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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. {reaSUMY SECUMHES. .......cvueerriiicieiiriiseieeeieie st eesssisssnens | sessessssiens 43,832,263 |.......c...3.2 | v 43,832,263 |.....cooviriierrinns (110 43,832,263 |............ 3.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCi€s..........cceveuevreereeriersererersesessens | coeveerenssnenns 8,056,604 |........0.6 | .oooerrrrnnns 8,056,604 |......ccccvvirerrinnns (01 I 8,056,604 |............ 0.6
1.22 Issued by U.S. government sponsored agenci€s..........coevvverereeens | wovrreverennns 49,573,878 |...........3.6 | o 49,573,878 | ..cvvvererierinnns (V1 I 49,573,878 |............ 3.7
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....cvervveiriiiieicisiesie e ssesnss | sebessesesssssssensessssneen 0 feiviiereend0.0 [ e (01 (0 (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cc.ccceeee. | ovvveveivevennee 583,619 |..oeeeeel0.0 | e 583,619 | ..ovvverereeereieenns (01 I 583,619 |............ 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 41,204,074 41,204,074 41,204,074
1.43 Revenue and assessment obligations 53,940,757 53,940,757 53,940,757
1.44 Industrial development and similar obligations.............ccccccoeviveveveens | ovvereinen. 93,696,943 93,696,943 |....cooevvvereren [0 I 93,696,943
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA...........coccvmimmnneenneneneines | o 40,680,762 |..........3.0 | ceorrrrrines 40,680,762 |.....coovvrirrerrerinns (V1 40,680,762 |............ 3.0
1.512 Issued or guaranteed by FNMA and FHLMC.........ccocovninenns | vevveineenns 92,610,207 |...cccce0.88 | ovirirnienee 92,610,207 |..covvreereeeireenes (V1 92,610,207 |............ 6.8
1513 All OB ...t sntsnsnssens | seesessessenens 4,647,000 |....c.e.0.3 | v 4,647,000 |..ovrrrrerirrirrrenen. (V10 4,647,000 |............ 0.3
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeveeveneirniniinnennennd 0 feoeireeend0.0 | (0 0 [ e (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........covvieinieeieinieeieen | v 0 fiiveiereend0.0 [ e (01 (0 (O] I 0.0
1,523 All ONEI ..ottt sstenssssens | sensessessessnssessenssnenn 0 [ orirreend0.0 | e (01 D [0 (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Total invested assets

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 Investments in mutual funds

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated

3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated

3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1 Construction and land development

4.2 Agricultural

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

4.4 Multifamily residential properties.

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

Real estate investments:

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

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

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

5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)
Contract loans

DBIIVAIVES. ...ttt nnn

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

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

........... 415,868,068
............. 51,051,616

........... 240,278,210
............. 22,163,157

............ 415,868,06
.............. 51,051,61

............ 235,053,28
.............. 22,163,15

(U 0
(U 0
(U TR 0
L 0
[ 0
[V R 0
L 0
(U 0
(U 0

............ 415,868,068
.............. 51,051,616

............ 235,053,280
.............. 22,163,157

............. 32,876,257 | .24 | 32,876,257 |0 | 32,876,257 | 2.4
............................. 0 [riieenn0.0 | i 0 0 0.0
........................................... 0 [0 | 0 0.0
........................................... 0 [ | 0 | 0.0
........................................... 0 [0 | 0 | 0.0
........................................... 0 [ | 0 0.0
........................................... (VN [RRUD 0,9, R IRRINY 0,0, RSN PR, 0.0, 08
............. 92,661,225 |....cc.e.8.8 | 000 92,651,225 |0 [ 92,651,225 | ... 8.8
............. 79,289,847 |..........58 | .............79,289,847 | ... 0 | ..o 79,289,847 | ...........5.8
......... 1,363,004,487 |.......100.0 | ........1,357,779,557 |.......ccceeer..l0 | .........1,357,779,557 |........100.0
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 36,485,140
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 372,671 372,671
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen (1,958)
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 0

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

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb 0

6.2 Totals, Part 3, COIUMN 13. ...ttt 0 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 3,979,596

8.2 Totals, Part 3, COIUMN ...ttt 0 3,979,596
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 32,876,257
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt 0
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 32,876,257

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 0
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes 0

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb 0
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb 0

52 Totals, Part 3, COMN B N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt 0

9.2 Totals, Part 3, COIUMN 13, ...ttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st 0

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R 0
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R 0
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 73,609,295
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 5,835,000

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 5,081,475 10,916,475
3. Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt 0

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 8,200,377

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 940,959 9,141,336
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas (784,966)
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 7,902,295
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t 0

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

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s 5,690,000

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0 5,690,000
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 79,289,845
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb 0
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 79,289,845

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 1,087,696,267
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 127,743,557
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 61,917
4. Unrealized valuation increase (decrease):
A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 177,045
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 0
4.3 Part2, SECtON 2, COIUMN 13........ itk 65,670,127
A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (2,266,897) 63,580,275
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 4,154,796
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 119,861,456
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 4,200,265
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR 0
8.2 Part2, SECON 1, COIUMN 19....... ittt 0
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt 0
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN T4........o it 608,061
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 379,874 987,935
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 1,158,187,156
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R 5,224,930
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 1,152,962,226
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 192,569,628 ...89,502,243 92,134,236 ..87,362,457
Governments (Including all obligations 2. CaNada.. ..o [ e [0 [0 (01 RN 0
guaranteed by governments) 3. Other Countries......oovrrrinee [ orrnrnsisisisssesissessins [0 [0 [0 U 0
4, TOtAIS.ccooveererrceisssreesssnrrirsnens | s 92,569,628 | ....ovorriveiiniens 89,502,243 | ..o, 92,134,236 | ..oooovovnnriens 87,362,457
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | o 583,619 | oo, 586,131 | oo 602,606 | ...coooorriris 525,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooooevieieieeiiiiiies | e 41,204,074 | oo 40,360,408 | ..o 42,067,354 | oo 37,035,000
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...oocnniinsiirsiiessinie v 200,771,843 | oo, 194,889,317 | ..o 202,619,057 [ oo, 193,459,424
Industrial and Miscellaneous and Hybrid 8. United States........cccoevverveeees | e 93,696,943 | ..o 97,673,794 | oo 95,648,874 | .oovvverven 87,025,000
Securities (Unaffiliated) 9. Canada.......ccoevevererieiieeis | e 0 | (01 TR (01 TN 0
10. Other Countries.......ccoovienes | e, 0 [ 0 [, 0 [, 0
11, Totals..oneiscenssiissin | v, 93,696,943 | ..ooooviies 97,673,794 | oo 95,648,874 | ...ooovvvriiis 87,025,000
Parent, Subsidiaries and Affiliates 12, TotalS.....veeeeveeeveeceeeeeeces Lo (01 U [0 O (01 O 0
13. Total Bonds.......coosmseersmsrees | coveiisiiiicsnins 428,826,107 | ..cooovvecsrcneens 423,011,893 | oo 433,072,127 | coocvvviieenas 405,406,881
PREFERRED STOCKS 14. United States.......coovcermmereens [reveeimmeriiseeiennerinseceee LU O (U O 0
Industrial and Miscellaneous (Unaffiliated) 15.
16.
17.
Parent, Subsidiaries and Affiliates 18.
19. Total Preferred Stocks.......
COMMON STOCKS 20. United States........ccouevveenueens
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooeeeiereeierenns | e [0 T [0 RN 0
22. Other Countries......cooocoveviies | covvivcniiiiiicien, 1,087,478 | ..o, 1,087,478 | ..o 873,261
23, TotalS. oo | v 73214772 | oo, 73214772 | oo 53,519,088
Parent, Subsidiaries and Affiliates 24, Totals....oooveeisisisiiciciiss | i, 656,146,279 | ....coovcovnueenn 656,146,279 | ...ocoovvvnenes 524,364,087
25. Total Common StockS....... | oovccvvccen. 729,361,051 [ .ooviiiies 729,361,051 | ovvvivicien, 577,883,175
26. Total StOCKS...cuumseeessssrnsiss | v, 729,361,051 [ .orviivcns 729,361,051 | oo, 577,883,175
27. Total Bonds and Stocks.... | ................ 1,158,187,158 | ..ovvevvrrnne 1,152,372,944 | oo 1,010,955,302
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

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

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

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

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............... 39,992,306
................. 9,551,547

Totals...

Hybrid Securities
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

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

Line 9.7858 % 0f COL B..vuvueieiiiece e

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC 1o eessssnsesesssssssssssssssssssnsenssnsens | (@)errnnnnn 47,653,605 | ... 134,116,716 | ............. 133,315,433 | ...............61,667,334 | ...............29,583,082 | ............. 406,336,170 | ceovvevrerereeeeeenn 94T | e e XXX e [ e e XXX [ 406,336,169
................. 9,551,547 | ...............13,084,899 rereenennnn 22,636,446 rerenrinnnnn 22,636,446

Total Bonds Prior Year

............. 141,866,971
4,758,080

............. 140,630,248
..12,784,789

0

0]..

............. 442,838,833
...17,542,869

............. 442,838,833
...17,542,869

...38,027,976 | .... ...29,005,792 |....
Ling 10.7. 858 % 0f COL 8....ouoviieiiiieeieeccesssisesssiesisenenes | cveerensssssssensenesin@003 | cvverrerisriensenseesiessd 18| corvereesserissiessenesd@ed | eersesssssssssssessssaneas 8.3 [ 6.3
11. Total Publicly Traded Bonds
1 NAIC Lottt essssenes | evsessessensa 47,653,605 | ............. 134,116,715 | .............133,315,432 | ............... 61,667,334 | ...cccovenenee 29,583,082
............................................................................................................................................. 9,551,547
Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn.
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cccceeeuiveeerieries | coveeisieissseienaas
12. Total Privately Placed Bonds

Includes $
Includes $

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

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

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

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

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

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$.....146,509;

NAIC 2§........... 0;

NAIC 3

S 0;

NAIC4S§............ 0;

NAIC5 $

cerers 0; NAIC6S..

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

.......... 0.
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2
onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

Cur

6
Total
rent Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

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

............... 6,485,923
...8,646,204

..51,888,865

...35,444,643

............... 54,744,485
...24,415,226

............... 51,888,867
...... .35,444,643
...5,236,119

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

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

5.1
52
53
54
5.5

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

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

..... 26,878,549
.18,646,383

103,514,635
...97,257,206

..... 116,279,048
101,062,716

...103,514,635
..... 97,257,207

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

741

72
7.3
74
75

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

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouvvuierierriesiierieeiestssiesissisesesssssssssssssssssisnsns | esesesisnneens 34,662,147 | ............. 101,622,941 | ............ 115,465,819 | ........... 33,364,472 | ..ovvorinne 5,919,265 | .....cccooue. 291,034,644 | ..oovvvriniieeeeB78 | e XX [ e XXX | e 291,034,647
9.2 Residential Mortgage-Backed Securities..... ..12,934,792 ...41,794,929 ...30,560,525 |.... 27,292,587 ..20,119,016 | .... .132,701,849 ...132,701,850
9.3 Commercial Mortgage-Backed SECUIHES..........ccvvvevereerereierieieeniens [ ceveieerieieiinnns 56,666 | ..ocvveererrnnn. 250,393 | .o 373,985 | ..o 1,010,275 | ..coovveeee 3,544,801 | .ocvrrernae. 5,236,120 | cooeveererrrrerireeeen 1.2 e e XXX s [ e e XXX e [ e 5,236,119
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P (O (O 0] 0.0 | XXX e e XXX e | e {1 I 0
9.5 TOAIS.....cvvevrriiriici sttt ss st | eestnssensens 47,653,605 | ............. 143,668,263 | ............. 146,400,329 | ............. 61,667,334 |............. 29,583,082 | ............. 428,972,613 [ oo 100.0 | et XXX i e XXX | i 428,972,616 [ ooovverrerrerer) 0
9.6 Line9.5858 % Of COL B.....oviiiiiiisiisissi s sssssens | cesesssssssssssssssssses 3 I 335 | i 3] 44 i 6.9 [ 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvverercirrireiieiieiieeiieiteeieeteseeseessessessssssnsas | eesiesiseneens 73,040,856 | ............. 100,157,858 | ............. 128,585,010 | ....co..c..e. 21,078,358 | .......c...c... 6,800,834 |............. ) 0.9 G DR ). 0,% G I 329,662,916 | ..ooveorvirrireirns 716 | oo 329,662,917 | oo 0
10.2 Residential Mortgage-Backed SECUMHES...........covverremrereeneeneeneirneinns | ceeeeneiinneens 20,213,026 | .....ccovennes 46,228,746 | ......c.c...... 24473885 | ............ 15,987,541 | ..ccooene. 18,574,744 | .............. ) 0.9 CHUIIN I 90,9 CHRIRIN INTR 125,477,942 [ oo, 273 [ v 125,477,942 | oo 0
10.3 Commercial Mortgage-Backed SECUMIES.............ccreereneeneineineineis | e 53,962 | .o 238447 | oo 356,143 | oo 962,077 | oo 3,630,214 |..covvuneen. ) 0.9 CHUIIN I ). 0,9 CHRRIN I 5,240,843 | oo 1A ] 5,240,842 | oo 0
10.4 Other Loan-Backed and Structured SECUHIES...........cvreervenerenrrrnernnie | oriniissississississnens 0 [ e, (O P (O R (O 0 [ 0,9, ST [ XXX | e [0 (U0 (1] P 0
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 93,307,844 | ............ 146,625,051 | ............. 153,415,038 | ............. 38,027,976 | ............. 29,005,792 |.ccovvvunn. ) .9 N P ). 9,9 CRNRIN INR 460,381,701 [ .covoovvercrcis 100.0 | .vverenee 460,381,701 [ covovvveeerececin 0
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissiesi s esiesiesssesssesssesssenses | snsssessssssessesssanes 20.3 | oo 318 | i 333 | o 8.3 [ i, 6.3 [, XXX i, XXX oo [ oo 100.0 |, D, O S [P 100.0 | oo 0.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 101,622,941 115,465,819 33,364,472
11.2 Residential Mortgage-Backed SECUtIES.........covverrueereeneereerneeneneirenns [ ceneneennnen 12,934,792 | e 41,794,929 | ....ooevennee. 30,560,526 | ............. 27,292,586
11.3 Commercial Mortgage-Backed Securities...........c.courreeneneirneneneneens [ v, 56,666 | ...cvrcerereeenee 250,393 | s 373,985 | oo 1,010,275
11.4 Other Loan-Backed and Structured Securities
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET OBIIGAtIONS. ...t ssessessnsns | eessessessssssssseessessesens (01 (01 (0 0
12.2 Residential Mortgage-Backed SECUMHES. .........oeverurerreenrerrereeenrireireees | ceereereiieeseeneeseieeeeneens (01 (01 (01 0
12.3 Commercial Mortgage-Backed SeCUtIES. .........cvuneenrrrrencnriirinenes | e (01 (01 (01 U 0
12.4 Other Loan-Backed and Structured SECUtIEs..........cevreerernreneereeininen | e {01 [ {01 [ {01 [P 0
12.5 TOHAIS. ..ottt esinns | eebiesbi s (01 T (01 (V1N 0
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ oo (V0 [ 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (O 0.0 | i (U0 0.0
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI........cocvivireieicisiecieietsee ettt ssessssaas | evsssessesssssses e esses s s sssaenas 35,678,165 | oo 35,678,165 | v [ v 0 |
2. Cost of short-term iNVESIMENS ACUINE............cvivieieeieciietece ettt st s s tes e ssnsnans | sbesesissessesssesss s ssssssesseseses 137,223,163 [ ..o A7 T 1 1 T ot | U O B OO OOTT
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo 0 [ o0 [ 0 [
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 | coereereeeeese e O | o0 | 0 |
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn L0 OO O | coveeeeeeeeeeeeeeesssseseeseseseeseerenen0 | 0 | e
6. Deduct consideration reCeived ON QISPOSAIS............c.evcvieeiercieieeiereie ettt esse s s st st sesse s sssssseses | stevississessesssessssesssssssessesnsas 172,754,820 | ..o £ ot | NP 0 B OO OTT
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen O | oo O [ o0 | e 0 |
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 | e O | o0 | 0 | e
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ] e 0 ] coiiiirernsssnsrsrssssnsnssesssseessnessesnesn0 | s ssesessnsneesesenenes0 | eenesne sttt
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cccovrvrnrnriininensmnessnsnsnsens | cevnsensesssssnssssesssesssssessessssssenns 146,508 | .oovvoveerereireeeeerese e 146,508 | ..ocoocveveerereeereeereseveseeseeeeeneereenenl0 | s [ e

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviiiiiiiiiieieiecesssiesiesssssssssessssssssssssssssessssssses | ensesssssssnsissesssssesssssssensssssssssnses 146,508 [ ..o 146,508 | ..ovovececisecinseescsreesesesenesnennend0 | i essesessnessenssnsssssnssneeseld | sreseesesessensssesssesnsssesssnssneessesensessssenssnans




Annual Statement for the year 2013 of the STATE AUTOMOB"_E MUTUAL |NSURANCE COMPANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

SI11, SI12, SI13, S114, SI15



Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Home Office - 518 E. Broad Street...........covvuurveerinirierierieinssiesiresieceseeens seevenenene | COlUMbUS. 01/01/1931| 01/01/1989 | .............43,525,143 13,411,656 | ..o 13,411,656 987,204 0 0 ...3,621,640
Parking Lot - 535 E. Broad Street seeeenenens | COlUMbUS. 09/02/2010 | ...oovvvrrenee reerneeennenn 1,617,409 ...1,296,582 | . 1,296,582 66,607 0 0 . 165,519
Warehouse - 555 BOONE SHEEL............cccririiiiieiierieeiiseissesssesessessssissisnnes | censiinns COlUMDUS......veviriiceiines 01/01/1983 | 01/01/1989 | ............... 1,553,807 | ..oovvvriverinriircninan0 [ 908,102 908,102 21,565 0 0 | vorveierreeene(21,565) | o0 | e 106,651 | cvovvvrcererines 85,086
Branch Office - 2955 N. Meridian Street . sereeeeens | Indianapolis.. o | IN 12/23/1948 | 12/10/2002 | .............22,453,689 8,623,547 | ..ocvvrene 10,200,000 529,670 0 0 ..2,223,424 ...1,693,754
Data Center - 286 Greif ParkWay...... ..o sssssssssssssssssnes ceeennees | Delaware . |OH..... 03/07/2008 | .....covvevrenne cerennennnn 17,809,431 8,636,370 | . 8,636,370 2,374,550 0 0 crenenn 2,942,911 568,361
0299999. Properties Occupied by the Reporting Entity = ADMINISTTAtIVE. .. .......oveiiriii it ens st snssennienes | seessssnseens 86,859,479 | ..ovivvinciniiienn0 i 32,876,257 | .. 34,452,710 3,979,596 0 0 |.ieene(3,979,596) | oo | i 10,113,956
0399999. Total - Properties Occupied by the Reporting Entity ..86,859,479 ..32,876,257 | .. 34,452,710 3,979,596 0 0 | .innn(3,979,596) | oo | i 10,113,956
0899999, TOAIS.........cvvverevereeeeieciesseie st seee s sesssses st s e sss s s s s s ss s ee s s e e s ettt ..86,859,479 ..32,876,257 | .. 34,452,710 3,979,596 0 0 | ooreene(3,979,596) | oo | s 10,113,956
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9
2 3 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Home Office - 518 E. Broad Street Columbus Various...... Various.... 0 0. 13,411,655
Branch Office - 2955 N. Merdian Street............o e Indianapolis . IN........ Various...... Superior ROOfING SEIVICES, INC.......cuvueveeiiiieiise e 0 0. ...8,623,547
Data Center - 286 Greif Parkway Delaware...........cccccoeeeeeereerernnnnn OH...... Various...... Various.... 0 0. ...8,636,370
0199999. Total - Acquired by Purchase. 0 0 30,671,572 372,671
0399999, TOAIS.......e.vvrerereeerseeseieereseesse s ees et s R84k 8 ke b e SREAeLLs LR R R R AR E LRk R ARkt eR LEieER e LR 0 0 30,671,572 | cooovverrrrererins 372,671
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED Durmg the Year, IncIudmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other-Than- Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C.V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJ/A.C.V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred
Property Disposed
Home Office - 518 E. Broad Street Columbus | OH.. | 07/31/2013 | Abandonment .10,000 0 1,958 0 0 0 0 0 1,958 0 (1,958) (1,958) 0
0199999. Total - Property Disposed .10,000 0 1,958 0 0 0 0 0 1,958 0 (1,958) (1,958) 0
0399999, TOMAIS........vvveeerrreeeiaieiiiesiiiia s | ersieieies 10,000 0 1,958 0 0 0 0 0 1,958 0 (1,958) (1,958) 0
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Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of

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

000000 00 0|Banc Fund VII, LP.......ccccveiurereienrineiicrieeinenns | v Chicago.......c.evvenes IL...... The Banc Funds Company, LLC..........cccccovermens | coreinneinne 04/01/2005 |....... 2 | 2,000,000 | ..ccoveneee 1,714,000 | ....cc..... 1,714,000 | ............ 407,000 0 0 0 | e 0.6

000000 00 0|Stonehenge Opportunity Fund II, LLC . | Columbus... . | OH... | Stonehenge Partners Inc.. .101/01/2005 |....... 2 .2,586,940 .2,407,389 2,407,389 | ...ccove 432,667 0 0 ..1,820,000

000000 00 0| Stonehenge Opportunity Fund Ill, LLC. Columbus. Oh.... | Stonehenge Partners Inc.. 08/30/2010 |....... .1,410,000 .1,090,392 .1,090,392 (10,804) 0 0 ,590,000

000000 00 0]Silchester International Equity Trust.... . | New York ... . |NY.... | Silchester International Investors Ltd... ..109/01/2009 | ....... 2 6,041,384 5,030,324 5,030,324 | ......... 5,459,571 0 0

000000 00 O|Consumer Agent Portal .| St. Louis Park. MN... | Consumer Agent Portal, LLC... ..108/01/2011 | ....... 2 .0 0 (V] I 1,523,073 0 5,090,000

000000 00 O|Consumer Agent Portal Convertible Debenture.... . | St. Louis Park. ... |MN... | Consumer Agent Portal, LLC... .106/28/2013 | ....... 2 L0 .. .0 0 0 (V) 600,000 .0 ..900,000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .. s 22,038,324 | ......... 30,242,105 | ......... 30,242,105 | ......... 7,811,507 | .o 0 5,690,000 | ..o [0 [ i 525229 | ......... 4,310,000
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

000000 00 O] NCT Ventures FUnd | LP......oooooovesccs [ | COUMBUS...o e [OH... [NCT Ventures [ [08/2912008 [ ..t [ oo 798,683 857,572 857,572 (66,755) 0 T 231,756 32,081 32
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffillated............ooireiiiririeesis st snssnsenenssssnsens | ssessesssennas 798,683 857,572 857,572 (66,755) 0 {0 O | 1 P 231,756 32,081 .. XXX.....
Surplus Debentures - Affiliated

000000 00 0] Meridian Citizens Mutual SUrplus Note.....c.ccrcee [ | COUMBUS..orcrce [oH... [ [ [06/302012 [0 [ oo 1,000,000 | oo 1,000,000 | oo 1,000,000 0 0 ) 48,750 0]....100.0
2499999. Total - Surplus Debentures - Affiliated . . OO OO PO OO PO OO OO PO YOO RO RPPURTRTOOTY [SPOPPOO 1,000,000 [ ..coooeeee 1,000,000 [ ..coooeeee 1,000,000 0 0 {01 PN 1 I ISR 48,750 0 |..XXX.....
Collateral Loans - Unaffiliated

000000 00 O|Frank Clark AGENCY........ccceverervreemeririeenerinrins | overinn Columbia Station....... OH.. | vttt ssisssnsens | soreseseees 03/31/2012 |....... (I I 16,029 | oo 16,029 16,029 0 0 (V1 [SUUPORRPORRPOURPPON 4 N IUPROOTRRPORRPPORON | B OO 0 0 0.0

000000 00 O|Guild & LANMIS........cooorrverrrirrrierriienriieerienes | oeeeeens Dayton..........cceeveenes OH.. | ottt ssssnns | sevesesnens 03/31/2012 | ....... (U I 109,148 109,148 109,148 0 0 (0 [SUUPTRRPORPRURPRUON 4 N IUPOROPTORPORPROROR B OO 0 0| o 0.0

000000 00 0|McMicheal Ins . . ..|03/31/2012 | ....... 0 | .o 25,281 | . 25,281 25,281 0 0 (V1 [SUUPPRRPORRPOURPPON 4 N IUPROOTRPRRPORRPPOROR | B OO 0 0 0.0

000000 00 O|Sweet & Assoc. wee | vererneer | Bingham Fams......... [ ML.... | cocceencee . ..|03/31/2012 | ....... 0 [ oD | s 5 5 0 0 (U [SUUPPRRPRRRPRURPOUON 4 IUPPOORTRRPORPOORON | B OO 0 0 | v 0.0

