000 ..| 11/27/2009
054937107 ....... BB&TCORP ... [ [ ... 1,225000] ... ..| 1111972012
077454106 ....... BELDENINC ... [ e ... 2,150.000] ... ..| 12/09/2009
084423102 ....... BERKLEY W R CORP COM ..... v ... 1,700.000 ... ..| 04/20/2010
084670702 ....... BERKSHIRE HATHAWAY INC ... [ [ ... 2542000 ... .| 01/19/2011
09061G101 ....... BIOMARIN PHARMACEUTICAL COM ... [ [ e 250.000 02/20/2009
111320107 ....... BROADCOM CORP ... [ e ... 2,390.000 01/06/2012
127055101 ....... CABOTCORP ...t e e ... 1,070.000 ... ..| 10/24/2008
12709P103 ....... CABOT MICROELECTRONICSCORP ... [ o 530.000 ... ..| 10/26/2012
127097103 ....... CABOTOIL&GASCORPCOM ... e [ ... 1,040.000] ... ..| 06/30/2010
13342B105 ....... CAMERON INTERNATIONALCORP .........coovvvvviin [ [ o 325.000 ... ..| 12202012
14040H105 ....... CAPITAL ONE FINANCIAL CORP ... [ e ... 1,450.000] ... ..| 02/16/2012
14055X102 ....... CAPITALSOURCEINC ........coovviiiiiie e [ .. 11,500.000 | ... ..| 08/20/2009
14149Y108 ....... CARDINALHEALTHINC ... e [ ... 2,480.000] ... ..| 04/02/2012
14170T101 ... CAREFUSION CORP ... [ e ... 1,485.000] ... ..| 02/17/2012
142339100 ....... CARLISLECOSINC ... [ [ [ 400.000 | ... ..| 05/04/2007
144577103 ....... CARRIZOOIL&GASINC ... e [ ... 2530.000] ... ..| 06/04/2012
124857202 ....... CBSCORP ... e [ ... 2,020.000] ... ..| 02/18/2011
150870103 ....... CELANESE CORP .......ovvviiiiiiiiiiiiiiie Lo [ [ 370.000 ... ..| 06/01/2012
151020104 ....... CELGENECORP ... e e ... 2,755.000] ... ..| 08/04/2011
808513105 ....... CHARLES SCHWAB CORP/THE ...........ooviiei e [ ... 3,450.000] ... ..| 11/05/2012
168615102 ....... CHICO'SFASINC ..o [ [ ...2,790.000] ... ..| 10/31/2008
125509109 ....... CIGNA CORPORATION COM ... [ e [ ... 1,230.000] ... ..| 01/20/2012
17275R102 ....... CISCO SYSTEMSINC ......... v ... 8270.000] ... .| 1171012011
172967424 ....... CITIGROUPINC ... e [ ... 7,008.000 07/22/12011
177376100 ....... CITRIXSYSTEMSINC ..o e [ ... 1,000.000 10/23/2012
184496107 ....... CLEANHARBORSINC ........ooviiiiiiiiiee [ [ [ 300.000 ... ..| 02/03/2006
19239302 ....... COGENT COMMUNICATIONS GROUP .........ooovviin e [ennnen ... 3,300.000] ... ..| 04/09/2010
192446102 ....... COGNIZANT TECHNOLOGY SOLUTIONS ..........ooooes [oveen [ennnnn ... 1,460.000 | ... ..| 09/14/2011
20030N101 ....... COMCASTCORP ..o v .. 7,150.000 | ... ..| 1212172010
20564W105 ....... COMSCORE INC COM . e e e 600.000 ..| 05/28/2009
20854P109 ....... CONSOLENERGYINC ............. v e 630.000 ..| 04/13/2011
210313102 ....... CONSTANT CONTACTINCCOM ..o [ [ e 770.000 ..| 07/30/2010
21036P108 ....... CONSTELLATION BRANDS INC ... i e e 985.000 ..| 07/05/2012
212015101 ....... CONTINENTALRESOURCESIINC ..o [ [ [ 700.000 ..| 10/16/2008
22160K105 ....... COSTCO WHOLESALE CORP ........ v e 540.000 .| 10/31/2012
222816100 ....... COVANCEINC ..o e [ 40.000 10/31/2012
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228368106 ....... CROWN HOLDINGS INC ... e e ... 2,500.000 L 01/19/2010
126650100 ....... CVS CAREMARK CORP ..o e e ... 1495000 ... L.........] 04/01/2011
232572107 ....... CYMERINC .............. e e 600.000 ... L.........| 04/22/2008
232806109 ....... CYPRESS SEMICONDUCTOR CORP ..........ovvevien e e ... 4,140.000] ... L] 172312011
235851102 ....... DANAHER CORP ..o [ e ... 2,160.000 ... L.........| 06/20/2011
252131107 ... DEXCOMINC ... [ [ ... 5560.000] ... L.........] 11/09/2010
254709108 ....... DISCOVER FINANCIAL SERVICES ..........coovviies [ e ... 1,050.000] ... L.........] 09/23/2010
256746108 ....... DOLLARTREEINC ................... v e 620.000 ... L... .| 05/10/2004
260003108 ....... DOVERCORP ... Lo [ e 795.000 L 09/24/2012
262037104 ....... DRIL-QUIPINC ... [ [ e 790.000 L 08/07/2007
23335C101 ....... DTSINC/CA .............. RTUUEY FUTTTTRN DU ... 2,180.000] ... L.........] 08/24/2011
26969P108 ....... EAGLE MATERIALS INC ... e e ... 1,400.000 | ... L.........| 05/06/2011
278642103 ....... EBAY INC ... e [ ... 2,160.000 ... L.........| 10/26/2012
281020107 ....... EDISON INTLCOM ....... i e 925.000 ... L.........| 09/10/2009
285512109 ....... ELECTRONICARTSINC ..o [ e ... 4,340.000] ... L.........] 102212012
268648102 ....... EMC CORP/MASSACHUSETTS ......ooviiviiiieieien [ e ... 3,390.000] ... L.........| 01/05/2012
292562105 ....... ENCOREWIRE CORP .......ccovviiiiiiiiiiiiie o [ [ 340.000 ... L.........| 08/19/2011
26875P101 ....... EOGRESOURCESINC .........ooovviii [ [ [ 635.000 L.........] 08/05/2011
26884L109 ....... EQTCORP ........oiiiiiiiiic e [ e 260.000 ... L.........] 06/21/2012
30219G108 ....... EXPRESS SCRIPTSHOLDING CO ... [ [ [ 875.000 ... L.........| 1211972012
30231G102 ....... EXXONMOBILCORP ... [ e ... 2595000 ... L.........| 0507/2010
303726103 ....... FAIRCHILD SEMICONDUCTORINTERN ... [ o [onnnen ... 3580.000]... L.........] 102212012
31620R105 ....... FIDELITY NATIONAL FINANCIALIN ..o e [ ... 1,450.000 ... L.........] 01/26/2012
316773100 ....... FIFTHTHIRDBANCORP .........oiiiiiiiiiiiee [ e ... 3,730.000] ... L.........] 10/25/2011
302491303 ....... FMCCORP ... [ e ... 1,570.000] ... L.........| 07119/2012
364730101 ....... GANNETTCOINC ... [ e ... 1,900.000 ... L.........] 08/31/2012
369604103 ....... GENERALELECTRICCO ..o e e .. 9,255.000 ... L.........] 0972272011
37940X102 ....... GLOBALCROSSING ... [ [ [ 400.000 L.........| 01/18/2008
38141G104 ....... GOLDMAN SACHS GROUP INC/THE .........ooovvvvien [ [ e 595.000 L.........| 10/16/2012
38259P508 ....... GOOGLEINC .......oooviii L [ e 242.000 L.........] 06/02/2011
39304D102 ....... GREENDOTCORP ..o [ e 1,500.000 L.........] 06/13/2012
406216101 ....... HALLIBURTONCO ..... e e 5,105.000 L.........| 09/20/2012
410345102 ....... HANESBRANDS INC ... [ [ [ 870.000 L.........| 04/15/2011
413086109 ....... HARMAN INTERNATIONAL INDUSTRIE ...........oooovoi oo [ o 860.000 L.........| 0520/2010
413875105 ....... HARRIS CORP ... e e e 925.000 ... L.........| 08/14/2008
415864107 ....... HARSCO CORP ... [ e e ... 1,760.000 | ... L.........| 05/08/2012
404132102 ....... HCC INSURANCE HOLDINGS INC ... [ [ e 810.000 ... L.........| 10/26/2011
427866108 ....... HERSHEY CO/THE ... e [ ... 1,500.000] ... L.........] 04/26/2011
42983D104 ....... HIGHER ONEHOLDINGS INC ... [ [ e 470.000 | ... L.........| 04/10/2012
437076102 ....... HOMEDEPOTINC ................e e e ... 1,650.000] ... L... .| 02/21/2012
438516106 ....... HONEYWELL INTERNATIONALINC ..o [ [ e 890.000 L 04/13/2011
440694305 ....... HORSEHEAD HOLDING CORP .........oovviiiiii [ [ ... 2,130.000 L 04/20/2012
443320106 ....... HUBGROUPINCCLA ... [ [ ... 1,250.000] ... L.........| 09/29/2009
443510201 ....... HUBBELLINC ............ e e 400.000 | ... L.........| 07/14/2008
444859102 ....... HUMANAINCCOM .......oviiviiiiiieeee [ [ [ 535.000 L.........| 04/23/2010
44919P508 ....... IAC/INTERACTIVECORP .......ovovviiiiiieiiie [ | e 660.000 | ... L.........| 12/03/2012
452327109 ....... ILLUMINAINC .............. e e 690.000 ... L.........] 09/23/2011
45784P101 ....... INSULETCORPCOM ... [ [ ... 4560.000] ... L.........| 03/06/2009
458118106 ....... INTEGRATED DEVICE TECHINC ..........oovvvvieo o [ ... 2,704.000] ... L.........| 04/27/2010
45884X103 ....... INTERMUNEINC ... [ [ ... 1,900.000 ... L.........| 06/28/2012
460146103 ....... INTERNATIONAL PAPERCO ..o [ [ ... 2590.000] ... L.........| 10/08/2012
460254105 ....... INTLRECTIFIERCORP ........ccoovvviiiiie [ [ ... 1,460.000 | ... L.........] 11/20/2008
46118H104 ....... INTRALINKS HOLDINGS INC ... [ [ ... 1,070.000] ... L.........] 12/02/2011
465741106 ....... ITRONINC ... [ e 450.000 | ... L.........| 08/09/2012
466313103 ....... JABILCIRCUITTING ..o e e ... 1,690.000] ... L.........] 10/10/2008
469814107 ....... JACOBS ENGINEERINGS GROUPINC ... | [ e 390.000 ... L.........| 03/16/2007
472319102 ....... JEFFERIESGROUPINC ................ U PUUUURS B ...2,280.000] ... L... .| 05/18/2012
477143101 ....... JETBLUE AIRWAYSCORP ... | | .. 3,960.000 L 07/02/2010
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478160104 ....... JOHNSON & JOHNSON ... e | e ... 2,175.000 136,858 L 04/18/2011
46625H100 ....... JPMORGAN CHASE & CO .. e ... 6,125.000] ... 230,681 .... L.........] 05/11/2012
482730102 ....... K12INC.................. e ... 2,830.000]... .. 585231 .... L.........] 011372012
485170302 ....... KANSAS CITY SOUTHERN COMNEW ...........oooovvveifonoean [oeeen o 510.000 ... ... 7855].... L.........| 03/03/2009
482387109 ....... KAR AUCTION SERVICES INC ... [ e ... 1,410.000] ... L. 24676(.... L.........| 12/06/2012
497217109 ....... KIORINC ... e [ ...2,270.000] ... 149521 ... L.........] 10/26/2012
497266106 ....... KIRBY CORP ... e L e 320.000 ... .. 5512, L.........| 04/02/2004
500255104 ....... KOHL'SCORP ................ v ... 1,375.000] ... e 70,161 L... .| 04/05/2012
50076Q106 ....... KRAFT FOODS GROUPINC ... [ e e ... 1778000 ......... 80,846 |...... 45470 (......... 80,846 |......... 73,990 L 10/02/2012
515098101 ....... LANDSTARSYSINCCOM ........ooovviiiiiiiiie [ [ [ 540.000(.........28,328|...... 52460 ......... 28328 |......... 13,450 L 06/11/2010
517834107 ....... LASVEGAS SANDS CORP ... [ e [ ... 1,110.000 ... cooo.....58475].... L.........| 05/14/2012
521865204 ....... LEARCORP ...........ccevee, e e e ... 1,235.000] ... ..55,080].... L.........| 03/29/2012
526107107 ....... LENNOX INTERNATIONAL INC ... [ [ ... 1,450.000] ... ..48300].... L.........| 08/08/2011
530322106 ....... LIBERTY MEDIACORP -LIBERTY .........ooovvoevii oo [ [ 776.000 | ... .. 50572].... L.........| 12/04/2012
548661107 ....... LOWE'SCOSINC ......oviiiiieeee [ e ... 2,900.000] ... .. 70660].... L] 1211472011
50212v100 ....... LPL FINANCIAL HOLDINGS INC ... [ [ e 620.000 ... .. 16,680 .... L.........| 10/23/2012
55973B102 ....... MAGNUM HUNTER RESOURCES CORP .........cccovvvin e [ennnen ... 8,190.000] ... .. 37,230 .... L.........| 06/01/2012
560879108 ....... MAKO SURGICALCORP .......ooviiiiiiiee [ [ ... 3,090.000] ... 443731 ... L.........] 07/20/2012
571748102 ....... MARSH & MCLENNAN COSINC ..o [ [ o 815.000 ... .. 23675].... L.........] 08/09/2011
573284106 ....... MARTIN MARIETTAMATERIALSINC ... [ [ e 280.000 ... L 23719 ... L.........| 11/07/2012
57772K101 ....... MAXIM INTEGRATED PRODUCTS ... e e ... 1,800.000] ... .. 20556 (.... L.........| 07/09/2008
58155Q103 ....... MCKESSONCORP ... e [ ... 1,145000] ... .. 59,9231 ... L.........] 01/27/2009
58502B106 ....... MEDNAXINCCOM ... [ [ [ 600.000 ... .. 240931.... L.........| 12/04/2008
552715104 ....... MEMC ELECTRONIC MATERIALSINC ..........coooovvei]veen [ennnen ... 3,020.000] ... .. 32216.... L.........| 03/04/2011
58933Y105 ....... MERCK&COINC ... [ e ... 2,960.000] ... 130,652 L.........| 08/30/2012
59001K100 ....... MERITORINC ... e [ ... 3640000 ......... 17,217 | ....... 4730 |........ 17217 |......... 53,419 L.........] 05/23/2011
59156R108 ....... METLIFEINC ... ..o [ [ ... 2,710.000] ... . 105,011 L.........] 01/05/2012
591708102 ....... METROPCS COMMUNICATIONS INC .......ooooiiiie e e ...2,010.000] ... 14,370 L.........| 05/19/2010
595137100 ....... MICROSEMICORP ...t e e ... 1,450.000] ... 18,011 L.........| 05/16/2007
594918104 ....... MICROSOFT CORP ... [ [ ... 1,825.000]... 220,290 L.........] 11/04/2010
609207105 ....... MONDELEZ INTERNATIONALINC ... o [ ... 5335000 ... 137,633 L.........] 10/02/2012
609839105 ....... MONOLITHIC POWER SYSTEMS INC ........ooviviie [ e ...2970.000] ... 46,291 L.........] 0772712011
61166W101 ....... MONSANTO CO ... e [ [ 920.000 ... 80,080 L.........| 08/28/2012
611742107 ....... MONSTER WORLDWIDE INC .........ooeiiie e [ ... 2,630.000] ... 31,159 | L.........] 09/23/2010
615369105 ....... MOODY'SCORP ... [ [ [ 500.000 ... 13417 L.........] 01/05/2011
55345K103 ....... MRC GLOBALINC .......coiiiiiiiiiiie [ e ... 2,026.000] ... 43,211 L.........| 04/13/2012
628550104 ....... MYRIAD GENETICSINC ..o [ [ 550.000 ... 13,074 L.........| 06/29/2012
63009F105 ....... NANOSPHEREINC ... [ e ... 5810.000] ... 23,454 L.........] 0211712012
637071101 ....... NATIONAL OILWELL VARCOINC ... e e ... 1,155.000] ... 86,685 L.........] 04/13/2011
62913F201 ....... NIFTHLDGS INCCLBNEW .......... v ... 7,640.000] ... 66,050 L... .| 06/19/2009
654106103 ....... NIKEINC ... e e ... 1,220000].........62,952|...... 51600 ......... 62,952 |......... 63,346 L 05/18/2012
666807102 ....... NORTHROP GRUMMAN CORP ..o [ [ [ 630.000(.........42575|...... 67580 .........42575]|......... 32,083 L 07/20/2010
67066G104 ....... NVIDIACORP ... [ [ ... 2455000 ... 29,402 L.........| 12/04/2012
674599105 ....... OCCIDENTAL PETROLEUMCORP ..o [ [ ... 2455000 ... 214,547 L.........] 1211012012
681904108 ....... OMNICAREINC ... e e ... 1,570.000] ... 51,611 L.........| 07/31/2012
681919106 ....... OMNICOMGROUPINC .......ooiiiiiiiiiee [ e ... 1,250.000] ... 41,929 L.........| 06/29/2010
682189105 ....... ON SEMICONDUCTOR CORP ... [ [ ... 1,750.000 ] ... 53,720 L.........] 09/19/2012
68389X105 ....... ORACLECORP ... [ [ ... 5510.000] ... 181,939 L.........] 06/13/2011
685564106 ....... ORBITAL SCIENCES CORP COM ... e [ ...2,030.000] ... 27,682 L.........| 07/22/2010
690742101 ....... OWENS CORNING ... [ [ [ 20.000(............740...... 36990 |............ 740 | ............ 591 L.........] 10111/2012
693718108 ....... PACCARINC ... [ ... 1,220.000] ... 54,719 L.........] 1212012012
695156109 ....... PACKAGING CORP OF AMERICA ... [ [ ... 1,000.000 ... 13,182 L.........| 10/22/2008
696429307 ....... PALLCORP .....ciiiiiiiiiiiiiie [ [ [ 630.000 ... 14,530 L .........| 04/02/2004
701094104 ....... PARKER HANNIFIN CORP .........ovoviiiieiiees [ [ [ 785.000 ... 65,973 L... .| 08/03/2012
H6169Q108 ....... PENTARRLTD ... [ [ e 553.000 17,360 L.........] 10/01/2012
714290103 ....... PERRIGOCOCOM ... [ [ [ 330.000 7,688 |. L.........| 02/03/2009
717081103 ....... PFIZERINC ............ e [P TR B 8,375.000 137,747 L... .| 08/03/2010
718546104 ....... PHILLIPS 66 ... [ [ [ 980.000(.........52,038]...... 53.100......... 52,038 |......... 33,116 L 07/27/2012
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733174700 ....... POPULARINC ... [ e ... 1,891.000 L 05/30/2012
693506107 ....... PPGINDUSTRIESINC ...........coovviiiii [ [ [ 800.000 ... L.........| 04/20/2012
740189105 ....... PRECISION CASTPARTS CORP ..........oevviioeiiee oo [ [ 600.000 ... L.........] 08/23/2011
740585104 ....... PREMIERE GLOBAL SERVICEINC ...........ccooovveiii e e ... 5,100.000] ... L.........| 11/11/2008
T4164F103 ....... PRIMORIS SERVICES CORP ..o e e ... 1,200.000 ... L.........|] 101172012
747525103 ....... QUALCOMMINC ... [ [ ... 1,300.000 ... L.........] 06/20/2011
T4T62E102 ....... QUANTASERVICESINC ... [ [ ... 2,280.000] ... L.........] 06/17/2011
74874Q100 ....... QUINSTREETINC .................. v ... 3,790.000 ... L... .| 06/28/2010
754730109 ....... RAYMOND JAMES FINLINC COM ... e [ ... 1,200.000 L 05/07/2010
755111507 ....... RAYTHEONCO ... [ [ ... 1,205.000 L 03/14/2011
759351604 ....... REINSURANCE GROUP OF AMERICA ... [ o 470.000 | ... L.........| 10/29/2008
761248103 ....... RESPONSYSINC ... [ e ... 2,800.000] ... L.........| 1211112012
761565100 ....... REXENERGY CORP ......ooviiiiiiiiieiiee [ e ... 2)540.000] ... L.........| 04/19/2011
772739207 ....... ROCK-TENNCO ... [ [ [ 585.000 ... L.........] 06/29/2011
775133101 ....... ROGERSCORP ...t e [ ... 2,670.000] ... L.........] 11/02/2010
779376102 ....... ROVICORP .. e e ... 4,376.000] ... L.........| 07/18/2012
74972G103 ....... RPXCORP ...t e e .. 4,400.000 | ... .. 483421 ... L.........] 12/09/2011
T4973W107 ....... RTIINTERNATIONAL METALSINC ... [ [ e 450.000 ... 6440].... L.........| 09/26/2008
781295100 ....... RUE21INC ... [ [ e 650.000 . 157021 ... L] 1172972011
794661302 ....... SALESFORCE.COMINC ........coooiiiiiiiiies [ [ [ 510.000 .. 80,9881 .... L.........| 11/26/2012
78388J106 ....... SBA COMMUNICATIONS CORP ... [ [ e 930.000 ... L3971 L.........| 04/15/2011
81616X103 ....... SELECT COMFORT CORP ........ovvviiiiiiiiees [ [ ... 1,290.000 ... .. 26519].... L.........] 06/22/2012
826919102 ....... SILICON LABORATORIES ... [ [ [ 520.000 ... .. 12886 .... L.........| 06/22/2007
82967N108 ....... SIRIUSXMRADIOINC ... [ e ... 5225000 ... ..10635].... L.........| 01/09/2012
83088M102 ....... SKYWORKS SOLUTIONS ... [ e ...2,000.000] ... .. 11,080 .... L.........| 11/19/2008
784541100 ....... SMENERGYCO ............ [P TTIY PR FT R 645.000 | ... .. 395791 ... L.........] 10/05/2012
835898107 ....... SOTHBY'SHOLDINGS ..........ccoovviiiiiiiiei [ [ [ 310.000 ... L2756 ... L.........| 05/26/2004
854502101 ....... STANLEY BLACK & DECKERINC .........ovoviiviiiien [ e ... 1,600.000] ... 108,454 | .... L.........| 05/15/2012
855030102 ....... STAPLESINC ... [ e ... 1,560.000] ... 242611 .... L.........| 03/07/2012
855244109 ....... STARBUCKS CORP ... [ [ ... 1,730.000] ... L.........] 05/23/2012
857477103 ....... STATESTREETCORP ..o [ e ... 2,380.000] ... L.........| 02/29/2012
867914103 ....... SUNTRUSTBANKSINC ... [ e ... 1,660.000] ... L.........| 01/09/2012
871503108 ....... SYMANTEC CORP ..ot [ e ... 1,720.000 ... L.........| 08/02/2012
871546206 ....... SYMMETRY MEDICALINC ... [ e ... 2,660.000] ... L.........| 04/05/2012
87157D109 ....... SYNAPTICSINC ... [ [ e 880.000 | ... L.........] 11162012
87612E106 ....... TARGETCORP ......oviiviiiiiiiiiiiiieie e | e ... 1,285.000] ... L.........] 08/22/2011
880349105 ....... TENNECOINC ..o | [ 330.000 ... L.........| 06/28/2012
88164L100 ....... TESSERATECHNOLOGIESINC ... [ e 730.000 L.........| 1211412012
882508104 ....... TEXAS INSTRUMENTSINC ... | e ... 2,200.000] ... L.........| 111212012
216648402 ....... THECOOPERCOSINC .....c.ovvvovieiiiiieiie e | e ...2,290.000] ... L... .| 07/22/2008
883556102 ....... THERMO FISHER SCIENTIFICINC ..o e | e ... 2,030.000 L 04/13/2012
88732J207 ....... TIMEWARNERCABLEINC ... [ e 335.000 L 06/26/2012
887317303 ....... TIME WARNERINCNEWCOM ........ooooiiiiii e e ... 1,628.000] ... L.........| 12/30/2008
888706108 ....... TIVOINC ... | e ... 4,290.000] ... L.........] 05/03/2011
89531P105 ....... TREXCOINC ... e [ e 580.000 ... L.........| 08/10/2011
89674K103 ....... TRIQUINT SEMICONDUCTORINC .......oveieieie e | e ...2,980.000] ... L.........] 06/17/2011
904034105 ....... ULTRATECHINC ... e [ ... 1,610.000] ... L.........] 08/09/2011
90478E103 ....... UNILIFECORP ................ [T PUY FUTTUT I ... 3,870.000] ... L.........| 052412012
910047109 ....... UNITED CONTLHLDGSINC ... e e ... 8810.000] ... L.........| 04/05/2011
911312106 ....... UNITED PARCEL SERVICEINC ..........cooovevviiiie [ [ e 405.000 | ... L.........| 06/01/2012
913017109 ....... UNITED TECHNOLOGIESCORP ..o [ [ ... 1,560.000] ... L.........] 08/15/2011
91324P102 ....... UNITEDHEALTHGROUPINC ... e [ ... 1,225000] ... L.........] 12007/2011
90341W108 ....... USAIRWAYS GROUPINC ... [ e ... 1,320.000] ... L.........| 03/08/2012
902973304 ....... US BANCORP DEL COMNEW .......cooviiiiiiiii e e ...2945000] ... L.........| 03/03/2010
91913Y100 ....... VALEROENERGY CORP ........oooviviiiiiiiiiiii] e | e ... 5045000 ... L.........] 08/22/2011
92335C106 ....... VERABRADLEYINC ... e [ e 520.000 ... L.........| 05/04/2012
92342Y109 ....... VERIFONE SYSTEMSINC ..o e | e ... 1,030.000] ... L... .| 06/12/2012
92343E102 ....... VERISIGNINC ... | [ | 520.000 L 01/05/2011
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Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B/A.CV. Acquired
92532F100 ....... VERTEX PHARMACEUTICALS INC .......cooovviiiii e | e ... 1,980.000].........82962|......41.900|......... 82,962 |......... 81,254 | .........ooooo o [ 17,206 | ..o e 17,206 L 12/02/2011
92553P201 ....... VIACOMING ... e e ... 2,055000]........108,381|...... 52740 ........ 108,381 |........ 104117 | ............o.o [ 1883 5330 e e 5,330 L.........] 04/13/2011
92826C839 ....... VISAINC ..... e e 870.000(........131,875|..... 151580 | ........ 131,875 |........ 112383 | ...........oooo | 4B 19491 | 19,491 L.........] 10/25/2012
929566107 ....... WABASH NATIONAL CORP ..o | | e ... 7,660.000].........68710|....... 8970 .........68710 |......... 47,924 | .............. [ e 8656 | ..o [ 8,656 L.........] 091272011
92927K102 ....... WABCOHLDGSINCCOM ... | e [ e 500.000(.........32,595|...... 65.190 | ......... 32595 |......... 13761 | ......o.oooi | [ 10,895 | ..o e 10,895 L.........| 02/04/2010
930059100 ....... WADDELL & REED FINANCIALINC ... e [ e 600.000(.........20,892|...... 34820 (.........20892|.......... 9276 | ............... | 1200 6,030 ... [ 6,030 L.........| 10/08/2008
254687106 ....... WALTDISNEY COTHE ... | | e ... 2720000 ........135429|......49.790|........ 135429 |........ 126,050 | ............... [ 2040 L 9379 .o [ 9,379 L.........] 06/05/2012
942622200 ....... WATSCOINC ..., i e e 700.000.........52,430]...... 74.900(......... 52,430|......... 26,880 |...........c... |oeeeee . 5236 6,468 | ... [ 6,468 L... .| 01/08/2008
942683103 ....... WATSON PHARMACEUTICALSINC ... | | e ... 1,040.000.........89,440|...... 86.000|......... 89,440 |......... 72815 | .......cooooe oo [ 16,625 |....coiiii e 16,625 L 07/16/2012
94733A104 ....... WEB.COMGROUPINC ..........ooviiiiiiie | e ... 1,020.000].........15096 | ...... 14800 (......... 15096 |......... 15657 |.........ocooe oo [ (B561) .o [ (561) L 05/17/2012
949746101 ....... WELLSFARGO&CO ... | | e ... 1,225000] ... 6,358 | ... [ 47830 ..o | 47,830 L.........] 1200272011
958102105 ....... WESTERNDIGITALCORP ........oviviiiiiiiies | | e ... 1,290.000 ... 845 14,887 | .o e 14,887 L.........| 1212112010
966837106 ....... WHOLE FOODS MARKETINC .......ovviioeeeie e [ e 580.000 | ... 1237 | (2322) [ .o e (2,322) L... .| 08/15/2012
929297109 ....... WMS INDUSTRIESINC ... e [ e 790000 .........13,825|...... 17500 |.........13,825|......... 29546 | ............o.. | [ (2,386) [ ... [ (2,386) L.........] 02/23/2011
981475106 ....... WORLD FUEL SERVICESCORP .........coovvviiiiie | | e 1,530.000 C280 e (1,239 .o e (1,239) L.........| 10/02/2008
98419M100 ....... XYLEMINC/INY .o [ | 915.000 370 1290 o 1,290 L.........] 121612011
008474108 ....... AGNICO-EAGLEMINESLTD ..o e [P I DO 830.000 BB 14,085 ..o e 14,085 L.........| 04/10/2012
148887102 ....... CATAMARAN CORP ..o [ [ I 870000 .........40,977|...... 47100 | ......... 40,977 |......... 18438 | ... | [ 22539 (.. 22,539 L.........] 0711112012
45245E109 ....... IMAXCORP ... [ ol 1,740.000 | .........39,115|...... 22480 | ......... 39115 |......... 34422 | ... | e 4694 (... 4,694 L.........| 09/26/2012
460951106 ....... INTEROILCORP ..o [ .1 ]...1,080.000].........59972|...... 55530 |......... 59,972 | ......... 45923 | ............. e e 4330 .o 4,330 L.........| 05/03/2011
50015Q100 ....... KODIAK OIL& GAS CORP ... ool ). 1950000 ......... 17,258 | ....... 8.850|......... 17,258 | ......... 15883 | ... e e 1375 o [ 1,375 L.........| 05/18/2012
535919203 ....... LIONS GATE ENTERTAINMENTCORP ................o.oc | oeeee .ol [...4100.000].........67,240...... 16400 |......... 67,240 |......... 28381 |...........oooo oo [ 33428 (. 33,128 L.........] 08/31/2011
767744105 ....... RITCHIE BROTHERS AUCTIONEERS ... e [ I 580.000 ... 232 (690) | ..o [ (690) L .........| 04/02/2004
867224107 ....... SUNCORENERGY INC ........ovviiiiiiiie [ .o |...2450.000] ... 1042 10168 | ..o e 10,168 L.........| 04/13/2011
HO023R105 ....... ACELIMITEDSHS .......ooiiiiiiie | RO 455.000 | ... VB 2853 i [ 2,853 L.........| 07/31/2012
03524A108 ....... ANHEUSER BUSCH INBEV SPNADR ............coovves | onnnn. RO 355.000 A5 9379 .o [ 9,379 L.........] 11/27/2009
G0692U109 ....... AXIS CAPITALHLDGSLTDSHS ... e RO 665.000 MO (B03) | .o (503) L.........] 09/11/2012
M22465104 ....... CHECKPOINT SOFTWARE TECH ...........ocooiviiies [oenens . R. 1,370.000 | ......... 65267 |...... 47640 (......... 65267 |......... 75899 | ........ocooees |oviiiiiis [ [ G713 e e (6,713) L.........| 06/02/2011
N22717107 ....... CORE LABORATORIES .. PPN PRI RO 320.000 3T (1,485) [ .o e (1,485) L .........| 04/02/2004
G2554F113 ....... COVIDIENPLC ... [ . R. 1,135.000 1356 ..o 14449 | ... 14,449 L.........] 10142011
G3223R108 ....... EVERESTRE GROUPINCCOM ............cooviinii | oenns RO 400.000 JTB8 | 10344 | ..o 10,344 L.........| 03/03/2009
Y2573F102 ....... FLEXTRONICS INTERNATIONALLTD ..o [ . R.[...6960.000].........43222....... 6210|......... 43222 | ......... 22573 | ......coooiiiis [ e 2972 e 2972 L.........| 10/26/2012
H27178104 ....... FOSTERWHEELERAGCOM ........oovviiiiiieas [ . R.[...1260.000|.........30,643|...... 24.320|......... 30,643 |......... 28706 | .........coce [ereiiiii [ 6,602 ... [, 6,602 L.........| 052412012
580037109 ....... MCDERMOTT INTERNATIONALINC ... . R.[...2830.000).........31187 | ...... 11.020 | ......... 31,187 |......... 38468 | ... [ [ (A76) [ .o e (1,176) L.........] 08/04/2011
N72482107 ....... QIAGENNV ... e [ . R.[...1300.000].........23595...... 18150 | ......... 23595 | ......... 25875 | ........ooioii o e 5642 ... 5,642 L.........| 09/24/2009
780259206 ....... ROYALDUTCH SHELLPLC ......cvvviiiiiiiiieen [ . R.[...1425000]... 3434 @51 [ o 4511)]... L.........| 02/16/2011
80105N105 ....... SANOFI .o . R.|...1505.000]... 1,366 ..o [ 16,648 | ... e 16,648 | ... L.........| 03/06/2012
806857108 ....... SCHLUMBERGERLTD ..o [ RO 255000 (......... 17,671 ...... 69299 | ........ 17671 |......... 17,822 ... | [ (51) ] e [ (151) L.........] 121812012
G7945M107 ...... SEAGATE TECHNOLOGY .........ooooiiiiiii [ . R.[...1,015000]... 810 14230 .o 14,230 L.........] 081712011
M87245102 ....... SYNERONMEDICALLTD ..o [ . R.[...3740.000|.........32426....... 8670|......... 32426 |......... 39,636 | .........ooov oo [ (I3[ e e (8,931) L... .| 06/17/2011
H84989104 ....... TECONNECTIVITYLTD ..o | e RO 950.000(.........35264|...... 37120 ......... 35264 |......... 28723 |...........cot |, 604 ..o 5533 i e 5533 L 06/21/2012
H89128104 ....... TYCO INTERNATIONALLTD SHS ... | . R.|...1055000].........30,859|...... 29.250|......... 30,859 |......... 27432 | ............... |, 950 ..o TTT3 | [ 7,773 L 12/02/2011
87210103 ....... UTIWORLDWIDEINCSHS ... [ . R.[...2450.000]... AT 20| o 270 L.........] 011372011
G9319H102 ....... VALIDUS HOLDINGSLTD COMSHS ... e . R.[... 1155000 ... LR U R 3557 .o e 3,557 L.........] 1212112010
92857W209 ....... VODAFONE GROUPPLC ............. TP P . R.[...1,170.000]... L2238 (BA02) .o e (3,102) L.........] 01/26/2011
(694368100 ....... WARNER CHILCOTTPLC CLASSA .......oiiiiieiaie | . R.[...4,020.000]... 17885 (12422) | ..o | (12,422) L... .| 08/09/2011
H27013103 ....... WEATHERFORD INTERNATIONLLTD ..o | onen . R.[...1,345000].........15051|...... 11190 |......... 15051 | ........ 17,715 | ... [ [ (2662) ..o [ (2,662) Lo 09/21/2012
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) .........................oo [ 16794416 | XXX .. ..., 16,794,416 |..... 13,620,883 |......... 12,920]........ 220338 ... | 2,100,361 ... [ 2,100,361 |............... XXX |.. XXX ..
Mutual Funds
0075W0700 ....... ADVISORS INNERCIRCLEFDUTD ..o e e .315,657.637 | ...... 3,289,153 ...... 104201 ...... 3,289,153 |...... 2,145622|.... L B1228) L 384236 (... | 384,236 | ... .| 03/31/2010
411511306 ....... HARBORFD INTLFD ............... . |..64931401]...... 4,033539...... 62.120(...... 4,033539|...... 2,690,658 | .... 920720 614,697 ... | 614,697 | ... 12/18/2009
9299999 Subtotal - Mutual FUNS ... ... [ 7,322,691 (... XXX .. |...... 7,322,691 ...... 4,836,281 ... o 153,300 | ..o 998,933 ... | 998,933 XXX
9799999 Total CoMMON STOCKS ... ...\ttt [ 24117107 ... XXX .. |..... 24117107 | ... 18,457,164 |......... 12920]........ 373638 ... | 3099294 ... [ 3,099,294 XXX
9899999 Total Preferred and CommON SOCKS .............o.ouu i 24117407 ... XXX .. |..... 24117107 | ..... 18457,164 |......... 12920 ........ 373638 (... | 3099294 |............. | 3,099,294 XXX
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(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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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
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Bonds - U.S. Governments
912828TF7 ...... USTREASURY NOTE ... e ... 08/23/2012 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............|....... XXX o [, 847.811|......... 850,000.00 | ................... 69
912828TD2 ...... USTREASURY NOTE ... ... 07/16/2012 .. | MORGAN STANLEY & COINC,NY ... XXX [ 299,321 ......... 300,000.00 | ........oeoiviinnn 4
912828SU5 ... USTREASURY NOTE ... e ... 06/08/2012 .. | MORGAN STANLEY & COINC,NY ..........ooooiiii | XXX [, 583,448|......... 585,000.00|.................. 107
912828TL4 ....... USTREASURY NOTE ... e ... 08/29/2012 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........coovveeii| . XXX [, 274872 ......... 275,000.00 ..o
912828UDO0 ...... USTREASURY NOTE ... ... 12/19/2012 .. | JPMORGAN SECURITIES INC,NEWYORK ..............coooooo |t XXX o 5482,831|....... 5,500,000.00 | ..........oooeninen
912828UC2 ...... USTREASURY NOTE ... e ... 12119/2012 .. | JPMORGAN SECURITIES INC, NEWYORK ............cocooien | XXX 3,485,520 ....... 3,500,000.00 f...........oovnn 120
912828TT7 ...... USTREASURY NOTE ... ... 11/05/2012 .. | JPMORGAN SECURITIES INC,NEWYORK ...............ocoooo |t XXX [ 413542(......... 415,000.00.........ooeenn 63
912828JT8 ....... USTREASURY NOTE ... e ... 09/27/2012 .. | JPMORGAN SECURITIES INC, NEWYORK ............coooviii | XXX [, 530,869 |......... 520,000.00 | ................ 3,410
912828ND8 ...... USTREASURY NOTE ... ... 03/06/2012 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ..........occoeii]oinnen XXX [ 258,083 ]......... 225,000.00].........oene 2,445
912828PS3 ...... USTREASURY NOTE ... ... 10/03/2012 .. | MORGAN STANLEY & COINC,NY ... | XXX [ 173,966 |......... 165,000.00(.................. 583
912828NT3 ...... USTREASURY NOTE ... e ... 04/16/2012 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ........ccovveii] v XXX o 386,973 |......... 360,000.00 | ................ 1,662
912828QX1 ...... USTREASURY NOTE ... ... 11/26/2012 .. | GOLDMAN SACHS & CO, NY ... XXX [ 259,366 ......... 250,000.00..........cone 1,213
912828JW1 ... USTREASURY NOTE ... o ... 12119/2012 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ........cccooveii] v XXX 2,026,960 ....... 2,000,000.00.............. 14,103
912828RS1 ... USTREASURY NOTE ... o MMM4/2012 0 [FIFTHTHIRD Lo XXX [ 400,328 ......... 400,000.00|............oines 456
36202F2L9 ....... GNMA [T POOL #0005279 ... oo ... 01/13/2012 .. | JPMORGAN SECURITIES INC, NEWYORK .............ocoovei | XXX 524297 |......... 500,000.00 | ................ 1,069
36179MC24 ...... GNMA Il POOL #OMAOOBY ... [ .. 05/24/2012 .. | JPMORGAN SECURITIES INC,NEWYORK ...................oo. | XXX [ 975,771 ......... 897,389.83|................ 1,894
0599999 SUbLOtal - BONAS - UL, GO B MMENES .. ...t et et e e e oot n e | 16,923,959 ... 16,742,389.83|.............. 27,199
Bonds - All Other Governments
11070TAB4 ...... TPROVINCE OF BRITISH COLUMBIA ... .. o] 10/16/2012 SCOTIA CAPITAL (USA) INC,NEWYORK ... [ XXX oo [ 159,150 |......... 160,000.00 | ................oo.e
1099999 Subtotal - Bonds - All Other GOVEIMMENES .. ... ... e e e e e e [ 159,150 ......... 160,000.00 | ...
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
574193GB8 ...... MARYLAND ST ... 08/17/2012 BARCLAYS CAPITAL INC,NEWYORK .......................... | XXX 372,246 ......... 300,000.00|.................. 333
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and GUArANIEEA) ... e [ 372,246|......... 300,000.00|.................. 333
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
54675QAFO0 ...... LOUISVILLE & JEFFERSON CNTY KY ... 03/16/2012 MORGAN STANLEY & COINC,NY ..................... | XXX 594,055]......... 500,000.00 | ......................