000000 00 0] C.0BrOWN....ccvvviererrririreriereirssiersssseeenssinens | reereres Rochester................. ML | e | e 03/31/2012 | ....... (V1 I 4,603,889 | ........... 4,603,889 | ........... 4,603,889 0 0 0 [ o0 |0 | 0 0 0.0

000000 00 0|Correll Ins Agy. . | Spartanburg SC.... ..|03/31/2012 | ....... 0 10,705,575 10,705,575 10,705,575 0 0 (O OO o N ISR | B 0 0 0.0

000000 00 0 |Diamond Bros. Insurance Agency, Inc................. . ..103/31/2012 | ....... 0 .. 4,404,240 | ... 4,404,240 4,404,240 0 0 0 [ o0 |0 | 0

000000 00 OGeny INSUraNCE AGENCY........ccevevreerereererennnnnenes | coveenees | NASHVIIE..cveiiires [ TN | e | ereeneees 03/31/2012 | ....... (V1 I 1,138,999 | ........... 1,138,999 | oo 1,138,999 0 0 0 [ o0 o0 | 0

000000 00 0]Insurance Partners . | Westlake.... . ..|03/31/2012 | ....... 0 .1,856,064 .1,856,064 .1,856,064 0 0 (O [SUUPTRRRRPOURPROON 4 N IUPSUOPTRRPORPROROR | B OO 0

000000 00 O|Keller Stonebraker Ins............cccoevervreevereererrnnes . | Hagerstown .|MD.. ..103/31/2012 | ....... 0 4,633,510 4,633,510 4,633,510 0 0 (0] [SOUOTOTORRURTORRORO N ISTUTOOUORURPOTOROROOO | B IOV 0

000000 00 O|Mowery Ins . . | Knoxville .103/31/2012 | ....... 0 ....248,409 248,409 248,409 0 0 (V1 [OUURPRRPORPOURPOOON 4 N IUPRORTRRPORPOORON | B OO 0

000000 00 0]Pillar Mgmt Group. Indianapolis 03/31/2012 | ....... 174,785 | . 174,785 174,785 0 0 0 | o0 [0 [ 0

000000 00 0|The Jim Lively Insurance, Inc. . . | Oakhill ..|03/31/2012 | ....... 0 1,242,764 | ........... 1,242,764 | ........... 1,242,764 0 0 [0 [OOSR | N ISR | B O 0

000000 00 0|The Partners ..109/01/2012 | ....... 0 ....581,462 581,462 581,462 0 0 0 | om0 |0 [ 0

000000 00 0] Valenti Trobec Chandler, Inc. .. .103/31/2012 | ....... 0 .7,978,319 .7,978,319 0 0 {0 [FOON I [FUROTORRTROTION | I OR 0
2599999. Total - Collateral Loans - Unaffiliated 7,718,479 7,718,479 0 0 0 [0 |0 | 0
Non-Collateral Loans - Unaffiliated

000000 00 O | Broadstreet Capital Partners.... . I . 5,141,139 0 0 (O OOTRRTO | I [FPPTORRORION | ) JPOO 0 0 0.0
2799999. Total - Non-Collateral Loans - Unaffiliated ettt ettt ettt ettt ettt et en et nen e tenieen 5,141,139 0 0 (O SO | 1 [FOORRN I [ 0 0 |..XXX.....
Any Other Class of Assets - Unaffiliated

000000 00 O | Fidelity Group. | . 4,330,552 ..455,625 0 0 209,397 0
4299999. Total - Any Other Class of Asset - Unaffiliated .. cnnnn. 455,625 0 0 209,397 0]..
4499999, SUbOtAl = UNAFAIIBEA. ...t ettt ensssnsssnsesnnsnes | e 00,048,017 | 1. 78,289,847 | ......... 78,289,847 | ... 8,200,377 0 5,690,000 | .oovvvrnnnnnnenn0 |0 | s 966,382 | ......... 4,342,081 | ... XXX.....
4599999. Subtotal - Affiliated. ........iieieirieiiierini s 0 0 0 48,750 0 |..XXX.....
4699999, TOAIS.........coiverrieiieiiieeeierieeie e 8,200,377 (U 5,690,000 | ..ocovvvrnrrieeen0 [ o0 | e 1,015,132 | ......... 4,342,081 | ... XXX.....
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

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 Date Type Actual Cost Additional Percentage
CUsSIP Name of Vendor Originally and at Time of Investment Made Amount of of

Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O |Stonehenge Opportunity Fund [ll, LLC.........ccccovrinriiminerininieseienirenienes COIUMDUS. ... . | Stonehenge Partners INC............c.uieieiernssiese s 08/30/2010 2 0 300,000

000000 00 O |Silchester International Equity Trust . | New York. Silchester International Investors Ltd 09/01/2009 2 0

000000 00 O|Consumer Agent Portal...................... St. Louis Park Consumer Agent Portal, LLC 08/19/2011 2 0

000000 00 0| Consumer Agent Portal Convertible Debenture...........coccocovrevnnenee . | St. Louis Park Consumer Agent Portal, LLC 06/28/2013 2 600,000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............cooooeiinninininncciescnns 600,000
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

R N T | Columbus [ 08/29/2008 | 1 0 38,703 32
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 ..38,703 XXX
Non-Collateral Loans - Unaffiliated

000000 00 0]Broadstreet Capital Partners [ Columbus [oor27/2013 | 0 5,235,000
2799999. Total - NON-Collateral LONS = UNGFBLEG. ... .....eiiriieeiisesisesiiiesiesie ettt ss st 8888882884884 E ke et eeEs | 40£1eEE L8 E A E ARkttt 5,235,000
Any Other Class of Assets - Unaffiliated

000000 00 O Fidelity GroUp....corsressrmsresmscss [ Boston..... [WA........ [12/31/2001 | 0 0 .
4299999. Total - Any Other Class of Assets - Unaffiliated..........cociviiiiiiiiii i 0 ...1,062,772 XXX
4499999, SUDEOLAI = UNGFAIIAEEA. ... vttt sttt s8££ 8888 4EE 84848 E 8488 1EE 848484848 1EE 8484818 4HEE 1R 8 £EE4EE8 4R seEE1e £E4LE84EEE4EEE LA E LR LR LR E bRt 5,835,000 | .oovrerrinniienieriseiseniaas 5,081,475 | oo XXX
4899999, TORAIS.........ovvoerreieiieeiieiii ettt es | Sheeebe et 5,835,000 | oo 5,081,475 | oo XXX
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPO
5 6

SED, Transferred or Repaid During the Current Year
8

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment

Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 0| Stonehenge Opportunity Fund, LLC Columbus.........cccoceeennee OH... | Stonehenge Partners InC.............ccocconevenne 09/30/1999 [12/01/2013 | ............ 91,000 | .....940,959 | ..oooovivierecn0 [ o0 | s 0] o 940,959 | ..ovoriiennnnd 0 . 1,031,956 | ..........190,368 | .....cccccee0 | s (841,588)| ...... (841,588) | ....... 140,000

000000 00 0|Stonehenge Opportunity Fund II, LLC........ccoovvvvererenvinrircirins Columbus.........cceven. OH... | Stonehenge Partners InC...........ccovevernene 01/01/2005 | 06/01/2013 | .......... 469,100 0 0 ([ I 469,100 0 0 0

000000 00 O]Silchester International Equity Trust.........ccocoveeenrrnsiniennnes New York City............. NY... | Silchester International Investors Ltd........ 09/01/2009 | 12/01/2013 ..150,888 0 0 0] o 150,888 | .........207,510 | .o 0 | oo 56,622 | ......... 56,622
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffili@ted. ... ..710,988 | ......940,959 | ....cooeeee0 | o0 0.... 940,959 | ...ccccoevnen. 0 ... 1,651,944 | .........866,978 | ................0 | ... (784,966) | ...... (784,966) | ...
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

000000 00 O|NCT Venture Fund LLP. |Columhm ....... |OH... | NCT Ventures... .... | 08/29/2008 | 06/01/2013 .132,014 0 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.. .......... 0 0 0
Collateral Loans - Unaffiliated

000000 00 O|Alliance Ins... Speedway. IN..... Paydown 03/31/2012 | 12/01/2013 0 0 0 .0

000000 00 O|Frank Clark Agency. . | Columbia Station......... | OH... | Paydown 03/31/2012 | 12/01/2013 0 0 0 .0

000000 00 O|Guild & Landis.. Dayton . | Paydown 03/31/2012 | 12/01/2013 0 0 0 0

000000 00 0|McMicheal Ins Akron . | Paydown 03/31/2012 | 12/01/2013 0 0 0 0

000000 00 0| O'NEIll AGENCY....cvuuvvurerrerrerrriseisersseeesessesessesssssse s Wadsworth.... . | Paydown 03/31/2012 | 12/01/2013 0 0 0 0

000000 00 0|Sheward Insurance . | Jackson . | Paydown 03/31/2012 | 12/01/2013 0 0 0 0

000000 00 0|Sweet & Assoc. Bingham Farms ML.... | Paydown 03/31/2012 | 12/01/2013 0 0 0 0

000000 00 O|Weaver Insurance Group . | Indianapolis. Paydown 03/31/2012 | 12/01/2013 0 0 01.. ..13,563 0 191

000000 00 0|C.OBrown......ccooeeuune Rochester ... | Paydown 03/31/2012 | 12/01/2013 0 0 (V1 IO 805,077 U 302,342

000000 00 0|Correll Ins Agy. . | Spartanburg.. SC... | Paydown 03/31/2012 | 12/01/2013 0 0 0| ...1,242,726 | ......1,242,726 L0 682,823

000000 00 O|Diamond Bros. Insurance Agency, Inc........ Paris......cocvevviniernnins IL..... Paydown 03/31/2012 | 12/01/2013 0 0 (0 I 940,438 | .......... 940,438 | .coovvvvreeend0 [0 | 0 . 268,137

000000 00 0|Geny Insurance Agency ... | Nashville... Paydown 03/31/2012 | 12/01/2013 0 0 0 ....370,365 ....370,365 0 85,122

000000 00 O|Insurance Partners .| Westlake... . ... | Paydown 03/31/2012 | 12/01/2013 0 0 0. 341,794 | ..........341,794 w0 [0 | 0. 114,228

000000 00 0|Keller Stonebraker Ins Hagerstown................. MD... | Paydown 03/31/2012 | 12/01/2013 0 0 (V1 IO 740,748 | .......... T40,748 | ..o 0 0 0 282,877

000000 00 O|Mowery Ins . | Knoxville... Paydown 03/31/2012 | 12/01/2013 191,511 0 0 0 ...191,511 ...191,511 0 0 20,806

000000 00 O|Pillar Mgmt Group . | Indianapoli Paydown 03/31/2012 {12/01/2013 | ............80,457 0 0 0| virerree80,457 | o0 80,457 | a0 [ i [V I 0| oo 12,030

000000 00 0|The Jim Lively Insurance, Inc. Oakhill......cooeevriirnnes .| Paydown 03/31/2012 | 12/01/2013 | .......... 139,801 0 0 0 0 0 69,702

000000 00 0| The Partners........ccccovueiueierireiniiesieieicissieseisesesse s sssnes Binghamton . | Paydown 09/01/2012 | 12/01/2013 ....49,029 0 0 0 0 0 39,538

000000 00 0| Valenti Trobec Chandler, Inc. .... Troy . | Paydown, 03/31/2012 | 12/01/2013 0 0 0 ...1,451,403 | .......1,451,403 | ..o [ i (U I (VN I 519,382

000000 00 O[Patriot INSUraNCe COP........corurererreerieirinsierieiseseisnieeeeseesnsenaas Kokmo Paydown 03/31/2012 | 12/01/2013 0 0 0 0 0 (11)
2599999. Total - Collateral Loans = Unaffiliated......... .o esessissssssnssseniessesesienns 0 0 0. 6,546,062 | ....... 6,546,062 | ..o, (] [ [0 0 ... 2,409,518
Non-Collateral Loans - Unaffiliated

000000 00 0] Broadstreet Capital Parners.......... [ COUMbUS...ccrorrce [oH... [ Paydown [09/27/2013 [ 1210112013 [ ..o 0 [ s 0 [ 0 [ e 0 0 0 0 [ 93,861 | oo 93,861 | e 0 [ o 0 [ 0] e 84,466
2799999. Total - Non-Collateral Loans = UNaffiliated...........ovuwirueriririiimiiisiisiissssis s seeseeeas (V] [ 0 [ i (V] [ 0 0 0 0 [ s 93,861 | oo 93,861 | .o (V] [ 0 [ i [V 84,466
Any Other Class of Assets - Unaffiliated

000000 00 O] Fidelty Group...oceserrscsesesrsesesesereseseseesee [ BOSON....coccrrcrcncce [mA...] [12/31/2001 [12001/2013 | ........ 263,380 0 0 0o 263,380 | .o 263,380 0 0 0
4299999. Total - Any Other Class of Assets - Unaffiliated ..263,380 0 0 (O I 263,380 | .......... 263,380 0 0 0
4499999. Subtotal - Unaffiliated.........ccosrrirmriirriiiiersssnsnisssssersnissen . ,652,444 | .......940,959 0 0 [ . 940,959 | ..o 0 [ .o 8,687,261 | ....... 7,902,295 0] (784,966) | ...... (784,966) | ..... 2,633,984
4899999, TOMAIS.........cvveerseeeeessieseesiees e ees s ees et s e fheeR e ER Rt LRttt | erieees 7,652,444 | ... 940,959 | ...coovvrerrrenn (V] [T (U [ 0] ... 940,959 | ...cooovriennnnd 0. 8,687,261 | ...... 7,902,295 | ...ovvvvrrnne 0 . (784,966) | ...... (784,966) | .....2,633,984




Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

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

ol3

1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
9 13 14 15 17 18 19 21 22
Current
Year's Total
Current Other-Than- Foreign Admitted Stated
NAIC Year's Temporary Exchange Effective Amount Contractual
CusIpP Bond |Desig- Fair Book/Adjusted (Amortization)/ Impairment Change in Rate When Due and Maturity
Identification Description CHAR |nation Actual Cost Value Par Value Carrying Value Accretion Recognized B./A.C.V. of Paid Accrued Acquired Date
U.S. Government - Issuer Obligations
912810 PV 4| US TREASURY TIPS.......costiiirimrirerineineeissinessessesissessssissssesssess | eonneen | oo | oseeseenens | vevens L I 2,761,447 ARETTE) — 2,381,503 | .ooverrnne 2,000,000 | ..oovrernvne 2,750,653 (22,662) 0 0 05/17/2013 | 01/15/2028
912810 QV  3[US TREASURY TIPS......ccooviimrnrrernnnrrnnnenssseensessssessssssssssssssnensns | Guveer [ [ vverevnnns [ vevene T s 4,486,671 82.726 | .ovvrne 3,488,327 4,216,729 | oo 4,592,320 (7,726) 0 0 09/28/2012 | 02/15/2042
912810 QV 3| US TREASURY TIPS......ccoostimirmerierieerseeissiessessessssessssssssssssens | eovneen | oo | overenenens | vevens 1 301,406 82.726 ...234,339 | .. ...283,271 | ... 308,503 (519) 0 0 09/28/2012 | 02/15/2042
912828 BW 9| US TREASURY TIPS......coooiiiriinriieiineiseiissieesiesississessessissssesssnns | eovneen | oo | oseerensens | vevens 1| i 3,412,055 126.327 | ovvoeienne 3,789,802 | ..oovvrenee 3,000,000 | ...corrinnee 3,791,279 | v 37,213 | e 12,745 0 0 01/20/2009 | 01/15/2014
912828 JX 9|US TREASURY TIPS......cccoermmrimrrrerinrinninerinenneniesessesssssissnsennene. | Cuvee [ oo [ ovvvvvevins | vevens 1 3,146,109 121.466 | . 2,811,152 3,249,733 (34,728) 0 0 12/14/2010 | 01/15/2019
912828 JX 9| US TREASURY TIPS......ccosiirrimnireeineinerissisessessesissessssssssssesssess | eonneen | oo | oneeseenens | vevens 1. ...211,349 121.466 | . . ...188,848 | ... (2,333) 0 0 12/14/2010 | 01/15/2019
912828 JZ 4|US TREASURY NOTES.......cccooovierrieirieierssesssiessssenesssssssssssnienens | S0 | oo [ evvieiens e T e 1,148,798 100.149| ..............1,116,661 | ........cc. 1,115,000 | ..ooovvrenee 1,116,384 (16,962) 0 . 02/01/2012| 01/31/2014
912828 JZ 4|US TREASURY NOTES........cooiieeeeeeeeeeieeeeseeseeesseesssesssssesseeesnsessses | eovnne | oo | conrreeneees | cevees 1 ....4,002,764 100.149 | . ..3,890,789 .3,885,000 ....3,889,821 (59,100) 0 | om0 | e 1750 | e 0.226 | JJ....... 02/01/2012 | 01/31/2014
912828 MA  5|{US TREASURY......ooiiiiimriiieieieiissiessissiesissssssssssssssssssssssssssssess | evneen | oo | osserensins | vevens 1. ....1,062,969 105.704 | . ..1,057,040 | .. .1,000,000 | ..............1,053,639 (9,330) 0 | im0 | 2750 | e 0.880 [ MN...... 06/26/2013 | 11/30/2016
912828 MA  5|US TREASURY......cceerimmrimrrierieerriesrnerierisesessessssssesssessessssesssssses | Guvenn | oo | oveveenins | vevens LI I 996,056 105.704 | ..o 990,500 | ...cvorevernenne 937,051 | oo 987,313 (8,743) 0 | o0 | 2750 | e 0.880 [ MN...... 06/26/2013 | 11/30/2016
912828 MA 5| US TREASURY......ootriirimriiieieieeissinesiesssesessessssssssssssssessssessnsens | wonneen | oo | oseeseennns | vevens 1 66,913 105.704 ...66,540 62,949 | ...... 66,326 (587) 0 | o0 | 2750 | e 0.880 | MN...... 06/26/2013 | 11/30/2016
912828 MZ 0[US TREASURY NOTES.......cccooovirrrieirieiersiressssiessssenessssssssssniesens | S0 | oo [ eveieiens e 11.. ...818,684 103.032 819,104 | .. 795,000 | oo 810,823 (6,403) 0 [0 | 02,500 oo 0.985|AO...... 06/25/2013 | 04/30/2015
912828 MZ  0|US TREASURY NOTES........cocostrimmrrerieeimeeneninsinensesssnsssenssssessensss | wonneen | oo | oeersenens | vevens L I 2,270,691 103.032 [ ..ocvvvrinnes 2,271,856 | ..vvvrrnnne 2,205,000 | ..oovrerneene 2,248,885 (17,758) 0 | o0 | 2500 | e 0.985 | AO...... 06/25/2013 | 04/30/2015
912828 QN 3|US TREASURY NOTES ....500,000 (158) 0 05/31/2011 | 05/15/2021
912828 SA 9| US TREASURY TIPS.......ccocomiiiririirierisssiesiesisseesessssssessseseseenns 4,685,254 (18,003) 0 03/13/2012 | 01/15/2022
912828 SA 9|US TREASURY TIPS.. 326,193 ...314,746 (1,209) 0 03/13/2012 | 01/15/2022
912828 SB 7|US TREASURY ..11,001,094 1,000,000 0 (1,008) 0 01/15/2013 | 01/31/2014
912828 TY 6|US TREASURY... . ... 1,478,217 1,500,000 .0 1,975 0 01/15/2013 | 11/15/2022
912828 TY 6|US TREASURY.....coovimiimriieineinniineieesiesissesssssssssssssssssesssssssnsens | eonneen | oo [ onernenns | veees T [ v, 147,822 ....150,000 .0 198 0 01/15/2013 | 11/15/2022
912828 UN 8|US TREASURY NOTES 301,781 92.586 ...277,758 300,000 0 (136) 0 03/06/2013 | 02/15/2023
831628 C4 2|SBA 100091 103.882 oo 4,865,590 4,683,784 .0 (13,223) 0 04/23/2012 | 02/25/2037
83162C RY 1|SBA 2008-20H 112455 . 681,499 0 (5,958) 0 04/23/2012 | 08/01/2028
83162C SA 2|SBA2008-20l....... 111.375 . .995,706 0 (7,678) 0 04/26/2012 | 09/01/2028
83162C SA 2| SBA 2008-20L....... 111.375] . .1,273,870 0 (9,823) 0 04/26/2012 | 09/01/2028
0199999. U.S. Government - Issuer Obligations...........ccovevernrnineinnnssiennssnnsnsensnesnsnsessesessessssensssssenssssnsnense | seeseeneneesd LA18,077 | XKXiivioen | v 49,808,272 | ...........48,277,582 | ...........51,888,867 | ......... 177,045 | ......... (229,129) 0 [0 [ XX [ XK [ XXX e 244950 1 .........800,450 | ..... XXX oo [ e XXX......
U.S. Government - Residential Mortgage-Backed Securities
36176U 2B 0| GNMA POOL# 776870 2| L I 1,694,435 | .....106.811 | ....cccoouuee 1,589,764 | .............. 1,488,387 | ..cooovvrrennn 1,592,342 (1,550) 0 | om0 | .90 | e 4.432 | MON... 10/02/2013 | 11/15/2051
36177N KL 3| GNMA POOL# 793898.... 2| 1. 3,684,246 3,303,320 .3,576,938 3,681,762 (1,971) 0 | o0 | 1000003890 | e 3.715|MON... | ... 05/03/2013 | 04/15/2052
36200B 6D 4| GNMA POOL# 596768.... 2. T e 290,405 112,645 ..cocvvine 317,599 | .. ...281,947 | ... ...289,951 216 0] iieieiiinnnn0 [ 08000 | ... 4.225 |MON... | ... 12/17/2002 | 12/15/2032
3620AM RR 5| GNMA POOL #734096 2| L I 3,867,240 104.527 | ..o 3,825,895 | ..coovvenee. 3,660,210 | ..ovvvernvene 3,866,884 (357) 0 | o0 | 4000 | e 3.531 | MON... 12/02/2013 | 12/15/2040
3620AS 3K 3 |GNMA POOL# 738902.... 2| 1 6,270,518 104.052 | . ..6,139,884 .5,900,796 6,268,460 (2,058) 0 | cooververinereennn0 | 4000 | e 2771 |MON... | ... 11/19/2013 | 10/15/2041
36210B DM 4 [ GNMA POOL# 487108.... 2| 1. ...285,714 111.905 | . . ..271,543 | ... ...284,115 (844) 0 0]....5B000]..... 4.284 | MON... | ... 03/11/2003 | 04/15/2029
36213F ZS 5| GNMA POOL# 553453 2| 1| e 4,480,521 100.960 | ... 4,285,175 | oo 4244425 | ... 4,471,549 (5,585) 0 0].....3500]... 2,965 | MON... 04/30/2012 | 01/15/2042
36213F ZS 5| GNMA POOL# 553453.... 2] 1 ...300,992 100.960 | . ....285,132 (375) 0 0...3.500(...... 2.965|MON... | ... 04/30/2012 | 01/15/2042
36230T 3Z 3|GNMA POOL# 758916.... 2| 1. 6,308,105 101.194 | . . 6,153,310 (590) 0 0]......3.500] ......... 3.311|MON... | ... 11/13/2013 | 07/15/2043
36295F Z4 9| GNMA POOL # B69563...........cooureurirnerirsiseeiseissssesssesessessssisesssens 2| 1| e 6,930,600 106.79% | ............7,229,788 | ...c.cceveunc 6,769,817 (2,306) 0 0 .6.720] ... 6.596 | MON... 05/11/2011 | 12/15/2050
36295V HW 2| GNMA POOL # B81645.........couririiriirirsirisisissnisensssessssssssssesesenesees 2| I 1,459,632 106.684 ] .............1,549,449 | ......cc...... 1,452,370 (151) 0 0 ]....6250]........ 6.272 | MON... | ... 01/21/2011 | 03/15/2050
0299999. U.S. Government - Residential Mortgage-Backed Securities. 35,472,408 |...XXX........ 35,059,421 34,084,875 (15,571) 0 0 XXX XXX | 128,944 | L...968,947 | ... XXX...... | ..... XXX......
U.S. Government - Commercial Mortgage-Backed Securities
383788 SH 3| GNMA 2012-45 . 5,243,750 4,634,550 .5,000,000 (4,724) 0 0 MON...
0399999. U.S. Government - Commercial Mortgage-Backed SECUNHIES. ........irriririinerinisissisrssisrssesseenssnssnens | seeensssrnes 5,243,750 | ... XXXooorooor | corvrrenines 4,634,550 .5,000,000 (4,724) 0 XXX...
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0599999. Total - U.S. GOVEIMMENL........cviiiiiriirisirisiiisniisirsenissessssessresenesenes 92,134,235 | .. XXXoooowore | o 89,502,243 | ............ 87,362,457 | ... 92,569,628 | ............ 177,045 (249,424) 0 0 . XXXt XXX XXX | s 388,269 | ........ 1,941,897 |..... XXX | e XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
917542 QM 7 [UTAH ST | ....... || .............. 1FE| .. ...602,606 | ...... 111.644 .586,131 | .. (18,987) 0 0 5.000{......... 0.500 | JJ.......
1199999. U.S. States, Territories & Possessions - Issuer Obligation: . . ...602,606 |...XXX........ . .586,131 | .. (18,987) 0 0 |..XXX........ XXX XXX...
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). . 602,606 | ... XXX..oooooi [ oo 586,131 [ oo 525,000 [ ..o 583,619 [ .o, 0 (18,987) 0 0 |..XXX........ XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
011770 Z2 3| ALASKA ST SER B......oviiiieiicrieiieniesiseesssisesssssssissesssssssssssenes | cevnee I [ AFE] s 605,163 | ...... 107.534 | ..ocvvvrirs 586,060 | ....oovvvrnenne 545,000 | ..coorvrernenne 584,706 | ...oocveervrcrinnens 0 (20,456) 0 0 5.000]......... 0.380 [FA...ooe| v 11,354 | oo 14,231 | 03/01/2013 | 08/01/2015
052396 ZZ 4| AUSTIN TX REF PUB IMPT......coostiiiiiirirrieisieierssisseenssssssesensenes | evens I AFE | 3,614,097 | ...... 118.334 | oo 3,413,936 | .cocvvvernn 2,885,000 | ...cocvunee 3,554,125 | oo 0 (59,972) 0 0 5.000{......... 1.350 [MS.oo | o 48,083 | ..oovvenee 72,125 | 05/10/2013 | 09/01/2020
059189 RF 9|BALTIMORE MD REF CONS PUB IMPT SER B........cocovevermremeririeines | crvs .|.1FE| .. 2,431,923 | ... 117.739 . .1,985,000 2,390,838 (41,085) 0 0 05/16/2013 | 10/15/2019
145610 KA 8| CARROLLTON TX PREREFUNDED REF & IMPT.... R I . A[AFE] ...806,458 | ...... 103.167 | . . ....735,000 | ... ...756,874 (35,032) 0 0 07/31/2012 | 08/15/2025
172217 BM 2| CINCINNATI OH ADDITIONAL MUN INCOME TAX.......ccnvvermerermrrnens [ wrrenes [ [ 1 AFE | v 2,106,680 | ...... 109.488 | ......cccouue. 2,189,760 | ..ocoovuven. 2,000,000 | ..ovrernvene 2,037,880 (11,965) 0 0 07/24/2007 | 12/01/2026
199491 7N 5| COLUMBUS OH GO SER B.....ccoooiirmeireirerinsiieniseissessssssssssesssseenns | eneees .|.1FE| .. ...1,986,880 | ...... 117.885] . ..1,886,160 .1,600,000 ....1,952,539 (34,341) 0 0 05/14/2013 | 02/15/2020
20772 FS 6 |CONNECTICUT ST . A1AFE] ...1,278,601 | ...... 106.844 | . 1,153,915 | .. .1,080,000 | ... ....1,249,436 (17,878) 0 0 05/04/2012 | 04/15/2031
20772J FS 6|CONNECTICUT ST [ [ 1| AFE | v 1,089,179 | ...... 106.844 | ....coovvvrnees 982,965 | ...ooovvrvrnenne 920,000 | .ccovvvvrees 1,064,335 (15,230) 0 0 05/04/2012 | 04/15/2031
207720 GY 2| CONNECTICUT ST REF SER C....ovvvvvrerirerieirsniersnsssiesissisessienns | veveees . |.FE| .............2,465,060 | ...... 117.034 ..2,340,680 .2,000,000 (38,387) 0 0 05/17/2013 | 06/01/2020
365653 HC 1|GARFIELD CNTY CO SCH DIST...... Co| A]FE ....e.2,157,080 | ... 113.002 ..2,260,040 .2,000,000 (16,934) 0 0 02/14/2007 | 12/01/2023
366119 XA 8| GARLAND TX GO REF... B [ 1| AFE| oo 4,751,277 | 115.707 ..4,506,788 .3,895,000 (74,384) 0 0 05/15/2013 | 02/15/2021
409327 EQ 2|HAMPTON ROADS VA... N AAFE] e 1,409,753 | 109.681 ..1,310,688 .1,195,000 (19,137) 0 0 05/17/2013 | 11/01/2028
49474E XN 8| KING CNTY WA GO SWR.. B [ 1| AFE| 2,114,760 | ... 104.726 ..2,094,520 .2,000,000 (16,008) 0 0 01/31/2007 | 01/01/2023
528828 2Y 1|LEWISVILLE TX INDPT SCH DST SER D. .|.1FE| ..............1,038,880 | ...... 102.852 ..1,028,520 .1,000,000 (12,376) 0 0 03/01/2013 | 08/15/2015
528828 2Z 8|LEWISVILLE TX INDPT SCH DST SER D. WFE 1,050,250 | ... 103.937 ..1,039,370 .1,000,000 (11,222) 0 0 03/01/2013 | 08/15/2016
613340 X9 4|MONTGOMERY CO MD GO CONS PUBLIC IMPT SER.. .|.FE| .. .2,000,000 (38,045) 0 0 05/22/2013 | 11/01/2020
812626 N5 4|SEATTLE WA GO REF & IMPT LTD TAX.. AFE .1,500,000 (10,066) 0 0 05/09/2012 | 09/01/2031
812626 N5 4|SEATTLE WA GO REF & IMPT LTD TAX.. N A AFE] . (6,375) 0 0 05/09/2012 | 09/01/2031
812626 N6 2|SEATTLE WA GO REF & IMPT LTD TAX.. [ [ AFE] (6,386) 0 0 05/09/2012 | 09/01/2032
88161Y CA 1|TETON CO IDAHO SCH DST.....coovvvrerrrerirennns B . WAFE] ....500,000 (7,781) 0 0 02/27/2013 | 09/15/2020
882722 7B 1| TX ST TXBL TRANSP COMM HWY ......coooiiriirirrieirneiinsiserienieninns | ceveee . .| FE] .. . 4,220,000 0 0 0 12/12/2012 | 04/01/2019
936784 FG 7| WASATCH CO UT SCH DST SCH BD......ccccostruimiiirinriiiiinissnisnnienns [ SR I 1].1FE]| .............2,134,980 | ......108.765] ..............2,175,300 | ....cccoouvve 2,000,000 (15,491) 0 0 01/23/2007 | 06/01/2026
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligatiol .42,067,354 . .41,204,074 0 0 .. XXX [ XXX [ XXX .. 425,435 | ... 1,197,286 ... XXX...... | ... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . AN 42,067,354 | .. XXX........ v 40,360,408 | .. 7,035,000 | ...........41,204,074 0 0 .. XXX [ XXX | XXX ... 425,435 ] 1,197,286 XXX [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
14329N BB 9 |CARMEL IN REDEV AUTH LEASE ARTS CTR A Ce ] e 1|.1FE| .. ....2,085,520 | ...... 107.513 | . ..2,150,260 .2,000,000 ....2,021,577 0 0 05/25/2006 | 02/01/2026
161045 HV 4| CHARLOTTE NC WTR & SWR SYS REV WTR & SWR.......cccoovvvviverer [ [ [ 1|.1FE| .. 1,391,919 | ... 104.018 | . 21,274,221 | .. 11,225,000 | ..............1,373,695 0 0 5.000]......... 2.155 | UJ....... ...30,625 05/28/2013 | 07/01/2038
181685 HN 1| CLARKE CO GA HOSP AUTH REF ATHENS REGL M.........cccoovnrennnee [ D R 1| AFE | s 4,546,320 | ..... 101.848 | ..o 4,073,920 | .ovvvrrnne 4,000,000 | ..oovrernvene 4,465,559 0 0 5.000]......... 3.331 [ | s 100,000 05/09/2012 | 01/01/2032
19648A DE 2| COLORADO ST HLTH FACS AUTH REV CATHOLIC.. R [ [ 1[.1FE| .. L A1571,370 88.864 ..1,332,960 .1,500,000 0 0 05/29/2013 | 09/01/2038
196632 PK 3| COLORADO SPRINGS CO UTIL REV REF SYS SER.......cccouvvvmrvvenes [ wrreens [ [ 1|.1FE| .. .4,781,881 | ........ 99.753| . .4,439,009 | .. 4,450,000 0 0 05/09/2012 | 11/15/2030
20281P AZ 5{COMMONWEALTH FING AUTH PAREV.......cccooovmmiimrirnrinerieciennns Cuvoe| e [ AFE ] 2,105,980 | ...... 108.260 | ..o 2,165,200 | ..oovvvrnvnne 2,000,000 0 0 11/21/2007 | 06/01/2025
31331G  2Y 4 |FEDERAL FARM CREDIT BANK.......cevuiirieiinniienirerireeisssiseniesienns | ceveene [ [FSTPORTIINS IO 1 ....2,000,000 | ...... 102142 . ..2,042,840 .2,000,000 0 0 10/29/2009 | 11/05/2014
313380 PA 9| FEDERAL HOME LOAN BANK.......c.ooviimeireinriinerieniseesssisssssnienins | ceveee . I I 1. ..4,993,750 | ........ 87.982 .4,399,100 | .. .5,000,000 | ...covvnnc 0 0 09/20/2012 | 09/27/2027
313381 5E 1 |FEDERAL HOME LOAN BANK.......cccoiiimiiiirieieisiineierssisseensssissienins | evens [ [ 1o L [P 5,982,000 | ........ 87.989| v 5,279,340 | .cccvvennd 6,000,000 | ...cocvuenee 5,921,088 | ..o 0 (61,373) 0 0 10/19/2012 | 10/25/2027
313383 7M 7| FEDERAL HOME LOAN BANK.......cconvvimeirrinerieriesinseessssssnsenienens | crvnee I (ST I IV 1. 2,000,000 86.708 1,734,160 .2,000,000 0 0 0 05/20/2013 | 05/23/2028
3133EA 2A 5| FEDERAL FARM CREDIT BANK.......cccoviiieimirerniieresissieniseinnsneienns | v . B 1. 5,000,000 82.677 4,133,850 .5,000,000 0 0 0 09/20/2012 | 09/27/2032
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3133EA 4V 7| FEDERAL FARM CREDIT BANK........covuiiiierinriienienireeisniseiiesinnes | ceveene U [FSPRURPIINS PPN L [ 4,995,000 | ....... 89.180 [ ..o 4,459,000 | ...ocvornvne 5,000,000 | ....covverens 4,995,240 | ...oovvvvvrinrinn 0 298 0 0 2.800]......... 2.809 [AO...... | coorrrerireee 26,833 | .o 140,000 | 10/22/2012 | 10/22/2026
3133EA 7H 5|FEDERAL FARM CREDIT BANK........ccocvumrirerieireeineeseiseninsinsnins | crveee I (RTINS I L [P 4,996,250 | ....... 96.709 | ...oouvrennn 4,835,450 | ..oovvvnnene 5,000,000 | ..oovrernnne 4,996,918 | ..oovvererininn 0 607 0 0| i 1.240] ......... 1.253 |MN...oo. | oo 8,267 | covvvereens 62,000 | 11/05/2012 | 11/13/2018
3133EC QX 5|FEDERAL FARM CREDIT BANK......cocovviiimiiieinrinrerenisisessseerssnieenns | ovenes [ I T | 1,992,500 | ... 82.214 ..1,644,280 .2,000,000 111 0 0 3.500]......... 3.526 05/29/2013 | 06/03/2033
3134G3 RJ 1 |FEDERAL HOME LOAN MTG CORP........cccovvrmerirreiereseessrrnerieninens (GRS DO 1]t | 3,000,000 | .. 97.711 ..2,931,330 | .. .3,000,000 0 0 0 2.000]......... 2.000 02/22/2012 | 09/13/2019
3134G4 6N 3 |FEDERAL HOME LOAN MTG CORP.......cccovviirimririrneirnniinsissninnes | crvene [ [ e | 1,985,000 | ... 89.050 | ..oocvvunee 1,781,000 | ...ocorrenee 2,000,000 408 0 0 3.200]......... 3.264 05/29/2013 | 06/13/2028
3134G4 NY 0|FEDERAL HOME LOAN MTG CORP........ccccomivumiriiiierierienesninisnines | ceveene I [ 1]t | oienn,700,000 | ... 98.670 ..6,610,890 16,700,000 | ...ccc.eer..6,699,986 | oo | s (14) 0 0 2500 ......... 2.508 12/03/2013 | 12/20/2023
3136G0 6X 4 |FEDERAL NATIONAL MTG ASSN [SSSTURTRRRRRRIION IOV I [ 1t | 3,998,000 | ... 98.827 ..3,953,080 | .. .4,000,000 398 0 0| e 0.500......... 0.510 12/04/2012 | 11/28/2017
3136G1 NG 0 |FEDERAL NATIONAL MTG ASSN SRR DO [ [ e | 1,990,000 | ... 90.985| ..ovovvvinee 1,819,700 | ..ovvvrenee 2,000,000 167 0 0 3.500 ..o 3,535 05/29/2013 | 06/20/2033
349288 BB 5|FORT WAYNE IN REDEV AUTH HARRISON SQUARE [ [0 IV I 1|.1FE| ..............2,051,340 | ...... 105.664 ..2,113,280 .2,000,000 (5,849) 0 0 5.000]......... 4.651 11/19/2007 | 08/01/2026
396066 ED 0|GREENVILLE CNTY SC SCH DSTINST REF BLDG e[ G| i 1 . ....2,088,400 | ...... 109.168 ..2,183,360 | .. .2,000,000 | ..ovorrene (8,940) 0 0 5.000]......... 4474 04/03/2006 | 12/01/2025
45188R U3 1|ILLINOIS DEV FIN AUTH REVOLVING FD.....cccvvuurrimrrerienirecereninns | ceveene [ [ 1 AFE | s 3,319,710 | ...... 100.104 | ....ooovvennee 3,003,120 | .cooovvvrnees 3,000,000 | .oovvvenecs 3,000,000 0 0 0 5.500......... 4.069 09/09/2003 | 09/01/2015
452226 6F 5|ILLINOIS ST REV ILLINOIS ST SALES TAX RE (ORI R 1|..1FE 2,131,440 | ...... 106.884 | . ..2,137,680 .2,000,000 ....2,026,269 (17,204) 0 0 5.000......... 4.060 02/15/2007 | 06/15/2030
455285 PU 4|INDIANAPOLIS IN LOC PUB IMPT STORMWATER. [ [ 1|.1FE| .. 4,092,312 | ... 109.186 | . 4,241,876 | .. .3,885,000 | ..............3,935,020 (23,454) 0 0 5.000]......... 4.321 04/03/2006 | 01/01/2024
462466 CX 9|IOWA ST FIN AUTH IOWA HEALTH SYSTEM........ovveniveirnnrrneriienes | crveee [ [ 1| AFE ] e, 562,425 | ..... 105.095 | ..oovvvnrrrens 525475 | oo 500,000 | ..coorerernnnne 550,619 (7,322) 0 0 5250 ......... 3.403 05/09/2012 | 02/15/2029
462466 CX 9[IOWA ST FIN AUTH IOWA HEALTH SYSTEM.......cccoovcvvvvevervninecrenns [Coveie [ oo | v 1| AFE | 2,812,125 | L. 105.095 ..2,627,375 .2,500,000 (36,610) 0 0 5250 ......... 3.403 05/09/2012 | 02/15/2029
66285W KW 5|NORTH TX TOLLWAY AUTH REV FIRST TIER REF... . LAT55,114 | 104.284 ..4,379,928 14,200,000 (51,105) 0 0 5.000]......... 3.370 06/05/2012 | 01/01/2027
70869P FM 4 [PA ST ECON DEV AUTH REV......cociiimiinriieciseieiisseieseiesiesiseenns . e . 1,287,462 | ...... 107.645 . ..1,184,095 .1,100,000 (24,741) 0 0 5101 ... 2.480 04/23/2012 | 06/15/2019
86932U AT 2| SUSTAINABLE ENERGY UTILITY INC.....cccovurmrrrerrernnrnsninervnnins | overe | oo | verrned T AFE | v 4,196,774 | ... 105.214 | . ..3,829,790 .3,640,000 (53,321) 0 0 ..3.100 05/09/2012 | 09/15/2030
88675A AQ 9[OREGON TIGARD WTR SYS REV.......ccovermerrmreneennninnernerreseseenens | vevnne | oo [ eeveneee T [ LAFE | 1. 2,934,950 | ... 106.752 | . ..2,668,800 .2,500,000 (37,590) 0 0 5.000]......... 3.009 05/07/2012 | 08/01/2030
88675A AS 5| OREGON TIGARD WTR SYS REV......cccovvvurevemrernnncrernessernnneninns | eoveeee | oo [rvvenen T [ WAFE ] 1,740,000 | ... 105.638 | . ..1,584,570 .1,500,000 (20,612) 0 0 5.000]......... 3.155 05/07/2012 | 08/01/2032
924166 EC 1|VERMONT ST EDUC & HLTH BLDG RV MIDDLEBUR..........ccccconeeever | corvene [ [ v 1| LAFE | e 1,601,542 | L. 107.221 ..1,367,068 .1,275,000 (19,060) 0 0 ..3.010 05/04/2012 | 11/01/2032
946303 QQ 0|WAYNE MI ST UNIV REVENUES REF GEN.........ccoocvvrmrvercvnncrninns [ eveeee [ o | veeee 1| LAFE | cie.3,355,860 | ... 101.592 | . .3,000,000 (35,714) 0 0 5.000]......... 2.650 05/28/2013 | 11/15/2035
977092 PN 9| WISCONSIN ST REV CLEAN WTR REV......cccovenirnnrinnncnninnnininnee | cvnene | [eoveenan T [WAFE | 2,114,220 | ..o 110970 . 2,000,000 (12,259) 0 0 5.000]......... 4.299 03/27/2006 | 06/01/2027
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. 9,975,000 ) 0 0 [ XXX [ XXX [ XXX ] e 967,174 L. 3,324,819 .. XXX oo [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obl id
222102 AA 3| COULEE MEDICAL FOUNDATION TAXABLE REV BA.........ccconvemnens [ vvveen e [ wverrnns 2 ....7,000 0 0 0 6.500]......... 6.589 | MON... | .... 12/27/2010 | 04/20/2036
222102 AA 3| COULEE MEDICAL FOUNDATION TAXABLE REV BA.... e | Cove [ [ 2 ..5,053,517 | .. 14,640,000 | ... . 0 0 0 6.500......... 6.589 [MON... | ... 12/27/2010 | 04/20/2036
3128LX  BJ 8| FHLMC POOL# GOT841........reuueeieeirierieniecisseissieenieseeseseeisniens Cuvee | [ v 2 2,568,895 | ......oveeen. 2,344,236 | .........c.... 2,581,535 | ..o 0 (167) 0 0 5.500......... 1.739 | MON... 04/23/2012 | 06/01/2035
3128MJ  RJ 1 [FHLMC POOL# GOBABB............ccoorreuevrerierirseireeiseisessesiesesessssinns [0 D R 2 .3,571,027 3,722,476 .0 (1,842) 0 0 3.500]......... 2.949 [MON... | ... 04/23/2012 | 04/01/2042
3128P7 JV 6| FHLMC POOL# COTITB......coevvrvrirrieisirsieisesseiensssisessesseisssssssnnns | woneene [ I 2| 1] e 443,586 | ...... 109.240 | . . ...426,461 | .. 442248 | ... (369) 0 0 5.500 ] ......... 3.909 |MON... | ... 05/13/2009 | 05/01/2028
3128P7 RH 8| FHLMC POOL# CI138B........coorrererrmrimerierieseieesenisseessesssssssensenins | ceveee [ [ 2| 1| e 7,648,194 | L. 101.917 | v 7,411,490 | oo 7,272,090 | covvvernne 7,623,801 | .o 0 (15,418) 0 0 3.500]......... 2.706 | MON... 03/07/2012 | 02/01/2032
3128P7 SA 2 FHLMC POOLH COTA13. ...t essessssssessssnens | ceveee I [ 2| 1| 3,445,043 | .. 101.921 ..3,338,551 .3,275,632 (6,344) 0 0 3.500]......... 2.705MON... | ... 02/01/2012 | 12/01/2031
3128PX  3Y 0| FHLMC POOL# J18015.........coeoeerieieirierieriieesenisssesersesssessssenssnens | oeveene [ [ 2| 1| 3,654,743 | L. 104.388 ..3,617,280 | .. .3,465,237 (7,177) 0 0 3.500]......... 2.250 [MON... | ... 03/22/2012 | 02/01/2027
31292L G3 3| FHLMC POOL# C03818 [0 D R 2| 1 4,329,991 | i 99.388 | ... 4,113,244 | ... 4,138,582 (5,544) 0 0 3.500]......... 3.149 |MON... 04/23/2012 | 04/01/2042
3132GR L5 8|FHLMC POOL #Q06348. [ I 2| 1] 4,510,309 | ... 99.388 ..4,307,717 4,334,231 (2,677) 0 0 3.500]........ 2.985|MON... | ... 02/08/2012 | 02/01/2042
3132GS DB 2 |FHLMC POOL# Q06998. I [ 2| T 4,449,022 | ... 99.335 4,224,058 | .. 4,252,351 (3,369) 0 0 3.500]......... 2.926 [MON... | ... 04/23/2012 | 03/01/2042
31360K DW 1 [ FNMA POOLH# 08217.......ccorreivrerierireirneeississeisesiesessesssssissesssssnss | ceveee I [ 2| 1| 364 [ 101.550 352 346 | o349 |0 [ 1) 0 0 | . 11.000 ......... 9.462 | MON... 07/01/2001 | 12/01/2015
3136AC  US 8 FNMA. ...t siesssssessssssssessesssssessssnssans | wovnees | oo | evsesens 2| 1 4,084,909 | ... 102.346 ..4,017,529 .3,925,438 (1,666) 0 0 3.500 ... 2.814|MON... | ... 12/02/2013 | 08/25/2042
31377Q XL 1|{FNMA POOL# 384183 JOVR I [ 2| 1| 1,268,686 | ...... 107.642 1,303,712 | .. 1,211,156 | oo . (1,894) 0 0| v 7.000]......... 6.592 [MON... | ... 10/11/2001 | 09/01/2031
31377U KR 3| FNMA POOL# 387404...........ooovviireieinrireississssiseissssssenesssseensnnes. | svveees [ I 2| 1] 1,136,634 | ... 109.055 | ...coovrne. 1,186,175 | .oovvvrene 1,087,688 | ...ccovvvuee 1125476 | oo 0 (1,507) 0 0 5.930]......... 5.550 | MON... 11/17/2005 | 05/01/2035
3137A6 W4 0 [FHLMC FHR 3808 P.......ccovivurierireircerseiseiseniessssessessssisensssssnens | cevnee I [ 2| 1| 3,911,203 | L 105.080 | . ..3,835,403 .3,650,000 ....3,907,448 (3,755) 0 (U IO 4.000].......... 2.554 [MON... | ... 11/26/2013 | 11/15/2038
31381K MP 1| FNMA POOL# 463066.............crveeririreiieeiseiseisseisssisesiessssesssssins | cevees [ T 2| 1] e 1171534 | 105.291 ..1,159,590 11,101,325 ...1,151,623 (4,638) 0 0 5.850]......... 4.899 |MON... | ... 07/01/2009 | 08/01/2024
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31381Q YH 3| FNMA POOLH 487912.......ccoiviiriiicrieninenienissesssissssesienissesnnnes | vvvis | oo | veverenens 2| 1| e 4,841,676 | ...... 108.166 | .......ccoovue. 5,166,005 | ..o 4,776,006 | .............. 4,821,726 0 (U I 4.350 ......... 4.033 | MON... | ccovvvernee. 17,313 | e 210,642 | 03/29/2011 | 05/01/2021
31381R BN 3| FNMA POOL# 488145...........ocooieieieiineineeieeiseesenisssssssessssennnes | veees | oo | vevseeens 2| 1 3,403,890 | ...... 107.610 | wovvvrennes 3,617,708 | ....cccoonves 3,361,866 0 0| e 4.310( ... 4.020 |MON... | .cooovvernee. 12,075 | v 146,894 | 04/29/2011 | 06/01/2021
31381T VG 2| FNMA POOL# 470515........covviieiieneierineienisieissssesssssseensssesssens | vveeee | oo | veveensns 2. T 1,964,457 | .. 100.664 ..1,891,206 1,878,739 0 0 3.250(......... 2.285|MON... | ... 03/13/2012 | 02/01/2022
31381U D2 0|FNMA POOL# 470921.... ] Ca [ [ 2| 1 4,599,181 | ..o 97.309| . 4,425,641 | .. 4,548,016 0 0 2.725] ......... 2.467 [MON... | ... 03/05/2012 | 04/01/2022
31381U D2 0| FNMA POOLH 470921......ccooiiiirieireiineireeniseissessssissssessssssssssanses | evvie | oo | vevieeens 2| 1 i 308,964 | ... 97.309 | .vvrrirnne 297,306 | ..covvrrirnnne 305,527 0 0 2.725] ......... 2.467 |MON... 03/05/2012 | 04/01/2022
31381U RV 1| FNMA POOL# 471300.........0cvuirirrierinriienienisnesssisssinesseneseesnnee | vevies | oo | veverenens 2| 1 5,279,033 | ... 99.612 ..5,206,492 5,226,766 0 0 2,750 oo 2472 |MON... | ... 04/13/2012 | 10/01/2020
3138EL DB 6 |FNMA POOL #AL3697.... [ 70 IV I 2| 1| 2,903,867 | ...... 108.897 | . ..2,868,836 | .. 2,634,438 | ...ccovenne 0 0 5.000]......... 1.670 | MON... | ... 05/24/2013 | 12/01/2037
3138EL  E5 8 |FNMA POOL# AL3T755........covviiveiineieninsisissiessssssiessssssssssssensnsnees. | evvnees | oo [ eoverenes 2. 1] 6,989,190 | ...... 104.365 | ....covenend 6,857,108 | ............. 6,570,331 | ..ccoernvnn 6,986,105 0 0 5.231]........ 4.155|MON... | ... 11/26/2013 | 02/01/2038
31402 W6 0[FNMA POOL #730669.... ] Ce [ [ 2| 1| e 81,759 | L 110.314 ...81,529 .81,682 0 0 5.000]......... 2.227 [MON... | ... 06/26/2013 | 08/01/2033
31404P BV 2| FNMA POOL# T74152......ccceiiiiiieiniireensississnerssissesessssssssssneninnns | evvnee | oo [ coverenes 2| T 10,224 | 100.151 ..10,002 | .. .10,074 0 0 6.000]......... 1179 |MON... | .... 10/23/2008 | 08/01/2014
31405G  DJ 6| FNMA POOL# 788605............ccorrernrerirerienierissesesssssiensenissesssnnes | vvenee | oo | vevereeens 2| 1| . 252,408 | ... 110843 | oo 271,135 | oo 244,611 | oo 251,709 0 0 6.000]......... 0.055 | MON... 07/12/2004 | 07/01/2034
31407A C4 1|{FNMA POOL #824591.... ] Cei e [ 2| 1 ...101,955 | ...... 108.548 .101,854 ..93,833 ...101,886 0 0 5.000]......... 2.817 [MON... | ... 06/26/2013 | 05/01/2035
31407S A2 8|FNMA POOL #838925.... | Ca e 2. 1. 83,676 | ...... 108.497 ..83,433 | .. 76,899 | ... 83,631 0 0 5.000{......... 1.772{MON... | ... 06/26/2013 | 08/01/2035
31408F GW 3| FNMA POOL # 849913.......c.cvvrmeireemerinerieriesiseeseessssssninens [0 DO 2| [ [ 2,229,183 | ...... 108732 wcverinnes 2,224.977 | v 2,046,296 | ....cooonen. 2,226,313 0 0 5.000]......... 2.888 | MON... 07/24/2013 | 09/01/2035
31413X  PF 4| FNMA POOL# 958622..........cccovvimrivvirnnrerennninerssiseesssssssssssssnsssnne | eoneene | oo [oevneeni2 [ | 1,897,330 | oo 108.876 | . ..1,987,484 11,825,453 0 0 6.250] ......... 5.369 | MON... | ... 04/27/2009 | 04/01/2019
31413X PS 6 FNMA POOL# 958633..........cccvvremrrrcririnennernnnrenienesseessssssnsinenns | vevinee | oo [ eevenieni [ | i 1,720,617 | e 111.110] . ..1,861,741 .1,675,586 0 0 | e 4.900]......... 4.297 |MON... | ... 04/01/2009 | 05/01/2019
31417Y 7TH 4 [FNMA POOL# MADBIS..........ccovveervieriererciissiserseniesesnenssssesessensens | eevinne | oo [ evvneenni2 [ | 2,847,852 | e 101.820 . ..2,780,212 .2,730,525 0 0 3.500]......... 2.627 [MON... | ... 01/24/2012 | 11/01/2031
31418A BT 4 [FNMA POOL# MAQ49..........ccovvrrerirerininirisnineresinsenenssnisenennnes | vevinee oo [ evvnieni [ | i 2,787,288 | e 101.825 . ..2,710,277 .2,661,689 0 0 MON... 03/01/2012 | 01/01/2032
31418A CN 6 | FNMA POOL# MAQITG.............oooovereeererrereereenreneerinresnennennenienennen | eovree | o | errenici2 | e | i 4,240,682 | ... 101.826 | . 4,041,150 0 0 MON... | ... 02/17/2012 | 02/01/2032
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities XXX........ ...93,484,424 0 0 XXX...
3199999. Total - U.S. Special Revenue & Special Assessment Obligations..........c.veeeeverveireninnsceiscseisissesesnenns XXX .193,459,424 0 0 XXX...
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
084664 BE 0|BERKSHIRE HATHAWAY FIN......cccooviiiimirireririnniinniserirenieseseins | covees .|.1FE| ..............1,5610,657 | ...... 115.010 . ..1,725,150 .1,500,000 (1,194) 0 0 5.400 08/25/2009 | 05/15/2018
10138M AG 0 |BOTTLING GROUP.... JAFE] ... 1,058,500 | ... 110436 | . ..1,104,360 .1,000,000 (8,780) 0 0 5.500 05/20/2009 | 04/01/2016
10138M AK 1 |BOTTLING GROUP.... JAFE| 1,009,720 | .. 112.740 | . ..1,127,400 .1,000,000 (972) 0 0 5.125 06/03/2009 | 01/15/2019