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (DIreCt aNd GUAIANTEEA) .. ... ...ttt e et e | 594,055|......... 500,000.00|........cccoveii.
Bonds - U.S. Special Revenue, Special Assessment
235036XPO ...... DALLAS-FORT WORTH TXINTERNATI ... [ ... 08/17/2012 .. | SAMUEL A RAMIREZ & COMPANY, BROOKLYN .................| ..o XXX [ 282,113]......... 250,000.00]....coeii
251250AB2 ...... DETROIT MIWTR & SEWERAGE DEPT ..o ... 06/21/2012 .. | GOLDMAN SACHS & CO,NY .......cooiiiii XXX o [, 270913|......... 250,000.00 ..o
29270CYK5 ... ENERGY NWWAELECREVENUE ... ... 08/16/2012 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............|....... XXX [ 100,000 ......... 100,000.00 | .......cooviiiinnt
31331KHW3 ... FEDERAL FARM CRBK CONSBD ..ot e ... 07/20/2012 .. | GOLDMAN SACHS & CO (GBL CUST ONLY), NY ..............oo | XXX [, 514781 ......... 500,000.00 | ................ 1,444
3133XFJF4 ... FEDERAL HOME LNBK CONS BD .......ouiiiiiiii e e ... 07/20/2012 .. | BARCLAYS CAPITAL INC,NEWYORK ...........coooovivn] . XXX [, 295495|......... 250,000.00{................ 2,426
3134G3260 ...... FEDERALHOMELNMTG CORP ..o ... 12/11/2012 .. |NSI STOCK LENDING, NEWYORK ...........ocoooiii o XXX [ 135,095(......... 135,000.00 | ........ooviiiin
3137EADMS ..... FEDERALHOMELNMTG CORP ..o ... 11/07/2012 .. |NOMURA SECS,NEWYORK ...........cooooviiii XXX o [, 534597 |......... 535,000.00|.................. 331
3134G3P38 ...... FEDERALHOMELNMTG CORP .......ooiiiii ... 12/20/2012 .. | CITIGROUP GBL MKTS/SALOMON,NEWYORK .................|....... XXX [ 260,130 ......... 260,000.00 ...t 412
3134G3Y20 ...... FEDERALHOMELNMTG CORP ..o e .. 12117/2012 .. |NOMURA SECS,NEWYORK ...........cooooviiii XXX o 200,120 |......... 200,000.00{..........ccovnn 58
3135GORD7 ..... FEDERAL NATLMTG ASSN ... ... 10/12/2012 .. | JP MORGAN CHASE BANK/HSBCI, NEWYORK .................|....... XXX [ 530,000]......... 530,000.00 | ..........oooiiinn
3135G0SBO ...... FEDERAL NATLMTG ASSN ... o ... 11/28/2012 .. INOMURA SECS,NEWYORK ............ooooiiiii XXX o 1,657,233 ....... 1,560,000.00 | .................. 211
3135G0MZ3 ... FEDERAL NATL MTG ASSN ... e ... 08/24/2012 .. | MORGAN STANLEY & COINC,NY ........ooooiii |, XXX [, 784757 |......... 785,000.00 | ................ns 706
3135GONV1 ...... FEDERAL NATLMTG ASSN ... o ... 09/17/2012 .. | JP MORGAN CHASE BANK/HSBCI, NEWYORK .................|....... XXX [ 270,450 ......... 270,000.00|........cooeinns 116
3135G0PQO ..... FEDERAL NATL MTG ASSN ... ... 10/12/2012 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........ccooveeii| . XXX 1,282,996 |....... 1,280,000.00 | .................. 587
4551677K6 ...... INDIANAUNIVREVENUES TXBL ... [ ... 10/18/2012 .. | JPMORGAN SECURITIES INC,NEWYORK ...............ocoooo |t XXX [ 200,000]......... 200,000.00]....coeii
59259YRA9 ... ... MET TRANSPRTN AUTHNY REVENUE ... ... 06/29/2012 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............|....... XXX [, 288,558 |......... 250,000.00 ..o
67756A3M2 ...... OHIO STHGR EDUCTNL FACCOMMIS ... ... 04/25/2012 .. | JPMORGAN SECURITIES INC, NEWYORK ............cocoovei | XXX [, 554115|......... 500,000.00 | ..........oocoiinnn.
685869CZ0 ...... OREGON STHLTH & SCIENCE UNIV ... [ ... 05/02/2012 .. | MORGAN STANLEY & COINC,NY ... XXX [ 228,344 |......... 200,000.00]....coeii
3132HNEB1 ..... FHLMC POOL#Q1-1930 ... ... 10/31/2012 .. | BANK OF AMERICA,NEWYORK ...........ccoooiiiii |, XXX [ 26171(........... 24,962.05| ... 27
31417DC35 ...... FNMA  POOL #0ABG389 ... .. 10/26/2012 .. |NOMURA SECS, NEWYORK .....................oo XXX 109,913 |......... 104,835.40(.................. 262
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3138LUQST ...... FNMA  POOL#0AOA064 ... ..o e ... 07/12/2012 .. | CITIGROUP GBL MKTS/SALOMON, NEWYORK .................[....... XXX 170,415 ......... 159,768.37 | ... 249
3138MODJ6 ...... FNMA  POOL#0AOB204 ... ..ot ... 07112/2012 .. | FIRST UNION CAP MKTS, NEWYORK ..........c.ooooivii ], XXX [ TA543 (... 69,890.77 | ... 109
3138MCRK2 ... FNMA  POOL#0APBS8O ... ... i e ... 10/31/2012 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............[....... XXX [ 68,260(........... 65,000.00 ... 70
3138MGNW1 ... [FNMA  POOL#0AQ1304 ... ..o [ ... 10/25/2012 .. | BANK OF AMERICA, NEWYORK ..........cccoovviiii [ XXX [ 57,631 ........... 55,000.00|............nn 133
31418AFD5 ... FNMA  POOL #OMAT063 ... .o e [ ... 04/26/2012 .. | JPMORGAN SECURITIES INC,NEWYORK ........cooooovviinn [ XXX [ 157,992(......... 150,000.00 | ... 363
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... 8,954,520 ....... 8,684,456.59(................ 7,505
Bonds - Industrjal and Miscellaneous (Unaffiliated)
02209SAN3 ...... ALTRIAGROUP INC ... ... 08/06/2012 .. | JPMORGAN SECURITIES INC,NEWYORK ............occooven [ XXX 159,8211......... 160,000.00 | .......cooeveiii
0258MODES ..... AMERICAN EXPRESS CREDIT CORP .......ooviiiiiiiiiiee [ ... 08/23/2012 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .........ccooeeii] i XXX [ 173,851 ......... 170,000.00 | ............oee. 628
026874CT2 ...... AMERICAN INTLGROUP ... ... 03/19/2012 .. | US BANCORP INVESTMENTS INC, ST.PAUL .................oo | XXX 124,805(......... 125,000.00 | .......oooeviiiii
053332AM4 ... AUTOZONE INC ... ... 04/17/2012 .. | JPMORGAN SECURITIES INC,NEWYORK ..............ccoooe [ XXX [ 84,986 (........... 85,000.00|........ooeveiiinn
05531FALT ...... BB&T CORPORATION ... ... 08/07/2012 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........ccoeevveii] v XXX [ 39,927 (... 40,000.00 | .....ooovviiin
084664BNO ...... BERKSHIRE HATHAWAY FINANCE COR ..o e ... 05/04/2012 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................[..oo. XXX 167,427 1......... 150,000.00 | ................ 1,470
097023AV7 ...... BOEING CO/THE ... ... 08/23/2012 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................| ... XXX 133,660 (......... 125,000.00 | ................ 2,830
14916RABO ...... CATHOLIC HEALTH INITIATI ... e ... 10/25/2012 .. | JPMORGAN SECURITIES INC,NEWYORK ...............coooe [ XXX 54984 |........... 55,000.00 | .......cooeieiiinn,
172967DY4 ...... CITIGROUP INC ... e ... 08/28/2012 .. | CITIGROUP GBL MKTS/SALOMON, NEWYORK .................[....... XXX 123,942 ......... 115,000.00 | ............oc. 281
126650BZ2 ...... CVS CAREMARK CORP ... ... 11/26/2012 .. | BARCLAYS CAPITAL INC, NEWYORK ...........cooooviii] . XXX 159,778 ......... 160,000.00 | .........cooivinnnnn
260543CC5 ... DOW CHEMICAL CO/THE ..o ... 0212212012 .. |MORGAN STANLEY & COINC,NY ..........ccooooviiiiiiiiiis [ XXX o [ 106,654 |......... 100,000.00|........oovn 1,204
m 26875PAH4 ...... EOG RESOURCES INC ... e ... 02/127/2012 .. | JPMORGAN SECURITIES INC, NEWYORK ............coocovien | XXX 104,270 (......... 100,000.00 |............owe. 208
- 36962G6N9 ...... GENERAL ELECTRIC CAPITAL CORP ... e ... 12/05/2012 .. | CITIGROUP GBL MKTS/SALOMON, NEWYORK .................[....... XXX 135,000(......... 135,000.00 | .......ooveviii
L 38259PACG ...... GOOGLEINC ... ... 04/04/2012 .. | JP MORGAN CHASE BANK/HSBCI, NEWYORK ................. | ....... XXX [ 103,962 ......... 100,000.00 |.............ve. 832
- 40414LAFG ...... HCPINC L. ... 01/18/2012 .. |UBS SECURITIES LLC, STAMFORD ...........ccoovvviiiiiiii ] e XXX [ 64,690 (........... 65,000.00]........ooviiin
42217KAY2 ... HEALTH CARE REITINC ... e ... 03/27/2012 .. | JPMORGAN SECURITIES INC,NEWYORK .............ccoooe [ XXX 134,587 1......... 135,000.00 | .......oveviiii
42225BAA4 ... HEALTHCARE REALTY TRUSTINC ..o e ... 03/22/2012 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................| ... XXX o 109,465(......... 100,000.00 | ................ 1,264
458140AM2 ...... INTEL CORP ... e ... 12/04/2012 .. |MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............[....... XXX 154,338 |......... 155,000.00 | .......ooveviiii
494550BM7 ...... KINDER MORGAN ENER PART ... ... 08/08/2012 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................| ... XXX [ 104,578 |......... 105,000.00 | ........oovveiiinnnnn
571748AS1 ...... MARSH & MCLENNAN COS INC ... e ... 03/07/2012 .. | BARCLAYS CAPITAL INC, NEWYORK ..o [ XXX [ 98,905(........... 99,000.00 | .......coviriiii
60871RABG ...... MOLSON COORS BREWING CO ... e ... 04/26/2012 .. | MORGAN STANLEY & COINC,NY .........ooooiiii [ XXX [ 80,771 (........... 81,000.00|.......coooiviii
61747TWAL3 ...... MORGAN STANLEY ... [ ... 07/10/2012 .. |MORGAN STANLEY & COINC,NY ........ooooivi XXX [ 149,488 |......... 150,000.00 | ................ 3,758
816851AS8 ...... SEMPRAENERGY ... ... 03/20/2012 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................|.ooo. XXX 124935|......... 125,000.00 | .......ooveviiii
84756NAAT ... SPECTRAENERGY PARTNERSLP ... [ ... 07111/2012 .. | JPMORGAN CHASE BK/RBS SEC INC, NEWYORK .............|....... XXX [ 122,230 (......... 120,000.00 | .........ccovn. 305
887317AC9 ...... TIMEWARNERINC ... ... 02/22/2012 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................[...... XXX 106,367 |........... 90,000.00|................ 1,498
91324PBX9 ...... UNITEDHEALTH GROUP INC ... e ... 10/17/2012 .. | JPMORGAN SECURITIES INC,NEWYORK ...............coooe [ XXX 129,970(......... 130,000.00 | ..o
91159JAA4 ... USBANCORP ... ... 07/18/2012 .. | US BANCORP INVESTMENTS INC, ST.PAUL ................oo | XXX [ TATE2|........... 75,000.00 ...
94106LAY5 ... WASTE MANAGEMENT INC ... ... 09/05/2012 .. | BARCLAYS CAPITAL INC,NEWYORK .............ooooviii [ XXX 134,569 |......... 135,000.00 | .......ooveviiiin
942683AF0 ...... WATSON PHARMACEUTICALS | ... ... 09/27/2012 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................| ... XXX [ 64,457 (........... 65,000.00]........ovvii
94973VAZO ...... WELLPOINTINC ... ... 09/05/2012 .. | CITIGROUP GBL MKTS/SALOMON, NEWYORK .................[....... XXX 139,943 ......... 140,000.00 | ........ooevieiiinn
878742AX3 ...... TECKRESOURCES LIMITED ..ot ..l [...07/30/2012 .. |MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............|[....... XXX [ TATE8|........... 75,000.00 ...
822582AQ5 ...... SHELL INTERNATIONAL FINANCE BV ..o ... R...[... 04/03/2012 .. |WELLS FARGO SECURITIES LLC, CHARLOTTE .................|.ooooe. XXX o 107,156 |......... 100,000.00 |.............e. 870
85771SACO ...... STATOIL ASA ... R...[... 04/04/2012 .. | WELLS FARGO SECURITIES LLC, CHARLOTTE .................| .o XXX 158,028 |......... 150,000.00 | ................ 2,115
02006GADEG ...... ALLY AUTORECEIVABLES SNTA4 ... [ ... 09/11/2012 .. | JPMORGAN SECURITIES INC, NEWYORK ............coooovein | XXX [ 109,990 ......... 110,000.00 | ........ovvveiiinn
02005ABC1 ...... ALLY MASTER OWNER TRUST 1A2 ... ... 08/02/2012 .. |MORGAN STANLEY & COINC,NY ..o [ XXX 264,936 |......... 260,000.00(................. 342
03063XAD7 ...... AMERICREDIT AUTOMOBILER4 A3 .. ... ... 09/05/2012 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) .........cccoevvveii] v XXX [ 94,985(........... 95,000.00|.......ciiii
06052YAC3 ...... BANK OF AMERICAAUTO TRUS 1A3 ... e ... 04/11/2012 .. |MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............[....... XXX 54998 |........... 55,000.00 | .......coooieiiinn,
14313GACT ... CARMAX AUTO OWNER TRUST 1A3 ... e ... 02/07/2012 .. | JPMORGAN SECURITIES INC,NEWYORK .............cccoooe [ XXX [ 69,998........... 70,000.00 | ....coooii
14313JACS ... CARMAX AUTO OWNER TRUST 2A3 ... [ ... 06/06/2012 .. | BARCLAYS CAPITAL INC,NEWYORK .........cccooooviiin] . XXX o 269,944 |......... 270,000.00|.......c.evviinnn
12622XAC4 ... CHN EQUIPMENT TRUST AA3 .o e ... 01/24/2012 .. |NOMURA SECS,NEW YORK ............ccooviviiiii o XXX 132,500(......... 132,000.00 | ........ooovn 53
12622XAD2 ...... CHNEQUIPMENT TRUSTAA4 ... [ ... 04/02/2012 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .........ccooevii]vvnnnn. XXX o 1749341 ......... 170,000.00 | ............oee. 193
34529UACS ...... FORD CREDITAUTOOWNER TRAA3 ... .o e ... 01/18/2012 .. | JPMORGAN CHASE BK/RBS SEC INC,NEWYORK .............[....... XXX 164,994 |......... 165,000.00 | ........ooooeiiinnn
34528QBTO0 ...... FORD CREDIT FLOORPLAN MAS 4 A1 ... oo e ... 09/12/2012 .. | JPMORGAN CHASE BK/RBS SEC INC,NEWYORK .............[....... XXX 149,974 ......... 150,000.00 | .......oovevieiin
36159JCS8 ... GE CAPITALCREDITCARD MATA ... ... 01/18/2012 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............|....... XXX [ 139,989 (......... 140,000.00 | .........coeiiinnnnn
36159LBS4 ... GE DEALER FLOORPLAN 2012-1 A oo e ... 02/14/2012 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ...........cooo| v XXX 100,000 ......... 100,000.00 | .......ooeveiiin
36161YABO ...... GE EQUIPMENT 2012-1 CLA2 ... ... [ ... 09/19/2012 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............|....... XXX o[ 249,981|......... 250,000.00 (...
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41283TAC2 ...... HARLEY-DAVIDSON MOTORCYCL 1 A3 ... ... 07117/2012 .. | JPMORGAN SECURITIES INC, NEWYORK ............cocooeei | XXX [ 99,983 (......... 100,000.00 | ........ovveiiiin
43813UAC4 ...... HONDA AUTO RECEIVABLES OW 1 A3 ... [ ... 02/14/2012 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............|....... XXX [ 84,995|........... 85,000.00 ..o
44614TACG ...... HUNTINGTON AUTO TRUST 2 A3 ..o e ... 10/03/2012 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........ccooveii| v XXX o [, 234975|......... 235,000.00{.........ooeiiinn
47787BACY ...... JOHN DEERE OWNER TRUSTAA3 .. .. ... 02/22/2012 .. | JPMORGAN SECURITIES INC,NEWYORK ...............ocooooi | XXX [ 224977 |......... 225,000.00 ...
65475HAD3 ... .. NISSAN AUTO LEASE TRUSTA A3 ... ... 08/07/2012 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ........cccovvveii] v XXX o [, 150,803 |......... 150,000.00 | ..........oovv. 108
80282WAC4 ... .. SANTANDER DRIVEAUTOREC 3A3 ... . ... 05/07/2012 .. |DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........oocoooii] i XXX [ 94,997 |........... 95,000.00|.....coiiiiii
92867GACT ...... VOLKSWAGEN AUTOLOAN 1A3 ... ... 01/19/2012 .. | CITIGROUP GBL MKTS/SALOMON,NEWYORK .................|....... XXX [ 249997 |......... 250,000.00].....coiii
98158VADT ...... WORLD OMNI AUTOMOBILE LEAAA4 ... [ ... 06/05/2012 .. | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...............|....... XXX [ 199,988 |......... 200,000.00 (...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... ... [ 7,115011]....... 7,022,000.00|.............. 17,959
8399997 Subtotal - BONAS - Part 3 ... ... 34,118,9411...... 33,408,846.42|.............. 52,995
8399998 Summary item from Part 5 fOr BONAS . ...... ... | 9,955,644 |....... 9,250,000.00|.............. 38,266
8399999 SUDIOTAL = BOMAS ... ... it e e | 44,074,586 ...... 42,658,846.42|.............. 91,261
8999998 Summary Item from Part 5 for Prefermred STOCKS . ..........oo i e [ | XXX o[
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824100 ....... ABBOTT LABORATORIES ... [ ... 12110/2012 .. [LIQUIDNET INC, BROOKLYN .........cccoiiiiiiiiiiii 450.000(.............. 29,435....... XXX [
003830106 ....... ABRAXAS PETROLEUM CORP ..o ... 03/20/2012 .. | SUNTRUST CAPITAL MARKETS INC, ATLANTA ...........oooo | 560.000|................ 1,743 ... XXX [
007974108 ....... ADVENT SOFTWARE INC ... [ ... 07/31/2012 .. [INSTINET CORP, NY ... 710.000(.............. 17,500]....... XXX [
m 009717101 ....... AKAMAI TECHNOLOGIES INC ... ... 06/01/2012 .. [INSTINET CORP, NY ... 610.000|.............. 17,359 ... XXX [
- 01741R102 ...... ALLEGHENY TECHNOLOGIES INC ..o [ ... 10/26/2012 .. |KNIGHT EQUITY MARKETS L.P.,JERSEYCITY ...........oooooi o 1,040.000(.............. 32944 1|....... XXX o [
w 023135106 ....... AMAZON.COMINC ... | ... 02/21/2012 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .........ccovvovi|veiiiiiiiiin, 385.000(.............. 72,126 |....... XXX [
N 025537101 ....... AMERICAN ELECTRICPOWER COINC ..o ... 03/13/2012 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. oo 1,075.000.............. 41,579 (....... XXX [
026874784 ....... AMERICAN INTERNATIONAL GROUP | ... [ ... 09/28/2012 .. | J P MORGAN SECURITIES INC,BROOKLYN .........coocooeii| i, 2,280.000|.............. 74256 |....... XXX [
03073E105 ...... AMERISOURCEBERGEN CORP ..o ... 05/30/2012 .. |J P MORGAN SECURITIES INC, BROOKLYN ...........ocooovii] v 290.000|.............. 10,643 1....... XXX [
037833100 ....... APPLEINC ... ... 12/21/2012 .. | CITIGROUP GBL MKTS INC, NEW YORK ..o oo 139.000|.............. 70,427 |....... XXX [
04269Q100 ...... ARRISGROUPINC ... ... 06/05/2012 .. | AVONDALE PARTNERS LLC, NASHVILLE ...................o | 90.000|.........oene 1,04 ... XXX [
054937107 ....... BB&T CORP ... ... 11/19/2012 .. |INVESTMENT TECHNOLOGY GROUP,NEWYORK .............|........on. 1,225.000(.............. 34284 ... XXX [
084670702 ....... BERKSHIRE HATHAWAY INC ... [ ... 05/07/2012 .. | J P MORGAN SECURITIES INC, BROOKLYN ...........oooooii] i 510.000.............. 41,7461 ....... XXX [
111320107 ....... BROADCOM CORP ... ... 10/23/2012 .. | COWEN AND COMPANY LLC,NEWYORK ...............ocoooo oo, 1,550.000|.............. 52,7001 ....... XXX [
12709P103 ...... CABOT MICROELECTRONICS CORP ... .. 11/16/2012 .. |INSTINET CORP,NY .......oooiiiiiiiiiiiiini [ 90.000|................ 2594 |....... XXX [
13342B105 ...... CAMERON INTERNATIONAL CORP ... ... 12/27/2012 .. | J P MORGAN SECURITIES INC, BROOKLYN ..........cocoooeii| i 325.000|.............. 17,969 ....... XXX [
14040H105 ...... CAPITAL ONE FINANCIAL CORP ... [ ... 09/13/2012 .. |INVESTMENT TECHNOLOGY GROUP, NEWYORK .............| oo 470.000(.............. 254791 ....... XXX [
14149Y108 ...... CARDINAL HEALTHINC ... [ ... 05/04/2012 .. | GOLDMAN SACHS & CO,NY ... 2,480.000|............. 106,973 |....... XXX [
141707101 ....... CAREFUSION CORP ... ... 02/17/2012 .. |LIQUIDNET INC,BROOKLYN .......ooooiiiiii 420.000(.............. 10,933 1....... XXX [
144577103 ... CARRIZOOIL& GASINC ... [ ... 11115/2012 .. | KEYBANC CAPITAL MARKETS INC, NEWYORK ................ | oo 870.000(.............. 18,242|....... XXX [
124857202 ....... CBS CORP ..o ... 05/30/2012 .. |INVESTMENT TECHNOLOGY GROUP,NEW YORK .............| ..o 335.000|.............. 10,606 ....... XXX [
150870103 ....... CELANESE CORP ... ... 06/21/2012 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) .........oooooeei| oo 500.000{.............. 18,809 ]....... XXX oo [
808513105 ....... CHARLES SCHWAB CORP/THE ... [ ... 12112/2012 .. | CITIGROUP GBL MKTS INC, NEW YORK .............cooovii [, 3,450.000|.............. 475481 ....... XXX [
125509109 ....... CIGNA CORPORATION COM ... ... 02/02/2012 .. |CITIGROUP GBL MKTS INC,NEWYORK .............coooooviii [ 1,230.000(.............. 54618|....... XXX [
17275R102 ... CISCO SYSTEMS INC ... ... 02/09/2012 .. [ISIGROUP INC,NY ..o 805.000|.............. 16,101]....... XXX [
172967424 ..... .. CITIGROUP INC ... ... 10/17/2012 .. |RBC CAPITAL MARKETS LLC,NEWYORK ............ocooiii| oo, 2,560.000|.............. 88,060]....... XXX [
177376100 ....... CITRIXSYSTEMS INC ...t ... 10/24/2012 .. |LIQUIDNET INC, BROOKLYN .........occoooiiiiiiiiiniiii| e 210.000{.............. 13,388 ....... XXX [
192446102 ....... COGNIZANT TECHNOLOGY SOLUTIONS ... e ... 09/19/2012 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ... | 450.000(.............. 29,013 (....... XXX [
210313102 ....... CONSTANT CONTACTINC ... ... 08/02/2012 .. |NEEDHAM & CO, NEW YORK .........cooiiiiiii o 190.000|................ 3,028(....... XXX [
21036P108 ...... CONSTELLATION BRANDS INC ... [ ... 07/06/2012 .. |KNIGHT DIRECT LLC, JERSEY CITY ......coiiiii e 985.000(.............. 27,995]....... XXX [
216648402 ....... COOPER COS INC/THE ... ... 11/15/2012 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ..........o.ooo | 1,000.000.............. 79122)....... XXX [
22160K105 ... COSTCO WHOLESALE CORP ...ttt ... 11/01/2012 .. |LIQUIDNET INC, BROOKLYN .........ccoooiiiiiiininiiiiii | 540.000|.............. 53,023 |....... XXX [
222816100 ....... COVANCE INC ... o ... 10/31/2012 .. |INVESTMENT TECHNOLOGY GROUP,NEWYORK .............|...cocoon. 40.000(................ 1,941]...... XXX [
232806109 ....... CYPRESS SEMICONDUCTOR CORP ...ttt ... 11/14/2012 .. | DOUGHERTY COMPANY, BROOKLYN ..o e 3,320.000|.............. 37,105(....... XXX oo [
260003108 ....... DOVER CORP ... ... 09/24/2012 .. |INVESTMENT TECHNOLOGY GROUP, NEWYORK .............| oo 795.000(.............. 48,1161 ....... XXX [
23335C101 ...... DTS INCICA . ... 11/09/2012 .. | CANTOR FITZGERALD & CO INC,NEWYORK ...............ooi|coiiiiin. 630.000|.............. 11,658 ....... XXX [
278642103 ....... EBAY INC ..o ... 11/01/2012 .. | BMO CAPITAL MARKETS CORP,NEW YORK .............oocoo ], 820.000(.............. 40,638 ....... XXX [
285512109 ....... ELECTRONICARTSINC ... ... .. 10/25/2012 .. | BMO CAPITAL MARKETS CORP,NEWYORK ....................|........... 4,340.000(.............. 62,036 (....... XXX o
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268648102 ....... EMC CORPIMA L. e e ... 09/07/2012 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........coooeovei |, 1,510.000|.............. 36,428 |....... XXX
26884L109 ....... EQT CORP ... ... 06/21/2012 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) .........coooovii] i 270.000.............. 13,6011....... XXX [
30219G108 ...... EXPRESS SCRIPTS HOLDING CO ... e ... 12/19/2012 .. | J P MORGAN SECURITIES INC, BROOKLYN .........cooooove |, 875.000.............. 47,078]....... XXX [
30231G102 ... EXXONMOBIL CORP ...t ... 08/24/2012 .. |LIQUIDNET INC, BROOKLYN .........ccooooviiiiiiiii 1,200.000|............. 101,2211....... XXX [
303726103 ....... FAIRCHILD SEMICONDUCTOR INTERN .......oiiiiii e e ... 10/23/2012 .. | LIQUIDNET INC, BROOKLYN ..........ocoviiiiiiiiiii 710000 |.......c..oone 8,882|....... XXX [
31620R105 ...... FIDELITY NATIONAL FINANCIAL IN ... e ... 01/27/2012 .. | KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ...........ooooo i 1,450.000(.............. 25,060(....... XXX [
316773100 ....... FIFTHTHIRD BANCORP ... e ... 05/23/2012 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. ..o 1,195.000(.............. 16,018]....... XXX [
302491303 ....... FMC CORP ..o ... 10/01/2012 .. | KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ...........oooooi [, 730.000(.............. 39,7791 ... XXX [
364730101 ....... GANNETT COINC ..o ... 09/06/2012 .. | BERNSTEIN SANFORD C & CO,NEW YORK .............occooo|oovininnnn 1,900.000(.............. 29,069(....... XXX [
38141G104 ... GOLDMAN SACHS GROUP INC/THE ... e ... 10/18/2012 .. |MORGAN STANLEY & COINC, NY ..o [ 595.000.............. 73,9701 ....... XXX
38259P508 ...... GOOGLEINC ... ... 08/06/2012 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ........cocooovviii] i 20.000(.............. 12,936]....... XXX [
39304D102 ...... GREENDOT CORP ... ... 07/27/2012 .. | J P MORGAN SECURITIES INC, BROOKLYN .........ccoooeii |, 1,500.000 [ .............. 32,653 (....... XXX [
406216101 ....... HALLIBURTON CO ... e ... 10/18/2012 .. | BARCLAYS CAPITALLE, JERSEY CITY ..o, 2,975.000|.............. 97,503|....... XXX
415864107 ....... HARSCO CORP ... ... 056/17/2012 .. [INSTINET CORP, NY ... [ 1,760.000 | .............. 38,491(....... XXX [
42983D104 ...... HIGHER ONE HOLDINGS INC ... e ... 06/12/2012 .. |INSTINET CORP, NY ...t [, 470.000(................ 5710(....... XXX [
437076102 ....... HOME DEPOT INC ... ... 02/121/2012 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY .........ccooooii i 540.000(.............. 25,530 ....... XXX [
440694305 ....... HORSEHEAD HOLDING CORP ...t e ... 05/31/2012 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........coooooveii |, 2,130.000|.............. 21,365]....... XXX o
44919P508 ...... IACANTERACTIVECORP ... .o e ... 12/03/2012 .. |MORGAN STANLEY & COINC, NY .......oooviii [ 660.000.............. 30,213 (... XXX [
45884X103 ...... INTERMUNE INC ... e ... 08/10/2012 .. [INSTINET CORP,NY ..o [ 1,900.000(.............. 18,522]....... XXX [
460146103 ....... INTERNATIONAL PAPER CO ... e ... 10/26/2012 .. |MORGAN STANLEY & COINC, NY ..o [, 2,920.000|............. 101,613 ....... XXX
46118H104 ...... INTRALINKS HOLDINGS INC ... e ... 04/05/2012 .. |UBS SECURITIES LLC, STAMFORD .............coovvviiiiii] e 640.000|................ 3,357 ....... XXX [
465741106 ....... ITRONINC o e ... 11/08/2012 .. | INVESTMENT TECHNOLOGY GROUP,NEWYORK .............[..cccooeii. 450.000(.............. 18,977 ... XXX
466313103 ....... JABILCIRCUITING ..o [ ... 09/05/2012 .. | BARRINGTON RESEARCH ASSOCIATES, BROOKLYN .........| oo 90.000.........cevn. 1,934 |....... XXX [
472319102 ....... JEFFERIES GROUP INC ... [ ... 05/18/2012 .. |MORGAN STANLEY & COINC,NY ..o 230.000|........coevnnn 2,963 ]....... XXX [
477143101 ... JETBLUE AIRWAYS CORP ... ... 05/18/2012 .. | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........cooooovei i, 240.000 ..o 999(....... XXX
478160104 ....... JOHNSON & JOHNSON ... [ ... 01/20/2012 .. | J P MORGAN SECURITIES INC, BROOKLYN ...........ooooiii] i, 200.000.............. 13,0211....... XXX [
46625H100 ...... JPMORGAN CHASE & CO ... ... 07/12/2012 .. |RBC CAPITAL MARKETS LLC, NEW YORK .........cccooovivi |, 3,785.000|............. 154,615 ....... XXX
482730102 ...... KIZINC L .. 09/11/2012 .. [INSTINETCORP, NY .......cooiiiiii [ 2,640.000|.............. 54,064 1....... XXX [
482387109 ....... KAR AUCTION SERVICESINC ..o [ ... 12/07/2012 .. | CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ........ccoovvviii| e 1,410.000 | .............. 24676]....... XXX [
497217109 ....... KIORINC ... ... 122772012 .. | PIPER JAFFRAY & CO, MINNEAPOLIS .............ooooo 2,270.000|.............. 14,952|....... XXX [
500255104 ....... KOHL'S CORP ... ... 05/16/2012 .. | PULSE TRADING LLC,BOSTON .......cooiviiiiiiii e 725.000(.............. 35528 |....... XXX [
50076Q106 ...... KRAFT FOODS GROUP INC ... e ... 10/02/2012 .. | CONVERSION OF KRAFTFOODS ...........cocovvvveiiii 1,778.333 (. ............. 74,0041 ....... XXX
517834107 ....... LASVEGAS SANDS CORP ..ot ... 05/14/2012 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ...........oooooi o 1,350.000 (.............. 71,315 ....... XXX [
521865204 ....... LEAR CORP ... ... 03/30/2012 .. |KNIGHT DIRECT LLC, JERSEY CITY ..o [ 105.000|................ 48121....... XXX [
530322106 ....... LIBERTY MEDIA CORP - LIBERTY ...t e ... 12/04/2012 .. | PULSE TRADING LLC, BOSTON ...........coovviviiiie [, 220.000(.............. 23311 ... XXX [
50212v100 ...... LPL FINANCIAL HOLDINGS INC ... . 1M3/2012 .. [INSTINET CORP, NY ..o 620.000.............. 16,680 ]....... XXX [
55973B102 ...... MAGNUM HUNTER RESOURCES CORP ..o e ... 06/01/2012 .. | CITIGROUP GBL MKTS INC,NEWYORK ..............cooocovve [, 6,380.000|.............. 29134]....... XXX [
560879108 ....... MAKO SURGICAL CORP ... ... 12110/2012 .. | PIPER JAFFRAY & CO, MINNEAPOLIS ..............cooovii o, 2,740.000|.............. 40,995 ....... XXX [
573284106 ....... MARTIN MARIETTAMATERIALS INC ... e <. 1171572012 .. |INSTINET CORP, NY ... [, 280.000(.............. 23,719]....... XXX [
58155Q103 ...... MCKESSON CORP ...t [ ... 09/06/2012 .. |RBC CAPITAL MARKETS LLC,NEWYORK ..........ccoooivii] i, 195.000(.............. 17,372)....... XXX [
58933Y105 ...... MERCK & COINC ... ... 08/30/2012 .. |LIQUIDNET INC, BROOKLYN .........ccoooooiiiiiiiiiii 2,960.000|............. 130,652 ....... XXX [
59001K100 ...... MERITORINC .. e ... 07/10/2012 .. | CANTOR FITZGERALD & COINC,NEWYORK ................oo| oo, 630.000|................ 3204|....... XXX [
59156R108 ...... METLIFEINC ... ... 05/23/2012 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. | oo 835.000.............. 26,006 ....... XXX [
591708102 ....... METROPCS COMMUNICATIONS INC ... e ... 04/27/2012 .. | SIDOTI& COLLC,NEWYORK ..........coooiiiiiiii [ 720000 (... 5120(....... XXX [
594918104 ....... MICROSOFT CORP ...t ... 02/16/2012 .. |LIQUIDNET INC, BROOKLYN ...........ccooiiiiii 5,070.000|............. 144,597 | ....... XXX [
609207105 ....... MONDELEZ INTERNATIONAL INC ... [ ... 10/02/2012 .. | CONVERSION OF KRAFTFOODS ..........ocovviviiiiie [ 5,335.000|............. 137,633 (....... XXX [
61166W101 ...... MONSANTO CO ..o e ... 08/30/2012 .. | MERRILL LYNCH PROFESSIONAL CLRG, PURCHAS ...........|[............. 920.000(.............. 80,080....... XXX [
55345K103 ...... MRC GLOBAL INC ... ... 11/09/2012 .. |BARCLAYS CAPITALLE, JERSEY CITY .......ooooiiii e, 2,026.000|.............. 432111 ... XXX [
611742107 ....... MY ... 03/02/2012 .. | RAYMOND JAMES & ASSOC INC, STPETERSBURG ...........[.......oc.o.. 570.000|................ 43401....... XXX [
62855J104 ....... MYRIAD GENETICSINC ... ... 08/16/2012 .. |INVESTMENT TECHNOLOGY GROUP, NEWYORK .............| oo 550.000.............. 13,074]....... XXX [
63009F105 ....... NANOSPHERE INC ... e ... 07/19/2012 .. | LEERINK SWANN & CO, JERSEY CITY .........ooovvivin [, 1,690.000(................ 3,645(....... XXX [
62913F201 ....... NITHOLDINGS INC ..o e ... 12/11/2012 .. |INVESTMENT TECHNOLOGY GROUP,NEWYORK .............|........... 6,700.000|.............. 45,073]....... XXX
654106103 ....... NIKEINC ..o ... 09/28/2012 .. |LIQUIDNET INC, BROOKLYN .........ocoiviiiiiiiiiii e 610.000.............. 63,346 ....... XXX [
67066G104 ...... NVIDIACORP ... [ .. 12/05/2012 .. | CITIGROUP GBL MKTSINC,NEWYORK ..........cooooiviiii |, 2,455.000).............. 29,402]....... XXX o [
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674599105 ....... OCCIDENTAL PETROLEUMCORP ...
681904108 ....... OMNICARE INC ... ...
682189105 ....... ON SEMICONDUCTOR CORP ...
68389X105 ...... ORACLE CORP ...
690742101 ....... OWENS CORNING ...
693718108 ....... PACCARINC ...
701094104 ....... PARKERHANNIFINCORP ... .. ...
H6169Q108 ...... PENTAIRLTD ... o
718546104 ....... PHILLIPS 86 ... ..o
733174700 ....... POPULARINC ... ..
693506107 ....... PPGINDUSTRIESINC ... ...
740189105 ....... PRECISION CASTPARTS CORP ...
74164F103 ....... PRIMORIS SERVICESCORP ...
74874Q100 ...... QUINSTREETINC ... .o
761248103 ....... RESPONSYSINC ...
761565100 ....... REXENERGY CORP ... ...
779376102 ....... ROVICORP ...
74972G103 ... .. RPX CORP ...
79466L302 ....... SALESFORCE.COMINC ... ...
81616X103 ...... SELECTCOMFORT CORP ...
T 82967N108 ...... SIRIUSXMRADIOINC ... ..o
w 784541100 ....... SMENERGY CO ...
'S 854502101 ....... STANLEY BLACK & DECKERINC ...,
855030102 ....... STAPLESINC ... ..
855244109 ....... STARBUCKS CORP ... o
857477103 ....... STATESTREETCORP ... ...
867914103 ....... SUNTRUSTBANKS INC ...
871503108 ....... SYMANTEC CORP ...
871546206 ....... SYMMETRY MEDICALINC ...............
87157D109 ...... SYNAPTICSINC ...
87612E106 ...... TARGET CORP ...
880349105 ....... TENNECOINC ... .o
88164L100 ....... TESSERATECHNOLOGIESINC ...
882508104 ....... TEXAS INSTRUMENTSINC ...
883556102 ....... THERMO FISHER SCIENTIFICINC .....................................
88732J207 ....... TIME WARNER CABLEINC ...
89674K103 ...... TRIQUINT SEMICONDUCTORINC ................
90478E103 ...... UNILIFECORP ...
910047109 ....... UNITED CONTINENTALHOLDINGSIN ...
911312106 ....... UNITED PARCELSERVICEINC ................oo
913017109 ....... UNITED TECHNOLOGIESCORP ...
91324P102 ...... UNITEDHEALTHGROUPINC ...
90341W108 ...... USAIRWAYSGROUPINC ...
91913Y100 ...... VALEROENERGY CORP ... ...
92335C106 ...... VERABRADLEY INC ...
92342Y109 ...... VERIFONE SYSTEMSINC ... ...
92553P201 ...... VIACOMING ...
92826C839 ...... VISAINC .
254687106 ....... WALTDISNEY CO/THE ...
942683103 ....... WATSON PHARMACEUTICALSINC ....................
94733A104 ...... WEB.COMGROUPINC ...... ...
966837106 ....... WHOLE FOODS MARKETINC ...
008474108 ....... AGNICO-EAGLEMINESLTD ...
148887102 ....... CATAMARAN CORP ...