17275R AK 8|CISCO SYSTEMS INC C.... .|..1FE| ..............3,021,000 | ...... 106.032 . ..3,180,960 .3,000,000 (3,439) 0 0 3.150 03/21/2011 | 03/14/2017
172967 EV 9| CITIGROUP INC......ooiomiiiireireiieiseissseiessie i C.... .|.FE| .. ...6,203,500 | ...... 128.611] . ..6,430,550 | .. .5,000,000 | ...cccee0...5,950,585 | oovovrirriinrinnn0 | i (152,698) 0 0 8.500 04/23/2012 | 05/22/2019
18683K AA 9| CLIFFS NATURAL RESOURCES INC......ccocovvirrerreiirinerinrinenireninnns | evvee | oo | vevernniins V2FE 2,817,675 | ...... 106.085 | ......cvvveee 2,652,125 | .o 2,500,000 | ..ovvernvne 2,758,991 (36,125) 0 0 5.900 05/04/2012 | 03/15/2020
191216 AK 6| COCA-COLA COMPANY........coouririirrineinerissinessesisseessssssssssssssenens. | eoeeees .|.1FE| .. ...1,443203 | ...... 113.690 | . ..1,506,393 .1,325,000 ....1,385,903 (14,266) 0 0 5.350 09/15/2009 | 11/15/2017
191216 AM 2| COCA-COLA COMPANY.... .|C..... .|.1FE| .. ....2,042,500 | ...... 112.804 | . ..2,256,080 | .. .2,000,000 | ... ....2,024,848 (4,158) 0 (V1 I 4.875 ...28,708 05/19/2009 | 03/15/2019
22546Q AC 1|CREDIT SUISSE. Cuvee | e AFE ] 5,578,650 | ...... M2T774 | e 5,638,700 | ...covvvnees 5,000,000 | ..ovrernvene 5,458,039 | ..oovvrvcriirine (72,654) 0 0 5.300].........3.489 [FA.......| cooverceees 101,583 04/23/2012 | 08/13/2019
244199 BC  8|DEERE & CO....ovvvvirmiiiiieiieiieeiseesss s ssesisesessssssisessesssssssssins | ceveee .|.FE| .. ..1,750,545 | ...... 111.108 | . ..1,666,620 .1,500,000 ..1,725,131 (25,414) 0 0 04/18/2013 | 10/16/2019
291011 AY 0| EMERSON ELECTRIC CO......cevorrerrrirrierierireesseissrisesienesseessneens | cvvees .|.1FE| .. ..1,010,000 | ...... 112298 | . 1,122,980 | .. .1,000,000 | ..............1,006,149 (913) 0 0 . 06/03/2009 | 10/15/2019
291011 BA  1|EMERSON ELECTRIC CO.....covvumrireirerineiierieeirseessesisessnsnsessseenns | eevneee | o [ eveeeneeens AFE ] 1,790,685 | ..... 112659 | v 1,689,885 | ..covvrennee 1,500,000 | ..coovvrennee 1,753,457 | coooeveericeinens (37,228) 0 0 5.000 03/04/2013 | 04/15/2019
38141E A2 5|GOLDMAN SACHS GROUP INC .{C..... JAFE| v 5,775,450 | . 121.942] . ..6,097,100 .5,000,000 | ..............5,606,485 | ...ocovvvrviriiinec0 | i (102,231) 0 (V1 I 7.500 04/23/2012 | 02/15/2019
459200 GJ 4|I1BM CORPORATION . |C..... .|..1FE| ..............2,160,660 | ..... 115179 . ..2,303,580 | .. .2,000,000 (19,591) 0 0 5.700 08/19/2009 | 09/14/2017
46625H GY 0|JP MORGAN CHASE Coie| e [ AFE 7,898,520 1 115266 | ......coo..c 8,068,620 | .............. 7,000,000 | ....cceee..e.7,666,663 | ..ocoiiirvrnierin0 | e (151,337) 0 0 6.000 06/11/2012 | 01/15/2018
46625H HW 3| JP MORGAN CHASE C..... AFE| 3,894,400 103.194 | . ..4,127,760 .4,000,000 21,816 0 0 2.600 03/24/2011 | 01/15/2016
472319 AK 8| JEFFERIES GROUP........coooivirieiinriseiiesiesieesssisessesissssessssines | crveee .|..2FE| ..............4,925,000 | ...... 108.002 | . ..5,400,100 | .. .5,000,000 | ....ccoc.....4,943,220 | v | s 11,400 0 0 5.125 05/04/2012 | 04/13/2018
594918 AK 0 [MICROSOFT CORP.......ceeuerrririrnniersmisierissiesensssissesssssensssssssessans | verne | | veverersenes AFE] ..............2,007,060 | ...... 103.830 | .oecvreinae 2,076,600 | ............. 2,000,000 (1,457) 0 0 2.500 03/30/2011 | 02/08/2016
61747Y CG 8|MORGAN STANLEY... C.... . revrnennn,342,550 | ... 121922 . ..6,096,100 .5,000,000 (41,957) 0 (V1 I 7.300 04/23/2012 | 05/13/2019
68389X AG 0| ORACLE CORP.......ooiviriiieiiniieissiseiesissessssie s sssssessssssssenssssenes | soneiee AFE] 1,494,285 | 113.123] . ..1,696,845 .1,500,000 538 0 0 5.000 07/01/2009 | 07/08/2019
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68402L AC 8| ORACLE CORP.......ccocosivirirriicrinriiesiesisseiessesesiensesessssssssasssienes | cvvenes I [ AFE ] v 1,079,900 | ..... 109.304 | .....ovvvenee 1,093,040 | ...ocoevvenee 1,000,000 | ..ccoovvrvenee 1,027,690 | ...ovvvvrrrerirnnns 0 (12,827) 0 0| 5250 ... 3.824 |UJ....... 24,208 52,500 | 08/26/2009 | 01/15/2016
695114 CH 9|PACIFICORP...... (GRS AFE ] v 6,180,300 | ...... 114.996 | ..o 5,749,800 | ..cocovrnvn. 5,000,000 | ..oovrernene 5,961,704 (204,533) 0 0....b5650]..... 1.275 12/03/2012 | 07/15/2018
713448 BJ 6|PEPSICOINC..... C..... . .| 1FE| .. ..4,934949 | ... 125.618] . ..4,647,866 .3,700,000 4,759,200 | 0 [ (175,749) 0 0. 7.900 ... 1.704 02/25/2013 | 11/01/2018
742718 DN 6|PROCTER & GAMBLE CO.......cccovvviriereriermerienireessssssssensesesseesns | cevees . .| FE] .. ...1,012,500 | ...... 112439 . 21,124,390 | .. .1,000,000 | ..............1,007,289 | .... (1,246) 0 0| 700 ... 4.538 06/16/2009 | 02/15/2019
87612E AZ 9|TARGET CORP.... Covoe| e [ AFE ] 4,040,920 | ....... 95.927 | oo 3,837,080 | ...ccvvuenen 4,000,000 | ....covouren 4,034,052 | ..ovvvririinnd 0 (3,734) 0 0].2.900]......... 2.781 02/14/2012 | 01/15/2022
891027 AQ 7| TORCHMARK CORP........covvirriririininirierieriseesssieneniesissssessssninnes | covenes . .|.2FE| .. ....5,069,350 | ........ 97.068 | . ..4,853,400 .5,000,000 (5,090) 0 0....3.800] ......... 3.657 09/20/2012 | 09/15/2022
89233P 6S 0 TOYOTAMOTOR CREDIT CORP......ccoovirmerirrireirneinsinersesiseesenias | ceveee . | AFE] 2,505,175 | ... 98.240| . ..2,456,000 | .. .2,500,000 | .oovvenne (1,017) 0 0.1.250]......... 1.207 10/09/2012 | 10/05/2017
904000 AA 4 |ULTRAMAR DIAMOND SHAMRCK.......ccocmivmrmiriierineiernsissesssnniines | evees I L2FE| ... 4,852,440 | ... 114.084 | ....cocvnne 4,563,360 | ...cocvunn 4,000,000 | ..cocruvne 4,608,327 | ..covverrcrririnnnd (01 I (149,752) 0 0. ?200......... 2.928 05/04/2012 | 10/15/2017
931142 BY 8|WAL MART STORES.........coeveereeeeieieseeseeiesssesssssesssssssesssssessssssensen | corene . LFE ...1,076,640 | ...... 106.129 | . ..1,061,290 .1,000,000 | ............. (13,481) 0 0......500]...... 3.057 08/25/2009 | 07/01/2015
931142 CJ 0[WAL MART STORES (o . ..2,172,140 | ...... 115.983 | . ..2,319,660 | .. .2,000,000 | ...ccovennes (19,571) 0 0]....5800].. 4.580 [FA....... ...43,822 06/25/2009 | 02/15/2018
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIGations............ciiiiminiiiries s ereseens 95,648,874 | ... XXX.oovore | v 97,673,794 | .o 87,025,000 | .......cc... 93,696,943 | ..o 0 ] (1,227,660) 0 0 XXX XXX [ e 1,386,668 | ........4,659,251 |..... XXX [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 95,648,874 | ... XXX.oooors | v 97,673,794 | oo 87,025,000 | ............ 93,696,943 | oo 0 [ (1,227,660) 0 0 XXX XXX | e 1,386,668 | ........4,659,251 |..... XXXeooooe [ XXX......
Totals
7799999. Total - Issuer Obligations...........ccouuwrieresrennennas 294,796,075 | ... XXXeooioee | corrnenns 286,601,772 | .......... 272,837,582 | .......... 290,888,139 | ..coovennee 177,045 | ........(2,528,090) 0 0 .. XXXt XXX XXXeoo | 000003,037,352 | ..o 9,994,931 |..... XXX oo [ o XXX......
7899999. Total - Residential Mortgage-Backed Securities [RTOTRRRRRRNOY TR 133,032,301 |..XXX........ . .131,775,571 127,569,299 132,701,849 w0 [ (143,678) 0 0 [..XXX........ XXX XXX... 4,037,997 |..... XXX [ XXX......
7999999. Total - Commercial Mortgage-Backed SECUNMHIES. ...t . 5,243,750 | ... XXX........ . 4,634,550 ceenennn5,236,119 | ) (4,724) 0 0 .. XXXt XXX XXX .. 172,500 ... XXXeoooe [ o XXX......
8399999, Grand TOtal = BONGS...........cvuuieriieriireiieiieeireeise ettt sssssisssnins | aresiesnns 433,072,126 | ... XXX.coovvee | v 423,011,893 | .........405,406,881 | .......... 428,826,107 | ............ 177,045 | ........ (2,676,492) 0 0 ]..XXX....... XXX XXX | 3,484,206 | ... 14,205,428 | ..... XXXvooes [ e XXX......
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000360 20 B AAON INC.....oovvmmrimrirriieeiesiseiieriessi ettt nsensenes | seninees 2,835.000 90,578 | ......... 31.950 | oo 90,578 | oo 46,497 | ...... 0 567 (1 I 44,081 | oo (VI IO 44,081 | oo 0 | Lo 07/03/2013
00206R 10 2 | AT&T INC....ouiiriiriiieieieiiesiee st sssssssssssssssssns | conseen | eees | soveeesenens 12,500.000 | coovevnrirniiriinnns 439,500 | ......... 35.160 | vverrieiiinan 439,500 | ..oovrvrririiinns 365,646 | ...... 0 22,500 (1 18,125 | oo (VI I 18,125 06/07/2012
007974 10 8|ADVENT SOFTWARE INC 2,791.000 97,551 | 100034952 | i 97,551 | . 59,672 | 0 25,119 [V I 37,879 0] 37,879 10/11/2012
03071H 10 O | AMERISAFE INC......cooiiiuiirerieieiiseiesiiessseisseessssssssessessssessssssssssssssens | soeeens 9,771.000 412,721 213,487 | ...... 0 3,127 0 146,467 0 146,467 08/24/2012
037598 10 9[APOGEE ENTERPRISES INC......cccovvuirirriierererineissisisessiensssissssssssesenes. | vevsenes 9,101.000 ..326,817 221,875 | ... 0 2,122 0 104,941 4,256 100,685 07/15/2013
037833 10 O|APPLEINC..... 2,450.000 1,374,499 ..1,298,596 0 26,060 0 161,613 0 161,613 07/11/2013
06846N 10 4| BILL BARRETT CORP.....c.oviieiieieiiieiieieisiesie et snsenss | evsesens 8,843.000 ..236,816 LATTT40 0 0 {0 [ IO 59,076 0] e 59,076 09/13/2013
071813 10 9|BAXTER INTLINC.....cccovvrririrrirririrrrinns 719,659 4,900 0 0 (24,159) (V)N I (24,159) | . 09/23/2013
09227Q 10 0|BLACKBAUD INC .367,033 0 1,869 0 22,871 0 22,871 10/31/2013
09247X 10 1|BLACKROCK INC 5,000.000 ,350 938,533 | ...... 0 33,600 0 548,800 0 548,800 10/12/2012
097793 10 3|BONANZA CREEK ENERGY INC 3,953.000 .171,837 ..120,042 | ...... 0 0 0 ....48,609 .0 ....48,609 05/10/2013
11133% 10 3 |BROADSTREET CAPITAL PARTNERS INC. CLASS A... 1,817.460 .18,263,011 .18,263,011 11,070,985 0 0 0 4,063,247 .0 03/31/1980
11133% 10 3|BROADSTREET CAPITAL PARTNERS INC. CLASS B... 1,817.460 46 0.025 A8 | o 28 | ... 0 0 0 10 0 03/31/1980
126408 10 3| CSX CORP.....ooiiiiicvetee ettt | crenias 20,000.000 ..575,400 ..575,400 441,149 | ...... 0 10,750 0 157,100 0 157,100 02/27/2013
12646R 10 5|CST BRANDS INC 7,392.000 271,434 271,434 251,926 462 0 0 0 ....19,508 12/20/2013
127387 10 8| CADENCE DESIGN SYSTEMS INC.......oevvrirrreemeemeernenieniesisseessssssssensens | eonseen | vene | soveverneens 18,620.000 | v.ooevevernrieiinnes 261,052 ..261,052 | ......... 218,189 | ...... 0 0 0 . .0 ....10,533 12/02/2013
147528 10 3| CASEYS GENERAL STORES INC......ccooiviriiierirrirsirerissisesiesissessseissessas | coeeens 2,531.000 .177,803 .177,803 177,803 | ... 0 0 0 (I 12,745 (12,745) | . 11/06/2013
149123 10 1| CATERPILLAR INC.....ooovvrieririsirerie st sssssssssssssssesssessessssssssesssnss | soesees 7,500.000 ..681,075 ..681,075 717,005 | ...... 0 12,900 0 9,225 0 9,225 12/05/2012
156700 10 6| CENTURYLINK .....oiiiieririreiineieiienieeiseessesensssssesssesssssssesssssssssssssens | conneen | eens | soveeenneens 10,000.000 | coouevnveernrieiinnes 318,500 318,500 | ......... 386,314 | ...... 0 21,600 0 (72,700) 0| (72,700) 06/26/2012
166764 10 0| CHEVRON CORP......ccceiiriirirrirtiinsissriesiesisesisssesssiesssssessesssesssenssssssens. | cererens 6,000.000 ..749,460 ..749,460 574,495 | ... 0 23,400 0 100,620 0 100,620 08/22/2012
17275R 10 2| CISCO SYSTEMS INC.....ovreuivrriireireisseissisesiesissessssissssesssessssssssssssinns | eeeean 35,000.000 ..785,050 ..785,050 | ......... 805,737 | ...... 0 9,350 0 (20,687) 0| (20,687) | . 08/16/2013
191216 10 0| COCA-COLA COMPANY.........ovvririereieieiieieieissiesieisssssesssssssssssssesssssssesesssssns. | sesenses | eoe | sovesssenens 15,000.000 | .oooveveriiiiiinnns 619,650 619,650 | oo 435,012 | ...... 0 16,800 {0 [ IO 75,900 | cooviiiiend {1 ISP 75,900 02/01/2012
197236 10 2| COLUMBIA BANKING SYSTEM INC.......coovvemrrrnerierieenieirnenisrssersensnensens. | eevveen | vene | eeveverneens 11,769.000 | cooovvevrricirines 323,530 196,349 | ...... 0 4,546 0 106,635 0 106,635 09/13/2013
199908 10 4| COMFORT SYSTEMS USA.......oiiiiiiiniineiierieeiseesssisessesiessssessssessenns | coeeens 5,969.000 115,739 . 60,111 | ...... 0 1,254 (1 43156 | oo 0 08/24/2012
204166 10 2| COMMVAULT SYSTEMS INC......coorvvirrirriririnirierienereesssisssiesiesesesessnies | ceveens 4,789.000 ..358,514 358,514 | ......... 269,056 | ...... 0 0 [V I 22,340 0 | o 22,340 12/17/2013
244199 10 5| DEERE & CO..oovvvuirrrieireeieeiieiseeseeesssssssse s ssssssssssssssssessssessnsins. | sevsees 6,500.000 ..593,645 ..593,645 342,392 3,315 12,935 (1 31,915 (VN I 31,915 05/17/2012
25179M 10 3| DEVON ENERGY CORP........cccrvirmriiiimieierinsiesnsississssssssssssessessssssensssssnnss | sovenens | aoee | woveronnenns 15,000.000 | .o 928,050 ..928,050 | .... 940,781 | ...... 0 12,900 0 140,334 0 140,334 02/22/12013
25389M 87 7| DIGITALGLOBE INC.......cuuurerrirerieetneinerssessessensesessssesssssssesssesssssssssses | sevsnens | ene | eevevereens 11,972.000 | coooeverirrierrnne 492,648 492,648 | ...cvoinns 369,957 | ...... 0 0 0 122,691 0 122,691 11/20/2013
265504 10 0 |DUNKIN BRANDS GROUP INC 5,647.000 .272,185 272,185 166,056 | ...... 0 4,292 0 84,818 0 . 84,818 .| 1112712012
292218 10 4|EMPLOYERS HOLDINGS INC 7,063.000 ..223,544 223544 | ... 120,722 | ...... 0 1,695 0 78,187 | v (VI I 78,187 08/24/2012
29272B 10 5|ENDURANCE INTERNATIONAL GROUP.........cccnievrimrrierirneeieeisseisssniseises | eeeean 5,766.000 81,762 | ..o 14180 | oo 81,762 | 69,192 | ...... 0 0 (1 I 12,570 |t (VI I 12,570 10/25/2013
30161N 10 1| EXELON CORP....c.ooviiiiririririeisireesssissienssissssessensssssssesssssssssesssssssssesses | wonenens | vone | overersones 10,000.000 | ..ovveveririrriiens 273,900 273,900 | ...... 0 14,550 (V1 IR 94,974 | .o 118,474 | oo (23,500) | . 04/30/2012
30241L 10 9| FEI COMPANY .....oivimiiririiiieriesieseseesssissesse st enssssinas | sevsnees 3,327.000 ..297,301 . . 157,720 | ...... 0 1,331 0 112,785 0 112,785 08/24/2012
31337# 10 5|FEDERAL HOME LOAN BANK OF CINCINNATL......ovviiiriiininiiersiieirerinns | cerenens 39,001.000 3,900,100 | ....... 100.000 | .ovverrirrirnns 3,900,100 | oovvvveririenns 3,900,100 | ...... 0 163,183 0 0 (V1 TN 0 04/10/2012
32023E 10 5 |FIRST FINANCIAL HLDGS INC.......covvuerirrerierrierierieresseesssissssessesesnees | oveeens 3,218.000 214,029 | ........66.510 | oo 214,029 | e 94,548 | L 0 2,381 0 0 . 84,730 .0 08/24/2012
33829M 10 1| FIVE BELOW INC......oouiiriiriirieieiieiiesieeseeise st esssssssssssnsnns | sevsees 8,711.000 376,298 | .......43.198 | oo 376,298 | i 342,078 | 0 0 0 {34,220 | e 243 | i 33,977 .0 10/02/2013
35138V 10 2|FOX FACTORY HOLDING CORP........cccovtiemrimrrienirrirniiiesinsiieniesessesssiens | ovvien 6,285.000 .110,742 110,742 | ...... 0 0 0 0 2,758 | ... (2,758) | . .0 10/02/2013
368736 10 4|GENERAC HOLDINGS INC 9,697.000 ..549,238 292,952 0 43,500 0 214,019 0 214,019 0 06/14/2013
369550 10 8| GENERAL DYNAMICS.......oooiiiiiirririeiiniiseisesiesisseesssississsssessssssssssisnessns | seviines | ene | evesessinns 10,000.000 | v.ooevnrirniiiinnns 955,500 | .........95.550 | .ccooovviirirnnnnnn955,500 | oo 693,356 | ...... 0 16,800 0 262,800 0 262,800 .0 04/30/2012
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369604 10 3| GENERAL ELECTRIC CORP.....cvoiviiiireriiiiriresieiseeiensssiceesssisssssenins | sevenes 35,000.000 ..981,050 709,515 7,700 21,850 0 206,100 0 206,100 02/27/2013
37364X 10 9| GEOSPACE TECHNOLOGIES CORP.......ccovvvuerierircerinenerissnseriessssenienes | eveiens 3,189.000 ..301,794 220,29 | ...... 0 0 (1 I 76,666 |.....coooerene 38,820 | .coovrrrcrirens 37,846 06/27/2013
37518B 10 2 GIGAMON.......iiimirieiiseiie st | esnians 9,359.000 ..262,801 262,801 | ...... 0 0 0 (U 73,536 | oo (73,536) 10/31/2013
379577 20 8| GLOBUS MEDICAL INC......cooiverririeiiirineiieriesesesiesissesesssssssenssenssnenns | ceveens 292,887 | ...... 0 0 0 0 91,199 10/16/2013
421906 10 8|HEALTHCARE SERVICES GROUP.........c.costurieieirerinerierieeiseessensssisensens | seveees 219,702 | ...... 0 8,445 0 0 64,548 08/24/2012
42210P 10 2 |HEADWATERS INC.....ovoiiviieieiciieieetesiese s ssssss s sssssessssessssenses | evienes 133,228 | ... 0 0 {0 [ IO 14,317 27,244 ..(12,927) | . 05/03/2013
422245 10 O|HEALTHWAYS INC . X 211,661 0 0 0 0 27,438 10/03/2013
422368 10 0|HEARTWARE INTERNATIONAL 2,455.000 ..230,529 182,605 | ...... 0 0 {0 [ IO 47,925 36,958 11/07/2013
428567 10 1| HIBBETT SPORTS INC......coourvirririemmriiiierieriesesseessesssessessessssesssssssensns | seveens 1,856.000 ..124,634 L97,542 | ... 0 0 [0 27,092 0 [ e 09/04/2013
436893 20 0|HOME BANCSHARES INC ...10,085.000 ...376,675 .143,186 0 2,843 0 208,905 0 208,905 06/13/2013
43739Q 10 O [HOMEAWAY INC......coooviriririrnriseiresinsisissiessssssesesssssssessssssssssessssssssessess | onssens 3,105.000 .126,932 ..86,816 | ...... 0 0 {0 [ IO 40,117 | 10,510 | oo 29,607 . | 05/03/2013
438516 10 6|HONEYWELL INTLINC......cccovvvrrrrrrs 4,000.000 ..365,480 226,670 | ...... 0 6,720 0 111,600 0 111,600 03/23/2011
450828 10 8|IBERIABANK CORP. 4,306.000 ..270,632 197,215 1,464 5,856 0 0 59,121 09/27/2012
45672H 10 4 |INFOBLOX INC......cvvvoerirreririririerirenes 4,809.000 158,793 | .......33.020 | v 158,793 | 91,336 | 0 0 0 0 67,457 02/05/2013
45773Y 10 5| INNERWORKINGS INC.......ooouiiierneiieiireeiseisssisesiesiessseesssisesssssssssenes | eevsees 21,567.000 ..168,007 168,007 | ...... 0 0 0 100,443 | oo (108,970) | . .| 06/12/2013
458140 10 O|INTEL CORP 25,000.000 ..648,875 581,536 0 20,813 0 129,451 0 129,451 .| 03/04/2013
459200 10 1|I1BM CORPORATION 1,500.000 ..281,355 184,817 | ...... 0 5,550 0 ...(5,970) 0 ... (5,970) | . 10/21/2009
46625H 10 0| JP MORGAN CHASE & CO......cooovvriiririiiniissiiciieniseinsisssiesiesssssiennes. | s | eene | sovenienens 15,000.000 | ..o 877,200 625,657 | ...... 0 18,900 0 192,009 0 192,009 03/04/2013
466367 10 9| JACKIN THE BOX INC.....coooivmrriiiierieeeieeieeiseisesieesiessesssesssessssssssnsens | seveens 6,010.000 ..300,620 . 193,788 | ...... 0 0 0 106,832 0 106,832 06/18/2013
48123V 10 2{J2 GLOBAL INC......coouieueireiieriieeiesieiseessssssssssessssesesssessssssenssessssssssssns | sevseens | ene | sevssssens 10,596.000 | ..ooevuveernrrcrinnes 529,906 | ........50.010 | .coooorvrrrrinrrins 529,906 | ......... 281,405 | ...... 0 10,331 0 205,880 0 205,880 | ..oovverirerirnens 0 |Lerrernens 08/24/2012
483007 70 4| KAISER ALUMINUM CORP........covvirirrirmiiirieriesiesisssississesiesissesesssnees. | ceveens 2,775.000 ..194,916 .194,916 74964 | ... 0 2,199 [V T 14,318 | v (V1 I 14,318 10/02/2013
500255 10 4|KOHL'S CORP.......ccooiireimriieiieseiestseisseissssssssesssessssessssssssssssssssssssesannss. | aevsoens | ene | sevesssnns 12,500.000 | cooovevneereiierinnes 709,375 .709,375 | .... 548,007 | ...... 0 17,500 0 172,125 0 172,125 12/03/2012
500643 20 O [KORN/FERRY INTL....coiiiiiieierireiieesieieieessssssesesssiessesssssssessessesssssssessssesens | ssessees 9,710.000 253,625 | ..oii26.120 | oo 253,625 | oo 161,002 | ...... 0 0 {0 [ IO 76,005 | oo {1 ISP 76,005 | coooviiiinnd 0 Lo 10/02/2013
556088 10 5|MACQUARIE INFRASTRUCTURE CO.......ccooviurrimiimerieenineiseessssnssseniens | oveeen 5,126.000 279,008 | .........54.430 | .o 279,008 | ... 253,603 | ...... 0 12,495 0 21,432 0 21,432 05/03/2013
55616P 10 4 [MACYS INC....ooooiiiiiiiieiieeseiseeissssesiesiseesssisssse s sesssssssisssssssssnns | eneens | e | oeeesensins 10,000.000 | coooevererniiriinnes 534,000 ..534,000 | ......... 461,390 2,500 0 0 {72,610 | i 0 10/29/2013
556269 10 8| STEVEN MADDEN LTD......cocomiuiivirrirrirerinirienienisessessessesssessesessesssniens | ceveens 6,257.000 ..228,944 228944 | ... 143,613 | ...... 0 0 [V I 51,118 0 | o 51,118 10/31/2013
565849 10 6| MARATHON OIL CORP.....ccoourirrireirnriseriesiesisees s ssessesessessssesssnsas | sevsees ...10,000.000 ...353,000 353,000 302,534 | ...... 0 7,200 (1 I 46,400 | oo (VI IO 46,400 06/27/2012
56585A 10 2 | MARATHON PETROLEUM CORP........ccovvimriiiiinieinsisiesissiessssssessnssnnns | onnsns ...12,500.000 1,146,625 ..1,146,625 | ... 468,392 | ...... 0 19,250 0 359,125 0 359,125 05/22/12012
576485 20 5|MATADOR RESOURCES CO.......cecumivmeriririerieissieriesiesssesssssssssssssens | seveens 7,731.000 144,106 | .........18.640 | .ooovvrvirrs 144,106 | oo 144,106 | ...... 0 0 0 0 3211 | ... (3,211) [ coveerrerierieens 0 | Lo 12/20/2013
580135 10 1|MCDONALDS CORP........cccootiiiiriiciiriiciissisisississiesisissssssisssiens | ceviees 4,000.000 ..388,120 ..388,120 | ......... 265,877 | ... 0 12,480 (1 35,280 0| o 35,280 06/12/2012
58502B 10 6|MEDNAXINC 7,376.000 ..393,731 393,731 | oo 221,405 | ...... 0 0 0 100,461 0 100,461 12/26/2013
61022P 10 0 |MONOTYPE IMAGING HOLDINGS INC.......coosverrrreireriereerernenssssissisneninns | eneeens | e | oveerennins 11,496.000 | coovevneerrierinnas 366,263 | .........31.860 | ..cooovrrirriinrrins 366,263 | ...ocvrrrireiininne 158,261 | ........ 690 2,529 0 182,556 0 182,556 09/05/2012
610236 10 1 [MONRO MUFFLER BRAKE.........ccccoosiuiireiirerieieieisisseisssiesiessssessssessesssnns | coeveens 3,918.000 ..220,818 220,818 128,128 | ...... 0 1,293 (V1 IR 83,806 | .ovverrririreinad 0 [ o 83,806 11/29/2012
651718 50 4| NEWPARK RESOURCES INC.......ccccovvvmirierireirenisniseriesiesessessssisessesinens | sevsens 6,238.000 76,665 FSSSURTORRRTRTRRRY £/ 3% I /A OO 0 0 0 2,548 0 2,548 09/16/2013
655844 10 8| NORFOLK SOUTHERN CORP........ccccostuimiimiiiiiieninininsissiiesiesisssinnies | ceviees 7,500.000 696,225 | ........92.830 | ..coovvrviinernn096,225 | i 459,727 | ...... 0 15,300 0 232,425 0 232,425 | .o, 0 Lo 03/22/2012
67072V 10 3| NXSTAGE MEDICAL INC.......cevueiviirirririeiaerinirinesiensesessesssssssensessesesnsens. | oveeens 26,116.000 .261,160 | .........10.000 | ..ccoovvirririrnnnnni 261,160 | ..o 261,160 | ...... 0 0 0 0 31,269 ..(31,269) | . 11/11/2013
671044 10 5| 0S| SYSTEMS INC DELAWARE.........ccovivierimrereesnninsiseniesisseesssissessssns | seveees 5,058.000 ..268,630 | .......53.110 | oo 268,630 | ... 268,630 | ...... 0 0 0 0 58,143 | ... ...(58,143) | . 10/03/2013
674215 10 8| OASIS PETROLEUM INC.......cotviiiirierirrirriinrissriesienessesseisssisesienesenns | ceveens 4,779.000 ..224,470 17,693 | ... 0 0 0 [ 72,497 | i (V1 I 72,497 [ 08/24/2012
675232 10 2|OCEANEERING INTL INC 914.000 72,096 1,107 0 768 0 0 22,932 | 08/24/2012
679580 10 0| OLD DOMINION FREIGHT LINE INC......c.cocoomiiiiiriinniveiinniieninnicsiissiies | ceviees 3,737.000 ..198,136 129,237 | ... 0 0 0 0 54,348 [ 10/02/2013
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68213N 10 9| OMNICELL INC.....ootriiiiiiiciiscienissiee s sseienssnsnes | sesenens 6,150.000 ..157,010 126,370 | ...... 0 0 0 0 30,640 12/09/2013
691497 30 9| OXFORD INDUSTRIES INC.......cccuiveirmerierireeseesssissesssesiessseesssissssssninns | seveens 2,134.000 .172,150 132,789 | ... 0 641 0 0 39,361 10/04/2013
B9351T 10 6| PPL CORP.......coouiiiriciieci e | cerenens 20,000.000 ..601,800 | .........30.090 | ......cccoonevveee.e..601,800 | ... 568,716 7,350 29,250 0 (V] I 29,200 09/26/2012
713448 10 8| PEPSICO INC......ooivirririiiinirieiiesiceinsisssiesi et siessesssesssnies. | eevinens 7,500.000 ..622,050 468,362 4,256 16,575 0 0 108,825 06/21/2012
742718 10 9| PROCTER & GAMBLE CO......cooiiiiiirmeieineeiesiineesesississesssssssssensesesssssas | sevsees 7,500.000 ..610,575 484,820 | ...... 0 16,344 0 (V] I 80,491 03/04/2013
747337 10 5| QLIK TECHNOLOGIES INC......cooviierrieiinieierinsieirsssesssssssssssssesssssseensns | eovenies | voee | overersnnes 10,132.000 | coveveriicieiens 269,815 220,367 | ...... 0 0 0 0] e 39,075 10/25/2013
747525 10 3|QUALCOMM INC 20,000.000 1,485,000 1,485,000 ..1,152,335 0 26,000 0 244,600 0 244,600 12/05/2012
761283 10 0 |RESTORATION HARDWARE HLDGS.........cccovriveireieierieiieieiveissieieisesssssnnens | coeveees 1,866.000 ..125,582 125,582 ..119,344 | 0 0 0 6,237 0. 6,237 10/18/2013
76169B 10 2| REXNORD CORP........coooiviriemririnirienieseseesssnssssssssesssessesssssessssessssesiens | oveeen 4,190.000 113,172 113,172 87,157 | ... 0 0 0 ....26,015 0 26,015 10/16/2013
78462F 10 3|S&P 500 SPDR 26,350.000 4,866,582 4,866,582 ..3,606,202 0 88,016 0 ..1,102,738 . 02/05/2013
81369Y 30 8|FINANCIAL SELECT SECTOR SPDR CONSUMER ST.......cocviermrvrinvernniienns [ cvverens | eve | vrvevirnnnne 15,000.000 | ..o 644,700 ...641,879 | ...... 0 4,832 0 2,822 0 10/29/2013
81369Y 40 7 |FINANCIAL SELECT SECTOR SPDR CONSUMER Dl........vvvvueeuerinrereennens | ovevene [ o [ ovverinnins 15,000.000 | ..oovvrrerrirnes 1,002,450 948,651 | ...... 0 3,923 [0 53,799 (V] I 53,799 10/29/2013
82568P 30 4 |SHUTTERFLY INC 6,322.000 ..321,979 174,759 0 0 0 123,174 0 123,174 11/08/2013
825690 10 0|SHUTTERSTOCK 1,650.000 ..137,990 ..96,481 | ...... 0 0 0 [ oo 1,508 | o0 | i 41,508 09/19/2013
826919 10 2|SILICON LABS INC.....cc.oovvvrrirrririinnes 6,833.000 ..295,937 239,252 | ...... 0 0 0 [ 10,250 | o0 | i 10,250 08/24/2012
830566 10 5|SKECHERS USA INC.......cooniviiiriieiienieienissisesisssinesienesssessssssssssssiens | eovnens | oene | cevee ...10,314.000 ..341,703 .191,504 0 0 0 150,199 02/07/2013
835451 10 5[ SONIC CORP......cooomrimimiieriinesiesiseiseesssses st sssssss st essnians | sevinees ...15,956.000 ..322,152 253,095 | ...... 0 0 0 |eerrierieeee89,057 | o0 [ e 69,057 09/04/2013
85172) 10 1| SPRINGLEAF HLDGS.........ovivriiniiieiieeirecsseississs s ssssssessssnss | essins 9,786.000 ..247,390 190,943 | ...... 0 0 0 56,447 10/25/2013
87157B 10 3| SYNCHRONOSS TECHNOLOGIES INC........cccorrrmrererreririneenerisessesienes | oveeens 9,817.000 ..305,014 . - 236,443 | ...... 0 0 0 68,572 07/17/2013
87582Y 10 8| TANGOE INC.....oooiirieriireiieriererneesseiseisessesessessssssesssssssssssssesssssesnssns | esseens | e | oeeesessin 12,517.000 | coovvereirerieiinnes 225431 | .00 18.010 | i 225431 | e 165,980 | ...... 0 0 0 | 59,451 | 0 | 59,451 10/31/2013
87612E 10 6| TARGET CORP......cooviiirirrinirierierissessiesssiesieseseesssisssssessessssssssnissnsss | onsvens | e | covesenniens 10,000.000 | coooveevieniiriienn 632,700 ..632,700 564,735 | ...... 0 15,800 0 [ 1,000 | o0 | i 41,000 08/24/2012
885175 30 7| THORATEC CORP........coomiiriirieieineiiesiss et s ssessssissesssssssisns | aevsees 6,660.000 ..243,756 243756 | ......... 211,773 | ...... 0 0 0 | v (447 | i 4,669 | .. (5,116) | . 08/05/2013
896215 20 9| TRIMAS CORP.....oeveiireiiieiietcieieieeie sttt sessnienns | cresiees 4,089.000 163,110 | .....39.890 | o 163,110 | e 161,129 | ... 0 0 0] oo 1,982 | 0 | 1,982 10/28/2013
904214 10 3| UMPQUA HOLDINGS CORP........cccvterrriirierirererneesseisssssessssssssssesssssssensns | sevinens | ene | eeveeerinens 15,017.000 | cooovvevrricirines 287,425 168,167 2,253 6,203 0 101,795 0 101,795 09/13/2013
904311 10 7| UNDER ARMOUR INC.......coruiiriiiiireirniineieiiesiseissssssiss s | seveees 3,832.000 ..334,534 . 157,181 | ...... 0 0 0 148,567 0 148,567 08/24/2012
907818 10 8| UNION PACIFIC CORP.......coevirrrirririieiissiiesiesisssessssssssiesiesssssessssissnens | ceviens 6,500.000 1,092,000 | ....... 168.000 | ..oovvvverrirene 1,092,000 | ......... 721,638 5,135 18,590 0 274,820 0 274,820 10/19/2012
911312 10 6| UNITED PARCEL SERVICE..........cscutiiiineiieeineineeissisensessesissesssssssssns | seveeees 5,000.000 .525,400 | ....... 105.080 ..525,400 401,738 | ...... 0 12,400 0 156,750 0 156,750 03/22/2012
913017 10 9|UNITED TECHNOLOGIES CORP. 5,500.000 ..625,900 ..625,900 | .... 447196 | ...... 0 12,073 0 174,845 0 174,845 12/05/2012
92342Y 10 9| VERIFONE SYSTEMS INC......ocvvuurrimerierireimeesneiseriessesesseesesssssssessesssnees | oveeens 7,674.000 205,817 | ...0..26.820 | oo 205,817 | e 184,001 | ...... 0 0 0 (VN I 21,816 11/27/2013
92343V 10 4 |VERIZON COMMUNICATIONS.......c.ovuiemriirneiiiernsiseeesiseisssssisesisssseeeninns | eeeees ...12,000.000 ...589,680 | ........49.140 | ..o, 589,680 414130 | ...... 0 24,900 0 ....70,440 06/07/2012
928645 10 0|VOLCANO CORP s | i ...10,327.000 ...225,645 . 225645 | ........ 188,767 | ...... 0 0 0 .(11,897) | . 07/16/2013
942749 10 2| WATTS WATER TECHNOLOGIES........ccovverririnrireeineiseisesissisnssiessssens | ceveeees 3,206.000 198,355 | ........61.870 | .coooovirirrirrris 198,355 | .ooverereriienis 146,089 | ...... 0 1,603 0 (VN I 52,266 02/04/2013
94733A 10 4 |WEB.COM GROUP INC......c.ooviiiiirrieiiieieriseesiesssissssssssssssessessssssenssnses | oovenens | eve | svvevernnens 18,853.000 | ..o 599,337 | .o 31790 | i 599,337 | e 285,586 | ...... 0 0 0 0 313,751 04/18/2013
94946T 10 6| WELLCARE HEALTH PLANS........ccoomivierinireinerissriensesisesssssssssssessesiseses | coeeens 3,934.000 .277,032 .277,032 | ......... 217,301 | ...... 0 0 0 (VN I 59,732 09/13/2013
966244 10 5| WHITEWAVE FOODS.........oviriiriieiisiseesssisseisesiessssssssssssssssssssssssesssnses | sevsnees | ene | sveessinns 13,342.000 | cooovevnrirciiriinnns 306,065 | .......22.940 | oo 306,065 | ......... 228,071 | ...... 0 0 0 [ oo 77,994 | s 8,569 | oo 69,425 09/13/2013
G4705A 10 0[ICON PLC.....oomvirreriirinirierieseseesseissnsessessseeseesssssssessensesssssssssasessnns | coreeens 6,186.000 ..250,013 . 250,013 | ......... 141,825 | ... 0 0 0 [ 76,318 | (V1 I 76,318 04/30/2013
806857 10 8| SCHLUMBERGER LTD......couiuuurirrireireinersesisesessessessssisessesssesssenssssenns | sevsees Fol e 10,000.000 | cooueveveernrirrinnas 901,100 | .........90.110 | wovvoirrerinriis 901,100 | ......... 768,209 3,125 9,188 0 177,923 0 177,923 05/24/2013
G0464B 10 7| ARGO GROUP INTL HOLDINGS LTD......ccciiimiriiririnirsissnismisssnienessesssnees | woreeees R. 4,009.000 ..186,378 186,378 | ..o 105,052 | ...... 0 2,351 0 ....63,958 63,958 06/17/2013
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 73,214,771 73,214,771 53,519,095 |. 43,150 970,142 0 14,384,790 13,776,729 XXX