... 12110/2012 ..
... 10/31/2012 ..
. 111292012 ..
... 03/13/2012 ..
... 10111/2012 ..
1212772012 .
... 08/03/2012 ..
... 10/01/2012 ..
... 0712772012 ..
... 07/20/2012 ..
... 04/24/2012 ..
... 05/17/2012 ..
... 11/01/2012 ..
... 02/02/2012 ..
1211172012 .
... 01/20/2012 ..
... 07/118/2012 ..
... 1213/2012 ..
... 1112972012 ..
... 06/26/2012 ..
... 01/09/2012 ..
... 10/05/2012 ..
... 05/16/2012 ..
... 04/27/2012 ..
... 10111/2012 ..
... 10/31/2012 ..
... 09/110/2012 ..
... 08/02/2012 ..
... 04/13/2012 ..
.. 1116/2012 ..
... 02/28/2012 ..
... 07/24/2012 ..
... 12/18/2012 ..
. 1112972012 ..
... 04/23/2012 ..
... 06/26/2012 ..
... 12114/2012 ..
... 11/23/2012 ..
... 09/04/2012 ..
... 06/01/2012 ..
... 1211972012 ..
... 01/20/2012 ..
... 03/14/2012 ..
... 12/04/2012 ..
... 09/05/2012 ..
... 10/03/2012 ..
... 12110/2012 ..
... 10/25/2012 ..
- 1M12172012
... 09/28/2012 ..
... 10/26/2012 ..
... 12/03/2012 ..
... 04/10/2012 ..
.. 071172012 ..

MORGAN STANLEY & COINC, NY ...
INVESTMENT TECHNOLOGY GROUP, NEW YORK
J P MORGAN SECURITIES INC, BROOKLYN .................
PULSE TRADING LLC,BOSTON .............ooooiiiinn,
INVESTMENT TECHNOLOGY GROUP, NEW YORK
J P MORGAN SECURITIES INC, BROOKLYN .................
PERSHING LLC, JERSEY CITY ...
MERGERWITHPENTAIRINC ........................

GOLDMAN SACHS EXECUTION & CLEARING, NY

CONVERSION OF POPULARINC ....................ooo
CITIGROUP GBL MKTS INC, NEWYORK .....................
KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ..............
LIQUIDNET INC, BROOKLYN ..............ccoiii
WILLIAM BLAIR & CO, CHICAGO ................cocoiiiinnn.
CANTOR FITZGERALD & CO INC,NEWYORK ...............
INVESTMENT TECHNOLOGY GROUP, NEW YORK
WILLIAM BLAIR & CO, CHICAGO ...
BTIGLLC, JERSEY CITY ...
INVESTMENT TECHNOLOGY GROUP, NEW YORK
WEEDEN & CO, NEWYORK ...
STIFELNICOLAUS ...
INVESTMENT TECHNOLOGY GROUP, NEW YORK
MORGAN STANLEY & COINC,NY ...
CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ..............
LIQUIDNET INC, BROOKLYN ...............ccooovii
BERNSTEIN SANFORD C & CO,NEWYORK .................
RBC CAPITAL MARKETS LLC, NEWYORK ...................
J P MORGAN SECURITIES INC, BROOKLYN .................
WEEDEN & CO,NEWYORK ...............ooooi
PACIFIC CREST SECURITIES, PORTLAND ...................
CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ..............
INVESTMENT TECHNOLOGY GROUP, NEW YORK
NEEDHAM & CO,NEWYORK ..............oooiiii,
LIQUIDNET INC, BROOKLYN ...
CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ..............
PULSE TRADING LLC, BOSTON ..........cocooiiii,
GOLDMAN SACHS & CO, NY ...
CANTOR FITZGERALD & COINC,NEWYORK ...............
INSTINET CORP, NY ...