Common Stocks - Parent, Subsidiaries and Affiliates




A

Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
000000 00 0|ASSOCIATED SERVICES AGENCY INC 5.000 6,348 |..... 1,269.600 6,348 .500 0 0 (50) 12/11/1978
77340* 10 7 |ROCKHILL HOLDING CO....covvurererrimeenerinsssiessensnssserssesssessessssssssssnss | woneeens | eene | cveverenes 152,495.320 | oooovvrierinnne 161,198,607 |..... 1,057.072 | cooovvvverrs 161,198,607 | ..ooovvvvnreneee 255,609,950 0 0 (23,941,198) (23,941,198) | . 11/19/2013
000000 00 O[RISKEVALUATION & DESIGN........ccovvimirirmirireireiineiresiniesnssesesssseesssssseses | seveeees 100.000 .400,119 |..... 4,001,190 | oo 400,119 | i 41,225 0 0 358,894 358,894 05/18/2011
000000 00 O|MERIDIAN INSURANCE GROUP INC.......c.coorumrriiriimiririmeiierineeieniseniseians | ceviens 100.000 67,014,831 | .670,148.310 ..163,780,130 0 (U IR 1,935,451 | o0 | s 1,935,451 06/15/2001
000000 00 0| SAWISCONSIN......eruururrirmeireimeiseeeseessessesessessessssssse st sssesssssssssssssaens | sevsees 1,500.000 11,648,306 |..... 7,765.537 ..15,712,745 0 0 197,314 197,314 01/01/1997
000000 00 O|FACILITATORS INC......cvviiimriiiiiriiniiesissiiesiesissssssssssiessesessssssssans | ceveens 100.000 10,000 | ....... 100.000 10,000 0 0 0 06/29/1990
855707 10 5| STATE AUTO FINANCIAL CORP.......cooimimmirinimississemsssnssssssensssessnsssssssnnne | snrnens | nee | e 25,333,249.799 415,868,068 89,209,537 .10,116,550 72,734,934 72,734,934 11/25/2013
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates.........ceiiiisiss s ....656,146,279 ..524,364,087 .10,116,550 51,285,345 51,285,345 XXX
9799999. Total - Common Stock.........cvwrivnirines 729,361,050 ..577,883,182 .11,086,692 65,670,135 65,062,074 XXX
9899999. Total Common and Preferred Stock... 729,361,050 ..577,883,182 .11,086,692 65,670,135 65,062,074 XXX.......