GOLDMAN SACHS EXECUTION & CLEARING, NY

CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ..............

GOLDMAN SACHS EXECUTION & CLEARING, NY

INSTINET CORP, NY ...,
INVESTMENT TECHNOLOGY GROUP, NEW YORK
WEEDEN & CO,NEWYORK ...
INSTINET CORP, NY ...
LIQUIDNET INC, BROOKLYN ..............ccoooovi
INVESTMENT TECHNOLOGY GROUP, NEW YORK
KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ..............
KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ..............
MORGAN STANLEY & COINC, NY ...
LIQUIDNET INC, BROOKLYN ...
CANTOR FITZGERALD & COINC,NEWYORK ...............
MERGER WITH SXC HEALTH SOLUTIONS ...................

............. 590.000
........... 1,570.000
........... 5,010.000
............. 880.000
.............. 20.000

............. 785.000
............. 980.000

............. 830.000
............. 150.000
........... 1,200.000
............. 280.000
........... 2,800.000
.............. 50.000
........... 2,280.000
........... 3,280.000
............. 510.000

............. 830.000
........... 2,570.000
........... 1,660.000
........... 1,720.000
........... 2,660.000
............. 170.000

........... 2,200.000
........... 2,030.000
............. 335.000
............. 200.000

........... 2,720.000
........... 1,040.000
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45245E109 ...... IMAX CORP ... e e .. 1. ]...09/26/2012 .. | UBS SECURITIES LLC, STAMFORD .........coovvviiiiinie | 1,740.000 | .............. 34,422]....... XXX |
460951106 ....... INTEROIL CORP ... ... ]...11/16/2012 .. |DEUTSCHE BK SECSINC, NY (NWSCUS33) ..........cooeeevii |, 50.000|................ 2978]....... XXX |
50015Q100 ...... KODIAK OIL & GAS CORP ... .. 1. ]...06/01/2012 .. |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ...........cooooi [, 1,950.000 | .............. 15,883 |....... XXX |
HO023R105 ...... ACELIMITED SHS ... .o e ... R...[...07/31/2012 .. | CITATION GROUP/BCC CLRG,NEW YORK ................occooo oo, 455.000(.............. 33,456|....... XXX |
G0692U109 ...... AXIS CAPITALHLDGS LTD SHS ... ... R...[...12/20/2012 .. | J P MORGAN SECURITIES INC, BROOKLYN .........ccoooovveaifiiiiiiiinnn, 665.000|.............. 23,539|....... XXX |
Y2573F102 ...... FLEXTRONICS INTERNATIONAL LTD ... ... R...[...10/26/2012 .. | CANACCORD GENUITY INC, JERSEYCITY ...........ccooooeii |, 1,030.000|................ 6,686]....... XXX o |
H27178104 ...... FOSTER WHEELER AG COM ...\t ... R...|...05/30/2012 .. |MACQUARIE SECURITIES(USA)INCJERSEY CITY ..............f oo, 160.000|................ 2,988]....... XXX o |
580037109 ....... MCDERMOTT INTERNATIONAL INC ... ... R...[...08/08/2012 .. |INVESTMENT TECHNOLOGY GROUP, NEW YORK .............|.ccooeivinnn. 440.000|................ 4853|....... XXX |
780259206 ....... ROYAL DUTCH SHELL PLC ... ... R...[...10/10/2012 .. |JP MORGAN SECURITIES INC, BROOKLYN ............cooooooi |, 460.000|.............. 32,233 ....... XXX |
80105N105 ...... SANOFI ... e ... R...[... 06/05/2012 .. |INVESTMENT TECHNOLOGY GROUP, NEW YORK .............|..c..ccoo. 1,505.000 | .............. 54,658|....... XXX o |
806857108 ....... SCHLUMBERGER LTD ... ... R...[...12/18/2012 .. | GOLDMAN SACHS EXECUTION & CLEARING, NY .............. [, 255.000.............. 17,822]....... XXX |
M87245102 ...... SYNERON MEDICAL LTD ...ttt ... R...[...10/16/2012 .. |LIQUIDNET INC,BROOKLYN ...........coooiiiiiiiiiiiiiii 30.000 ... 287]....... XXX |
H84989104 ...... TE CONNECTIVITY LTD ..o .. R (... 06/22/2012 .. | STIFELNICOLAUS .........ooiiiiiiiiiiiiiiiiii [, 425.000|.............. 13,556 |....... XXX o |
H89128104 ...... TYCO INTERNATIONALLTD SHS ... ... R...[...01/09/2012 .. |INVESTMENT TECHNOLOGY GROUP, NEW YORK ............. | ..o, 205.000(.........cce 9,930(....... XXX |
92857W209 ...... VODAFONE GROUP PLC ...\ ... R...[... 01/05/2012 .. | CITATION GROUP/BCC CLRG,NEW YORK ..............ccoooes [, 370.000.............. 10,150 |....... XXX |
H27013103 ...... WEATHERFORD INTERNATIONL LTD ...t ... R...|...09/24/2012 .. |JP MORGAN SECURITIES INC,BROOKLYN .....................|.cooo 1,345.000|.............. 17,715]....... XXX oo |
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........... ..o [ 5,689,848]....... XXX o[
Common Stocks - Mutual Funds
m 411511306 ....... HARBOR INTERNATIONAL FUND ..o e ... 12117/12012 .. [NON-BROKER TRADE ..........cooiiiiiiiiiiiiiiiiiii 1,495452(.............. 91,626]....... XXX |
- 0075W0700 ..... UNITED ASSOCIATION S&P 500 ......ovviiiiiieiiiiieiiiieiiieeiiieeeieeeees e ... 12/28/2012 .. |[NON-BROKERTRADE .........ccoiiiiiiiiiiiiiiiiiiiiiiiiiiii |, 6,706.267|.............. 68,743|....... XXX oo i
g 9299999 Subtotal - Common StoCKS - MULUAI FUNGS .. ... 160,369 | ....... XXX oo
9799997 Subtotal - ComMON StOCKS - Part 3 ... 5,850,217 ....... XXX oo
9799998 Summary ltem from Part 5 for COMMON SEOCKS . ... ... e e e [ 1,021,278 |....... XXX o[
9799999 Subtotal - COMMON STOCKS . ... ... e e e [ 6,871,495|....... XXX o[
9899999 Subtotal - Preferred and CommOn SHOCKS ... ... . 6,871,495(....... XXX oo
9999999 TOAIS ... ... [ 50,946,081 ....... XXX oo [ 91,261
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Bonds - U.S. Governments
912828QN3 | US TREASURY NOTE ...........coevines ... |03/23/2012| BARCLAYS CAPITAL
INC,NEW ............... XXX 386,491 ... 355,000.00...... 379310(...... 378410 ..o 97) | o e 7)o 84| 8377 (......... 8377 (....... 4,023 | 05/15/2021
912828NY2 | US TREASURY NOTE ...........coevines ... |06/11/2012 MORGAN STANLEY &
COINC, ..o oo XXX...|... 1509634 ..1500,000.00]..... 1,513,189 ..... 1511831 .o | 2912) .o | 912) .o | 1,508,919 (..o e, T4 . T4|....... 8,055 | 09/15/2013
912828NN6 | US TREASURY NOTE ...........ceovivnns ... |05/23/2012 MORGAN STANLEY &
COINC, ...........o... o XXX ..., 1,512,886 | .. 1,500,000.00 | ..... 1,517,857 | ..... 1,517,563 [ ... | 4450 . @450 ..o | 1513112 . (227) | ......... (227) | ...... 12,857 | 07/15/2013
912828TL4 | USTREASURYNOTE ...........cooeinnns ... |10/23/2012| CREDIT SUISSE, NEW
YORK (.o, XXX 49,957 |..... 50,000.00 |....... 4977 | [ 2 20 4978 | ... (V7)) (V7)) 18 | 08/31/2014
912828RR3 | US TREASURYNOTE ...........ccoivnnnes ... |12114/2012| MERRILL LYNCH PIERCE
FENN ... XXX 260,194 | ... 250,000.00 |...... 2499231 ...... 249923 (... Tl Tl | 249930 ... | 10,264 |....... 10,264 |....... 5,442 | 11/15/2021
912828RQ5 | US TREASURY NOTE ...........ccoivnes ... |06/11/2012| DEUTSCHE BK SECS
INC,NY .o .. XXX...|...1201,683]..1,200,000.00]..... 1,199,910 ..... 1199912 ..o | 13 1B 1,199,925 (... | 1,758 ... 1,758 ....... 2,592 | 11/15/2014
912828KV1 | USTREASURYNOTE ...........ceovivnnnns ... |06/12/12012| MORGAN STANLEY &
COINC, ... oo XXX |... 1,557,622 ..1,500,000.00..... 1,571,528 | ..... 1567342 ............ | (10,721) | .o e (10,721) | ... | e 1,556,621 (........c.co | eennnn 1,001]......... 1,001]...... 17,152 | 05/31/2014
912828KD1 | US TREASURY NOTE ...........coeines ... |12114/2012| MERRILL LYNCH PIERCE
FENN ... XXX 532,142 ... 480,000.00 ...... 4941381 ...... 42711 o (1,595) [ ..oovoeve | (1,595) [ ..o | 4116 .o 41,0261 ....... 41026 ...... 17,648 | 02/15/2019
912828HV5 | USTREASURYNOTE ...........ceovivnes ... |05/07/2012| JPMORGAN SECURITIES
INC, ... ... XXX...|...1,023001]..1,000,000.00]..... 1,029,222 | ..... 1,028592 (... |, (3,660) ..o | (3,660) [ ...coovven |eunnn 1,024,933 ... | (1,930 ....... (1,931 ...... 12,467 | 03/31/2013
912828MX5 | US TREASURY NOTE ...........coeinns ... |05/03/2012| CREDIT SUISSE, NEW
T YORK( ..o o XXX ] 1,523,813 ..1,500,000.00 | . .... 1,532,993 |..... 1529226 | ............. |..o.. 6252) ..o | 6252) ..o |onnnn 1522974 (... | 839|.......... 839|...... 12,408 | 04/15/2013
B [ 912828LK4 [USTREASURYNOTE ........coovvinnnes ... |06/25/2012| CREDIT SUISSE, NEW
YORK (.o, ... XXX...|...1,045055]..1,000,000.00]..... 1,054,339 | ..... 1,051,144 (..o | 7944) ... | 7944) [ ........... | 1,043,200 08/31/2014
912828KY5 | US TREASURY NOTE ...........coeinns ... |05/23/2012 GOLDMAN SACHS & CO,
...................... o XXX ]...1,048825]..1,000,000.00.....1,060,355].....1,057,354 \ \ e |2 1,047,770 06/30/2014
36230T5T5 | GNMA POOL #0758958 12/17/2012 Redempnon e [ XXX 12,770 ..... 12,770.23|....... 13,692|....... 12,762 [P U 12,770 ... 10/15/2041
36202FZX7 | GNMA I POOL #0005258 . ... 12/20/2012| Redemption XXX 424781 ..... 4247776 ....... 44,157 42546 ..o (B8) | [ (B8 | 42,478 12/20/2041
36202FZY5 | GNMA Il POOL #0005259 12/12/2012{ JPMORGAN SECURITIES
INC, ... XXX 762,204 | ... 710,000.00 |...... 759,034 759,024 | ... (8565) L e (856D) [ [ 750,459 12/20/2041
36202F2L9 | GNMA Il POOL #0005279 ................eee.. ... |12/20/2012| Redemption ........ XXX 37,016(..... 37,0173 |....... 38814 (.............. e (100) | 37,016 | ... 01/20/2042
36179MC24 | GNMA 1l POOL #0MAQ089 ... .. ....|... [12120/2012| Redemption ............. |... XXX ... |...... 68,336 |..... 68,336.05(....... 74305(.............. o (B22) | 68,336 | ... 05/20/2042
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ... ...\ttt .. 12,574,107 | 12,205,599.77 | ... 12,582,744 | ... 12,398,341 (56,439) . 12,497,652 . XXX
Bonds - All Other Governments
683234SJ8 | PROVINCE OF ONTARIO CANADA ............ .| |06/20/2012| SCOTIA CAPITAL (USA)
INC, ... XXX 179,531 ... 175,000.00 |...... 183,873 ...... 182418 | ... | (3186) [ ... | (3,186) [ ..o | 179232 oo | 299 ... 299|....... 6,593 | 02/15/2013
1099999 Subtotal - Bonds - All Other GOVEIMMENTS ...t | 179,531 ... 175,000.00 |...... 183,873 |...... 182418 ... | (3,186) [ ..........oo |t (3,186) [ ........... |...... 179232 | ..o | 299 ... 299]....... 6,593 . XXX.
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
5741924X5 | MARYLAND ST .......ooiiiiiiie ... |12112/2012| WELLS FARGO
SECURITIESLL ......... XXX 374,703 | ... 300,000.00 |...... 373,725(...... 371589 ... [ (8200) [ e (B200) [ [ 363,388 (... [ 1315 ....... 11315 ...... 16,792 | 11/01/2019
677519HL7 |OHIOST ... . |03/01/2012] Call s XXX 300,000 | ... 300,000.00]...... 305274 |...... 304887 .............|......(487)]............ | (4887 ). | 300,000 (..o e [ 7,875 | 03/01/2014
1799999 Subtotal - Bonds - U.S. States, Territories and Possessmns (Directand Guaranteed) ..., 674,703 | ... 600,000.00 |...... 678,999 (...... 676,476 (.............[.....(13,088)[.............|......(13,088)........... |...... 663,388 (............. ..ot 11,315(....... 11,315(...... 24667 |. XXX.
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
54675QAF0 | LOUISVILLE & JEFFERSON CNTYKY ......... ... |12112/2012| WELLS FARGO
SECURITIESLL ......... XXX 296,753 | ... 250,000.00...... 297,028 (... | [ (4625) | (4625) | 292,403 12/01/2018
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) ............................cco | 296,753 | ... 250,000.00...... 297,028 (... o @825) L 4828) 292,403 . XXX
Bonds - U.S. Special Revenue, Special Assessment
040649LJ2 .| ARIZONA ST TRANSPRTN BRD EXCIS ........ ... |12112/2012| MESIROW FINANCIAL
INC,CH............... XXX 285,925 ... 250,000.00 ...... 292,180 ...... 290318 ..o e (8343) [.ovii | (8343) [ ..o | 281975 ..o 3950 |......... 3950 (...... 14,618 | 07/01/2016
04109KCS4 | ARKANSAS ST DEV FINAUTHCAPIT ......... ... |08/22/2012| CITIGROUP GBL MKTS
INC,N .o XXX 297,558 | ... 250,000.00...... 296,368 | ...... 295315 ... | 4792 ... | 4792) ... | 290524 ... | 7034 ......... 7034|...... 10,000 | 06/01/2017
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186427BC3 | CLEVELAND OHIOWTRREV ................. 10/11/2012| CITIGROUP GBL MKTS
INC,N oo XXX 385,655 | ... 330,000.00...... 382,724 1...... 31144 ... (7809) [ ..cvvvvvee | (7809) ..o | 373335 ... 12,319]....... 12,319 ... 16,958 | 01/01/2017
232760V96 | CYPRESS-FAIRBANKS TX INDEP SCH ........ 10/11/2012| MERRILL LYNCH PIERCE
FENN ... XXX 303,255 | ... 250,000.00 |...... 294380 (...... 293641 ... (5,351 .o | (5,351 [.oovovee | 288290 ... [ 14,965|....... 14,965|...... 11,979 | 02/15/2018
31331KAH3 | FEDERAL FARMCRBK CONSBD ............ . |05/24/2012{ DEUTSCHE BK SECS
INC,NY ... CXXX 760,379 ... 750,000.00 |...... 760,423 |...... 759604 ... | (1788) [ .o | (1758) [ .o | 757846 (... | 2533 (......... 2533 (....... 6,258 | 02/27/2014
3133XXYX9 | FEDERAL HOME LNBKCONSBD ............ . |06/25/2012| HSBC SECS INC, NEW
YORK ...ooovviiiin Lo XXX |... 1,526,977 | .. 1,500,000.00 | ..... 1,536,426 | ..... 1,532,730 ..o | (7930) [ ..oveeee | (7930) oo |ennnn 1524799 (... | et 2177 ... 2177 ... 10,833 | 06/21/2013
3133762C8 | FEDERAL HOME LNBKCONSBD ............ 11/28/2012| CITIGROUP GBL
MKTS/SALOMO ......... o XXX...|... 1,101,662 ..1,100,000.00 |..... 1,097,129 ..... 1097414 ... ] 1018 [ 1018 ..o | 1098432 (... |t 3230 (......... 3230 ....... 3,492 | 11/27/2013
3137EACY3 | FEDERAL HOME LNMTGCORP .............. . |07/20/2012| BARCLAYS CAPITAL
INC,NEW ............... XXX 252,369 | ... 250,000.00 ...... 249915(...... 249921 (... 15 15 | 249936 | ... e, 2433[......... 2433(....... 1,240 | 11/25/2014
3137EACX5 | FEDERAL HOME LNMTGCORP .............. . |05/24/2012| JP MORGAN CHASE
BANK/HSBC ............ . XXX ... |... 1,180,657 |..1,180,000.00 |..... 1,181,079 ..... 1180941 | ..o | (205) | oo e (205) | oo | 1,180,736 [ .....ooee | ()] T 79)]....... 2,508 | 10/30/2013
3137EADA4 | FEDERAL HOME LNMTGCORP .............. . 102/27/2012| JP MORGAN CHASE
BANK/HSBC ............ CXXX 752,258 | ... 750,000.00 |...... 747,953 | ...... TATIT6 | ..o [ 9| [ 9| [ T48,067 ... e, 4190 (......... 4190 (......... 938 | 12/29/2014
3135G0SBO | FEDERAL NATLMTGASSN .................e. 12/13/2012| CITIGROUP GBL
MKTS/SALOMO ......... XXX 529,111 ... 530,000.00 |...... 529,060 .....ooooiie | [ 13 1B | 520073 (... 3. 38| 155 | 12/21/2015
31398AXJ6 | FEDERAL NATLMTGASSN ...........ceenne. . 102/27/2012| CITIGROUP GBL
MKTS/SALOMO ......... .. XXX...|... 1,046,142 ..1,000,000.00|..... 1,047,466 | ..... 1,043846 ... | e (2907) oo | (2907) ..o |ennn 1,040,939 ... |t 5203 |......... 5203|....... 7,153 | 05/15/2014
31359MWJ8 | FEDERAL NATLMTGASSN ................... . 06/25/2012] MORGAN STANLEY &
COINC, ... Lo XXX ], 2,302,983 | ..2,100,000.00 | ..... 2,338,245 ..... 2321645 |............ | (35,963) [ .....ovei [ (35,963) [ ......cooen | e 2285682 ... | 17,301 ....... 17,301 |...... 65,457 | 10/15/2014
31359MRGO| FEDERAL NATLMTGASSN ...........cceene. . 107/17/2012| JP MORGAN CHASE
BANK/HSBC ............ . XXX ... |...1,027,379]..1,000,000.00..... 1,052,000 ..... 1,050,059 | ......cooven | e (22,659) | ....ovee e (22,659) | .....oovvn | e 1,027,400 [ .....ooooeoe e, VA ] T @]...... 36,823 | 03/15/2013
3135G0BR3 | FEDERAL NATLMTGASSN ................... 11/28/2012| BARCLAYS CAPITAL
INC,NEW ............... o XXX ]... 1,002,113 ..1,000,000.00..... 1,001,381 1..... 1,000,110 ..o | (629) | .o [ 629) ... | e 1,000481 (... |t 1632]......... 1632]....... 6,528 | 08/09/2013
3135GOFG3 | FEDERAL NATLMTGASSN ...........ccenae. . 102/27/2012| MERRILL LYNCH PIERCE
FENN ..., . XXX...|[...1,001500]..1,000,000.00]...... 999,900 ...... 999,909 | .....oviiiis [ M Ml | 999,919 ....cooviii [, 1581 ......... 1581]....... 1,733 11/14/2013
3135GOCM3| FEDERAL NATLMTGASSN ................... . |05/24/2012| BARCLAYS CAPITAL
INC,NEW ............... CXXX 192,725 ... 190,000.00 |...... 188,067 | ...... 188164 ... | 4ol 4o ..o 188313 ..o | 44121 ......... 44121(....... 1,557 | 09/28/2016
341507G70 | FLORIDA ST BRD OF EDU LOTTERY ..........|... 12/12/2012| UBS SECURITIES LLC,
STAMF ... CXXX 357,270 ... 300,000.00...... 346,779 ...... 345713 ... 6313 .o | 6313 .o | 339,400 (... e 17870 ....... 17870 |...... 18,125 | 07/01/2018
396066AM4 | GREENVILLE CNTY SCSCHDISTI ........... . |08/16/2012{ OPPENHEIMER & CO
INC,NEW ............... XXX 282,015 ... 275,000.00 |...... 294363 |...... 293568 |..........oi | (2839 ..o | (2839 ..o | 290,729 (... | 8714)|....... (8714)|...... 11,668 | 12/01/2015
544525PB8 | LOS ANGELES CA DEPT OF WRT&P ........ 10/11/2012| MORGAN STANLEY DW
INC,JE ... CXXX 349,461 ... 285,000.00 |...... 337,272 ...... 335927 ..o e (5852) ..o | (5852) [..ovvvveven |ennn 330,074 (... e 19,387 |....... 19,387 |...... 16,308 | 07/01/2018
574204WP4 | MARYLAND ST DEPT OF TRANSPRTN ....... | ... 05/01/2012| LOOP CAPITAL
MARKETSLLC, ......... CXXX 458,423 ... 375,000.00...... 451,080 ...... 449506 | ............ |t B798) .o | (B798) .o | 445708 . ... | 12714 ....... 12714 ... 10,104 | 05/01/2018
576049YV6 | MASSACHUSETTS STWTRRES AUTH ....... 10/11/2012| WELLS FARGO
SECURITIESLL ......... XXX 192,322 (... 160,000.00 |...... 193,130 ...... 191,835 oo | 4351 .o 4351 ..o | 187484 (... | 4837 (......... 48371(...... 10,150 | 08/01/2017
59259RYY4 | METROPOLITAN TRANSNAUTHNY .......... 12/12/2012 GOLDMAN SACHS & CO,
...................... o XXX ... |.....270895(... 250,000.00 |...... 274,748 ...... 269298 |............. [......(6253)...........o [  (B2B3) | . 263,046 | T840 L T840 | L 14,182 | 11/15/2014
594636PS5 | MICHIGAN ST COMPREHENSIVE TRAN ...... . 05/15/2012 CaII AAAAAAAAAAAAAAAAAAAAA CXXX 300,000 ... 300,000.00f...... 308,331...... 308,094 |......c.ooi e (8,094) [ .....oovi |t (8,094) [ .........o. |oonn 300,000 (.. [ [ 7,875 | 05/15/2017
639707AU2 | NEBRASKAUTILCORPREV .................. 12/12/2012{ BONY MELLON/BMO
CAPMKTS .............. CXXX 271,970 ... 250,000.00 |...... 280,943 1...... 273582 (... (7357 .o | (7357 .o | 266225 ... | 5745(......... 5745(...... 18,160 | 01/01/2015
67756A3M2 | OHIO ST HGR EDUCTNL FAC COMMIS ....... 12/12/2012{ JANNEY MONTGOMERY
SCOTT, ..o CXXX 219,136 | ... 200,000.00 |...... 221846 ..o e (BA83) .o | (3483) ..o | 218163 ... [ 973 .. 973|....... 4,778 101/01/2016
736742QH3 | PORTLAND ORE SWRSYSREV .............. . |05/24/2012| BARCLAYS CAPITAL
INC,NEW ............... XXX 304,390 | ... 250,000.00 ...... 299,398 |...... 298394 (... 937N [ | (937 [ | 295457 ... 8933 [......... 8933 ....... 5,729 | 06/15/2018
812643DQ4 | SEATTLE WASHMUNLT & PWRREV ......... ... |12112/2012| BANK OF NEW
YORKVINNING ......... CXXX 173,700 | ... 150,000.00 |...... 176,040 ...... 175445 (... | 4619 [..ccovei | 4619 |.....ocoen |oenn 170826 ..o |t 28741......... 28741...... 10,271 02/01/2017
837151BMO | SOUTH CAROLINA ST PUB SVC AUTH ........|... 12/12/2012| GOLDMAN SACHS & CO,
NY XXX 312,813 ... 300,000.00...... 326,709 (...... 324422 (... . (12,098) [ ... oo (12,098) [........co. [oonnnn 312324 | ... 489 .......... 489(...... 15,542 | 12/01/2013
3128PWC89| FHLMC POOL #J1-6395 ...................... .. [12/17/2012| Redemption ............. XXX 26510 ..... 26,50969 |....... 27,935(....... 26,650 (... | (140) | .o [ (140) | ..o [t 26510 ..o | [ 636 | 08/01/2021
3132GDSP8| FHLMC POOL#Q0-0526 ..................... . |05/24/2012] NOMURA SECS, NEW
YORK ...oooviiiin XXX 966,527 | ... 891,448.02...... 968,753 |...... 968,410 ....ovein e B732) e | (5,732 .o | 962,678 ..o |oeninnn 3849 |......... 3849(...... 23,202 | 05/01/2041
3132GDW65| FHLMC POOL #Q0-0669 ..................... 12/17/2012| Redemption ............. XXX 105,085 | ... 105,084.69|...... 112,638 ...... 105714 | oo | (630) | ... e 630) ... [l 105,085 ..o | [ [ 2,388 | 04/01/2041
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3132GEFH8 | FHLMC POOL #Q0-1068 ... |12117/2012| Redemption XXX 12,736 ..... 12,736.43 12,749 05/01/2041
3132GETD2 | FHLMC POOL #Q0-1448 ... .. [12/17/2012| Redemption ... XXX 104,233 | ... 104,232.68 105,050 06/01/2041
3132GFBV8 | FHLMC POOL #Q0-1852 ... 10/17/2012| Redemption ... XXX 929,928 | ... 867,629.71 953,645 06/01/2041
3132GF4F1 | FHLMC POOL #Q0-2622 ... 12/17/2012| Redemption ... XXX 37,750 ..... 37,749.97 38,018 08/01/2041
3132GJAJ8 | FHLMC POOL #Q0-3009 ... 12/17/2012| Redemption ... XXX 68,263 |..... 68,263.01 68,514 09/01/2041
3132GJJR1 | FHLMC POOL #Q0-3272 ... 12/17/2012| Redemption ... XXX 9720(...... 9,720.39 e 9729 09/01/2041
3132HNEB1 | FHLMC POOL #Q1-1930 ... 12/17/2012| Redemption CXXX 39| 3944 (.M 10/01/2042
31405EA39 | FNMA  POOL #0786726 10/24/2012| NOMURA SECS, NEW
YORK ..o Lo XXX ... 191,860.03 197,488 08/01/2034
31416BL71 | FNMA POOL #0995050 10/25/2012| Redemption Lo XXX ... 301,131.68 335,889 09/01/2037
31416BRR1 | FNMA  POOL #0995196 . ... 12/12/2012| Redemption .............|... XXX ... ... 498,418.96 555,965 07/01/2038
31416XTK6 | FNMA  POOL #0AB2353 12/12/2012| Redemption ... Lo XXX ... 434,667.46 458,614 03/01/2026
31416YTZ1 | FNMA  POOL #0AB3267 12/12/2012| Redemption ... Lo XXX ... 985,613.89 1,005,496 07/01/2041
31417DC35 | FNMA  POOL #0AB6389 . |12/26/2012| Redemption ... o XXX 389 368.78|.......... 387 | ... 10/01/2042
31419MC25 | FNMA  POOL #0AE9988 12/26/2012| Redemption ... Lo XXX ... 129,964.10 . 132,702 07/01/2026
3138AD4K8 | FNMA  POOL #0AI0825 12/26/2012| Redemption ... o XXX 14027 14,027.19 . 14,076 09/01/2041
3138AJVV1 | FNMA  POOL #0AI5127 12/26/2012| Redemption ... o XXX ] 33079 33,078.75 .. 33,178 09/01/2026
3138AM5H4 | FNMA  POOL #0AI8047 12/04/2012| Redemption ... Lo XXX ... 289,267.94 308,478 10/01/2041
3138ANWF6| FNMA  POOL #0AI8745 12/12/2012| Redemption ... Lo XXX . 448,143.86 479,538 09/01/2041
T 3138ASCZ3 | FNMA  POOL #0AJ0987 .... 12/26/2012| Redemption ... o XXX 64744 64,744.45 . 65,083 09/01/2026
I | 3138LUQS7 | FNMA  POOL #0A04064 ... 12/26/2012| Redemption ... o XXX 1215 121531 (... 1296 .o 06/01/2042
o | 3138MO0DJ6 | FNMA  POOL #0A08204 ... 12/26/2012| Redemption ... o XXX BTB 57581 |.......... 614|.............. 06/01/2042
3138MCRK2| FNMA  POOL #0AP8589 ... 12/26/2012| Redemption ... o XXX 105 10475(.......... 1M0|.............. 11/01/2042
3138BMGNW1{ FNMA  POOL #0AQ1304 ... 12/26/2012| Redemption ... o XXX 1T 175.00 | .......... 183 [ ...l 10/01/2042
31417Y7F8 | FNMA  POOL #0MA0893 ... 12/26/2012| Redemption ... c XXX B2T7T4 52,773.85 .. 53,088 [P PO 10/01/2021
31418AAF5 | FNMA  POOL #0MAQ905 ... 12/26/2012| Redemption ... Lo XXX ... 134,598.64 ; ... 135332 , oo 2,842/(10/01/2021
31418AFD5 | FNMA  POOL #0MA1063 12/26/2012| Redemption o XXX o] 16,350 ... .. 16,349.98 221 05/01/2022
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... .. 23510,877 | 22,245494.46 | ... 23,635,711 ... 22,762,925 \ \ ... 23,288,678 , , , . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
002824AX8 | ABBOTT LABORATORIES ..................... ... |11113/2012| RBC CAPITAL MARKETS
CORP, ........ccein. XXX 111,070 | ... 105,000.00 |...... 110,788 | ...... 109,286 ... | (1071 .o | (1071 .o | 108216 ... | 2854 (......... 2,854(....... 2,725 | 05/27/2015
02209SAJ2 | ALTRIAGROUPINC .........coiviiinnnne. ... |09/04/2012| CREDIT SUISSE, NEW
YORK (.o, XXX 100,153 | ..... 72,000.00 |....... 94,09 | ....... 93520 | ....oiiiiiin | (1628) ..o | (1628) ..o | 91,892 (... | 8262(......... 8262(....... 7,178 | 08/06/2019
031162BF6 | AMGENINC ..., ... |03/15/2012| WELLS FARGO
SECURITIES LL XXX 137,988 | ... 135,000.00 ...... 137641 ...... 137,552 oo | (M) [ (M) [ 137,438 06/15/2016
00206RAQ5 [ AT&TINC ...t ... |09/14/2012[ Call ..................... XXX 358,108 | ... 336,000.00...... 3444731 ...... 343706 (... e @B @B 341,195 02/15/2014
053332AK8 | AUTOZONEINC ........ovviiiiiiie ... |04/17/2012| J.P. MORGAN
SECURITIESLL ......... XXX 143,870 (... 130,000.00 |...... 142282 ...... 141410 (oo | (097) [ (09T) [ 140,313 01/15/2015
06051GDW6| BANK OF AMERICACORP .................... ... |06/20/2012| MERRILL LYNCH PIERCE
FENN ..., XXX 204,738 ... 200,000.00 |...... 203,376 ...... 202819 ..o oo (1,008) | oo e (1,008) [ [ 201813 ). [ 2925(......... 2925(....... 6,370 | 05/01/2013
075887BB4 | BECTONDICKINSON ............ccovvennn. ... |12112/2012| MILLENNIUM ADVISORS
LLC, .o XXX 82.272(..... 80,000.00....... 79974 |....... 79974 ..o Sl [ Sl [ 79979 ..o 2293 (......... 2293....... 1,552 | 11/08/2016
079860AJ1 | BELLSOUTHCORP .............ccovvviinen. ... 02/22/2012| JP MORGAN CHASE
BANK/HSBC ............ XXX 92,6851 ..... 90,000.00....... 93644 1|....... 93,020 ..o | (B37) | oo [ (B37) | e [ 92483 ... | 202 202|....... 1,211 11/15/2012
084664BG5 | BERKSHIRE HATHAWAY FINANCE COR ...... ... |05/04/2012| FTN FINANCIAL
SECURITIES ............ XXX 195,301 (... 185,000.00 |...... 199476 |...... 197420 (... | 2704) ... (2704) ... | 194715 o 585|.......... 585|....... 6,783 | 08/15/2013
084670AU2 | BERKSHIRE HATHAWAY INC ................. ... |06/20/2012] MERRILL LYNCH
PROFESSIONA ......... XXX 176,773 | ... 175,000.00 |...... 178,764 | ...... 178278 | ..o | (1375) [ .o | (1375) [ .o | 176,903 | ..o | (130) [ ......... (130) [ ....... 3,244 | 02/11/2013
097014AK0 | BOEING CAPITALCORP ..........coovvennn. ... |05/21/2012| RBC CAPITAL MARKETS
LLC, ..o XXX 116,950 | ... 110,000.00 |...... 116,705 ...... 16184 | ..o (857) | v [ (857) | .eveies [ 15326 (..o | 1624|......... 1624|....... 2,056 | 10/27/2014
12189TBA1 | BURLINGTON NOTHN SANTAFE CORP ...... ... |12112/2012| JPMORGAN SECURITIES
INC, ... XXX 151,841 (... 125,000.00 |...... 144519 ...... 141,89 ..o | 2397) .o | (2397) ..o | 139499 (... |, 12,342)....... 12,342 ....... 9,024 | 03/15/2018
14912L4F5 | CATERPILLAR FINANCIAL SERVICES ......... ... |06/08/2012| MERRILL LYNCH
PROFESSIONA ......... XXX 108,938 | ... 100,000.00 |...... 111585 ...... 1M0412 (.o | @AT8) .o A78) .o | 108233 [ ..ooviiie | 705| ..., 705|....... 5,036 | 02/17/2014
172967EQO | CITIGROUPINC ... ... |06/08/2012| MITSUBISHI UFJ
SECURITIES ............ XXX 118,207 | ... 115,000.00 |...... 118516 ...... 7971 | (1,032) [ .o | (1,032) [ ..o | 116,939 ..o | 1269]......... 1269]....... 4,252 | 04/11/2013
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172967DP3 | CITIGROUPINC ........coooviiiiiii ... |08/28/2012| CITIGROUP GBL
MKTS/SALOMO ......... XXX 259,668 | ... 250,000.00 |...... 260,535 ...... 259367 ..o [ 4104) (..o e 4104) (... | 255262 (... o 4405(......... 4405(...... 17,022 | 07/02/2013
172967EY3 | CITIGROUPINC ........ccooviiiiiiia ... |06/20/2012| MILLENNIUM ADVISORS
LLC, .. XXX 107,035 (... 100,000.00 |...... 107,787 ...... 107,343 [ ..o | (1315) [ .o | (1315) [ .o | 106,027 ..o | 1,008......... 1,008]....... 5,543 | 08/12/2014
19416QDW7| COLGATE-PALMOLIVECO ................... ... |10/31/2012| CITIGROUP GBL
MKTS/SALOMO ......... XXX 446,598 | ... 445,000.00...... 4433131 ...... 443393 ... 34| 34| A3TT8 2820(......... 2820(....... 2,648 | 11/15/2014
20030NAW1|[ COMCASTCORP ..., ... |12112/2012| JPMORGAN SECURITIES
INC, ... XXX 144,961 | ... 120,000.00 |...... 138434 |...... 137,795 oo | (2465) [ ...c.ooeei |t (2465) | .......oco |oeinn 135330 oo | 9631 [......... 9631....... 7,448 | 05/15/2018
25459HAY1 | DIRECTV HOLDINGS LLC/DIRECTV .......... ... |12115/2012| MITSUBISHI UFJ
SECURITIES ............ XXX 175,319 ... 165,000.00 |...... 171442 ...... 181 (1,360) [ ..o | (1,360) [ ..o | 169,821 .....ooei |t 5498 ......... 5498 (....... 7,475 | 03/01/2016
260543BW2 | DOW CHEMICALCO/THE .............oviee ... |02/22/2012 MORGAN STANLEY &
COINC, ... XXX 142,238 | ... 125,000.00 |...... 143269 | ...... 141492 (... | (1,080) [ ..o | (1,080) [ ..o.ooveven | 140431 [ oo | 1806......... 1806]....... 2,692 | 05/15/2014
263534BY4 | EI DU PONT DE NEMOURS &CO ............. ... |05/21/2012| BARCLAYS CAPITAL
INC,NEW ............... XXX 117,075 ... 110,000.00 |...... 17,704 (... MTA44 | Q21) | oo [ Q1) oo o 116224 | ... | 851|.......... 851|....... 3,069 | 01/15/2015
36962G4R2 | GENERAL ELEC CAPCORP .................. ... |04/16/2012] GOLDMAN SACHS & CO,
NY XXX 164,140 | ... 155,000.00 |...... 157,674 |...... 157,399 (o | (S U EUUT (541 TR BRI 157,330 oo | 6810(......... 6810(....... 4,012 | 09/16/2020
36962G4G6 | GENERAL ELECTRIC CAPITALCORP ......... ... |08/29/2012 FTN FINANCIAL
SECURITIES ............ XXX 116,554 | ... 110,000.00 |...... 115444 | ...... M52 (AA78) [ | (MA78) .o | M3934 | ..o 2620(......... 2620 ....... 1,260 | 11/14/2014
36962GZY3 | GENERAL ELECTRIC CAPITALCORP ......... ... |07/16/2012] MERRILL LYNCH
T PROFESSIONA ......... XXX 189,479 ... 185,000.00 |...... 194,648 |...... 192834 (..o | @133) .o | @4133) .o | 188,701 (..o | 78| 778 10,195 | 01/15/2013
> [ 428236BM4 | HEWLETT-PACKARDCO ............cceeenee. ... |09/19/2012| CITIGROUP GBL
w MKTS/SALOMO ......... XXX 46,3131 ..... 45,000.00....... 45314 ....... 45308 ... o (3) ] e [ (3) .o [ 45295 . ... | 1018]......... 1018]....... 1,575 06/01/2021
437076AP7 | HOMEDEPOTINC .........coovvviiiiiiinnn ... |12112/2012| CITIGROUP GBL
MKTS/SALOMO ......... XXX 144,310 | ... 126,000.00 |...... 143474 | ...... 142550 ..o | (3690) ..o | (3690) ..o | 138,860 ..o | 5450 |......... 5450 |....... 8,807 | 03/01/2016
459200GU9 | INTERNATIONAL BUSINESS MACHINE ....... ... |05/21/2012| CITIGROUP GBL
MKTS/SALOMO ......... XXX 113,553 | ... 110,000.00 |...... 112,025(...... T3 (184) | oo [ (184) | oo o 729 1824|......... 1824|....... 1,949 | 01/05/2016
46625HHBY | JPMORGAN CHASE & CO ... ... |06/20/2012 MORGAN STANLEY &
COINC, ... XXX 231,777 ... 225,000.00 |...... 237974 ...... 235805 (... [ (B8 [.evii | (3899 [ ..o | 231,906 .....ovee | (129) [ ......... (129) | ....... 6,947 | 05/01/2013
46625HJC5 | JPMORGAN CHASE&CO ... ... |12114/2012| CANTOR FITZGERALD &
CODE .................. XXX 78,050 ..... 70,000.00 |....... 70214 |....... 70207 .o | (16) .o [ (16) ..o e 70191 ..o | 7859 |......... 7859 |....... 4,136 | 08/15/2021
501044CE9 | KROGER CO/THE ...........ovvviiiiiiin ... |01/12/2012| JPMORGAN SECURITIES
INC, ... XXX 140,879 (... 135,000.00 |...... 142,345 ...... 141393 o @74) | oo @74) .o M9 (239)[......... (239) | ....... 3,444 | 02/01/2013
548661CH8 | LOWE'SCOSINC .........oooviiiiiiien ... |01/11/2012| JPMORGAN SECURITIES
INC, ... XXX 112,175 ... 100,000.00 |...... 113,007 | ...... 12340 .o (140) | oo [ (140) | ..o o 12499 oo (V2] I 24)]....... 1,278 | 10/15/2015
58155QADS5 | MCKESSON CORP ...........oevviviiiinnnn ... |12112/2012| MILLENNIUM ADVISORS
LC, o XXX 181,237 | ... 155,000.00 |...... 165,906 | ...... 165483 | ..o | (935) | oo [ (935) | oo [ 164548 (... | 16,688 ....... 16,688 ....... 9,530 | 03/01/2021
68389XAF2 [ ORACLECORP ........cooiiiiiiiiiin ... |02/22/2012| WELLS FARGO
SECURITIESLL ......... XXX 118,558 | ... 110,000.00 |...... 118944 | ...... 8184 | (BO1) | [ (BO1) | e 7683 (..o | 875|.......... 875|....... 2,624 | 07/08/2014
717081DB6 | PFIZERINC ..o ... |12/12/2012| BNP PARIBAS SECS
CP/FIXED ............... XXX 120,223 ..... 95,000.00(...... 113,183 ...... 12283 (.o | (074) ... | (2074).........o | 110208 ..o | 10,014 ]....... 10,014 ]....... 7,395 | 03/15/2019
718172AB5 | PHILIP MORRIS INTERNATIONALIN .......... ... |02/22/2012| JPMORGAN SECURITIES
INC, ... XXX 194,983 | ... 185,000.00 |...... 197456 | ...... 195476 ... | (1180) ..o | (1,180) [ ..o | 194295 (..o 687 |.......... 687|....... 2,530 | 05/16/2013
693476BJ1 | PNCFUNDINGCORP ..........covviiinnn ... |07/23/2012| CITIGROUP GBL
MKTS/SALOMO ......... XXX 182,511 ... 155,000.00 |...... 167,534 |...... 166,111 | oo | (655) | v [ (655) | ..o [ 165456 ... e 17,085 ....... 17,085 ....... 7,679 | 02/08/2020
74254PVP4 | PRINCIPAL LIFE INCOME FUNDING ........... ... |12114/2012| Maturity ................. XXX 150,000 | ... 150,000.00 |...... 156,891 ...... 155,898 ... | (5898) ... | (5898) [ .....ooon |oeinnn 150,000 [ ..o | [ 7,950 | 12/14/2012
74456QAW6| PUB SVC ELEC & GAS 12/12/2012{ JPMORGAN SECURITIES
INC, ..o XXX 130,789 ... 125,000.00 |...... 129,900 ...... 128513 oo Q)| e [ Q)| .o e 127522 (oo | 3267 |......... 3267 |....... 3,806 | 05/01/2015
760761AD8 | REPUBLIC SERVICESINC .................... ... |12112/2012| WELLS FARGO
SECURITIESLL ......... XXX 136,214 | ... 115,000.00 |...... 127871 ... 127648 (... | (1,030) ..o | (1,030) ..o | 126617 (.o | 9597 [......... 9597 [....... 6,574 | 11/15/2021
89417EAE9 | TRAVELERS COSINC/THE ................... ... |12112/2012| JEFFERIES & CO
(BONDSDRR ............. XXX 159,448 | ... 130,000.00 |...... 148481 ...... 147,980 (..o | AT | 473) .o | 145507 [ ..o | 13941 ....... 13941)....... 8,210 | 05/15/2018
91159HHAT [ USBANCORP ..o ... |07/20/2012| MERRILL LYNCH PIERCE
FENN ..., XXX 125,267 | ... 110,000.00 |...... M7A57 | ... TM6789 ..o | (352) | v e (352) | oo [ 16437 .o | 8830 (......... 8830 ....... 3,038 | 05/24/2021
92343VAN4 | VERIZON COMMUNICATIONSINC ............. ... |02/22/2012| JPMORGAN SECURITIES
INC, ... XXX 115,829 ... 110,000.00 |...... 117,091 ...... 15984 | ..o | (T18) | oo [ (T18) | o e 115266 | ..o | 563 ... 563|....... 2,118 | 04/15/2013
931142AS2 | WAL-MART STORESINC ...............c.e.e. ... |06/04/2012| BARCLAYS CAPITAL
INC,NEW ............... XXX 357,391 ... 335000.00]...... 370,765|...... 366,681 [............. |...... 9675) ..o | 9675) ..o |oiinnn 357,005 ... |, 386].......... 386|...... 12,549 | 06/01/2013
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931142CQ4 | WAL-MART STORESINC .............cnene. 10/31/2012| CITIGROUP GBL
MKTS/SALOMO ......... XXX 198,237 | ... 190,000.00 |...... 202,443 1...... 201,253 ..o [ (3,985) ..o | (3,985) ..o |ennnn 197,268 (..o | 968|.......... 98 |....... 5911 | 05/15/2014
931142DA8 | WAL-MART STORESINC ...............c...e. 12/17/2012{ KEYBANC CAPITAL
MARKETS | ............. CXXX 244,164 | ... 240,000.00 |...... 245860 ...... 2454241 .. (2260) ... | (2260) ..o | 243165 (... | 999|.......... 999|....... 4,572 | 04/15/2014
94106LAT6 | WASTE MANAGEMENTINC .................. . 109/05/2012{ US BANCORP
INVESTMENTSIN ... CXXX 101,557 | ..... 90,000.00...... 102913 ...... 102256 ... | (2533) .o | (2533) ..o | 99723 (... e 1834 ......... 1834 ....... 5,722 03/11/2015
949746NY3 | WELLS FARGO&CO ........voviiiiiin . |06/20/2012| BARCLAYS CAPITAL
INC,NEW ............... XXX 194,243 | ... 190,000.00 |...... 198,265 ...... 196,623 ..o |onnn (2961 ..o | (2961) ..o |oennn 193,662 (..o | 581 ... 581|....... 7,504 | 01/31/2013
983024AE0 [WYETH ... . |06/20/2012| RBC CAPITAL MARKETS
LLC, .o CXXX 188,683 | ... 175,000.00 |...... 192,897 | ...... 191,259 oo | B3 e | G739 | 187,520 ..o | 1164 |......... 1164 |....... 8,663 | 02/01/2014
984121BY8 | XEROXCORP .........ooviiiiiiiiiiiiinns 12/12/2012| CREDIT SUISSE, NEW
YORK (.o, CXXX 141,848 | ... 130,000.00 |...... 148417 | ...... 147,056 ...ovvei | 6,790) [ ..ovveii | 6,790) [ ..o | 140,267 | .o | 1581 ......... 1,581 ...... 11,678 | 05/15/2014
136375BS0 | CANADIAN NATIONAL RAILWAY CO .......... | |05/22/2012]| MORGAN STANLEY &
COINC, ........oeenna XXX 106,671 (... 100,000.00 |...... 109126 | ...... 108,387 ..o | (1634) [ ... | (1834) [ ... | 106,753 | ..o | (73] I 82)]....... 4,263 | 01/15/2014
78008TXA7 | ROYAL BANK OF CANADA .................e. | |06/20/2012| WELLS FARGO
SECURITIESLL ......... XXX 151,632 (... 150,000.00 |...... 149,943 | ...... 149946 ..o | 9l [ 9. [ 149,955 ... | 1677 1677 |....... 1,420 | 10/30/2014
893526DK6 | TRANSCANADA PIPELINESLTD .............. | [12/12/2012) TRANSCANADA
PIPELINESLTD ......... XXX 145,453 | ... 130,000.00 |...... 123,027 ...... 123554 oo | 592 592 . | 124146 ... | 21307 ....... 21307 ....... 5,983 | 10/01/2020
055451AG3 | BHP BILLITON FINANCE USALTD ............ R |05/21/2012| BARCLAYS CAPITAL
INC,NEW ............... XXX 108,672 (... 100,000.00 |...... 110,328 | ...... 109,333 [ oo | (1,624) ..o | (1624) [ .........o. |oonn 107,709 oo | 963|.......... 963]....... 3,560 | 04/01/2014
25243YAN9 | DIAGEO CAPITALPLC ... R [12/12/2012) KEYBANC CAPITAL
MARKETS | ............. CXXX 217,477 ... 200,000.00 |...... 2284841 ...... 225278 (... | (8,688)[.....c.ovevi e (8,688)[.......c.on |ennnn 216590 ... o 887|.......... 8871...... 17,208 | 01/15/2014
767201AF3 | RIO TINTO FINANCE USALTD ................ R [10/19/2012| WELLS FARGO
SECURITIESLL ......... XXX 112,220 | ... 100,000.00 |...... 118942 ...... MIMT | (5,788) ..o | (5,788) ..o | 1329 o | 891|.......... 891|....... 8,776 | 05/01/2014
822582AL6 | SHELL INTERNATIONAL FINANCEBV ........ R |05/23/2012| US BANCORP
INVESTMENTSIN ....... CXXX 202,432 ... 200,000.00 |...... 204,084 1...... 203,369 (... e (1,088) [ ...ovvvee | (1,088) ..o | 202,281 (..o 151 151]....... 2,500 | 03/25/2013
92857WAF7 | VODAFONE GROUPPLC ..............cceen R [10/09/2012 JP MORGAN CHASE
BANK/HSBC ............ XXX 52,608 ..... 50,000.00 |....... 54241|....... 53,900 [ .....ccovevin |ennnnn (1,546) [ ..o | (1,546) [ ..o |t 52,354 ..o | 253 .. 253|....... 2,056 | 12/16/2013
02005JAC3 | ALLY AUTO RECEIVABLESTR3A3 ........... . 06/08/2012{ JPMORGAN SECURITIES
INC, ... XXX 311,550 | ... 310,000.00 |...... 311,235 ...... SMASE | (A (A MO 536|.......... 536|....... 1,487 08/17/2015
02005PAC9 | ALLY AUTO RECEIVABLES TRUST ........... 12/12/2012] MORGAN STANLEY &
COINC, ... XXX 665,673 | ... 665,000.00|...... 666,533 | ...... 666,414 ... oo B2 [ B12) 665,602 1111712014
13974YAG5 | CAPITAL AUTO RECEIVABLES 2 A4 .. ... |11/15/2012| Redemption ... XXX 517,336 | ... 516,320.03 |...... 525,667 |...... 525655 (... ..o o (TB34) | (7R3 518,121 12/15/2014
13974TACS5 | CAPITAL AUTO RECEIVABLES 4A A4 ... ... |05/15/2012 Redemption ............. CXXX 927,409 ... 927,408.84 |...... 936,723 |...... 936,718 ... [ (9309) [ [ (9309 [ [ 927,409 05/15/2014
14312YAC3 | CARMAX AUTO OWNER TRUST 3A3 ......... . |06/07/2012| BARCLAYS CAPITAL
INC,NEW ............... XXX 601,523 | ... 600,000.00...... 602,344 |...... 602,169 | ........ooovo oo IT) | [ I e 601,872 02/17/2015
12622XAC4 | CHN EQUIPMENT TRUSTAA3 ...............| ... 12/17/2012| Redemption ............. |... XXX ... |...... 285851 ..... 28,584.97 [ ....... 28693 (... e [ B B e 28,5851 ... 05/16/2016
12616VAB8 | CNH EQUIPMENT TRUST C A2 .. 12/17/2012| Redemption ... XXX 264,033 |... 264,033.34 |...... 264,0321...... 264,033 (... e O e O 264,033 | ... 04/15/2015
12612AAD4 | CNH EQUIPMENT TRUSTCA4 ............... ... |12117/2012| Redemption ............. CXXX 585,465 | ... 581,567.80 |...... 596,516 |...... 593491 ... [ BAIT) | [ (BAIT) [ 587,994 08/17/2015
34529TAC1 | FORD CREDIT AUTOLEASETRBA3 ......... . |06/21/2012{ JPMORGAN CHASE
BK/IRBSSEC ............ XXX 185,911 ... 185,000.00 |...... 184,977 ... 184979 ... A A 184,982 10/15/2014
36162CAB7 | GE EQUIPMENT MIDTICKETLL1A2 .......... 12/24/2012| Redemption ........ XXX 182,408 | ... 182,408.30 |...... 182,387 [ ...... 182,398 | ... [ T T 182,408 | ... 05/22/2014
36161XAB2 | GE EQUIPMENT TRANSPORTATI1A2 ........| ... [11/20/2012 Redemption ... XXX 500,000 | ... 500,000.00...... 500,352 ...... 500,309 | ........cooou [eee i (29B) | e e (29B) | 500,013 ... 10/21/2013
44918AAB2 | HYUNDAI AUTO RECEIVABLES C A2 ... ... |12112/2012| Redemption ............. CXXX 585,135 ... 585,000.00 |...... 584,960 |...... 584,963 (... oo AT T 584,980 07/15/2014
65475QAB7 | NISSAN AUTO RECEIVABLESOBA2 ......... . |06/05/2012] MORGAN STANLEY &
COINC, ... XXX 570,623 | ... 570,000.00 |...... 569,942 (...... 569,945 (... 9. [ 9. [ 569,953 09/15/2014
92867FAB1 | VOLKSWAGEN AUTO LEASE TRUAA2 ....... 12/12/2012| NOMURA SECS, NEW
YORK ... XXX 325,585 | ... 325,000.00...... 324997 (...... 324997 ... | oo (] T P 324998 |............. .. 587|.......... 587|....... 2,097 | 02/20/2014
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............................oc .. 15,218,599 | 14,594,323.28 | ... 15,189,954 | ... 15105033 |............. Lo (185337) [ (135337) | ........... 14998314 220,285]...... 220,285 ..... 376,504 |. XXX.
8399997 Subtotal - BONAS - Part 4 ... ... ... .. 52,454,570 | 50,070,417.51 |... 52,568,308 | ... 51,125,194 |............. ... (456540) | ............. |..... (456,540) | ........... .. 51919667 |............. ... 534,903 |...... 534,903 |... 1,141,333 |. XXX
8399998 Summary Item from Part 5 for BONAS .. ...\ttt ... 9,984,258 | .. 9,250,000.00 | ..... 9,955,644 | ... | | (37,296) [ ... | (37,296) | ........... |..... 9918349 |............. ... 65910|....... 65910]..... 120,343 | . XXX
8399999 SUbOtAl - BOMAS . .. ...\ .. 62,438,828 | 59,320,417.51|... 62,523,952 |... 51125194 |............. . (493,836) [............. |t (493,836) | ........... . 61838016 |............. |..... 600,813 ]...... 600,813 ... 1,261,676 . XXX .
8999998 Summary Item from Part 5 for Preferred Stocks ........... ... [ XXX e e e e e e . XXX

Common Stocks - Industrial and Miscellaneous (Unaffiliated)
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003830106 .| ABRAXAS PETROLEUMCORP ................| ... 11/27/2012| MERRILL LYNCH PIERCE
FENN ..., 1,830.000....... 477 (... XXX oo | 8,052|......... 6,039|....... 2013 e 2013 8,052 ...cviiiii | (3875)|....... (3875) [ ..ovevnnnn . XXX
018581108 .| ALLIANCE DATA SYSTEMSCORP ............ 10/18/2012| INVESTMENT
TECHNOLOGYGRO ... |....... 80.000...... 11,329 ... XXX.oo |.ooins 4584 1......... 8307 |...... B723) [ o | [ GB723) [ e | 4584 1. ... ] 6,745(......... 6,745(............. . XXX
02076X102 | ALPHA NATURAL RESOURCESIINC .......... . 107/16/2012| LONGBOW SECURITIES
LLC,J o] 461.000]....... 3038 (... XXX...|....... A3 9418|....... LT3 ANAK] FUTTRRTUE PRI A3 (8,093)|....... (8,093) [............. . XXX
023135106 .| AMAZON.COMINC ...........ocvviiiiininnn . 107/12/2012| KNIGHT EQUITY
MARKETSLP ...........|...... 75.000...... 16,109 ... XXX... |....... 14280 | oo [ e e e e 14280 ..o [ 1828|......... 1828 ... . XXX
031162100 .| AMGENINC ... . 07/27/2012| CITATION GROUP/BCC
CLRG, ... | 200.0001...... 16,349 ... XXX... |....... 11412 ... 12,842|...... (1430) [ oo | e [ (1430) .o | MA2 4937 (......... 4937 (......... 1441, XXX.
032744104 .| ANARENINC ... 10/31/2012| CANTOR FITZGERALD &
COIN ..o 900.000...... 16,582 ... XXX... |....... 10,755 ....... 149581 ...... (4203) ..o | [ (4203) ... | 10,755 | oo [ 5827 |......... 5827 |...cccoiinn . XXX
035710409 .| ANNALY CAPITAL MANAGEMENTINC ........ . 03/28/2012] MORGAN STANLEY &
COINC, .....oooviea] e 1,760.000...... 0441 ... XXX ..o | 30,725(....... 28,0901....... 2635 . 2635 .. 30,725 (... | (3,284) | ....... (3,284) | ....... 1971]. XXX.
037604105 .| APOLLO GROUPINC ...........ooovvviinnnn, . |04/11/2012| KNIGHT EQUITY
MARKETSLP ...........|...... 940.000...... 34138 (... XXX... [....... 42,967 ....... 50,638 ...... T | [ 767 e | 42967 ..o [ (8829)....... (8829 [............. . XXX
037833100 .| APPLEINC ... 11/02/2012| J P MORGAN
SECURITIESINC ........|...... 235000]..... 137,162 ... XXX ... |....... 78,406 |....... 95175(..... (16,769) [ .....oovoee v [ (16,769) [ .........o. |.oeee. 78406 (.............|..ie 58,756 |....... 58,756 |......... 345|. XXX.
04269Q100 | ARRISGROUPINC ..........coiiiiiinnne. 10/01/2012| DAVIDSON(D A) & CO
INC,N .o [ 930.000...... 12,335 ... XXX ..o |ooooiins 7393 ....... 10,063 ...... (2669) [ ..c.ovvee | [ (2669) [...c.oooven e, 7393 [ 49421 ......... 49421 .. ... . XXX
00207R101 [ATMIINC ... . 102/21/2012| PACIFIC CREST
SECURITIES, ........... |...... 930.000...... 21811 [... XXX [ 14,350 ....... 18628 |...... 4278) .o | [ 4278) ..o | 14350 ..o [ 7461 TA61|. .. . XXX
052800109 .| AUTOLIVING .......coooiiiiiiiiis . 109/14/2012| J P MORGAN
SECURITIESINC ........|...... 665.000...... 40514 ... XXX... [....... 26,978 ....... 35571 ...... (8593) ..o | [ (8593) [ ..cveien | 26978 ... | 13,536 |....... 13,536 |......... 643|. XXX.
05367P100 [AVIDTECH ... 10/22/2012| NEEDHAM & CO, NEW
YORK ....coovvvii | 1,410.0001...... 13630 ... XXX... |....... 17,387 ....... 12,027]....... 5359 .o | [ 5359 ..o | 17,387 | oo [ (3,756) | ....... (3,756) [ .....oovnnn . XXX
077454106 .| BELDEN ............ccoiiiiiiiiiiiiiine, . 108/10/2012| J P MORGAN
SECURITIESINC ........|....... 20.000(......... 697 ... XXX...|.ooiiii. 48| ... 666|........ (248) | oo (248) | ..o [ M8 280, 280, 3. XXX.
09061G101 | BIOMARIN PHARMACEUTICALCOM .......... 10/16/2012] MORGAN STANLEY &
COINC, ... 460.000 | ...... 19591 ... XXX ... |.oooins 5800]....... 15815|..... (10,014) [ ..o | e (10,014) [ ... | 5800 ..o |nnnn 13791 ....... 13791 ... . XXX
055921100 .| BMC SOFTWAREINC ...........cccvvinnnnn . [01/11/2012| RBC CAPITAL MARKETS
LLC, oo | 555.000...... 17,715 ... XXX ..o | 21,149 ... 18,193 ]....... 2956 ..o | [ 2956 ..o e 21149 (3434)|....... (3434) [ ............. . XXX
109473405 .| BRIGHTPOINTINC ...t . |0412712012 CANTOR FITZGERALD &
COIN ... 2,560.000...... 16,660 ... XXX... |....... 25103 |....... 27546 |...... (443) [ .o (443) ... | 25103 (... | (8,443)|....... (8443)[............. . XXX
111320107 .| BROADCOM CORP ..........coviviiiinnn, . 109/12/2012] MORGAN STANLEY &
COINC, ...ovviini] e, 1,110.000...... 38821 (... XXX... [....... 37,767 | ....... 3259 ....... SATT | e [ SATT | | 37767 (.o | 1,055|......... 1,055|......... 193], XXX.
12673P105 [CAINC ... . 07/27/2012| RBC CAPITAL MARKETS
LLC, o 1,145.000...... 27548 (... XXX .. [....... 25513 ....... 23,146 | ....... 2367 oo | 2367 . 25513 (... 2035(......... 2035(......... 573|. XXX.
127097103 .| CABOTOIL&GASCORP ...........ceevee. . |06/19/2012| LIQUIDNET INC,
BROOKLYN .............|.veen 380.000]...... 13445 ... XXX... |.ooiiins 4940(....... 14421|...... Q48 .o | [ 9481 .o |, 4940 ... | 8505 (......... 8505(.......... 13]. XXX.
14888B103 | CATALYST HEALTH SOLUTIONSINC ......... . 07/03/2012| LEERINK SWANN & CO,
JERSE ............oo | 900.000...... 39,168 (... XXX ... [....... 21915 ....... 47575]..... (25,660) [ .......ooooe e [ (25,660) [ ........... |.oeinnn 21915 17,253 ]....... 17253 ... . XXX
124857202 .[CBSCORP ........voviiiiiiiiei 12/04/2012| GOLDMAN SACHS
EXECUTION & ..........[..... 1,635.000...... 56,065(... XXX ... [....... 30,943 ....... 443741 ... (13431 [ .o [ e (13431 [ .o | 30,943 .. 25121....... 25121 |......... 530|. XXX.
150870103 .| CELANESECORP ............ocooviviiiinn . 06/27/2012| SIDOTI & CO LLC, NEW
YORK ..o 130.000....... 4467 (... XXX .o | 4946 ... e e e 4946 (... 479 |......... (479) ...t . XXX
151020104 .| CELGENECORP ..........ccooviiiiiinnns . 08/15/2012| INVESTMENT
TECHNOLOGYGRO ... |...... 530.000]...... 38779 (... XXX ... [....... 29643|....... 35828 ...... (6,185) [ ..o | e [ 6,185) | ...oeven | 20643 (... 9136 (......... 9136 ...t . XXX
166764100 .| CHEVRON CORPORATIONCOM ..............[... 05/07/2012| BARCLAYS CAPITAL LE,
JERS ... 1,340.000 ..... 140,021 (... XXX ... |....... 98,648 |...... 142,576 | ..... (43928) [.....oooovo e (43928) .........o. |oooinn 98648 |.............|oienn 4373 M373| .. 782|. XXX.
168615102 .| CHICO'SFASINC ..ot . |09/06/2012{ CANTOR FITZGERALD &
COIN ..o 2,160.000 | ...... 36,875(... XXX ... |[....oo.. 9,029....... 24,062 ..... (15,034) [ ..o [ [ (15,034) [ ..o |, 9,029 ..o | 218471 ....... 21847 (... 203|. XXX.
16934Q109 | CHIMERA INVESTMENTCORP ............... . 06/21/2012] WELLS FARGO
SECURITIESLL .........|..... 8,920.000...... 22537 (... XXX... [ 24,036 |....... 22,389 ....... 1847 | 1647 ..o 24036 (... | (1,499 |....... (1,499 |....... 1962|. XXX.
17275R102 | CISCO SYSTEMSINC .........coiviiiiinnn. ... |11/06/2012| CARIS & COMPANY INC,
JERS ... 4,550.000 | ...... 75975(... XXX ... [....... T8472(....... 82,264 |...... B792) .o | [ B792) | e | T8AT2| ..o | (2497) | ....... (2497) | ......... 969|. XXX.
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172967424 .| CITIGROUPINC .........coovviiiiiia, ... |12/07/2012| INVESTMENT
TECHNOLOGYGRO ... |..... 1,220.000...... 38664 (... XXX... [....... 482701 ....... 32,098 ]...... 18172 | [ 16172 48270 (... [ (9,606) | ....... (9,606) [ .......... 23|. XXX.
177376100 .| CITRIXSYSTEMSINC ..o, ... |10/08/2012| INVESTMENT
TECHNOLOGYGRO ... |...... 770000 ...... 52995 (... XXX... [....... 57437 |....... 46,754 | ...... 10683 ..o | [ 10683 ....cois | STAST|. ..o |, (4442)|....... (4442) | ............. . XXX
184496107 .| CLEAN HARBORSINC ......................0. ... |12114/2012| KEYBANC CAPITAL
MARKETS | ..........o.o |t 820.000]...... 49213 ... XXX ... [....... 11,069 ....... 52,259 (..... @1189) [ ..o [ 41,189 ..o | 11,069 | ..o [ 38,143 |....... 38143 |............. . XXX
20030N101 | COMCAST CORPNEW CLA ................ ... |05/01/2012| KNIGHT EQUITY
MARKETSLP ...........[..... 1,750.000 ...... 52276 (... XXX ... [....... 29,959 | ....... 414931 ..... (M,834) [ [ e (1M,834) [ oo | 29959 (... | 22318....... 22318|......... 337]. XXX.
207410101 .| CONMED CORP ..o ... |07/27/2012| UBS SECURITIES LLC,
STAMF ... | 450.000]...... 12,058 ... XXX ... |....... 10,132 ....... 11,852 |...... (1420) .o | [ (14200 .o | 10132 oo [ 1926|......... 1926|.......... 97|. XXX.
20854P109 | CONSOLENERGYINC .........c.cvvivnnnn. ... |03/26/2012| INVESTMENT
TECHNOLOGYGRO ... |...... 260.000....... 8751 (... XXX ... |....... 13103 ......... 9542|....... 3561 ..o | [ 3561 ..o et 13103 | [ 4,351) | ....... (4351) ... 33|. XXX.
228368106 .| CROWN HOLDINGS ..o ... |07/19/2012| LIQUIDNET INC,
BROOKLYN .............|..... 1,220.000...... 42,085|... XXX... [....... 12,654 |....... 40,968 | ..... (28313) [ ..o [ (28313) [ ..o | 12654 | ... 294111....... 29411 ... . XXX
232572107 .[CYMERINC ..., ... |12/05/2012| LIQUIDNET INC,
BROOKLYN ...t 500.000...... 35074 (... XXX... [....... 10,9551 ....... 248801 ..... (13,925) [ ..o e e (13,925) [ ..o | oenen 10955 | ..o [ 24119....... 24119 ... . XXX
235851102 .| DANAHERCORP ...........coviviiii ... |05/09/2012| MERRILL LYNCH PIERCE
FENN ... 20.000f....... 1,086|... XXX... [......... 1,039 ..., 91| ... 98| .o [ 9. 1039 . AT A7 . 1. XXX.
23918K108 [ DAVITAINC ..o ... |09/21/2012| GOLDMAN SACHS
T EXECUTION& ..........|...... 800.000...... 76,118 (... XXX ... [....... 55,970 ....... 60,648 |...... (4878) ..o | [ (4678) ...t |t 55970 (... | 20,1491 ....... 20,149 ............. . XXX
> 242309102 .| DEALERTRACK HOLDINGSINC ............... ... |09/25/2012| DEUTSCHE BK SECS
o INC,NY .o 840.000...... 23800(... XXX ... [....... 16,654 |....... 22898 1...... 6,245) [ ..o | [ 6245) ... |t 16,654 | ... i TA4T | TAT | . XXX
247916208 .| DENBURY RESOURCESINC .................. ... |04/13/2012| AVONDALE PARTNERS
LLC,NA o] 1,110.000...... 19981 ... XXX... |....... 17,6581 ....... 16,761 ......... 897 | o [ 897 o 17,658 | .o [ 2323[......... 2323 ) ... . XXX
252131107 .| DEXCOMINC ... ... |10/04/2012| INSTINET CORP,NY ... |...... 280.000....... 3623 (... XXX ... |.oooiii. 73| 2607 |...... (1834) [ .o | [ (1834) [ ..o | T3 [ 2850 (......... 2850 (............. . XXX
253651103 .| DIEBOLD INC ........ocooiiiiiiie ... |04/16/2012| BARCLAYS CAPITAL LE,
JERS ... 810.000...... 30,379 (... XXX ... [....... 2313|....... 24357 |...... (2043) [ oo | [ (2043) ..o | 233 8,065(......... 8,065(......... 165|. XXX.
253888104 | DIGITALRIVERINC .........ocoiiiiiiins ... |10/24/2012| CANTOR FITZGERALD &
COIN ... 1,070.000...... 15646 ... XXX ... |....... 28670....... 16,071 ...... 12599 | e [ 12599 | ..o 28670 (...........o e (13,024) | ...... (13,024) [ ............. . XXX
256746108 .| DOLLARTREEINC ..............ccooeiines ... |10/11/2012| JEFFERIES & CO INC,
NEWY ..o 630.000]...... 39,049 (... XXX... |....oo.t. 8274 |....... 36,153 | ..... 7879 .o [ 7879 [ .c.oovve | 8274 ..o | 30,775( ....... 30,775 (... . XXX
260003108 .| DOVERCORP .........cviiiiiiiiiiiinns ... |05/09/2012| LIQUIDNET INC,
BROOKLYN .............|..... 1,210.000...... 7243 (... XXX ... | 68,659 |....... 702411...... (1581) oo | [ (1,581 [ .coovee | 68,659 |............. .ot 34841......... 34841......... 331 XXX.
260543103 .| DOW CHEMICALCO/THE ..................... ... |06/28/2012 INVESTMENT
TECHNOLOGYGRO ... |..... 2,650.000...... 80,934 (... XXX... |[...... 107,583 | ....... 76214 |...... 31369 .o e [ 31369 ... [ 107,583 ..o | (26,649) |...... (26,649) | ....... 2,167 (. XXX.
262037104 .| DRIL-QUIPINC .........ooiiiiiiiie ... |06/21/2012| UBS SECURITIES LLC,
STAMF ... | 110.000....... 7050 (... XXX...o|.ooooins 2256 |......... 7240(...... (4984) ... | (4984).......... | 2256 (.. 479 ... 479 ... . XXX
278642103 .| EBAYINCCOM ... ... |10/09/2012| RBC CAPITAL MARKETS
LLC, oo | 745000 ...... 34812(... XXX... [....... 14,4081 ....... 225%]...... (8,188) ..o | [ (8,188) [ ..cvvein | 14408 ... o 20404 1....... 20404 |............. . XXX
532457108 .| ELILILLY &CO ..o ... |01/23/2012| KNIGHT EQUITY
MARKETSLP ...........|..... 3,060.000 | ..... 121437 (... XXX ... |...... 113505 ...... 127174 | ... (13,668) [ .....covvoee v [ (13,668) [ ........... [...... 113505 (..o | 7931 ... 7931 . XXX
268648102 .| EMC CORP/MASSACHUSETTS ............... ... |05/09/2012| OPPENHEIMER & CO
INC,NEW ... |, 2,580.000...... 72623 (... XXX ... [ 68,833 |....... 55,573 |...... 13260 ..o | [ 13260 | ..o e 68,833 ... et 3789 |......... 3789 .. . XXX
26875P101 | EOG RESOURCESINC .............coveee. ... |06/01/2012| INVESTMENT
TECHNOLOGYGRO ... |...... 165.000...... 15441 ... XXX ... |....... 14,684 )....... 16,254 |...... (1570) [ .o | e [ (1570) [ .o | 14684 ... ] 57| 57| 54|. XXX.
268841109 .[EQTCORP ..o ... |12/20/2012| BARCLAYS CAPITAL LE,
JERS ... [ 10.000|......... 590 (... XXX... [....oont. 504 . o e e e e e 504 . ..o 86|......oounn 86|........... 9[. XXX.
30212P303 | EXPEDIAINC .........oooviiiiiiiien ... |04/30/2012| INVESTMENT
TECHNOLOGYGRO ... |..... 1,190.000...... 49,037 ... XXX... [....... 32,79 ....... 345341 ...... (1735) oo | [ (735) [ .o | 3279 . 16,238 ....... 16,238 |......... 107]. XXX.
302491303 .| FMCCORP ... ... |05/17/2012 RAYMOND JAMES &
ASSOCINC ... |onenn 180.000...... 17,669 ... XXX ... |.oooiins 3184 ....... 15487 |..... (12,303) [ ..o e e (12,303) [ ..oovovee [, 3484 14484 ....... 14484 |.......... 59|. XXX.
345370860 .| FORDMOTORCO ... ... |01/27/2012| J P MORGAN
SECURITIESINC ........[..... 2,210.000...... 27,003 (... XXX... [....... 22,664 |....... 23,780 ...... (16 [ | [ (116 .o | 22664 (... ] 4339 (......... 4339 (... . XXX
369604103 .| GENERALELECTRICCO ..................... ... |12119/2012| KNIGHT EQUITY
MARKETSLP ...........[..... 5,100.000..... 103,746 ... XXX ... |....... 94,850 ....... 91,341 ....... 3509 ..o | [ 3509 ..o e 94,850 [ ..........co et 88%|[......... 88%|....... 3050 . XXX.
370334104 .| GENERALMILLSINC .........oooiiiiiinnn ... |08/15/2012| CREDIT SUISSE, NEW
YORK(.oooooviva | 2,580.000...... 98,838 ... XXX... |....... 97,295|...... 104,258 | ...... (6,962) ..o | [ (6,962 ........... |....... 97295 | ... | 1542 ......... 1542]....... 1996 |. XXX.
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371901109 .| GENTEXCORP ..ot ... |09/24/2012| BAIRD, ROBERT W & CO
INC, ... 700.000...... 12,643 ... XXX ..o |.oooiins 6,181 |....... 20,713 (..... (14,532) [ ..o | e (14,532) [ ..o oo, 6181 oo [ 6,462 (......... 6,462 (......... 266|. XXX.
38259P508 | GOOGLEINC ... ... |10/18/2012| LIQUIDNET INC,
BROOKLYN .............|...... 108.000...... 73266 (... XXX... [....... 62,200 ....... 69,757 |...... (7B57) oo | [ (7557) .o | 62200 ............. |.eenn 11,066 |....... 11,066 |............. . XXX
406216101 .| HALLIBURTONCO ..., ... |08/15/2012 INVESTMENT
TECHNOLOGYGRO ... |...... 530.000...... 18104 ... XXX ... |....... 24179 ....... 18290 ....... 5888 ..o | [ 5888 ... |t 8179 .. 6,074) | ....... 6,074) | .......... 94|. XXX.
413875105 .| HARRISCORP .........coooiiiiiiiiiinn ... |10/22/2012| GOLDMAN SACHS
EXECUTION & ..........|...... 590.000...... 27694 (... XXX... [ 21,570 ....... 21264 (......... 307 .o [ 307 .o [ 21570 (.o | 6124 (......... 6124 (......... 608|. XXX.
427866108 .| HERSHEY CO/THE ..............ocoviviinn ... |07/12/2012| KNIGHT EQUITY
MARKETSLP ...........|...... 930.000...... 63506 (... XXX... [....... 52610(....... 57455(...... (4845) [ ... | [ (4845)........... |t 52610 (... e 10,896 |....... 10,896 |......... 467 . XXX.
437076102 .| HOME DEPOTINC .........cooovviiiiiinnnn. ... |05/10/2012| KNIGHT EQUITY
MARKETSLP ...........[..... 1,275.000...... 60,250 ... XXX ... [....... 453871 ....... 53,601(...... B214) [ .o | [ 8214) ..o | 45387 ... o 14,863 ]....... 14,863 |......... 178|. XXX.
438516106 .| HONEYWELL INTERNATIONALINC ........... ... |12/19/2012| LIQUIDNET INC,
BROOKLYN .............|....e. 520.000]...... 31843 (... XXX ... [ 29777 |....... 28262 ....... 1515 1515 29777 .o | 2,066 (......... 2,066 (......... 514]. XXX.
443320106 .| HUBGROUPINCCLA ..........oeviiiinnnn ... |03/20/2012| KEYBANC CAPITAL
MARKETS T ... | 40.000]....... 1431 .0 XXX [ 894 |......... 1297 ... (03) | oo [ (403) | oo e 894 | . 537 ..ol 537 . XXX
444859102 .| HUMANAINCCOM ... ... |07/19/2012] INVESTMENT
TECHNOLOGYGRO .... |...... 180.000...... 13437 ... XXX ..o |.ooiins 8145|....... 15770 |...... (7B25) ..o | [ (7625) ..o |, 8145 ... ] 5292(......... 5292(.......... 94|. XXX.
44919P508 | IAC/INTERACTIVECORP .........cccooviint ... |04/23/2012| GOLDMAN SACHS
T EXECUTION & ..........|...... 295.000...... 13747 ... XXX ..o |.ooins 104991 ....... 12,567 |...... (2,088) [ ....ovovee | [ (2,088) | .......ooov | eeinnnn 10499 ..o [ 3249 |......... 3249 (.......... 35|. XXX.
> [45784P101 | INSULETCORP ..o ... |12/14/2012| LEERINK SWANN & CO,
~ JERSE ...........ooo | 240.000....... 5208 ... XXX...|...oooons 1853|......... 45191 ...... (2,666) ..o | [ (2,666) [.........c.. |oeoennnn 1853 . [ 3355 (......... 3355 (...t . XXX
458118106 .| INTEGRATED DEVICE TECHINC ............. ... |05/18/2012] COWEN AND COMPANY
LLC,NE ..o 1,500.000....... 9568 |... XXX...|.coooins 8415|......... 8190 |......... 225 e 225 8415 ... 1153 ... 1153 .. . XXX
459200101 .| INTERNATIONAL BUSINESS MACHINE ....... ... |06/29/2012| KNIGHT EQUITY
MARKETSLP ...........|...... 490.000]...... 96,925(... XXX ... [....... 88,497 |....... 90,101(...... (1604) [ ..o | [ (1,604) ... |t 88497 ... et 8427 (......... 8427 (......... 593|. XXX.
460146103 .| INTERNATIONAL PAPERCO .................. ... |09/19/2012| BARCLAYS CAPITAL LE,
JERS ... 330.000]...... 11,268 ... XXX... |....... 10,930 | o [ L e e e 10,930 | ..o [ 338 338|......... 116]. XXX.
469814107 .| JACOBS ENGINEERINGS GROUPINC ........ ... |07/30/2012| KEYBANC CAPITAL
MARKETS | ............. .o 90.000{....... 3526 |... XXX ... |.ooooii. 782 ... 3652(...... (2870) .o | [ (2870) .o | 782 . 27441......... 2744 ... . XXX
46612J507 .| JDSUNIPHASECORP ...........ccoiviine. ... |01/06/2012| INSTINET CORP,NY ... |..... 1,720.000...... 18953 ... XXX... |....... 17,540 ....... 17957 |........ @7) | @7 17540 | oo o 1413 ... 1413 . XXX
46625H100 | JPMORGAN CHASE & COMPANY ............. ... |12/07/2012| INVESTMENT
TECHNOLOGYGRO ... |..... 1,670.000...... 66,448 (... XXX ... [....... 52,655 (....... 55528 |...... 872 .o | 2872 .o | 52,655 | ... e 13,793 ]....... 13,793 ]....... 1314]. XXX.
486587108 .| KAYDONCORP ..........oooiiiiiiin, ... |10/22/2012| LIQUIDNET INC,
BROOKLYN .............|.oe. 780.000...... 17,076 ... XXX... |....... 21,668 ....... 237901 ...... 123) o | 2123) .o | 21668 (... | (4592)|....... (4592)|....... 8742(. XXX.
50076Q106 | KRAFT FOODS GROUPINC .................. ... |10/15/2012| DELIVER FRACTIONAL
SHARE ... | 0333 .......... 150 XXX oo | W e e e L U P o o . XXX
515098101 .| LANDSTARSYSTEM ........ooooviiiiinnn. ... |11/05/2012| MERRILL LYNCH PIERCE
FENN ... 220.000]...... 11,480 ... XXX ... |.oooiins 4680 ....... 10542 |...... (5,862) ..o | [ (5862) [..covveven e 4680 (......cccee et 6,800 (......... 6,800 (.......... 29|. XXX.
517834107 .| LASVEGAS SANDSCORP ..............ceeee ... |07/12/2012| KNIGHT EQUITY
MARKETSLP ...........|...... 240.000....... 9430 (... XXX ... |....... 12840 | .o e e e e e 12840 ... (3,409) | ....... (3409) [......... 120]. XXX.
521865204 .[LEARCORP ..o ... |08/01/2012| KNIGHT EQUITY
MARKETSLP ...........|...... 370.000]...... 13266 ... XXX... |....... 18,364 |....... 14726]....... 3638 | [ 3638 .. e 18364 | ..o [ (5,097) | ....... (5,097) [ ......... 104|. XXX.
526107107 .| LENNOX INTERNATIONALINC ................ ... |07/25/2012| LIQUIDNET INC,
BROOKLYN .............|...... 130.000....... 559 |... XXX ... |...oooins 4904 1......... 4388......... 516 [ 516 ..o | 4904 (... 690|.......... 690|.......... 70|. XXX.
501889208 .| LKQCORP ........ccooiviiiiiiiiin ... |07/09/2012| MACQUARIE
SECURITIES(USA) ......|...... 600.000...... 20,309 (... XXX ... [....... 10,8081 ....... 18,0481...... (7240) [ .o | [ (7240) ..o | 10,808 | ..o [ 9,502 (......... 9502 (............. . XXX
548661107 .| LOWE'SCOSINC .........ovviiiiiiinne, ... |01/23/2012| MERRILL LYNCH
PROFESSIONA .........|...... 920.000]...... 24225(... XXX... |[....... 22323 |....... 23350 (...... (1.027) oo | [ (1,027) .o | 22323 (... 1903]......... 1903]............. . XXX
55616P104 [ MACY'SINC ... ... |06/22/2012| KNIGHT EQUITY
MARKETSLP ...........[..... 4,725.000 | ..... 167,506 ... XXX ... |...... 127324 | ...... 152,051 |..... @4727) .o 4727) .o 127324 oo | 40,1821....... 40,1821....... 1611]. XXX.
55973B102 | MAGNUM HUNTER RESOURCES CORP ....... ... |10/16/2012| MERRILL LYNCH
PROFESSIONA .........|...... 900.000....... 3898 |... XXX...|.ooooins 4054 (......... 48511........ TON) o [ 7)o e 4054 (... (156) | ......... (156) ... . XXX
571748102 .| MARSH & MCLENNAN COSINC ............... ... |06/01/2012| PULSE TRADING LLC,
BOSTON .......ocovvvvi| e 485.000]...... 15493 ... XXX ... |....... 13,718]....... 15,336 |...... (1817 oo | [ (1817 e | 1718 [ 1775 ... 1775 ... 125]. XXX.
57636Q104 | MASTERCARDINC ...........cccoovviinnnnn. ... |12/10/2012| DEUTSCHE BK SECS
INC,NY ..o 270.000]..... 121,897 ... XXX ... |....... 76,166 |...... 100,661 ..... (24495) [........coo | (24495) [........... |....... 76166 |............. |...... 45731]....... 45731 ......... 257 . XXX.
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580645109 .| MCGRAW-HILL COSINC/THE ................. ... |12/31/2012| MORGAN STANLEY &
COINC, .....oovvvini] e, 1,455.000...... 77816 (... XXX .. [ 60,936 |....... 65431(...... (4496) ..o | [ (449) [ ........... |t 60,936 | .....o.oveiin e 16,880 |....... 16,880 |....... 3464 . XXX.
591708102 .| METROPCS COMMUNICATION ............... ... |10/02/2012| WELLS FARGO
SECURITIESLL .........[..... 1,820.000...... 24839 (... XXX... [....... 10,247 ....... 15,798 |...... (5,551) oo | [ (5,551 .o | 10247 | oo e 14593 ]....... 14593 ..., . XXX
594918104 .| MICROSOFT CORPCOM ..............ceuee ... |11/29/2012] INVESTMENT
TECHNOLOGYGRO ... |..... 1,485.000...... 41534 ... XXX ... [....... 40,3791 ....... 38,551 ....... 1828 . 1828 ..o 40379 ... 1155|......... 1155|......... 865|. XXX.
609839105 .| MONOLITHIC PWRSYSINC .................. ... |11/29/2012| LAZARD CAPITAL
MARKETSLL ........... ... 690.000...... 13590 ... XXX... |....... 13,867 |....... 10,398 ....... 3469 ..o | 3469 ... |t 13867 | ..o | @77) ... @77) .o . XXX
637071101 .| NATIONAL OILWELL VARCOINC ............. ... |05/09/2012| MERRILL LYNCH PIERCE
FENN ... 195.000...... 14736 ... XXX ... |....... 14,635]....... 13258 |....... 1377 1377 14635 ... 101].......... 101].......... 23|. XXX.
63934E108 | NAVISTARINTL .....ooiviiiiiiiiie ... |11/06/2012| CREDIT SUISSE, NEW
YORK(oovovveieiinn [ 890.000...... 18713 ... XXX ... |..oois 29,365 ....... 33,7131 ...... (4348) [ ..o | [ (4348) ..o | 29,365 (..o | (10,651) [ ...... (10,651) [ .......cevne . XXX
651639106 .| NEWMONTMININGCORP .................... ... |03/13/2012| MERRILL LYNCH PIERCE
FENN ... ], 1,400.000...... 78764 (... XXX. .. [....... 92,804 |....... 84,014 |....... 8790 | ..o | [ 879 |t 92804 |............. e (14,040) | ...... (14,040) [ ......... 294, XXX.
655044105 .| NOBLEENERGY INC .............oooivnnnn. ... 102/10/2012| CITIGROUP GBL MKTS
INC,N .o [ 380.000...... 38534 (... XXX... [....... 29712 ....... 35868 (...... (6,156) ..o | [ 6,156) [ ...oveeen | 29712 .o 8822(......... 8822(.......... 61]. XXX.
674599105 .| OCCIDENTAL PETE CORPCOM .............. ... |05/09/2012| MERRILL LYNCH PIERCE
FENN ... 265.000]...... 25883 (... XXX... [....... 20656 |....... 248311...... @AT4) [ @74 . 20,656 |..........co et 5227 (......... 5227 (......... 130]. XXX.
68389X105 | ORACLE CORPORATIONCOM ................ ... |05/09/2012| KNIGHT EQUITY

T MARKETSLP ...........[..... 1,710.000...... 48146 (... XXX ... [....... 33,306 ....... 43862]..... (10,556) [ ..o v [ (10,556) [ ..o | oennnnn 33,306 ... | 14,8401 ....... 14840 |.......... 15]. XXX.