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....3, the total $ value (included in Column 8) of all such issues $
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
36176U 2B 0| GNMA POOL# 776870  4.900% 11/15/57.....cuvvuieemrrinirierierineessseissnienienessesssissisenes | cevesiensninens 10/02/2013 | Red Capital Markets..........c..oouvevimiiieiieieierisesissiesiesissessssessssessenesene | eesseesinenes 371,400 | ..o 346,698
36177N KL 3| GNMA POOL# 793898 3.890% 04/15/52... 05/03/2013 | Red Capital MArKetS.............cvuuereerereereeieinerieessesiesssesesssessessessssesssinns 360,774 | .o 350,266
3620AM RR 5| GNMA POOL #734096  4.000% 12/15/40, 12/02/2013 | Robert W Baird 3,867,240 3,660,210
3620AS 3K 3|GNMA POOL# 738902 4.000% 10/15/41... 11/19/2013 | Robert W Baird 6,270,518 5,900,796
36230T 3Z 3|GNMAPOOL# 758916 3.500% 07/15/43... 11/13/2013 | Robert W Baird 6,308,105 6,153,310
912810 PV 4|US TREASURY TIPS 1.750% 01/15/28 05/17/2013 | Robert W Baird 2,761,447 2,000,000
912828 MA 5|US TREASURY 2.750% 11/30/16. 06/26/2013 | Robert W Baird 2,125,938 2,000,000
912828 MZ 0|US TREASURY NOTES  2.500% 04/30/15.......evevereereieirieeieieissieieisesssessesseisssesse s 06/25/2013 | Key Capital Markets, INC..........c.vieiveineiereineieiesisseeneines 2,078,750 2,000,000
912828 SB 7|US TREASURY 0.250% 01/31/14. 01/15/2013 | Stephens Inc.. 1,001,094 1,000,000
912828 TY 6|USTREASURY 1.625% 11/15/22 01/15/2013 [ VAIIOUS. ...t 1,626,039 1,650,000
912828 UN 8| US TREASURY NOTES  2.000% 02/15/23 03/06/2013 [ NON......eoiivieieiesiisei sttt | senssessssesas 301,781 ....300,000
0599999. Total - Bonds - U.S. Government 27,073,086 25,361,280
Bonds - U.S. States, Territories and P ions
917542 QM 7 |UTAH ST 5.000% 07/01/16.....ovuivrinrrimissiiseissnsssens s sesssnssens s | ................ | 03/04/2013 [ D.A. DAVIDSON......cuuiiimiriiristissinsssinssess s sssesssessssssssssens s ssssssnssnnes | senssssssesas 602,606 .525,000
1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS. .........oiiiiieiieiiiiieiieetessesetststeessessesssssssessesssssssessassesassessssssssses  tasssssessessesassessesasssssessessessssessesssssssessassessssassessessessssassessnsassessessesssassessesnsns 602,606 .525,000
Bonds - U.S. Political Subdivisions of States
011770 Z2 3|ALASKA ST SERB 5.000% 08/01/15 03/01/2013 | D.A. DAVIDSON......ccoorvvvrrirerrriinnns 605,163 | ...cvoevrrcrrrerireererieerenienseeeseenns 545,000 [ ..oovvrmrrrrereesenieri e 3,255
052396 ZZ 4| AUSTIN TX REF PUB IMPT......ccovuorrirriiiriineiineniinens 05/10/2013 [ RODEI W BAIM. ......coovvviraieiiisiieiissiseiiesises e 3,614,097 2,885,000 29,651
059189 RF 9|BALTIMORE MD REF CONS PUB IMPT SER B........ccccsevumirerirereerneinernesisssneseninsee | revesssessenns 05/16/2013 [ D.A. DAVIDSON.......couivmmrirrireereisssiesiessesessssssesssessessesssssesssssssessesssssssssssssnes | sevssesssssesns 2,431,923 1,985,000 [ ..ooverererueernrenerierieneeesseisssieninens 9,925
199491 7N 5|COLUMBUS OH GO SER B 5.000% 02/15/20.........ccruumrieriirniienircisniisiissiiesiesisieas 05/14/2013 | Robert W Baird 1,986,880 1,600,000 20,444
20772J GY 2|CONNECTICUT ST REF SERC......ccccvvrvunee 05/17/2013 | Robert W Baird 2,465,060 2,000,000 47,500
366119 XA 8| GARLAND TX GO REF  5.000% 02/15/21.....ccvvuuevereereriseeneeserisseiseesssesssssesssesessessnes | sesesseesassens 05/15/2013 | Key Capital Markets, INC...........vuuiurireriieieiiesiseiseeessssssssesssseesssssssssssssesssens | sesssesesseesns 4,751,277 3,895,000 51,392
409327 EQ 2|HAMPTON ROADS VA 5.000% 11/01/28................. 05/17/2013 | Stephens INC........ccovvvrvvrrnrenens 1,409,753 1,195,000 | .eooveveeiiiieerceee e 3,485
528828 2Y 1|LEWISVILLE TXINDPT SCH DST SER D...ccovvvrurvrrrrerirnererieessnersenssesesenens 03/01/2013 [ RODEIT W BAIM........coovvevienreeriieeieeiseiseeiessisesiessseeseesssnens 1,038,880 1,000,000 667
528828 2Z 8|LEWISVILLE TXINDPT SCH DST SER D.....covvuuuivuriniireiineeieisesissisessesissesssssssssssssns | seveseesaseenns 03/01/2013 [ RODEIT W BAIM. ......coovveieioiieiieiieise sttt ssssssissnnins. | sevssesssseesas 1,050,250 1,000,000 667
613340 X9 4|MONTGOMERY CO MD GO CONS PUBLIC IMPT SER.........cocoomiiriiimerieriierceseenns 05/22/2013 | D.A. DAVIDSON......cooovvrrrirrririrnnes 2,501,240 2,000,000 | ..eeoureerieerierienee s 7,500
88161Y CA 1|TETON CO IDAHO SCH DST 02/27/2013 [ RODEI W BAIM. ... cereisiierississensssissens s 577,690 | .o 500,000 11,736
2499999, Total - Bonds - U.S. POlItiCal SUDGIVISIONS O SEALES..............civieiriiieciiieicieieieeetevecse et se e sess et se s ssesesasaessaetass evrasessssssassessasesssssea et et asasese e es et et s aneesnseentesasassannsee et sasansannanesssasansananenen 22,432,213 | oo 18,605,000 186,222
Bonds - U.S. Special Revenue and Special A t
161045 HV 4| CHARLOTTE NC WTR & SWR SYS REV WTR & SWR et | s 05/28/2013 [ RAYMONG JAMES.........occvvuirriirineiiieiieeiieeisse st sssnnins | eesssesssseenas 1,391,919 1,225,000 25,521
19648A DE 2| COLORADO ST HLTH FACS AUTH REV CATHOLIC.......cccvvurririrecriereierieesnsinerienins | coveeineniens 05/29/2013 [ RAYMONA JAMES.........ourvvrvirrireeiriassiesseseseesessssesse s snsesnnes | sevesesssssenns 1,571,370 1,500,000 17,250
313383 7M 7| FEDERAL HOME LOAN BANK........coiiiiiiiiniiinsiiseieisessssis et essssens 05/20/2013 | Stifel & NICOIAUS..........eeuvvrrerrireiiseieieesiee et neeees 2,000,000 2,000,000 0
3133EC QX 5|FEDERAL FARM CREDIT BANK.. 05/29/2013 | RObErt W Baird........vvuveernireiieieierissiesssiseisssssessssssessesssenes 1,992,500 2,000,000 0
3134G4 6N 3 |FEDERAL HOME LOAN MTG CORP.... 05/29/2013 | Key Capital Markets, Inc. 1,985,000 2,000,000 0
3134G4 NY 0[FEDERAL HOME LOAN MTG CORP.... 12/03/2013 | Various 6,700,000 6,700,000 0
3136AC U5 8|FNMA 3.500% 08/25/42 12/02/2013 | Key Capital Markets, Inc 4,084,909 3,925,438 | ..o 1,527
3136G1 NG 0|FEDERAL NATIONAL MTG ASSN 05/29/2013 | Stephens INC.........c.ovvereevrrennes 1,990,000 2,000,000 0
3137A6 W4 0[FHLMC FHR 3808 P 4.000% 11/15/38... 11/26/2013 | Raymond James Morgan Keegan 3,911,203 3,650,000 406
3138EL DB 6|FNMA POOL #AL3697 5.000% 12/01/37... 05/24/2013 | MAXWELL SIMON........... 2,903,867 2,634,438 10,611
3138EL E5 8|FNMA POOL# AL3755 5.231% 02/01/38. 11/26/2013 | Raymond James Morgan Keegan 6,989,190 6,570,331 [ oo 9,573
31402 W6 0[FNMA POOL #730669 5.000% 08/01/33.. 06/26/2013 | MAXWELL SIMON. 81,759 277
31407A C4 1|{FNMA POOL #824591 5.000% 05/01/35.. 06/26/2013 | MAXWELL SIMON. 101,955 . 352
31407S A2 8|FNMA POOL #838925 5.000% 08/01/35.. 06/26/2013 | MAXWELL SIMON. 83,676 | .oooureerririerierer s 76,899 288
31408F GW 3 |FNMA POOL # 849913 5.000% 09/01/35. 07/24/2013 | MAXWELL SIMON. 2,229,183 2,046,296 ..3,126
946303 QQ 0 |WAYNE MI ST UNIV REVENUES REF GEN 05/28/2013 | Stephens Inc. 3,355,860 3,000,000 ..6,667
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMIENES. ... .. vuerureereeerreeateeesertessesesaesessseaseseseessesessesessssssssesesse | etessesesssssesassesseessesesseseesessesaesesseesessessssessesassesseesessesassessesansessesssssesassessesanes 41,372,391 | oo 39,496,141 75,598
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - Industrial and Miscellaneous
244199 BC 8|DEERE &CO 4.375% 10/16/19...... 04/18/2013 | D.A. DAVIDSON... 1,750,545 1,500,000 [ ..ooverrereiriinnrierieneeresseisrieiens 1,276
291011 BA 1|EMERSON ELECTRIC CO 5.000% 04/15/19.. . | 03/04/2013 | Key Capital Markets, Inc... 1,790,685 1,500,000 29,583
713448 BJ 6|PEPSICO INC  7.900% 11/01/18..ccciiuiiiiiireisisiisesiissnississesssssssesssssssssssessssssssssssssnsss | sosesssssssenns 02/25/2013 [ SEPNENS INCe.vvovvvviriiriisiisesiieeis st snssnsennses | senessssssssesn 4,934,949 3,700,000 94,998
3899999. Total - Bonds - INAUSHiEl @NA MISCEIIANEOUS. ...ttt E e L4 eh et E e f 01k 8,476,179 6,700,000 125,857
8399997. TOtal = BONAS = PAM 3.t 99,956,475 | ..vvireieiinnisei i 90,687,421 456,883
8399998. Total - Bonds - Summary Item from Part 5........cccoovviiviiiiisnnninns 8,047,360 7,685,663 37,234
8399999. TOBI = BOMAS sttt £EE L8R8 E LR LR 4R R LR EA£EE eLEEEEE LR EE LA E LSRRt 108,003,835 | ...euerrerinnninenisnissis i 98,373,084 494,117
Common Stocks - Industrial and Miscellaneous
000360 20 6|AAON INC 03/14/2013 [ COMING. .....cevuveerersrireresreseeeessse st ennes | essseses st 1,890.000 46,497 0
000360 20 6|AAON INC veve | 0710372013 | SLOCK SPlit....vuvveeerarearerrireeiseiserieeiee et 945.000 0 0
037598 10 9|APOGEE ENTERPRISES INC. ] O7/15/2013 | COMING. .....ocveveriieeicieie ettt b st ssessnsns | sesssesssssssessessesssessessss st ensenen 9,101.000 226,132 0
037833 10 O|APPLEINC.....ccccoovrvmrrrrnns E 07/11/2013 | Stifel & NICOIAUS.........cvurerurerirriieeiesieisesiessessessssessess s ssessesessesssssssnies | neessesnes 950.000 413,341 0
06846N 10 4| BILL BARRETT CORP.......coviiririirerniieisenisisiessse s esssnssssesssssessens. | oessasesessnes 09/13/2013 | Cortina........cceveevrvirerrerercnnns 177,740 0
071813 10 9|BAXTER INTLINC.....cccoovvvrerirrirrrririrrnnes E 09/23/2013 | Morgan Stanley. 719,659 0
09227Q 10 0 |BLACKBAUD INC .... | 10/31/2013 | Cortina.. 10,356.000 367,033 0
097793 10 3|BONANZA CREEK ENERGY INC ] 05/10/2013 [ COMING. ...ttt | sttt 1,962.000 67,898 0
126408 10 3| CSX CORP....uuivurieeieeterieiseriess et E 02/27/2013 | Stifel & Nicolau: . 171,675 0
12646R 10 5|CST BRANDS INC 12/20/2013 | Cortina.. 7,392.000 251,926 0
127387 10 8| CADENCE DESIGN SYSTEMS INC 12/02/2013 | Cortina.. 2,652.000 34,792 0
147528 10 3| CASEYS GENERAL STORES INC.....covuuiirririireineiieiissiseeesssisseisessssssessssssssssssssnses | eesssesssssnes 1110672013 | COMHNA. ...vovvvviriereseese i bbbt | resisnsesennianees 2,531.000 190,547 0
17275R 10 2 |CISCO SYSTEMS INC.......cocorvvernene E 08/16/2013 [ VAIIOUS.......couoveeierrirreiceisissieesiessiesiensssssessesssssess e ssseessenes 35,000.000 805,737 0
197236 10 2| COLUMBIA BANKING SYSTEM INC......ccoiiimiririrerireniseiseiseessssssessesssseesssssssssssssenenns | - .| 09/13/2013 | Cortina.. 931.000 22,461 0
204166 10 2[COMMVAULT SYSTEMS INC A2/1T12013 [ COMNA. .1ttt | Sbsessass bbb en bbb 1,681.000 119,516 0
25179M 10 3|DEVON ENERGY CORP. . | 02/22/2013 | Morgan Stanley. 2,500.000 137,217 0
25389M 87 7|DIGITALGLOBE INC 11/20/2013 | Cortina.. 11,972.000 369,957 0
29272B 10 5|ENDURANCE INTERNATIONAL GROUP 10/25/2013 | COMNG. ...vovvverereeseeesriert st | beeessest et 5,766.000 69,192 0
33829M 10 1|FIVE BELOW INC. 10/02/2013 | Cortina.. 342,321 0
35138V 10 2|FOXFACTORY HOLDING CORP. 10/02/2013 | Cortina.. 113,499 0
368736 10 4|GENERAC HOLDINGS INC . . | 06/14/2013 | Cortina.. 72,679 0
369604 10 3|GENERAL ELECTRIC CORP E 02/27/2013 [ VAIIOUS.......cveveeaierrissiseiseeise et 17,500.000 407,625 0
37364X 10 9| GEOSPACE TECHNOLOGIES CORP........ccotvuurirriiierrereiseniesisesssesssssesssesessesssesssss | sevesssesesesens 06/27/2013 [ COMING. .....cvvuveerreerierisriseessieesi et | eesienssenesssesas 2,866.000 235,243 0
375188 10 2[GIGAMON.......ccccovvvrrrirnn. 1073172013 | COMHNA. ..vovvvvoerie ettt | Sbieebs e sttt 9,359.000 336,337 0
379577 20 8| GLOBUS MEDICAL INC.......coouiireririisiieiiesiiesisseiss st . | 10/16/2013 | Cortina.. 19,033.000 292,887 0
42210P 10 2| HEADWATERS INC.....otiiuivirinrisiesesissisesssesisseesesssssse s essssssssssssssssssesssssssesssssssens | sesesssessssans 05/03/2013 [ COMiNG. .....cvvvvrererierierirnes 15,071.000 160,472 0
422245 10 0|HEALTHWAYS INC 10/03/2013 | COMtiNA......oovvvvvrrirrirriiniinnes 13,789.000 239,099 0
422368 10 0|HEARTWARE INTERNATIONAL. veve | THIOTI2013 | VAHOUS.....coovvervenrireeieteissise ettt neinns | ebeest st eses s eees 2,455.000 219,563 0
428567 10 1|HIBBETT SPORTSINC......c.ccvvvrrrrrnecs .... | 09/04/2013 | Cortina.. 1,856.000 97,542 0
436893 20 0|HOME BANCSHARESINC....... . | 03/08/2013 | Cortina.. 627.000 21,970 0
436893 20 0|HOME BANCSHARES INC......ccooivirrireeririnsiieriesiseesseisessssssessssssessssssssssssssssssssnsns | nesesssessesans 06/13/2013 | Stock Split 0 0
43739Q 10 0[HOMEAWAY INC.. .... | 05/03/2013 | Cortina.. 97,325 0
45672H 10 4|INFOBLOX INC . | 02/05/2013 | Cortina.. 75,810 0
45773Y 10 5| INNERWORKINGS INC.......coeuriiimiirneriseiseesssissessesssesesessssissssssssessssessssisssssssssssssns | sesesseesssinns 06/12/2013 [ COMiNG. .....cvvvverrreerierrrerires 80,198 0
458140 10 O|INTEL CORP.....oovvviiririiieiierieeiesesreie s E 03/04/2013 | Stifel & Nicolaus 158,399 0
46625H 10 0|JP MORGAN CHASE & CO......... ... | 03/04/2013 | Morgan Stanley 245,492 0
466367 10 9|JACKIN THE BOX INC. .| 06/18/2013 | Cortina.. 98,064 0
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CusIP Date Number of Actual Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Interest and Dividends
483007 70 4|KAISER ALUMINUM CORP.... 10/02/2013 | Cortina.. 141,240 0
500643 20 0|KORN/FERRY INTL 10/02/2013 | COMING. ...vvvvveveeraieerieiiesiesises bbb | beebie st 4,063.000 88,059 0
556088 10 5|MACQUARIE INFRASTRUCTURE CO . | 05/03/2013 | Cortina.. 2,627.000 143,722 0
55616P 10 4[MACYSINC 10/29/2013 | Stiflel & NICOIAUS.........oevveerreiriiieeese s 10,000.000 461,390 0
556269 10 8|STEVEN MADDEN LTD. 10/3172013 | COMINA. ...vovvvrrerersririer ettt | serenesneans 627.000 25,837 0
556269 10 8|STEVEN MADDEN LTD 10/01/2013 | Stock Split 0 0
576485 20 5|MATADOR RESOURCES CO . v | 1212012013 | COMINAL....voovenee 147,317 0
58502B 10 6 [ MEDNAX INC.....otiimiimiireiieeisiseisecssessse st ses st sss st sssnes | seesssesssnsens 12/26/2013 | Stock Split 0 0
651718 50 4 |NEWPARK RESOURCES INC. . .| 09/16/2013 | Cortina.. 74,117 0
67072V 10 3 [NXSTAGE MEDICAL INC.....c.ocvvviirirrimeiieriniriesisesisseessessssssessessssssssssssessesssessssessesnsen . 11/11/2013 | Cortina.. 67,350 0
671044 10 5|OSI SYSTEMS INC DELAWARE 10/03/2013 | Cortina.. . 5,058.000 326,774 0
679580 10 0|OLD DOMINION FREIGHT LINE INC . cee | 1070272013 | COMNG. ...t | ressss st en b 1,250.000 58,533 0
68213N 10 9| OMNICELL INC....ooirieemeieiniieeiees ettt sss st sssssssensenines | aessssssnsssnens 1210972013 | COMHNA. ..vvvveveerrseeseeiess s | bieebse sttt 6,150.000 126,370 0
691497 30 9|OXFORD INDUSTRIES INC ceve | 1010472013 | COMHNG. ..o | rebsss e en bbb 2,134.000 132,789 0
742718 10 9|PROCTER & GAMBLE CO .| 03/04/2013 | Stifel & Nicolaus. 2,500.000 190,634 0
747337 10 5|QLIK TECHNOLOGIES INC 10/25/2013 | Cortina.. 52,419 0
761283 10 0|RESTORATION HARDWARE HLDG 10/18/2013 | Cortina.. 119,344 0
76169B 10 2 [REXNORD CORP........cccoiimerinrrierierissinenissssesssensenes .| 10/16/2013 [ COrtina........ccoovvvvmrerrererrnrinnes 87,157 0
78462F 10 3|S&P 500 SPDR 02/05/2013 | Stifel & Nicolaus 203,594 0
81369Y 30 8|FINANCIAL SELECT SECTOR SPDR CONSUMER ST.... 10/29/2013 | Morgan Stanley 641,879 0
81369Y 40 7 |FINANCIAL SELECT SECTOR SPDR CONSUMER DI 10/29/2013 | Morgan Stanley 15,000.000 948,651 0
82568P 30 4|SHUTTERFLY INC v | 11/08/2013 | COMtiNG. ..o 561.000 26,724 0
825690 10 0|SHUTTERSTOCK .| 09/19/2013 | Cortina.. 1,650.000 96,481 0
830566 10 5|SKECHERS USAINC 02/07/2013 | Cortina.. 827.000 15,995 0
835451 10 5|SONIC CORP. . | 09/04/2013 | Cortina.. 15,956.000 253,095 0
85172J 10 1|SPRINGLEAF HLDGS...... .... | 10/25/2013 | Cortina.. 190,943 0
87157B 10 3 |SYNCHRONOSS TECHNOLOGIES INC .1 07/17/2013 | Cortina.. 115,027 0
87582Y 10 8|TANGOE INC 10/31/2013 | Cortina.. 2,314.000 44,870 0
885175 30 7|THORATEC CORP. 08/05/2013 | Cortina.. 686.000 24,727 0
896215 20 9|TRIMAS CORP. veve | 1072812013 | COMNA. ..-vvoeareeeeseieeese st | Sbseb s s bbbt 4,089.000 161,129 0
904214 10 3|UMPQUA HOLDINGS CORP .| 09/13/2013 | Cortina.. 30,379 0
92342Y 10 9|VERIFONE SYSTEMS INC............. .... | 11/27/2013 | Cortina.. 184,001 0
928645 10 0|VOLCANO CORP........c.ccoovmrririrnnns ....| 07/116/2013 | Cortina.. . 3,596.000 78,623 0
942749 10 2|WATTS WATER TECHNOLOGIES . rvee | 0210412013 [ COMING. .....ovvveeiseirieiieiciiie ettt bbb sse s sensas | evsessesssessessessssssessessesensessss 3,206.000 146,089 0
94733A 10 4 [WEB.COM GROUP INC.....coooiirmieimimiieieiseieesssiseessssssssssesssesssssessssssssssessessssssssssanens | seeesssesssesens 0471812013 [ COMING. .....vvurveevseerseeiseeseesesse sttt enbes | estsesessees bbbt 3,873.000 63,882 0
94946T 10 6| WELLCARE HEALTH PLANS veve | 091312013 | COMNA. ...ttt | eessssisnssnsiins 2,207.000 133,213 0
966244 10 5|WHITEWAVE FOODS........ .... | 09/13/2013 | Cortina.. 11,208.000 203,478 0
G4705A 10 0|ICON PLC wovv | 04/30/2013 | COMINAL....eouveerereirerireircenne 477.000 15,214 0
806857 10 8|SCHLUMBERGER LTD. . . veve | 0512412013 | MOFGAN SEANIEY........ovvreirrvireiaiiiiriieiesiseisesiessi st ssesessessessssssins | aeessssssesssessesssesessssssseseseens 5,000.000 376,727 0
G0464B 10 7| ARGO GROUP INTL HOLDINGS LTD....cutiuuieuirssinesssesssrssssnssensesssssessssssssssssnssesssssssssseens Riiiiiiis 06/17/2013 [ StOCK DIVIBENG. ...t ssssssnsens | nesssssssas 364.450 0 0
9099999. Total - Common Stocks - INAUSHIAl @NA MISCEIAMEOUS. ... vuuterrtireiis ettt ees ket s 08k e 1088881888818 bbbt 13,683,618 0
Common Stocks - Parent, Subsidiaries and Affiliates
000000 00 O|ROCKHILL HOLDING CO. 11/19/2013 | Capital CONADULON. ..........cvvurerrcireicireiieeiieeisee it | eoessseeeseenas 2,982,150 0
855707 10 5| STATE AUTO FINANCIAL CORP. 11/25/2013 | Stifel & Nicolaus. 72,455.000 1,455,439 0
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates..................cococovierereieerereieeeeeeeceeeecee e 4,437,589 0
9799997. Total - Common Stocks - Part 3... 18,121,207 0
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9799998. Total - Common Stocks - Summary ltem from Part 5..........ccccoovrenneee. 1,618,515 0
9799999. TOtal - COMMON SHOCKS. ....veovesrerrestis e 19,739,722 0
9899999. Total - Preferred and COMMON SEOCKS. ......uruueruuieierire ittt 19,739,722 0
9999999, Total - Bonds, Preferred and COmMMON SOCKS.............ccouuuiiiiiiiiiiiiiiiiciec s 127,743,557 494,117
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Bonds - U.S. Government
36176U 2B 0| GNMA POOL# 776870 4.900% 11/15/51 .. | 12/01/2013. | Paydown 1,516 1,516 11/15/2051.
36200B 6D 4 |GNMA POOL# 596768 6.000% 12/15/32 .. | 12/01/2013. | Paydown 96,485 12/15/2032.
36210B DM 4 | GNMA POOL# 487108 6.000% 04/15/29 ... | 12/01/2013. | Paydown 76,728 04/15/2029.
36213F ZS 5|GNMA POOL# 553453 3.500% 01/15/42.. ... | 12/01/2013. | Paydown 315,715 01/15/2042.
36291E GV 7|GNMA POOL# 625812 6.400% 03/15/46 . [ 12/01/2013. | PaydOwN.........ccovvverieriiinicsiicnns [ o | s 3,509,659 03/15/2046.
36295F Z4 9|GNMA POOL # 669563 6.720% 12/15/50 .. | 12/01/2013. | Paydown 37,611 12/15/2050.
36295F ZN 7|GNMA POOL # 669549 6.150% 12/15/38 .1 09/20/2013. | Red Capital Markets...........oocveeeees | cormeveererneirnsninneins | coveeens 1,969,130 | ........ 1,848,948 | ........ 1,934,462 12/15/2038.
36295F ZN 7| GNMA POOL # 669549  6.150% 12/15/38 ... | 09/01/2013. | Paydown 21,403 | oo 21,403 | .. ..22,393 12/15/2038.
36295V HW 2| GNMA POOL # 681645 6.250% 03/15/50. ... | 12/01/2013. | Paydown 9,612 9,612 9,660 03/15/2050.
831628 C4 2|SBA 100091 4.325% 02/25/37 .. | 12/01/2013. | Paydown 2,387,115 2,387,115 | ....... 2,578,830 02/25/2037.
83162C RY 1|SBA2008-20H 6.020% 08/01/28.. .. | 08/01/2013. | Paydown 97,049 | ............. 97,049 | ........... 113,851 08/01/2028.
83162C SA 2|SBA2008-201 5.600% 09/01/28.... .| 09/01/2013. | Paydown 246,353 246,353 283,954 09/01/2028.
912828 HT 0|US TREASURY NOTES 2.750% 02/28/13.... 1o | 0212812013 [ MAEUFIY....vovvevrnecierisisieniens | errreienenissiensienns | oveenes 1,000,000 | ........ 1,000,000 | ........ 1,013,750 (499) {1 OO 1,000,000 | ..coovrvereien0 | v (U1 IR 0] e 13,750 |02/28/2013.
912828 HW 3|US TREASURY TIPS  0.625% 04/15/13 <ee | .- | 04/15/2013. | Maturity 3,827,775 3,500,000 | ....... 3,500,392 | ...........3,828,569 | ......(302,259) | .....c.0.e. 1,655 | covooviriiirinenn0 [ i (300,604) | .....cvvvrrrne (V10 O 3,527,965 | ...ccoviveenn0 | e 299,810 | ....... 299,810 | ........ 11,962 | 04/15/2013.
912828 NN 6|US TREASURY NOTES 1.000% 07/15/13........... oo | 07/15/2013. | MALUFItY.....ovveevicriiicriicnniceis [ e | s 1,400,000 | ........ 1,400,000 | ........ 1,396,609 618 (V10 1,400,000 |.....cccooone.d (V[ IO (01 (V] IO 14,000 |07/15/2013.
912828 PR 5|US TREASURY NOTES 0.625% 01/31/13.... .1 01/31/2013. | Maturity.. 3,500,000 3,500,000 | ........ 3,500,000 0 0 [ 3,500,000 | ..cooiinienn0 | e 0 | oo 0] 12,188 | 01/31/2013.
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ... veoititisteitsiesesss s sees sttt feees s sttt | siies 18,496,151 | ...... 18,048,194 | ...... 18,542,108 | .........18,831,636 | ......(302,259) | .....(377,422) [ ..c0ovvvcienenn0 | i (679,681) ] ..oovveerennn (U] 18,151,953 | .0 | s 344,198 | ... 344,198 | ...... 584,294 |..... XXX..o.o
Bonds - U.S. Political Subdivisions of States
145610 KJ 9| CARROLLTON TX UNREFUNDED REF & IMPT.... |...|12/02/2013. Stephens INC......ocovvrnnvrinrinniincnins [ | cvvin 1,302,975 | ........ 1,265,000 | ........ 1,369,282 | ..oovveene 1,348,156 | ..ovovvrininnna [V (47,384) [ overcrrnninnad 0 [ (47,384) | oo 0 [ 1,300,772 | .o (V)] [ 2,204 | .o 2,204 | ........ 86,705 | 08/15/2025.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of STALES. ........rieiiiiriiisiiiiiis orieesiiiesssssesseis sttt esnsssssssnssnsenes | cvssnes 1,302,975 | ........ 1,265,000 | ........ 1,369,282 [ ..ccooonee 1,348,156 | .ovvvvrinienan [V (47,384) [ oo 0 | (47,384) | coooovvnnnd (V] 1,300,772 [ .o 0 ] o 2,204 | .o 2,204 | ... 86,705 |..... XXX......
Bonds - U.S. Special Revenue and Special A t
222102 AA 3 |COULEE MEDICAL FOUNDATION TAXABLE........ ...|12/20/2013. [ Call  100.0000............ 87,000 | .coovvrevn 87,000 | .covveneen 87,000 0 04/20/2036.
3128LX BJ 8|FHLMC POOL# G01841 5.500% 06/01/35........... v | 12/01/2013. | PaYAOWN......coovriericriernrienrinns [ e | e 1,420,946 | ........ 1,420,946 | ........ 1,568,813 | ... ,564, ceevrernnreeeen0 [ (143,939) | 0 [ (143,939) 06/01/2035.
3128MJ RJ 1 |FHLMC POOL# G08488 3.500% 04/01/42........... vor | 12/01/2013. | PAYAOWN......cvevereeerierierineeinns [ e | eovevinees 729,885 | .......... 729,885 | .......... 761,817 | oo 761,216 | o0 [ (31,331 | 0 | s (31,331) 04/01/2042.
3128P7 JV 6 |FHLMC POOL# C91176 5.500% 05/01/28.... .. | 12/01/2013. | Paydown 271,604 271,604 282,510 ...(10,289) 05/01/2028.
3128P7 RH 8|FHLMC POOL# C91388 3.500% 02/01/32 + [ 12/01/2013. | PAYAOWN.......oovvvcrierircirncrineiees [ v | e 1,548,323 | ........ 1,548,323 | ........ 1,628,400 (78,166) | . 02/01/2032.
3128P7 SA 2 |FHLMC POOL# C91413 3.500% 12/01/31.... .. | 12/01/2013. | Paydown 918,899 918,899 966,423 ...(45,997) 12/01/2031.
3128PR CH 0|FHLMC POOL# J11872 4.000% 03/01/25.... ... | 01/15/2013. | Stephens INC........cvvrvvvvenrieerinns | e | s 3,464,058 | ........ 3,272,803 | ........ 3,460,990 4,399 03/01/2025.
3128PR CH 0|FHLMC POOL# J11872 4.000% 03/01/25.... 1| 01/01/2013. | PAYAOWN......courveriecricrierineininns [ e | eoveeieees 172,942 | .o 172,942 | v 182,886 (9,704) 03/01/2025.
3128PR V4 8|FHLMC POOL# J12435 4.000% 06/01/25.... .| 01/15/2013. | Stephens INC.........covvrveeervenereies [ ervererniirrninenins | oo 3,347,068 | ........ 3,162,272 | ........ 3,345,091 3,322 06/01/2025.
3128PR V4 8|FHLMC POOL# J12435 4.000% 06/01/25. ..101/01/2013. | Paydown 201,518 201,518 213,169 .(11,369) (11,369) | . 06/01/2025.
3128PX 3Y 0|FHLMC POOL# J18015 3.500% 02/01/27.... .. | 12/01/2013. | Paydown 911,149 911,149 960,977 | .ooeeereee959,129 | 0 | (47,981)] ... ...(47,981) 02/01/2027.
31292L G3 3|FHLMC POOL# C03818 3.500% 04/01/42........... | ... | 12/01/2013. | Paydown 615,922 615,922 644,408 | .............043,867 | .covivvrincn0 | e (27,945)| ... ...(27,945) 04/01/2042.
3132GR L5 8|FHLMC POOL #Q06348 3.500% 02/01/42........... v | 12/01/2013. | PAYAOWN.......coerveriecrierierineirinns [ v | eoverineas 454,410 | ..oovenee 454,410 | ........... 472,870 | ... . USSP | I ISR (18,100) ...(18,100) 02/01/2042.
3132GS DB 2|FHLMC POOL# Q06998 3.500% 03/01/42 ... | 12/01/2013. | Paydown 501,443 501,443 524,635 | ... ...524, JESSTURPRRROION | I ISP (22,866) | ..voevverree0 [ (22,866) 03/01/2042.
31331G G3 7 |FEDERAL FARM CREDIT BANK .. | 02/04/2013. | Maturity. 2,150,000 | ......... 2,150,000 2,148,388 0 82 0. ..2,150,000 02/04/2013.
313376 UF 0|FEDERAL HOME LOAN BANK.... ..| 11/26/2013. | Raymond James Morgan Keegan... | ......cccoouevrmrverens | e 5,001,850 5,000,000 | ........ 5,002,300 5,001,236 0 (1,041) (V10 O 5,000,194 01/29/2014.
3133EA JS 8|FEDERAL FARM CREDIT BANK. ... | 03/26/2013. | Call ~ 100.0000...........cormrrrerirerer | o | e 5,000,000 | ........ 5,000,000 | ....... 5,000,000 5,000,000 0 0 0 (V[ I 5,000,000 03/26/2019.
3133XS 3V 8|FEDERAL HOME LOAN BANK.... ver | 09/27/2013. | MALUIIEY...c..ovvvevvrircircererieerienes | e | crveeens 1,150,000 | ........ 1,150,000 | ........ 1,195,943 1,158,307 | .oovvvvveerenn0 | e (8,307) 0 (8,307) (V10 O 1,150,000 09/27/2013.
3133XS P9 3 |FEDERAL HOME LOAN BANK wo | 1211312013. [ MAEUFIY. ..o | errseienesisseensenns | oveenes 2,000,000 | ........ 2,000,000 | ........ 2,081,600 2,021,111 | cieel0 | (VA I D [ ([ (4 ) [ 0 [ 2,000,000 12/13/2013.
3134G3 JR 2|FEDERAL HOME LOAN MTG CORP.. v | o | 11/26/2013. | Raymond James............ccevvvvinnenes 5,907,890 5,906,000 | ........ 5,911,965 | ... 5,909,115 | covovviverirenn0 [ s (2,763) 0 (2,763) (V10 O 5,906,352 01/09/2014.
3134G3 QJ 2|FEDERAL HOME LOAN MTG CORP............ccoc..c... ... ] 03/14/2013. | Call ~ 100.0000.........covrvererrrirers | errreerererisrerenirenens | e 3,000,000 | ........ 3,000,000 | ........ 2,986,500 | ... 3,008,005 | ...ccoovrrnnn (V1N I (8,005) 0 (8,005) (V10 3,000,000 03/14/2022.
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31359M QV 8| FEDERAL NATIONAL MTG ASSN......ccooereririninne oo | 02/21/2013. | MALUIIEY...c..ovvvevrcrirccerieeieenen [ e | e 2,000,000 | ......... 2,000,000 | ........ 2,165,520 | ...........2,006,494 | .....ccccceceeei0 | e (6,494) 0 (6,494) (V10 OO 2,000,000 | ..oocrierenand (V1 IO (01 I (VN IO 47,500 |02/21/2013.
31360K DW 1 |FNMA POOL# 08217 11.000% 12/01/15... ... | 12/01/2013. | Paydown 275 275 288 3) 0 (3) 0 275 0 12/01/2015.