> [ 671044105 .| OSISYSTEMSINCCOM ...........oeeenn. ... |09/25/2012| FRIEDMAN BILLINGS,

oo WASHIN ... | 400.000...... 27676 (... XXX... |[..o.ooot. 9970 ....... 19512|...... 9542) [ oo | [ 9542) [ ..o | 9970 ... | 17,706 | ....... 17,706 | ... . XXX
709631105 .| PENTAIRINC ..ot ... |10/01/2012) MERGER ............... |...... 300.000....... 9160 ... XXX ... |..ooiis 7101 ... 9987 |...... (2,886) ..o | [ (2,886) ..o | 70T 2,059 (......... 2,059 (......... 198|. XXX.
H6169Q108 | PENTAIRLTD ... ... |10/15/2012| DELIVER FRACTIONAL

SHARE ...........ooo | 0140 ........... Bf... XXX .o |, Al e e e Al 2. 2. . XXX
714290103 .| PERRIGOCOCOM ..........coiiiiinnnn. ... |02/07/2012| BARCLAYS CAPITAL LE,

JERS ... [ 70.000f....... 6,748 ... XXX ... |.cooiiiis 1631].........6811...... (5,180) | ... o (BA80) | e 1,631]... BT 5117 1... . XXX
718172109 .| PHILIP MORRIS INTERNATIONALIN .......... ... |06/21/2012| STIFEL NICOLAUS ......|...... 320.000]...... 27459 (... XXX ... [ 12,740 25114 (... (12,374) (12374) [ ..o | 12,740 14718]....... 14,718 . XXX
69344F106 | PMCSIERRAINC ..o ... |01/26/2012| INVESTMENT

TECHNOLOGYGRO ... |..... 2,240.000...... 13656 ... XXX... |....... 10,886 ....... 12,342 ...... (1456) [ ..o | [ (1,456) [ ..o | 10,886 |....ooven [ 2770 ......... 2770 ............. . XXX
693475105 .| PNC FINANCIAL SERVICES GROUP I .......... ... |11/16/2012 INVESTMENT

TECHNOLOGYGRO ... |..... 1,590.000...... 92,704 (... XXX ... [....... 88,7% | ....... 91,695 (...... (2899) .o | [ (2899) ..o et 8879 [.......c.ov |t 3908 |......... 3908....... 1881]. XXX.
693506107 .| PPG INDUSTRIESINC ...................c.ee ... |07/27/2012| CREDIT SUISSE, NEW

YORK( .o [ 30.000f....... 3301 |... XXX ... |.oooiiins 3008 ..o [ [ e e e 3008 ..o 204 ... 204 ... 18]. XXX.
740189105 .| PRECISION CASTPARTSCORP .............. ... |11/06/2012 INVESTMENT

TECHNOLOGYGRO ... |....... 50.000{....... 8878 |... XXX ... |.ooooiins 7433 8240|...... (1107) oo | [ (1107) oo | A 1746 |......... 1,746 ... 6. XXX.
747525103 .| QUALCOMMINC ..o ... |06/22/2012| JEFFERIES & CO INC,

NEWY ..o 790.000...... 47500(... XXX... [....... 415941 .. ... 432131 ...... (1620) ..o | e [ (1,620) f...coovven | 41594 5907 (......... 5907 (......... 134]. XXX.
754730109 .| RAYMOND JAMES FINLINCCOM ............. ... |04/27/2012| GOLDMAN SACHS

EXECUTION & ..........|...... 975.000...... 34863 (... XXX... [....... 20,162 ....... 30,186 | ..... (10,024) [ ..o | e (10,024) [ ..o | oennn 20162 (... | 14,701 ....... 14,701 | ......... 133]. XXX.
755111507 .| RAYTHEONCO ... ... |01/05/2012| LIQUIDNET INC,

BROOKLYN .............|....e. 2100001 ...... 10,035 ... XXX... |....... 10,772 ....... 10,160 |......... B2 612 ..o 10772 oo (736) | ......... (736) ..o . XXX
759509102 .| RELIANCE STEEL & ALUMINUMCO .......... ... |01/24/2012| GOLDMAN SACHS

EXECUTION& ..........|...... 370.000]...... 20441(... XXX ..o [ 16,147 |....... 18,015|...... (1,868) [ ..o | e [ (1,868) ..o | 16147 | 4293 (......... 4293 (............. . XXX
760759100 .| REPUBLIC SERVICESINC .................... ... |10/16/2012| KEYBANC CAPITAL

MARKETS | ... |t 955.000...... 26,352 (... XXX... [....... 16,399 |....... 26310(...... Q912 .o | [ 9912 .coovoee | 16,399 | ..o [ 9953 (......... 9953 [......... 792|. XXX.
761565100 .| REXENERGY CORPCOM ...............c...e ... |10/16/2012| MERRILL LYNCH

PROFESSIONA .........|...... 420.000]....... 5438 ... XXX ... |.ooooiiis 5145|......... 6,199 ...... (1,054) [ oo | [ (1,054) [ ..o |, 5145 293 ... 293 . XXX
749941100 .| RFMICRODEVICESINC ................cc.e ... |10/19/2012| MERRILL LYNCH

PROFESSIONA ......... [..... 6,760.000 | ...... 24738 (... XXX... [....... 482201 ....... 36,504 |...... M6 [ M6 48220 ... | (23,482) |...... (23,482) [............. . XXX
768573107 .| RIVERBED TECHNOLOGY INC ................ ... |01/26/2012| GOLDMAN SACHS

EXECUTION & ..........|....... 50.000{....... 1464 ... XXX .. ... 1,001]......... 1175] ... (A74) | o e (A74) | oo [ 1,001 [ 463 [.......... 463 ... . XXX
779376102 |ROVICORP ... ... |07/02/2012| WILLIAM BLAIR & CO,

CHICA ................ | 370.000....... 6950 ... XXX...|......... 5804 |......... 9,095 (...... (3290) .o | [ (3290) ..o | 5804 ... ] 1146 ......... 1146 ............. . XXX
74973W107 | RTI INTERNATIONAL METALS INC ............ ... |04/16/2012| LIQUIDNET INC,

BROOKLYN ..........oi] v 80.000....... 1,793 ... XXX ..o [, 1145|......... 1857 ........ (T12) | oo [ (T2) o [ 1145 648|.......... 648 |............. . XXX
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78388J106 .| SBA COMMUNICATIONS CORP COM ......... ... |09/10/2012| INVESTMENT
TECHNOLOGYGRO .... |....... 90.000{....... 5401|... XXX ... |.ooooiiis 2924|......... 3,866 |........ (943) | oo [ (943) | .o e 2924 | 2477 ......... 2477 ... . XXX
806857108 .| SCHLUMBERGERLTD ............c.ceevennne. ... |03/27/2012| PULSE TRADING LLC,
BOSTON ..........coooi|ovnnen 935.000...... 66,481[... XXX... [....... 7119 | ....... 63870 (....... 7326 oo | [ 7326 ..o | TN | | @4715)|....... 4715 |......... 598|. XXX.
82967N108 | SIRIUSXMRADIOINC ..o ... |12/05/2012] CANACCORD GENUITY
INCNEY ... .. 12,990.000 | ...... 34554 (... XXX... [....... 24370 ....... 23642(......... T28|. 28| 24370 (... | 10,184 |....... 10184 |............. . XXX
83088M102 | SKYWORKS SOLUTIONS ...........ccovennne. ... |06/04/2012| SIDOTI & CO LLC, NEW
YORK ...ovvvvii 180.000....... 44921 ... XXX ... [ 997 |......... 2920(...... (1,922) [ oo | [ (1922) [ oo | 997 .o [ 3495|......... 3495 (... . XXX
78442P106 | SLMCORP ..o ... |12/07/2012| CITIGROUP GBL MKTS
INC,N ..o 4,995.000...... 82926 (... XXX... [....... 48896 |....... 66,933 |..... (18,037) [ ..o e e (18,037) [ ..o e 48896 |.............|..ins 34,030 1....... 34,030 1....... 1669|. XXX.
784541100 .| SMENERGY CO ......oovviiiiiiieiea ... |02/24/2012| LIQUIDNET INC,
BROOKLYN ............|ovenes 285.000]...... 23674 (... XXX... [0 21434 | ....... 20834 (......... 60| oo [ 601 oo e 20434 . 2240(......... 2240 (............. . XXX
832248108 .| SMITHFIELD FOODSINC ..................... ... |09/13/2012| WEEDEN & CO, NEW
YORK ..o 900.000...... 18611 ... XXX ... |....... 12,663 ]....... 21,852 ...... Q189 .o | [ 9189 ..o | 12663 | ... [ 5948 (......... 5948 (............. . XXX
848577102 .| SPIRITAIRLINESINC .............ooiinnan. ... |01/20/2012| INVESTMENT
TECHNOLOGYGRO .... |....... 10.000|......... 1510 XXX .o [ M3 156 |......... (@3) . [ [ @3 . [ M3 39 . 39 . . XXX
854502101 .| STANLEY BLACK & DECKERINC ............. ... |09/11/2012 MORGAN STANLEY &
COINC, ..o 190.000...... 13,705 (... XXX... |....... 12,165 ....... 12,844 ........ B79) .o [ | 679) .o [t 12465 | ... [ 1540 ......... 1540 ......... 156|. XXX.
855030102 .| STAPLESINC .........cooviiiiiiiin ... |08/27/2012| INVESTMENT
T TECHNOLOGYGRO ... |...... 365.000(....... 3957 ... XXX ..o |.oiiins 5562 | ..o [ [ e e e 5562 ..o | (1,606) | ....... (1,606) [ .......... 80|. XXX.
> 855244109 .| STARBUCKSCORP .........covviviiiinn, ... |04/18/2012| CREDIT SUISSE, NEW
© YORK(.ooovovvein [ 700.000...... A412] .. XXX | 29499 ....... 32207 (...... (2708) ..o | [ (2708) ..o | 20499 (... ] 11914 ....... 11914 ... 119]. XXX.
857477103 .| STATE STREETCORP ..........ccoiiiinnnn ... |10/08/2012| DEUTSCHE BK SECS
INC,NY .o [ 190.000....... 7964 ... XXX |.ooooiiiis 7990 | oo [ e e e e 7990 oo | (V)] (V)] 91|. XXX.
87612E106 | TARGETCORP ... ..., ... |01/04/2012| KNIGHT EQUITY
MARKETSLP ...........|..... 1,770.000...... 88,887 (... XXX... [....... 93,147 |....... 90,659 ....... 2487 ..o 2487 ..o | BT (4,259)|....... (4259) [............. . XXX
87651B104 | TASERINTLINCCOM ..o, ... |01/03/2012| CANTOR FITZGERALD &
COIN ..o 200.000....... 1,049 ... XXX .. [t 835|......... 1,024]........ (189) | v [ | (189) | v e 835 . . [ 214 24 . XXX
88162G103 | TETRATECHINC ...t ... |03/26/2012 MORGAN STANLEY &
COINC, ... 760.000...... 18792 ... XXX ... |....... 16973 ]....... 16,408 |......... 565 | ... [ 565 ..o [ 16973 .. 1818|......... 1818 ... . XXX
216648402 .| THE COOPERCOSINC ..........ccovvennn. ... |06/04/2012| AVONDALE PARTNERS
LLC,NA .o 360.000...... 29170 (... XXX ... |[...oooin. 5904 |....... 253871 ..... (19483) [ ..o [ [ (19483) [ ...ooovee |, 5904 ... | 23,266 ....... 23,266 |........... 8. XXX.
884315102 .| THOMAS &BETTSCORP ..o ... |01/30/2012| JEFFERIES & CO INC,
NEWY ..o 300.000]...... 2129 ... XXX... [ 7206(....... 16,380 |...... O174) [ O174) [ ..o | 7206 | ..o |, 14,0901 ....... 14090 |............. . XXX
89417E109 | TRAVELERS COSINCCOM ............oeene. ... |07/31/2012| RBC CAPITAL MARKETS
LLC, oo | 515.000]...... 32364 (... XXX... [....... 25733|....... 30473(...... G739 .o | [ @739 ..o | 25733 . e 6,630 (......... 6,630 (......... 448 XXX.
89531P105 [ TREXCOINC .........ooiiiiiii ... |05/18/2012| CANTOR FITZGERALD &
COIN ..o 170.000 ....... 44720 ... XXX ..o | 2812|......... 3895 |...... (1,083) [ ..o | e [ (1,083) [ ..o |, 2812 1660|......... 1660|............. . XXX
896945201 .| TRIPADVISORINC .........oovviiiiiiin, ... |01/20/2012| INVESTMENT
TECHNOLOGYGRO ... |...... 675.000...... 20,606 (... XXX ... [....... 18,651|....... 17,017 ... 1834 16834 .. 18,651 ..o [ 1,955|......... 1,955 ..., . XXX
911312106 .| UNITED PARCEL SERVICEINC ............... ... |09/20/2012| ISIGROUP INC,NY ..... |...... 160.000...... 11,623 ... XXX ... |....... T e e e e e M| (348)[......... (348) [ .......... 171. XXX.
913017109 .| UNITED TECHNOLOGIESCORP .............. ... |06/05/2012| LIQUIDNET INC,
BROOKLYN .............| oot 690.000...... 52,906 (... XXX ... [....... 36,984 |....... 50,432..... (13448) [ ..o | e (13448) [ ... | oene 36,984 ... | 15922 |....... 15922 |......... 195]. XXX.
902973304 .| US BANCORP DEL COMNEW ................ ... |12112/2012| CUTTONE & CO, JERSEY
CITY .o 545000 ...... 17456 ... XXX ... |....... 13779 ... 14742 ........ (964) | oo [ (964) | oo [ 1BI79| 3677 (......... 3677 (......... 387 . XXX.
91913Y100 | VALEROENERGYCORP ..................... ... |05/09/2012| KNIGHT EQUITY
MARKETSLP ...........|....... 30.000(......... 677 ... XXX ... |.oiiin, 832|.......... 632]......... 201 [ 201 [ 832 . (156) | ......... (156) | ..vovvn 5[. XXX.
918194101 .| VCAANTECHINC ... ... |04/25/2012| WILLIAM BLAIR & CO,
CHICA .................. | 900.000...... 20414 (... XXX [ 23309....... 17,775 ... 5534 .. 5534 ... | 23309 (... | (289)|....... (2895) [...........t . XXX
92532F100 | VERTEX PHARMACEUTICALSINC ............ ... |02/29/2012] COWEN AND COMPANY
LLC,NE ..o 830.000]...... 32869 (... XXX... [....... 41675]....... 27564 |...... YA YA ABT5| . (8,806) | ....... (8,806) [............. . XXX
92553P201 |VIACOMINC ........coovviiiiiiiiie ... |11/23/2012 INVESTMENT
TECHNOLOGYGRO ... |..... 2,895.000..... 137,681 (... XXX... |...... 123,081 ...... 131462 ...... (838 [ | [ (8381 [ | 123,081 oo | 14,600 ....... 14,600 ....... 1896|. XXX.
92839U206 | VISTEONCORPW/I ..........oooiiiiiintn ... |03/08/2012] MERRILL LYNCH
PROFESSIONA .........|...... 320.000]...... 16,607 ... XXX... |....... 23,766 ....... 15981 |....... 7785 7785 . i 23766 | ... | (7,159) | ....... (7A59) ..ot . XXX
930059100 .| WADDELL & REED FINANCIALINC ............ ... |02/14/2012| CLEARVIEW
CORRESPONDENTS ... |...... 150.000....... 4508 ... XXX... |......... 2319 ......... 3716 ...... (1397) [ oo | [ (1397) [ .o |, 2319 2189 )......... 2189 (.......... 38|. XXX.
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931142103 .| WAL MART STORESINCCOM ................ . |05/16/2012{ GOLDMAN SACHS
EXECUTION & ..........|...... 825.000...... 48726|... XXX... [....... 43935 ....... 49,302]...... (5,367) ..o | [ (5,367) ..o | 43935 ). ... | 4791(......... 4791(......... 663|. XXX.
949746101 .| WELLS FARGO & CONEWCOM .............. . |04/12/2012| LIQUIDNET INC,
BROOKLYN .............|..... 2,660.000...... 89,521 (... XXX... [....... 63525(....... 73310(...... O785) .o | [ 9785) ..coove | 63525 (... |, 2599 |....... 2599 |......... 585|. XXX.
958102105 .| WESTERN DIGITALCORP .................... . |04/30/2012| SIDOTI & CO LLC, NEW
YORK ..o 130.000....... 5043 ... XXX ... |.ooooiins 1489|......... 40241 ...... (2535) .o | [ (2535) ..o | 1489 ... 3555 (......... 3555 (...l . XXX
959802109 .| WESTERN UNION CO/THE ...............ooo | ... 11/05/2012| J P MORGAN
SECURITIESINC ........[..... 2,650.000...... 32351 (... XXX... [....... 452991 ....... 48,3891 ...... (3,090) .o | [ (3,090) [ ..cvveien |t 45299 | ... | (12,949) | ...... (12,949) [ ......... 795, XXX.
984121103 .| XEROXCORP .........oooiiiiiiiiiiiin . 07/26/2012| INVESTMENT
TECHNOLOGYGRO ... |..... 5460.000...... 37,692(... XXX... [....... 51,567 |....... 434621 ....... 8406 ..o | [ 8106 |.....cooeon it 51567 .o | (13,876) | ...... (13,876) [ ......... 609|. XXX.
98419M100 | XYLEMINCINY ..o, 10/04/2012| J P MORGAN
SECURITIESINC ........[..... 1,135.000...... 27394 ... XXX ... [, 33,866 |....... 29,158 | ....... 4708 (... e [ 4708 (... |onnnn 33,866 ..o e 6472)|....... 6472)[......... 217 XXX.
148887102 .| CATAMARANCORP .............ccoceienns | |07/18/2012] NON-BROKER TRADE .. |......... 09%|.......... 9. XXX .o | A2 e e e 2. 4. 4. . XXX
867224107 .| SUNCOR ENERGY INC .| 02/03/2012] GOLDMAN SACHS & CO,
NY 720.000]...... 24807 (... XXX... [....... 31,701 ....... 20,758 |...... 10943 ..o e [ 10943 ... | 3701 o 6,8%)....... (6,894)[............. . XXX
(02602103 | AMDOCSLTD COM ... F |05/23/2012| KNIGHT EQUITY
MARKETSLP ..........|..... 2,400.000...... 72016 (... XXX... [....... 59,151 ....... 68472(...... 9321 .o | [ 9320 ..o | 59151 .. 12,865]....... 12,865 |............. . XXX
03524A108 | ANHEUSER BUSCH INBEV SPNADR ......... R |09/18/2012] LIQUIDNET INC,
BROOKLYN ............ | oot 275000 ...... 23675(... XXX... [....... 141281 ....... 16,772 |...... (2645) [ ..o | [ (2645) ... et 14128 | 9547 [ ......... 9547 [ ......... 322|. XXX.
M22465104 | CHECKPOINT SOFTWARE TECH ............. R |05/09/2012| MERRILL LYNCH PIERCE
FENN ... 10.000|......... 558 |... XXX...|.ooooin. 558 |.......... 525|.......... B3 [ 33| 858 ..o [ OO . XXX
167250109 .| CHICAGO BRIDGE & IRON-NY ................ R |07/30/2012| BTIG LLC, JERSEY CITY |..... 1,420.0001...... 53570 (... XXX ... [....... 142711 ... 53676 ..... (39,405) [ .....ovvoe e e (39,405) [ ......ooe | oennn Y271 392991 ....... 39299 |.......... 93|. XXX.
N22717107 | CORE LABORATORIES ...............oooeene R |07/19/2012) WEDBUSH MORGAN
SECSING, ..o | 50.000{....... 5686 ... XXX ... |.ooooovnn. 544 .. ... 5698]|...... (5A54) [ oo | [ (B5A54) [ .o | 44| . .. 5143 |......... 5143 |.......... 24|. XXX.
G2554F113 | COVIDIENPLC ... R |09/13/2012| RBC CAPITAL MARKETS
LLC, .o 205.000]...... 1703 ... XXX .o | 10,798 |......... 9227 |....... 1571 1571 10,798 | ..o [ 904|.......... 904 |......... 138]. XXX.
H5833N103 | NOBLE CORPORATIONBAAR ................ R |02/14/2012| STEPHENS INC, LITTLE
ROCK ..o 620.000...... 23842(... XXX... [, 10,119 ....... 18,736 |...... (B818) [ | [ (8618)[.cvveien | 1019 [ 13,723 ]....... 13723 ... 88|. XXX.
N72482107 | QIAGENNV ... R |01/27/2012] AVONDALE PARTNERS
LLC,NA . 280.000....... 4564 (... XXX... |[......... 5670(......... 3867 |....... 1803 . [ 1803 .. [ 5670 ..o |onnnn (1,106) | ....... (1,106) | ............. . XXX
G7945M107 | SEAGATE TECHNOLOGY ...........cceennne. R [10/16/2012| RBC CAPITAL MARKETS
LLC, oo 2,205.000...... 59,021 (... XXX ... [....... 32434 |....... 36,162(...... B728) .o | [ B728) .o | 2434 26,587 |....... 26,587 |....... 1,340, XXX.
H84989104 | TE CONNECTIVITYLTD .........ocooiiiiinen R [10/26/2012) J P MORGAN
SECURITIESINC ........|...... 875.000...... 28593 (... XXX... [....... 25279 ....... 26,959 (...... (1,680) ..o | e [ (1,680) ..covvven | 25279 ... 33141......... 3314 1......... 525|. XXX.
H89128104 | TYCO INTERNATIONALLTDSHS ............. R [10/01/2012| BMO CAPITAL MARKETS
CORP, ..., 2,915.000..... 184,315(... XXX ... |...... 160,974 | ...... 157,549 ...... (734) [ | [ (1734) [ .o | 160974 ..o | 233421....... 233421....... 2,186 (. XXX.
92857W209 | VODAFONE GROUPPLC ..................... R [12/18/2012| RBC CAPITAL MARKETS
LLC, .o 930.000...... 23603 (... XXX... [....... 19499 |....... 26,068 |...... (6,569) ..o | [ (6569) [ ........... |t 19499 | ... 41041......... 41041....... 1,779, XXX.
(94368100 | WARNER CHILCOTT PLC CLASSA ........... R |08/29/2012| INVESTMENT
TECHNOLOGYGRO ... |..... 2,720.000...... 51681[... XXX... [....... 65174 |....... 41154 |...... 24020 (... e 24020 (... |t 65174 |............. |t (13,493) | ...... (13,493) [ .........oon . XXX
H27013103 | WEATHERFORD INTERNATIONLLTD ......... R |07/13/2012) KNIGHT EQUITY
MARKETSLP ...........|..... 3,570.000...... 424431 .0 XXX ..o [ 73,802(....... 52,265(...... 21538 (. 21538 | ... | 73802 (... |t (31,359) | ...... (31,359) [ ...t . XXX
(96666105 | WILLIS GROUP HOLDINGSLTDSHS .......... R |05/10/2012| KEEFE BRUYETTE AND
WOODS, ................|...... 640.000...... 28471(... XXX ... [....... 16,959 |....... 24,832|...... (T873) .o | 7873) ..o | 16,959 | ... 6512(......... 6512(......... 264, XXX.
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................ooo . .. 5483875(... XXX ... |..... 4,563,004 |..... 5,009,707 | ... (523,953) | ............. | ... | (523,953) | ........... | 4563004 |.............|..... 920,870 ...... 920,870 ...... 55995 |. XXX .
Common Stocks - Mutual Funds
0075W0700 | ADVISORS INNER CIRCLE/UNITED ASSOC
S&P 500 INDEX | ..o .. |12/18/2012] NON-BROKER TRADE .. |... 60,190.451]..... 632,677 (... XXX ... [...... 398,581 ...... 552,548 (... (153,968) |.......coooov [veeiiiiiii |onnnn (153,968) | ... [oennnn 398,581 |.....ccoovii |ennn 234,09 | ...... 234,096 . XXX
411511306 .| HARBOR INTERNATIONAL MUTUAL FND | ... |12/18/2012) NON-BROKER TRADE .. |... 13,342.222|..... 804,197 ... XXX ... [...... 535290 (...... 699,800 ... (163,737)|.......c..oo [ |t (163,737) | ... [ 535290 ............. |..... 268,907 ...... 268,907 | ... . XXX
9299999 Subtotal - Common Stocks - Mutual FUNAS ........... ... . 1436874 ... XXX... |...... 933,8711..... 1,252,348 (... (317,704) | ............. | | (317,704) | ........... | 933871 ... | 503,004 |...... 503,004 . XXX
9799997 Subtotal - CommON SOCKS - Part 4 . ...t ... 6920,749(... XXX ... |..... 549,875]..... 6,262,055 ... (841,658)|............. | oo |l (841,658) | ........... |..... 5496,875|............. .. 1423874 ... 1,423,874 . XXX
9799998 Summary Item from Part 5 for Common Stocks ... 1,023,198 ... XXX ... |..... 1,021,278 ..o | 1021278 (... 1920|......... 1,920 . XXX
9799999 Subtotal - COMMON SOCKS ... .. ...t L TO43947 | XXX .| 6,518,153 |..... 6,262,055 ... (841,658)|............. .o s (841,658) | ........... |..... 6,518,153 |............. .. 1425794 | ... 1,425,794 . XXX
9899999 Subtotal - Preferred and Common Stocks ... i L T943947 (.. XXX ... |..... 6,518,153 | ... .. 6,262,055 ... (841,658)|.............|.............|..... (841,658) | ........... |..... 6,518,153 |............. L 1425794 ... 1,425,794 . XXX
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9999999 TOAIS .. .. ... .. 70,382,775|... XXX ... |... 69,042,105|... 57,387,249 |... (841,658) ... (493,836)|............. ... (1,335494) |........... ... 68,356,168 |............. ... 2,026,607 |..... 2,026,607 | ... 1,331,779 . XXX .
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Bonds - U.S. Governments
912828SV3 ...| US TREASURENOTE ......... .. | 07/26/2012 | MORGAN STANLEY JPMORGAN
&COINC,NY ....... 12/14/2012 | SECURITIES INC, ... | . 280,000.000 | ...... 2873141...... 283,368 |...... 287,056 |......c.ooe | (257) | oo (257) | oo [ (3689)....... (3,689 [......... 2883 (......... 1,031
912828SD3 ...| US TREASURY NOTE ......... .. | 06/05/2012 | BARCLAYS CAPITAL JPMORGAN
INC,NEW YORK ... |08/21/2012 | SECURITIES INC, ... | . 510,000.000 | ...... 519,007 ...... 512,867 ...... 518729 ..o | 278) | oo (278) | o [ (5862)(....... (5862)[......... 3569 |......... 2,224
912828MZ0 ...| U S TREASURY NOTE ......... .. | 03/06/2012 | MORGAN STANLEY CREDIT SUISSE,
&COINC,NY ....... 06/12/2012| NEW YORK ( ........ .750,000.000 | ...... 798,254 |...... 794587 ...... T94172 . (4082) ...oovoviis [ (4082) [ ..o | [ 45| ... 45| ... 1617 ... 6,593
912828EE6 ...| US TREASURY NOTE ......... .. | 05/03/2012 | CREDIT SUISSE,
NEW YORK CREDIT SUISSE,
(CSFBUS33XXX) ... |05/24/2012| NEW YORK ( ........ .750,000.000 | ...... 842,288 |...... 840,671(...... 840,753 ... et (1,534) [ oo e (1,534) [ oo | [ 82)].......... 82)]......... 8669 (......... 6,918
912828ENG ...| US TREASURY NOTE ......... .. | 02/02/2012 | MORGAN STANLEY CITIGROUP GBL
&COINC,NY ....... 05/23/2012 | MKTS/SALOMO ... .485,000.000 | ...... 558,869 |...... 551,667 |...... 552,958 | ........cooo |t (B2 .o [ B2 [ | [ (1,291) | ....... (1,291) | ....... 11446 |......... 4,797
36202F2M7 ...| GNMA [l POOL #0005280 ....... .. | 01/04/2012 | JPMORGAN
SECURITIES INC, GOLDMAN SACHS &
NEW YORK 12/12/2012 | CO, NY .500,000.000 | ...... 536,250 |...... 5374411...... 529955 (... | (6,295) ..o [ (6,295) | .............. 18,239 |......... 1,222
0599999 Subtotal - Bonds - U.S. Governments ..........................coi.. T ... |3,275,000.000 | ..... 3541982 ..... 3,520,601 ]..... 3523624 |.............. |...... (18,358) . 56424 |....... 22,786
Bonds - All Other Governments
683234874 ... | PROVINCE OF ONTARIO CIBC WORLD
T CANADA ... |1 04/03/2012 | MARKETS CORP, CIBC WORLD
W NEWYORK ......... 06/20/2012 | MARKETS CORP, ... |. 300,000.000 | ...... 308,220 ......
1099999 Subtotal - Bonds - All Other GOVEIMMENTS . ... ...ttt .300,000.000 | ...... 308,220 (......
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
452152MS7 .. | ILLINOISST ................... .. | 05/02/2012 | JEFFERIES &
COMPANY, JERSEY CITIGROUP GBL
CITY ... 12112/2012 | MKTSINC,N ........ .200,000.000 | ...... 223,09 |......
74517TFL4 ... | PUERTO RICO CMWLTH GOVT JPMORGAN
DEVBA ... .. | 02/01/2012 | SECURITIES INC, SOUTHWEST
NEWYORK ......... 09/10/2012| SECURITIES INC, ... | . 150,000.000 | ...... 150,000 ......
93974C4M9 .. | WASHINGTON ST ............. .. | 08/14/2012 | CITIGROUP GBL
MKTS INC, NEW BOENNING &
YORK ............... 12/11/2012 | SCATTERGOOD, W . | . 250,000.000 | ...... 311,258 ......
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) .................................. .600,000.000 |...... 684,354 |......
Bonds - U.S. Special Revenue, Special Assessment
3133XFJF4 .. .| FEDERAL HOME LN BK CONS BARCLAYS CAPITAL BARCLAYS CAPITAL
BD oo .. | 06/04/2012| INC, NEW YORK .... | 06/12/2012 | INC,NEW ........... .500,000.000 | ...... 5915441 ...... 590,387 |...... 591,038 |.....ccoovven |, (50B) | v [ (50B) | .o e (652)|......... (652)|......... 1866|......... 1,269
31398AZV7 ...| FEDERAL NATL MTG ASSN ....|.. | 06/25/2012| MORGAN STANLEY BARCLAYS CAPITAL
&COINC,NY ....... 08/23/2012| INC,NEW ........... 1,620,000.000 | ..... 1,704,259 | ..... 1,703,328 | ..... 1,698,660 [.............. |.oeiitn (5600) ..o e (5,600) ..o | e 4668 (......... 4668 |....... 11,104 |......... 4,253
65854RAR1 .. | N CENTRL TX HLTH FAC DEV GOLDMAN SACHS & CITIGROUP GBL
CORP ...t .. | 06/06/2012| CO,NY ............. 08/22/2012| MKTSINC,N ........ .500,000.000 | ...... 586,410(...... 587,880 ...... 583,482 (... | (2928) ..o (2928) [ .oveoi | 4398 ......... 4398 ......... 4583 (...
812643GK4 .. .| SEATTLE WA MUNI LIGHT & CITIGROUP GBL JANNEY
PWRRE .............cooeens .. | 06/27/2012 | MKTS INC, NEW MONTGOMERY
YORK ............... 10/11/2012 | SCOTT, ............. .250,000.000 | ...... 296,780 ...... 298,608 ...... 204476 ..............0 .. (2,304) ..o (2304) [ ..o | 4131(......... 4131(......... 3090 |..............
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMeNt ... 2,870,000.000 | ..... 3,178,993 | ..... 3,180,202 ..... 3,167,656 |.............. |...... (11,337) [ ... (M,337) [ 12546 |....... 12546 ....... 20644 (......... 5,522
Bonds - Industrial and Miscellaneous (Unaffiliated)
172967FT3 ... [ CITIGROUPINC ............... .. | 07/10/2012 | GOLDMAN SACHS & CANTOR
CONY ......oin 12/12/2012 | FITZGERALD &
CODE .............. .180,000.000 | ...... 187,664 |...... 201,139...... 187376 .o | (288) .o [ (288) | .o [ 13,763 |....... 13763 |......... 9135[......... 5,631
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

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

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) Adjusted Unrealized Other Than Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
210518CT1 ...| CONSUMERS ENERGY CO .... | .. | 05/01/2012 | WELLS FARGO
SECURITIES LLC, SCOTIA CAPITAL
CHARLOTTE ........ 12110/2012 | (USA)INC, .......... .135,000.000 | ...... 134,988 ...... 141246 | ...... 134988 | ... [ T T 6,258 |......... 6,258 |......... 2298 (...
501044CP4 ...| KROGER CO/THE ..............[.. 01/12/2012 | US BANCORP
INVESTMENTS INC, MERRILL LYNCH
ST.PAUL ........... 12/12/2012 | PIERCE FENN ...... .125,000.000 | ...... 125,000 ...... 129,256 | ...... 125,000 .o e L L e [ 4256 (......... 4256 (......... 2506 (............ns
89233P4B9 ...| TOYOTA MOTOR CREDIT CORP| .. | 02/02/2012 | MIZUHO
SECURITIES USA RBC CAPITAL
INC.NEW YORK ....|06/11/2012 | MARKETS LLC, ..... . 140,000.000 | ...... 149,769 | ...... 148,873 | ...... U8TT4 . o | (995) | v [ (995) | v [ 99| ... 99|......... 2190 (.......... 622
913017BVO ...| UNITED TECHNOLOGIES CORP| .. |05/24/2012 | MERRILL LYNCH
PIERCE FENNER, GOLDMAN SACHS &
CHARLOTTE ........ 08/09/2012| CO,NY ............. .125,000.000 | ...... 124904 | ...... 132416 ...... 124906 ... [ 20 20 e 7511 ... 7511 ... 786 ...
931142CT8 ...| WAL-MART STORESINC ....... 06/04/2012 | US BANCORP
INVESTMENTS INC, MILLENNIUM
ST.PAUL ........... 06/20/2012 | ADVISORS LLC, ..... .300,000.000 | ...... 313,467 (...... 313548 |...... 313258 | ... | (200) | oo (200) | oo [ 290 ... 290(......... 33| 2,79
377373AB1 .. .| GLAXOSMITHKLINE CAPITAL CITIGROUP GBL
PLC ..o R | 05/02/2012 | MKTS/SALOMON, WELLS FARGO
NEWYORK ......... 06/20/2012 | SECURITIESLL ..... .. 85,000.000....... 84,784 |....... 85,046 |....... 84793 ... 9 9o e [ 253 .. 253 81| .o
377373AD7 ...| GLAXOSMITHKLINE CAPITAL CITIGROUP GBL
PLC ... R | 05/02/2012 | MKTS/SALOMON, MORGAN STANLEY
NEWYORK ......... 09/10/2012| & COINC, ........... .105,000.000 | ...... 104,286 | ...... 108,533 |...... 104,307 oo 20 [ 20 [ 4226 (......... 4226 (......... 1031
539473AQ1 ...| LLOYDS TSB BANKPLC ....... R [03/21/2012 | MERRILL LYNCH
PIERCE FENNER, MERRILL LYNCH
CHARLOTTE ........ 09/28/2012| PIERCE FENN ...... .. 95,000.000|....... 94,856 |...... 104,532 ....... 94,869 (...t | B B 9664 |......... 9664 |......... 1995 ...
02005ABT4 ...| ALLY MASTER OWNER TRUST WELLS FARGO
AA2 .o .. | 01/31/2012| SECURITIES LLC, JPMORGAN CHASE
CHARLOTTE ........ 06/21/2012| BK/RBS SEC ......... .200,000.000 | ...... 201,688 ...... 201,625(...... 201546 ..o | (41 ] [ (1) ] e [ 9. 9. 1377 o 154
03063KAD5 .. | AMERICREDIT PRIME MERRILL LYNCH
AUTOMOB1A4 ................ 01/19/2012| MellonBank ......... 06/08/2012| PIERCE FENN ...... .255,000.000 | ...... 2502131...... 257.2311...... 258,667 |......c.ovoven | (BAT) | oo [ BAT) | oo [ (1,436) | ....... (1,436) | ......... 3040 (.......... 185
14313HAC9 .. | CARMAX AUTO OWNER TRUS MORGAN STANLEY
M1A3 05/04/2012| & COINC, NY ....... 12/12/2012 | Redemption ......... .230,000.000 | ...... 2314911...... 230,865]...... 230,952 (.o | (539) | v [ (539) | v [ @7)].......... @7]......... 1861 .......... 198
98158VAD7 .. | WORLD OMNI AUTOMOBILE MERRILL LYNCH
LEAAA4 ... 06/05/2012 | PIERCE FENNER, WELLS FARGO
CHARLOTTE ........ 06/21/2012 | SECURITIESLL ..... .230,000.000 | ...... 229,986 |...... 230,359 ...... 229986 (... | Of..cooovo |, Of oo o [ 3740.......... 3740, 88|..............
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .............................co o 2,205,000.000 | ..... 2,242,095/ ... .. 2,284672|..... 2239423 ... (2672) ... | 2672) ..o 452491 ....... 452491 ....... 29520|......... 9,583
8399998 Subtotal -Bonds ......................... T 9,250,000.000 |..... 9,955,644 |..... 9,984,258 | ..... 9918349 |.............. |[...... (37,296) [ .............. | (37,296) [ ..o | 65910 ....... 65910(...... 120,343 | ....... 38,266
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
000817108 ... | ACCOBRANDS CORP .......... 05/01/2012 | CONVERSION OF GOLDMAN SACHS &
MEADWESTVACO .. [05/11/2012| CO,NY ............. |..... 293580 ......... 3358 |......... 3218|......... 3358 | [ e e e (140) | ......... (140) | oo [
00101J106 ... | ADTCORP/THE ................ 10/01/2012 | REC AS DIVIDEND INVESTMENT
FROMTYCO ........ 10/15/2012 | TECHNOLOGY GRO |..... 527500]....... 1399 |....... 198701 ....... 1399 | e e e e 5877 |......... B8 | [
023135106 ... | AMAZON.COMINC ............ 02/14/2012 | INVESTMENT
TECHNOLOGY KNIGHT EQUITY
GROUP, NEW YORK (07/12/2012| MARKETSLP ...... |...... 40000 |......... 7610(......... 8598 |......... TO10 | oo [ e e e [ 988|.......... 988 i [
037604105 ... | APOLLOGROUPINC .......... 03/06/2012 | WEEDEN & CO, NEW KNIGHT EQUITY
YORK .............. 04/12/2012| MARKETSLP ...... |..... 300.000]....... 12,673 ]....... 11,068 ....... 12873 | o [ e [ e (1,605 |....... (1605) ..o o
071813109 ... | BAXTER INTERNATIONAL INC . | .. |06/20/2012 | INVESTMENT
TECHNOLOGY RBC CAPITAL
GROUP, NEW YORK |11/28/2012| MARKETSLLC, ..... |..... 525.000]....... 27,393 | ....... 34411 ... 27393 [ | [ e e e 7018|......... 7018 ... 236 .
110122108 ... | BRISTOL-MYERS SQUIBB CO . 01/23/2012 | LIQUIDNET INC, BARCLAYS CAPITAL
BROOKLYN ......... 02/22/2012| LE, JERS ........... ... 3,010.000]....... 98,406 |....... 97,522 | ....... 98,406 [ ......oovoe | [ L e e 884)]......... (884) . [
189754104 ... [COACHINC ...................] .. 05/18/2012 | KNIGHT EQUITY
MARKETS LIQUIDNET INC,
L.P.,JERSEY CITY .. |08/10/2012| BROOKLYN ......... ... 1,240000|....... 83214 |....... 69877 |....... 83214 | ..o | [ e e e (13,338) | ...... (13,338) [ .......... 372
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253888104 ... | DIGITALRIVERINC ............ 02/03/2012 | UBS SECURITIES CANTOR
LLC, STAMFORD ....[10/31/2012| FITZZGERALD & COIN| ..... 110.000(......... 1936|......... 1540|......... 1936 . [ e e e e (396) | ......... (39B) | oo o
278058102 ... |EATONCORP ................. 02/14/2012 | RBC CAPITAL
MARKETS LLC, NEW GOLDMAN SACHS &
YORK ............... 09/04/2012| CO,NY ............. .. 2220000...... 111,927 ... 97127 (...... 927 o | e e e [ (14,800) | ...... (14,800) | ......... 1368 ...t
26884L109 ... |EQTCORP .................... 05/02/2012 | GOLDMAN SACHS
EXECUTION & BARCLAYS CAPITAL
CLEARING,NY ...... 12/20/2012 | LE, JERS ........... |..... 590.000]....... 29515(....... 34,070 ....... 29515 .o | [ e e e 4555 ......... 4555(.......... 260, .0
33829M101 ...| FIVEBELOWINC .............. 07/19/2012 | BARCLAYS CAPITAL JEFFERIES & CO
LE, JERSEY CITY ... [07/19/2012| INC,NEWY .........|...... 30.000.......... 510 .......... 840|.......... 10 [ e [ e e 330 ... 330 . [
345370860 ... | FORD MOTORCO ............. 01/06/2012 | PULSE TRADING J P MORGAN
LLC,BOSTON ....... 01/27/2012| SECURITIESINC ....|... 2,010.000 |....... 23657 |....... 24559 ....... 23657 .o | [ e e 903| ... 903| ... 2
371901109 ... | GENTEXCORP ................ 06/21/2012 | RAYMOND JAMES &
ASSOC INC, ST BAIRD, ROBERT W &
PETERSBURG ...... 09/24/2012| COINC, ............i|.vens 200.000]......... 4170 ......... 3499 (......... AAT0 .o e [ e e (670)|......... (670) | ........... 26|
444903108 ... | HUMAN GENOME SCIENCES RBC CAPITAL
INC ... 02/23/2012 | MARKETS LLC, NEW NON-BROKER
YORK .............. 07/31/2012| TRADE ............. .. 5490.000]....... 46,758 | ....... 7757 | ....... 46,758 | ..o e L e [ e 30,999 ....... 30,999 ...
457153104 ... | INGRAMMICROINC ........... 04/30/2012 | GOLDMAN SACHS
EXECUTION & INVESTMENT
CLEARING,NY ...... 08/08/2012 | TECHNOLOGY GRO |... 1,490.000 |....... 28,3001 ....... 22483 |....... 28300 (... e [ L e 5817)|....... GBBIT) [ |
460146103 ... | INTERNATIONAL PAPER CO ...|.. |02/15/2012| STATE STREET
BROKERAGE SVCS, BARCLAYS CAPITAL
BOSTON ............ 09/18/2012| LE, JERS ........... .. 1,130.000....... 37,246 | ....... 38,732 ....... 37246 .o | [ e e e 1486|......... 1486|.......... 297 o
487836108 ... | KELLOGGCO ..................|.. 03/12/2012| J P MORGAN
SECURITIES INC, CITIGROUP GBL
BROOKLYN ......... 04/24/2012| MKTSINC,N ........|..... 520.000]....... 274081 ....... 26414 |....... 27408 [ ..o | [ e e e 994)|......... 994) | o [
50075N104 ... | KRAFT FOODSINC ............ 09/28/2012 | LIQUIDNET INC, CONVERTED TO
BROOKLYN ......... 10/02/2012 | KRAFT FOODS ..... .. 5335.000]...... 211637(...... 211637(...... 21837 [ e L e [ L [V T Of......... 2031 [,
517834107 ... | LAS VEGAS SANDS CORP .....|.. 02/21/2012 | LIQUIDNET INC, KNIGHT EQUITY
BROOKLYN ......... 07/12/2012| MARKETSLP ...... |..... 370.000]....... 19726]....... 14545]....... 19726 | oo [ e [ e (5,181 ....... 5181 .ot 185|...
583334107 ... | MEADWESTVACO CORP ...... 04/20/2012 | INVESTMENT
TECHNOLOGY INVESTMENT
GROUP, NEW YORK | 10/15/2012| TECHNOLOGY GRO |..... 890.000]....... 28,073 |....... 30,206 | ....... 28073 [ .o e [ e e e 2433 2433 445
733174106 ... [POPULARINC ................. 04/30/2012 | INVESTMENT
TECHNOLOGY CONVERTED TO
GROUP, NEW YORK | 05/30/2012| POPULARINC ...... .. 1,361.000(....... 22347|....... 22347|....... 237 e e e [V T Of oo e
693506107 ... | PPGINDUSTRIESINC ......... 04/18/2012 | MERRILL LYNCH
PIERCE FENNER LIQUIDNET INC,
SMITHINCNY ...... 07/27/2012| BROOKLYN .........[..... 190.000 |....... 18,706 ....... 20,9021 ....... 18,706 | ..o e e [ e 219 |......... 219 ...l M2).
761283100 ... | RESTORATION HARDWARE MERRILL LYNCH
HOLDINGS ..............c..e. 11/01/2012 | PIERCE FENNER INVESTMENT
SMITHINCNY ...... 11/02/2012 | TECHNOLOGY GRO |....... 8.000(.......... 192 252 . 192 | L e e e 60|....covnnnn [S10 O P
768573107 ... | RIVERBED TECHNOLOGY INC .| .. | 05/03/2012 | KNIGHT EQUITY
MARKETS BMO CAPITAL
L.P.,JERSEY CITY .. [10/19/2012| MARKETS CORP, ...|..... 270.000]......... 5141 ......... 6315......... SA4 | e e e 175 ... 175
848637104 ... | SPLUNKINC ................... 04/18/2012 | MORGAN STANLEY MORGAN STANLEY
&COINC,NY ....... 04/19/2012| & COINC, ...........|...... 30.000|.......... 510(.......... 969|.......... B0 .o L L e [ e 459 ... 459
790849103 ... | ST JUDE MEDICALINC ........ 08/16/2012 | CREDIT SUISSE,
NEW YORK SJLEVINSON &
(CSFBUS33XXX) ....[11/21/2012| SONSLLC,J ........ ... 1,035000]....... 39,380 ....... 32,749 ....... 39,380 ..o e [ e e 6,631)]....... 6,631)[.......... 398 ..
855030102 ... | STAPLESINC ..................|.. 03/06/2012 | INVESTMENT
TECHNOLOGY GOLDMAN SACHS
GROUP, NEW YORK | 08/27/2012| EXECUTION & ....... ... 1,690.000]....... 25917 |....... 18,342)....... 507 [ | [ e e (7575)|....... (7575) | .......... 72|
857477103 ... | STATE STREETCORP ......... 02/27/2012 | KNIGHT EQUITY
MARKETS RBC CAPITAL
L.P.,JERSEY CITY .. [10/08/2012| MARKETSLLC, ..... |..... 400.000 | ....... 16,460 ....... 16,771 ... 16,460 | ... [ e L e M| M| 192
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78505P100 ... | SXC HEALTH SOLUTIONS MERGER WITH MERGER WITH
CORP ..., 07/03/2012 | CATALYST HEALTH .| 07/11/2012 | CATAMARAN ....... |..... 435996 |....... 184801 ....... 184801 ....... 18480 | ..o e e e e e e e
883556102 ... | THERMO FISHER SCIENTIFIC MERRILL LYNCH
INC ... 01/06/2012 | PIERCE FENNER MERRILL LYNCH
SMITHINCNY ...... 08/15/2012| PIERCEFENN ...... |..... 380.000]....... 17918]....... 2731 ... 17918 | o [ e e 3813|......... 3813 ... 88|,
89969Q104 ...| TUMIHOLDINGS INC .......... 04/19/2012 | GOLDMAN SACHS & CREDIT SUISSE,
CONY ..........es 04/19/2012| NEW YORK ( ........|...... 50.000|.......... 900 |......... 1282] ... 900 | e e [ e e 382 32|
98212B103 ... | WPXENERGYINC ............. 01/26/2012 | INVESTMENT
TECHNOLOGY INVESTMENT
GROUP, NEW YORK | 06/05/2012 | TECHNOLOGY GRO |... 1,655.000 ....... 27489 ....... 24570 ....... 27489 (..o [ e e (2919)|....... 919 [ |
N7902X106 .. .| SENSATA TECHNOLOGIES LIQUIDNET INC, WEEDEN & CO, NEW
HOLDING ...................... R [01/13/2012 | BROOKLYN ......... 07/26/2012| YORK ............... ..... 380.000]....... 10,3281 ....... 10,516 ....... 10,328 | ..o e 187).......... 187 o
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ...........................ooo | o 1,021,278 ..... 1,023,198 ..... 1021278 | ..o 1,920......... 1,920......... 6593 |..............
9799998 Subtotal - COMMON SOCKS .. ...ttt | 1,021,278 | ... 1,023,198 | ..... 1021278 ..o | L e e L 1920]......... 1920]......... 6593 [..............
9899999 Subtotal - Preferred and Common StOCKS ............ ..o 1,021,278 | ..... 1,023,198 ..... 1021278 ..o | [ e 1920|......... 1920|......... 6,593 [..............
9999999 TOAIS .. .. ... ... 10,976,922 | ... 11,007,456 ... 10,939,626 |.............. |...... (37,296) [ ... e (37,296) [ ..o | 67,830 ....... 67,830(...... 126,936 | ....... 38,266
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such Company Owned
NAIC Do Insurer's by Insurer on Statement Date
Valuation | Assets Include 9 10
NAIC Method Intangible
Company | (See SVO Assets
Code or Purposes | connected with
Alien Insurer and Holding of Such | Total Amount
CUSIP Description Identification | Procedures Company's of Such Book/Adjusted Number of % of
|dentification Name of Subsidiary, Controlled or Affiliated Company Foreign | Number manual) Stock? Intangible Assets | Carrying Value Shares Outstanding
1999999 Total - Preferred and Common StOCKS ..............ocooviiiiiiiiiiii [ [ XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets mcIuded thereln S 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CusIP in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common Stocks ...............c.cooiiiiiiiiii e L | XXX o] XXX ...

E16
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SCHEDULE DA - PART 1

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

Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other Than Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
8399999 TOtal BONAS ... .. .. L | L e e [ [ e L XXX XXX XXX
Exempt Money Market Mutual Funds
. 60934N104 . | FEDERATED GOVT OBLIGATIONSFUND .....|...... 12312012 |[FIFTHTHIRD ..............o.o. | .. 56 . [ e e 156 o [ ... 0500]...... 0500|.. MON . |............. Tl
8899999 Subtotal - Exempt Money Market Mutual FUNAS ............ ... 156 | .o XXX oo 1156 .o . XXX XXX o[ XXX Tl
Class One Money Market Mutual Funds
.. 262006885 . | DREYFUS GOVTPRIMEMM ..................|...... 12/31/20172 [ MELLONBANK ................|  |..... 2,019,501 | ..o [ [ e L 2,019,501 | ..o e | [ LNA L [ T
8999999 Subtotal - Class One Money Market Mutual Funds .............. ... i 2,019,501 | ... XXX 2,019,501 ... XXX XXX XXX 1.
9199999 Total Short-Term INVESIMENS ... .. ...\ 2,020,658 | ... e Lo XXX 2,020,658 | ... XXX XXX o[ XXX | Tl
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E18  Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

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

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

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

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

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

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

E18 - E24
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank .......................... Maumee, Oh ... [ e e .. 7,737,908 X X X
Huntington Bank ................................. Maumee, OH ... 206,276 [X X X
MellonBank ..................ccoo Pittsburgh, Pa ................ooooooc e L L e 31 XXX
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - 0peN dePOSItONIES . ... . ... .o XXX e X X X]
0199999 Totals - Open DEPOSILONIES ........... ... XXX 7,944,215 X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DEPOSIt ........ ... ... XXX ... 1,944,215 X X X]
0499999 Cash in ComPany's OffiCe ...t XXX XXX. XXX | 367 [X X X
0599999 Total CaSN ... XXX [ .. 7,944,582 X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... (7,270,711) [4. April ... 3,272,239 | 7. duly ... 17,346,922 [ 10. October ..........|.......... 10,753,773

2.February ..........|........... 4,049,531 (5. May ............oo |, 8,686,271 8. August ............|.......... 23,393,304 | 11. November .......[.......... 14,618,569

3.March .............[........... 7,480,083 |6.June .............. ... 24,692,336 | 9. September ........|.......... 12,843,052 [ 12. December .......|........... 7,944,582
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Bonds - U.S. Governments - Issuer Obligations
US TREASURY BILL ... [ L 1202602012 | 0.000].... 01/24/2013 ... |......... 1,499,960 | .. oo [
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations ... 1,499,960 | ...
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ... ... 1,499,960 | ...
7799999 Subtotals - Bonds - Issuer Obligations ... 1,499,960 | ...
8399999 SUDLOtAIS - BONAS ... . e 1,499,960 | ...
8699999 Total Cash EQUIVAIENES ... 1,499,960 | ...
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States. Efc.

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

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

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