3136FT B4 0|FEDERAL NATIONAL MTG ASSN ver | 01/30/2013. | MALUIIEY...c.eovvvevvrrirrirceeeniserienes [ e | oo 4,800,000 | ........ 4,800,000 | ........ 4,805,904 (429) 0 (429) 0 01/30/2019.
31377Q XL 1|FNMA POOL# 384183 7.000% 09/01/31.. ... | 12/01/2013. | Paydown 29,942 (988) 0 (988) 0 09/01/2031.
31377U KR 3|FNMA POOL# 387404 5.930% 05/01/35.. ... | 12/01/2013. | Paydown 23,633 (854) 0 (854) 0 05/01/2035.
31381K MP 1 |FNMA POOL# 463066 5.850% 08/01/24.. .. | 12/01/2013. | Paydown 13,429 . (670) 0 (670) 0 08/01/2024.
31381IN UY 7|FNMA POOL# 465999 2.710% 09/01/17.. ... | 12/02/2013. | Robert W Baird............coocoevvveneienns | coerrireeeciieiiiniins | s 5,118,829 | ........ 4,892,548 | ....... 5,168,519 | ..........5,132,174 | .0 | (46,039) [ ...voourrerienn (V1N I (46,039) | ..o 0 09/01/2017.
31381IN UY 7|FNMA POOL# 465999 2.710% 09/01/17.. ... | 12/01/2013. | Paydown 86,284 | ..ooovevena 86,284 | ............. 91,151 | oovrieeren90,510 | o0 [ s (4,226) 0 (4,226) 09/01/2017.
31381Q YH 3 |FNMA POOL# 467912 4.350% 05/01/21.. ... | 12/01/2013. | Paydown 91,668 ) 0 (1,022) 05/01/2021.
31381R BN 3| FNMA POOL# 468145 4.310% 06/01/21.. ... | 12/01/2013. | Paydown 45,093 ) 0 (460) 06/01/2021.
31381T VG 2|FNMA POOL# 470515 3.250% 02/01/22.. .. | 12/01/2013. | Paydown 30,154 ) 0 (1,260) 02/01/2022.
31381U D2 0|FNMA POOL# 470921 2.725% 04/01/22.. ... | 12/01/2013. | Paydown 89,244 ) 0 (929) 04/01/2022.
31381U RV 1|FNMA POOL# 471300 2.750% 10/01/20.. ... | 12/01/2013. | Paydown 87,596 ) 0 (812) 10/01/2020.
31404P BV 2|FNMA POOL# 774152 6.000% 08/01/14.. oo | 12/01/2013. [ PAYAOWN......cvoriircierinisienieiins [ evreireninnissisninenns | evvveinns 156,922 ) 0 (2,064) 08/01/2014.
31405G DJ 6|FNMA POOL# 788605 6.000% 07/01/34.. v | oo | 1210172013, | PAYAOWN. ... [ v | everienes 154,074 ) 0 (4,369) 07/01/2034.
31413X PF 4| FNMA POOL# 958622 6.250% 04/01/19.............. ... | 12/01/2013. | Paydown 26,385 ) 0 (642) 04/01/2019.
31413X PS 6|FNMA POOL# 958633 4.900% 05/01/19 ... | 12/01/2013. | Paydown 23,258 ) 0 (386) 05/01/2019.
31417Y 7H 4 |FNMA POOL# MA0895 3.500% 11/01/31 ... | 12/01/2013. | Paydown 971,239 1,012,471 | o0 | (G373 | E— (V1N I (41,232) | oo 11/01/2031.
31418A BT 4 |FNMA POOL# MA0949 3.500% 01/01/32. ... | 12/01/2013. | Paydown 823,692 | ........... 823,692 | ........... 862,560 2861471 | e 0 | (37,778) ...(37,778) 01/01/2032.
31418A CN 6|FNMA POOL# MAQ976  3.500% 02/01/32 veee | oo | 12101/2013. | PAYAOWN......cvvveerierierirceneeines [ ceverieeiseeseninsins | creeens 1,050,853 | ........ 1,050,853 | ........ 1,102,739 | ... 1,101,559 | o0 [ (50,706) | ... .0 | e (50,706) 02/01/2032.
626881 BM 7 |MURRAY CITY UTAH SWR & WTR.....cooovvvrrrins ... 1 10/01/2013. | Call  100.0000.........oocverrereriinnes | v | ceneens 2,140,000 | ....... 2,140,000 | ........ 2,233,090 | .ooornnee 2,152,681 | .o, 0 s (12,681) [ overeririinand (V)] (12,681) [ ovvvovrininncd (V] 2,140,000 10/01/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special A nts s SRR TN 56,617,477 | ..... 56,011,405 | ...... 57,659,548 | ........ 57,270,445 | ..o 0] (695,155) | ovovricrirs 0 i (695,155) | .cvovvvrnninnnd (U I 56,575,292 | ..o | ........42,183 | ........42,183 | ......859,283 | ..... XXX..oou
Bonds - Industrial and Miscellaneous
369604 BE 2|GENERAL ELECTRIC CORP 0.850% 10/09/15... | ... | 10/02/2013. | Raymond James............cc.cccouvrrenec 2,505,750 2,500,000 | ....... 2,508,425 2,507,809 ) 0 (2,140) (V10 PR 2,505,668 10/09/2015.
59156R AT 5|METLIFE  7.717% 02/15/19......ccrvrvrirririrerrrerinns ... | 11/13/2013. | Robert W Baird 6,273,300 5,000,000 | ........ 6,360,700 6,237,576 | ..ovvrerrrenn0 | e (163, 552) .................. (V] I (163,552) | cvoocrerrirne (V10 O 6,074,024 02/15/2019.
931142 AS 2|WAL MART STORES 7.250% 06/01/13 .| 06/01/2013. | Maturity.................. 2,000,000 2,000,000 2,231,800 2,011,249 (11,249) .0 ...(11,249) 2,000,000 06/01/2013.
94974B FD 7 |WELLS FARGO 2.100% 05/08/17 ... | 12/02/2013. | Key Capital Markets, Inc. ..4,106,000 ..4,000,000 .4,117,400 4,112,846 .(23,464) | ... .0 (23,464) | . ..4,089,382 05/08/2017.
976843 BD 3| WISCONSIN PUBLIC SERVICE . 12/01/2013. | Maturity..........ccoee.. 1,000,000 1,000,000 1,065,000 1,014,744 (14,744) | ... .0 ...(14,744) 1,000,000 12/01/2013.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ...t otiissisissss e seses st ssnssnssssnsenes | seoens 15,885,050 | ...... 14,500,000 | ...... 16,283,325 | ........15,884,224 | ...............0 | .. (215,149) 0 (215,149) 0 [ 15,669,074 | ...ccoeee0 | s 215977 | ....... 215977 | ... 717,460 | ..... XXX..ooo
8399997. Tt = BONAS = PAM 4.t eEb k£t | rris 92,301,653 | ...... 89,824,599 | ...... 93,854,263 (1,335,110) | v 0 [ (1,637,369) | ...ovveverens (U I 91,697,091 | .0 | s 604,562 | ....... 604,562 | ...2,247,742 |..... XXX.oooe
8399998. Total - Bonds - SUmmMary EM from Part 5........ciiiiiisiisiiisiiiniieis ot es st enssnsnsrenes | eosnses 7,939,489 | ....... 7,685,663 | ........ 8,047,360 | ..coovovrivieirenen0 | viiiiienn0 | i (126,746) | ..oovovrvrienn0 | e (126,746) 0 7,920,614 |......oo......0 [ ........ 18,875 | ... 18,875 | ... 123,784 |..... XXX......
8399999. TOHAI = BOMAS. ettt Ef Rt | cries 100,241,142 | ...... 97,510,262 |..... 101,901,623 ....(1,461,856) 1,764,115) 99,617,705 ..2,371,526 |..... XXX.ooo
Common Stocks - Industrial and Miscellaneous
00207R 10 1|ATMIINC .. | 02/06/2013. | COMING........oorveerrierirerireeissiensiens | cevies 12,709.000 | ........... 261,062 | ......... ). 9.0 GO [T 229,832 | ..............265,364 | ........(35,532) | ..ccoovrrririnnn [V I (V1N I (35,532) | ovvvvvivveren0 | eiriienn229,832 | iiieend0 | 031,230 | 131,230 |0 XXX......
007974 10 8|ADVENT SOFTWARE INC.. oo | 1112612013, | COMINA. .....covoveevereereeeereeeens | cevienens 7,445.000 | ........... 241,388 | oo XXX | s 159,174 0 0 0 {0 | 159,174 | 0 | 82,214 | ......82,214 | .......63,963 | ..... XXX......
008073 10 8|AEROVIRONMENT INC.. 1+ 05/16/2013. [ COMINA......cvvvvrveirerieisersiersnieins | eorernens 5,692.000 | ........... 114,267 | .ocoo. XX | e 103,196 | 123744 | 0 |l 0 [ e 20,548 | ........... (20,548) | cvovvvvreenn0 [ 103,196 | 0 | 11,071 | 11,071 |0 [ XXX......
03071H 10 0|AMERISAFE INC. ... | 07/22/2013. | Cortina 836.000 32,004 ) 0 0 (8,151) | o0 [ v 14,630 [0 | 17,374 | 7,374 | 134 XXX......
03820C 10 5|APPLIED INDUSTRIAL TECH. ... | 01/29/2013. | Cortina 2,810.000 | ..coooeee 123,102 . (13792) ........... (13,792) . v 18,846 | 0 [ XXX......
043176 10 6|ARUBA NETWORKS INC 1. | 05/17/12013. | COMING.......cvovveerierireriseissiensiens | ceviis 15,664.000 | ........... 205,119 |......... ). 9.0 OO [T 241,331 | ............325,028 | ........ (83,697) | .... (83,897) [ o0 | 241,331 |0 | (36,212) | ........ (36,212) | ccoovvrveverean0 [ e XXX......
053015 10 3|AUTOMATIC DATA PROCESSING. ... | 03/22/2013. | Stifel & NiCOlaUS...........cccrveerrerneres | verircens 5,000.000 | ........... 319,425 | ......... ) 0.0 T OV 205,816 | ..............285,050 | ........ (79,235) | .... 0 | een(79,235) | 0 [ 205,816 | 0 | e 113,610 | ....... 113,610 | .........4,350 |..... XXX......
064058 10 0[BANKNEW YORK MELLON CORP.... ... 01/22/2013. | Morgan Stanley..........ccvvrevveenns | wovvrns 10,000.000 | ........... 266,200 | ......... ).9.9, N IR 210,079 | .............257,000 | ........ (46,921) | .ovvvrveriririnns (01 I ([ (46,921) | .ovovvvvrenn0 [ e 210,079 |0 | 56,121 | 156,121 | 0 [ XXX......
09180C 10 6|BJ'S RESTAURANTS INC veee [ e [ 1011772013, | COMING. .c.oovvreeieierierieenes | i 3,404.000 | ....cooonee. 98,883 |......... XXX | e 111,243 | i 111,992 | 0. 0 749 (749) | ovvvvvivennn0 | 111,243 | 0 ] (12,359) | .. n(12,359) | o0 | XXX......
09247X 10 1| BLACKROCK INC.......coovvvreririirirrnnins ... | 08/16/2013. | Stifel & NiCOlaus............ccoovverrriveres | verirrens 1,000.000 | ........... 271,774 | ........ XXX oo | v 198,177 | .oovveeern 206,710 | ... (8,533)] .... 0 0 (8,533) | ovvevrrrnnns0 | o 198,177 |0 | 73,596 | ... 73,596 | .........3,360 |..... XXX......
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097793 10 3|BONANZA CREEK ENERGY INC.......ccccoovvrvmrrrns oo | 10/23/2013. | COMINA. .....vveeviicrieeieceiseinees | e 1,595.000 (4,196) | ..ovvrvvrieenn0 | iviienend0,129 [0 | 41,923 | 141,923 | 0 e XXX......
14161H 10 8|CARDTRONICS INC... .. | 01/28/2013. | COMING. .....ooovvririeriesieeiiseienis | e 7,169.000 | .......... 187,808 | ..ccce. XXXoivirore | verrerrnn 158,963 | i 170,192 | ined(11,229) | o0 [ e | (11,229) | oovvvvvveeen0 | 158,963 | ocvienl0 | .ne.28,845 | ....28,845 | ...l l0 | XXX......
166764 10 0|CHEVRON CORP v | o | 10/23/2013. | Stifel & NiCOIAUS..........vermererrireres | e 3,000.000 | ..........361,074 | ... XXXorvrrvir | 00 210,624 | ... 324,420 | o (113,796) | o0 [ 0 | e (113,796) | .c.ovvvvvevnn0 | 210,624 | ...ol0 | ... 150,450 | ......150,450 | ..........8,700 |..... XXX......
204166 10 2| COMMVAULT SYSTEMS INC......ccovvvervrrinrrrirnnnan 1o | 1200312013, [ COMINA....v.cvvvveiirrieisersieisriein | v 3,635.000 100,087 | ..ocoeeern253,396 | ......(153,308) | covvvcrvrieeen0 | civiiicnnnd0 | (153,308) | ...ovvvevvvreeen0 | i 100,087 |0 | 1 183,746 | ... 183,746 | 0 | XXX......
227046 10 9|CROCSINC ... | 07/10/2013. | Cortina 23,381.000 .294,064 1(42,388) [ o0 | 294,064 | 0| 72,654 | 72,654 |0 e XXX......
25278X 10 9 |DIAMONDBACK ENERGY INC.......ccocovirvrrirrrirnes 1o | 01/09/2013. [ COMINA......cvvvvrierriseiniersniein | v 1,712.000 . ...29,960 (2,773) | o0 {29,960 [0 | 5,151 | 5,151 | 0 | XXX......
263534 10 9|DU PONT & CO. E.| 10/22/2013. | Stifel & Nicolaus..........cccouvverrmrerne | wevevriead 5,000.000 | ........... 299,121 |......... ). 9.0 CHTTIR [OTO 247,770 22,920 | oo [ 247,770 |0 | 51,351 i 51,351 el 6,650 XXX......
26433B 10 7 |DUFF & PHELPS CORP........cccoosiirrrinrirneririreenns .. | 02/06/2013. | COMING........oorveerrierierereeeereniiiens | cevies 16,187.000 | ........... 251,949 |........ XXX | e 194,539 | .ooieeernn252,841 | 10i0(58,302) | covovvrrrrnnnnd0 | eiiiiicenn0 [ (58,302) | .cvvvvvvernn0 | i 194,539 | 0 | 57,409 | ... 57,409 |0 ] XXX......
29084Q 10 0|EMCOR GROUP INC 1o | 10/02/2013. [ COMINA....v.vvvveeirrieiersieinieins | v 4,190.000 | ........... 161,900 (29,903) | ovovvvvvreeen0 [ 115,112 | 0 | i 46,787 | ... 46,787 | ... 503 | XXX......
292218 10 4|EMPLOYERS HOLDINGS INC ... | 07/08/2013. | Cortina 2,901.000 71,475 1(22,688) | ..ovvrerrinn0 | 37,017 [0 | 34,459 | 34,459 | 348 XXX......
30064K 10 5|EXACTTARGET INC veve | o | 041262013, | COMtINAL ..cvoveierierireeireiienies | v 9,969.000 | .oocveeee 192,230 0 {0 [ 199,380 | vviiiennd0 | cieeeed(7,150) | eeen(7,150) | oveennl0 | XXX......
30241L 10 9|FEI COMPANY. ... | 03/19/2013. | Cortina 571.000 35,638 (5,849) | ..oovvverrinnd0 [ 25,819 [0 | 9,819 | 19,819 | 46 XXX......
31428X 10 6|FEDEX CORP. ... | 10/15/2013. | Stifel & NiCOlaUS...........cccrrverrerreres | verireens 3,000.000 | ..ocovvee 361,142 . (6,235) | .oovvererienns0 | 268,925 |0 | 1092,217 | 092217 | 1,320 XXX......
34984V 10 0|FORUM ENERGY TECHNOLOGIES INC............... oo | 04125/2013. [ COMINA......cvvervreirrieisersiersnieen | eevernens 5,567.000 | ........... 151,984 |......... ). 9.9, R N 110,633 (27,150 | 0 [ 110,633 | 0] 41,351 | 41,351 |0 [ XXX......
35671D 85 7|FREEPORT MCMORAN COPPER & GOLD INC.... |... | 10/22/2013. | Stifel & Nicolaus...........coceevrvrerres | woveeens 10,000.000 | ........... 362,917 |......... ) 0.0 T DT 276,100 +(65,900) [ ..oovvvirienn0 | i 276,100 |0 | .....86,817 | ........86,817 | ........22,500 |.... XXX......
37364X 10 9| GEOSPACE TECHNOLOGIES CORP..........c.cocene.. 1 | 10/18/2013. [ COMINA......vvveeiereriiseisieiseiein | v 1,431.000 | ..oooovvrne 127,832 |......... XXX (28,319) | ovovvvvrenn0 [ 98,853 | 0 | 28,978 | 28,978 | 0 [ XXX......
384313 10 2| GRAFTECH INTERNATIONAL LTD 1. | 02/27/2013. | COMING.......cvovveerierierireeiseiensiens | eviea 20,245.000 | ........... 149,995 | ......... XXX (8,098) | ..oovvrvvrriens0 | o 182,008 [0 | eiin(32,008) | .......(32,008) | oo 0 e XXX......
390607 10 9|GREAT LAKES DREDGE & DOCK CO... o | 07/111/2013. [ COMINA. ....cvvevveeve e | e 14,104.000 | ........... 112,49 | ........ XXX [ 94,920 | 125,949 | i i(28,137) | 0 | 02,892 | (31,029) | oo | 94,920 | 0 | 17,574 | 17574 | 0] XXX......
40171V 10 0|GUIDEWIRE SOFTWARE INC.... v | 07/10/2013. [ COMINA. ..vvcvveveaiirrieisersieisnieens | eevernens 7,376.000 | ........... 283,284 | ......... XXX 2 (32,308) | o0 [ 186,909 |0 | 096,375 | 96,375 | 0 [ XXX......
405024 10 0|HAEMONETICS CORP vev |0 [ 0510172013, [ COMING......ocvvvrercirereeieereiienins | e 5,638.000 | ........... 218,082 |......... XXX | v 184,042 v (46,214) | o0 | 184,042 | 0 ] 34,040 34,040 0 XXX......
413875 10 5|HARRIS CORP. o | [ 11/12/2013. | Stifel & Nicolaus.........ccvvvvrvcrerines | vevvrines 7,500.000 | .oooene 474,483 | ... ) 9., SRR IS 312,095 | ...c0e0erei367,200 | ..oerrr(55,105) | o0 | civiiieiinend0 | s (55,105) | cvvvvvvreren0 | i 312,095 | o0 | 1000 162,388 | ... 162,388 | ..........8,700 |..... XXX......
423074 10 3|HEINZHJCO. | E.| 06/10/2013. | NONE......ovvvervrerierreerieniesirsninnes | eevirenens 7,500.000 | ....oooce 543,750 |......... ) 9.0 T [T 401,492 | ............432,600 | .....(31,108) | ccooovrriverirens0 | o0 [ (31,108) | cvvvvvveren0 | 401,492 | 0 | 10 142,258 | L 142,258 | ... 3,863 ... XXX......
428567 10 1|HIBBETT SPORTSINC... ... | 10/14/2013. | Cortina 2,943.000 | coovereeee 162,853 |......... XXX [ v 151,819 (3,277) | cvevernrinnnnd0 | o 151,819 [0 | 111,033 | 111,033 | 0 e XXX......
436893 20 0|HOME BANCSHARES INC. ... | 07/11/2013. | Cortina 2,092.500 | ..cooone 109,719 | covvoe e XXX s | 83,212 | 69,094 | ........(25,883) | oo | 0 | (25,883) | ovvvvvveen0 | 43,212 | 0 | .ee. 66,507 | ........66,507 | ............586 |..... XXX......
43739Q 10 0[HOMEAWAY INC veve [+ | 09/26/2013. | COMINAL...vveveeerirereeieieinenies | cereeennsd 4,406.000 | ........... 135,122 0 [ orrveererrnn0 [ 96,932 | 0 | 000038,190 | ..38,190 | iicienl0 | XXX......
44930G 10 7|ICU MEDICAL INC v | 04104/2013. [ COMINA......coorveeecirerieiseiesiersnieins | eevernens 3,794.000 220,805 | ... XXXeoooiie | vreerrnn 167,760 | .enn.231,168 | ... (63,408) | o0 | 0 [ (63,408) | ....coccovvvree0 | i 167,760 | viieeen0 | ooee 53,045 | .......53,045 | i l0 | XXX......
45672H 10 4|INFOBLOX INC .. | 11/27/2013. | Cortina ..4,908.000 | .. 178,879 0 0 {0 foreiiesnn88,197 | o0 | 1.n90,682 | .........90,682 | ...oovveenl0 | o XXX......
458140 10 O|INTEL CORP .| E.| 09/23/2013. | Morgan Stanley...........ccccoeeverecerneees | covreees 10,000.000 | ........... 236,901 0 (2,698) | ..oververrenn0 | 203,602 [0 | 133,299 | ...33,299 | ....8,750 ... XXX......
48123V 10 2|J2 GLOBAL INC .. | 10/24/12013. | COMING. .....ooovvrririeriesieeiisseienns | cevireeens 1,275.000 | .cooovvrenees 70,411 0 (5,304) | ..ovvverrenn0 {33,686 [0 | 136,726 | ... 36,726 | ............918 |..... XXX......
483007 70 4|KAISER ALUMINUM CORP oo | 10/18/2013. | COMINA. .....cvvveviicrieeiieeiseisees | e 1,795.000 | ..oooovnnee 123,508 0 (23,508) | ....oovvvvveren0 | oiiiiirnenn87,226 | viiieenl0 | .ne 36,282 | .........36,282 | .......... 1,616 |..... XXX......
50060P 10 6|KOPPERS HOLDINGS INC .| 07/16/2013. | COMINA......vveerricieieierieieresiees | cererins 1,732.000 | .covcvnncd 65,186 ] n(16,097) | i [ 49,978 | 0] 15,207 | 15,207 1,282 XXX......
502403 20 7|LTX CREDENCE CORP...... ... | 09/06/2013. | Cortina 27,384.000 124,304 .0 (22,127) | cevvvvvrvennn0 | 157,513 | 0 | 1(33,209) | .....(33,209) | o0 | e XXX......
502424 10 4|L3 COMMUNICATIONS HLDG.... ... | 02/05/2013. | Morgan Stanley...........ccccvueeeeennens | vevieeens 8,500.000 645,432 580,478 .0 ...(70,792) 64,955 0 [ XXX......
516806 10 6|LAREDO PETROLEUM INC.... .. | 05/15/2013. | COMING. ......ooorvveverrieriesieeiiseienns | cevirnins 8,518.000 | ........... 145,938 154,687 0 0 (8,748) | o0 | XXX......
55306N 10 4|MKS INSTRUMENTS INC ... | 08/19/2013. | COMINA. .....ooorvveerecrerieereeireeieenns | cevienees 7,876.000 | ........... 200,878 191,221 (V1N I (11,822) | o0 | 191,221 | 0 | 9,657 | ... 9,657 | ...oe...2,001 | XXX......
556269 10 8|STEVEN MADDEN LTD 1o | 10/21/2013. [ COMINA...vvvveveiirriesersieisnieins | v 1,290.330 | .oovevnncd 68,253 ([ (13,574) | o0 [ 40,968 | o0 | 0000 27,285 | 27,285 | 0 [ XXX......
565849 10 6|MARATHON OIL CORP.. ... | 10/23/2013. | Stifel & Nicolaus 2,500.000 87,013 0 3,862 | .0 [ 80,512 | 0 | 8,502 | .o..6,502 | ... 1,325 | XXX......
56585A 10 2| MARATHON PETROLEUM CORP.. ... | 10/23/2013. | Stifel & Nicolaus..........ccovvrveerervrine | wovernrens 5,000.000 | .cooeveee 363,853 (1 I (155,433) | .oovvvverevrenen0 | 159,567 |0 | 1...204,286 | .......204,286 | ..........5,600 |..... XXX......
57722W 10 6|MATTRESS FIRM HLDG o[ 03/11/2013. | COMING. .....vvovveirierieeiesiseienns | cevirnins 6,564.000 | ........... 187,311 161,015 0 0 {0 | 161,015 | o0 | 000026,296 | ........26,296 | ....eenl0 | o XXX......
583334 10 7|MEADWESTVACO CORP... ceee | o [ 07/31/2013. | Stifel & NiCOIAUS........cveurvrcrieriiees | v 20,000.000 | ........... 739,707 529,173 | .............637,400 | ...... (108,227) | ovvovvvrrirnens (1 0 | (108,227) | c.oovvvvveveenn0 | i 529,173 | enl0 | 1..210,534 | .......210,534 | ........15,000 |..... XXX......
58933y 10 5|MERCK & COINC v | e | 02/05/2013. | Stifel & NiCOIAUS.......ovvererrrcriirries | v 10,000.000 | ........... 409,521 375493 | ............409,400 | ........ (33,907) | ... (33,907 | o0 [ 375,493 | 0] i 34,028 034,028 4,300 XXX......
594918 10 4| MICROSOFT CORP.......cocmirrrireieereriseriennnenes ... | 04/16/2013. | Stifel & Nicolaus JROTR I 10,000.000 | ........... 289,593 253,200 | ..............267,300 | ........ (14,101) | .... 20 e (14101) | 0 [ i00253,200 |0 | i 36,394 | .....36,394 | ..........2,300 ... XXX......
61022P 10 0|MONOTYPE IMAGING HOLDINGS INC................. v | 12116/2013. [ COMINA......vvveeierrisesieiseiein | v 3,359.000 | ...ccooouce 98,712 | oo e XXX | i 28,684 | ...............B3,677 | ........ (24,992) 0 0 (24,992) | cooovvvivveren0 | 28,684 | 0 | 170,028 | .. 70,028 | i 739 XXX......
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610236 10 1|MONRO MUFFLER BRAKE..........cccoovummrrrrrinrirnens ... | 11/13/2013. | Cortina 2,523.000 | ..ccoooee 120,048 (1,836) | ..ovevvrennns0 | 86,394 |0 | 133,654 | ........33,654 | .............555 |..... XXX......
64111Q 10 4|[NETGEARINC ... | 09/03/2013. | COMINA. ......oovvvrierierierrierierieens | e 5,272,000 | ...c....... 155,110 1 (46,816) [ ..ovvvieenn0 | i 161,007 [0 [ iec(5,897) | ieenn(5,897) | cvvvierennnl0 | e XXX......
654106 10 3|NIKEINC - CLB....ovouiveerierircereriseieniesieeeneenns ... | 07/03/2013. | Stifel & NiCOlaUS...........cccrrvvrrrreres | verireens 6,000.000 | ........... 374,078 vererneene(92,273) | o0 | 217,327 | iel0 | 156,751 | 156,751 i 2,520 XXX......
655844 10 8|NORFOLK SOUTHERN CORP ... | 08/16/2013. | Stifel & Nicolaus 2,500.000 | ........... 184,773 | oo e XXX | e 109,924 | 154,600 | ........(44,676) | .ooovvvieeend0 [ 0 [ (44,676) | ...oovvreeen0 [ i 109,924 | 0| i 74,849 | LLT4,849 | 003,800 XXX......
674215 10 8|OASIS PETROLEUM INC .. | 10/23/2013. | Cortina 983.000 50,397 (7,490) | ..oovvverrinn0 | 23,769 |0 | 26,628 | ... 26,628 | .o 0 e XXX......
675232 10 2[OCEANEERING INTLINC... . | E.| 09/10/2013. | Cortina 939.000 76,911 (26,607) | covovvvverran0 | oiiriirnn23,902 | oceennl0 | one.53,009 | .......53,009 | ............582 |..... XXX......
678026 10 5|OIL STATESINTLINC.... .. | 04/30/2013. | COMING. ......oovvvrrirrierierieeiiseienis | cevirnens 1,365.000 | ...ccovonee 118,347 (9,474) | ..vviviceenn0 | 88,178 [0 | 1...30,168 | ........30,168 | ..ooccveenn0 e XXX......
68162K 10 6|OLYMPIC STEEL INC ... | 07/09/2013. | COMINA. ......ooorveeerecreerieeresrreeienns | cevienens 5,525.000 | ..ccooone 130,581 | oot e XXX s | 90,471 | 122,324 | 1 (31,853) [ o0 | 0 | (31,853) | covvvvvvrrernn0 | 90,471 | 0 | 40,111 | 40,111 | 173 XXX......
699462 10 7|PAREXEL INTL CORP 1o | 06/26/2013. [ COMINA......cvverveverrieisersriersnieen | eeverenene 7,869.000 | ........... 337,116 .0 0 2 (44,962) | 0 [ 187,881 | 0] 149,235 | L0 149,235 | 0 [ XXX......
742718 10 9|PROCTER & GAMBLE CO.. E. [ 08/30/2013. | Stifel & Nicolaus 2,500.000 193,822 .134,086 .0 0 (35,640) | vvvvvvvrvernn0 | i 134,086 | o0 | 159,736 | ....59,736 | .........4,413 | ... XXX......
74733T 10 5|QLIK TECHNOLOGIES INC.... veve | oo [ 09/26/2013. [ COMINA....oovvvverireriicieriseiseinie | v 5,042.000 150,049 111,529 0 0 2,017 |0 [ 111,529 | 0 | 038,520 | ..0.38,520 [ 0 [ XXX......
75606N 10 9| REALPAGE INC.......ccovvvririirerieriereneeiseiseniens ... | 03/13/2013. | Cortina 471.000 9,260 0 0 (930) | vvvvvrirren0 | e 9,229 {0 | 3T |31 |0 XXX......
82568P 30 4|SHUTTERFLY INC ... | 02/06/2013. | Cortina 701.000 28,058 0 0 (4,984) | ..vvivvnenn0 [ 15,955 [0 | 112,103 | 112,103 | 0 e XXX......
831756 10 1|SMITH & WESSON HOLDING CORP. 1o | 06/17/2013. [ COMINA....vvcvvvveiirrieiseisiersnreins | eevernend 6,044.000 | ............. 58,984 . 0 0 0 [0 i 51,011 |0 | el 7973 |l 7973 |0 [ XXX......
868157 10 8|SUPERIOR ENERGY SERVICES INC.... wuer | - [ 01/11/2013. | Cortina 2,572.000 58,009 53,292 | .... 0 0 (713) | o0 [ 52,579 | 0 | 5,430 | 5,430 | 0 | e XXX......
87612E 10 6| TARGET CORP........cocovvrieieirieieieeieeee e ... | 02/21/2013. | Stifel & Nicolaus 2,500.000 | ...c.co.e 157,426 | .coooo.. XXX v | e 118,569 | e 147,925 | ........ (29,356) | ... 0 0 (29,356) | ...oovvvvvrerenn [ v 118,569 |0 e.38,858 | ........38,858 | .............900 |..... XXX......
88362T 10 3|THERMON GROUP HOLDINGS. veve | e [ 0612612013, [ COMING.....oocvvvrerrirriseisrierieniins | eniid 6,138.000 | ........... 123,040 136,325 0| 1,964 | (1,964) | ..ovvvverrien0 | i 136,325 [0 | n(13,285) | ... (13,285) | o0 e XXX......
88830M 10 2| TITAN INTL INC ILL .| E.| 08/02/2013. | COMING........cverreeereririieieeiereseireies | eniees 11,166.000 | ........... 191,841 188,370 .0 (54,155) | o0 [ 188,370 | 0 | 03470 | 3470 | e 167 XXX......
913837 10 O|UNIVERSAL STAINLESS & ALLOY. ... | 07/31/2013. | Cortina 2,730.000 73,125 .0 (19,902 | e 80,480 | eiiiien0 | cienn(7,356) | v (7,356) | e [ XXX......
92849E 10 1 |VITAMIN SHOPPE INC woer | . | 08/22/2013. | Cortina 2,594.000 | .coooveee 110,800 .0 (32477 [ vvviriienn0 | 116,315 [0 [ ic(5,515) | eieenn(5,515) | o0 [ e XXX......
92858J 10 8|VOCUS INC.......coovviciiriiirisriciesiciesiens oo | 0412412013, [ COMINA......cvvrvriveiriereieieriseieens | vevens 19,259.000 | .ovocveeee 167,859 | .ooocoe XXX oviies | e0reenni272,515 | 334,721 | i (42,862) | o0 | 19,344 | (62,206) | ....oovvvveren0 | i 272,515 | 0 | . (104,656) | .....(104,656) | .....oocveeennl0 | e XXX......
942749 10 2|WATTS WATER TECHNOLOGIES. ... | 07/30/2013. | Cortina 199.000 10,273 (267) | cevververieen0 | crieiirernn8,288 | a0 | 1,984 | 1,984 |48 XXX......
94946T 10 6|WELLCARE HEALTH PLANS v | 11/01/2013. | COMINA. ... | e 1,906.000 | ...cco..c. 117,671 0 [ o0 [ 92,803 | oiiiiiienl0 | 124,868 | .......24,868 | ... l0 | XXX......
G4705A 10 0|ICON PLC weer | . | 12/05/2013. | Cortina 2,188.000 84,501 (24770) [0 | 35,969 [0 [ 48,532 | 48,532 | 0 XXX......
806857 10 8|SCHLUMBERGER LTD... ... | F.| 10/23/2013. | Stifel & Nicolaus 2,500.000 232,111 (32,130) [ o0 | i 141,095 0 191,016 | 91,016 3,031 XXX......
G0464B 10 7] ARGO GROUP INTL HOLDINGS LTD.......ccccovueneves R | 06/25/2013. | None, 0.450 21 (2) ] oeeererereeea0 | e 13 0 8 | 8 0 | XXX......
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS...........coueiiiiiiiss ittt snssesessnsesseneesnssnssssesssssnses | eeseae 15,026,208 | ...... XXX......... | ......11,536,078 | .........13,780,964 | ...(1,917,034) | ....cecocoecce..0 | i 327,852 |...... (2,244,886)] ...............0 | ..........11,536,078 |...............0 |.....3,490,129 |....3,490,129 | .....183,043 | ..... XXX......
Common Stocks - Parent, Subsidiaries and Affiliates
855707 10 5|STATE AUTO FINANCIAL CORP.... v | | 0710172013, | NONE ..o | e 3,832.431 | .o 70,325 | ......... )99 T 4,234 | ...ccoee 51,837 | i (47,604) | ..o [V I (V1N I (47,604) 0 4234 |0 | .e..66,091 | .........66,001 | .............T66 |..... XXX......
000000 00 O|RISKEVALUATION & DESIGN... v | o | 09/30/2013. | NONE....ooveeivierieriseisssnississsnisnies | cessnssensssesensasnins | ssesaas 2,982,150 | .ooooee XXX | v 2,982,150 | .000rnri2,982,150 | i 0. 0 0 0 0 [ 2,982,150 |0 |0 [0 0 [ XXX.oooe
9199999. Total - Common Stocks - Parent, Subsidiaries and Affilates...................ccoveireriereieiiieeceeeeeceeeeeeeeeeeeeeeee e ereeeeseseevenesaenes | cereran 3,052,475 | ... XXX.oovovoi | e 2,986,384 | ..........3,033,987 | ........ (47,604) [ o0 | s (L (47,604) 0 2,986,384 |............0 | ........66,091 | ........66,091 | .............766 | ..... XXX......
9799997. Total - Common Stocks - Part 4.... e | s 18,078,683 | ......... ....14,522,462 ...(1,964,638) 327,852 | .....(2,292,490) | . . 14,522,462 . .....3,556,220 | ......183,809 |..... XXX.oooe
9799998 Total - Common Stocks - Summary Item from Part 5..........coiiiiiiiiins it snisnnses | nsisa 1,541,631 | .o XXX [ v 1,618,515 [ oo | i, 0 |0 [ s 52,022 | ..o (52,022) 0 [ 1,566,492 | ...ocooce0 | e (24,861)| ........ (24,861) [ ..ocvvvo 4,015 |.... XXX
9799999. TOtal = COMMON SHOCKS. ....vevesretesessirsere et ef ettt | snieae 19,620,314 | ... XXXvvvvre | s 16,140,977 ...(1,964,638) | .... (U 379,874 | ...... (2,344,512) 16,088,954 .....3,5631,359 |.....3,531,359 | ...... 187,824 |..... XXX.oone
9899999. Total - Preferred and Common Stock OO O OO OO OO OO OO OO OO PO PYOTPPTORPTOROPOY YOO 19,620,314 | ... XXXooivves | s 16,140,977 ...(1,964,638) | .... I 379,874 | ..... (2,344,512) 16,088,954 | ....cccoonenc0 | 3,531,359 |..... 3,531,359 | ... 187,824 |.... XXX.oone
9999999, Total - Bonds, Preferred and Common Stocks SO S P R U SUO SRR TOTETOTOTPPTTTRORPTN OO 119,861,456 | ......... 29,9, GRS P 118,042,600 ...(2,266,897) | ....(1,461,856) | ....... 379,874 | ...... (4,108,627) | ....cvvvvvvrenn 0 [ e 115,706,659 | ....ccocvnenn 0]..4,154,796 |....4,154,796 | ...2,559,350 |..... XXX......




Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

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

Sl

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 20 21
F 12 13 14 15
0 Par Value Current Interest
r (Bonds) Book/ Year's Foreign Realized and Paid for
e or Adjusted Unrealized Current Other-Than- Total Exchange Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Gain (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. (Loss) on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) Disposal Disposal Year Dividends
Bonds - U.S. Government
36176U 2B 0| GNMA POOL# 776870 4.900% 11/15/51. 10/02/2013 | Red Capital Markets. 12/01/2013 | Paydown 460 493 460 0 (33) 0 (33) 0 3 0
3620AS 3K 3|GNMA POOL# 738902 4.000% 10/15/41. 11/19/2013 | Robert W Baird, woe | 1210172013 [ PaydOWN.........ccouvermreeinerierines | v 64,035 | .ooovrnnnen 68,048 | ..............64,035 | ....ccocounnc 64,035 | ..oovoerirnnns (V] IO (4,012) | v (V1N IR (4,012) | w0 | 0 L0 | 0 [ 213 | s 142
36230T 3Z 3|GNMA POOL# 758916 3.500% 07/15/43 11/13/2013 [ Robert W Baird.........co.coorvrvinrenns 12/01/2013 [ PaYdOWN. ....ccvuevviiersnisciiensninnees | cennnrnsinnnans 9,403 | .o 9,640 | .o 9,403 | i 9,403 0 (237) (U (237) | o0 | i 0 [ s (U [EORRRO o I TR 27 | o 18
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ... veereiteserssesssesssess st eh1eees s8££ttt | onnnssnnssas 73,899 | .o 78,181 | v 73,898 | s 73,898 | oo 0 ] s (4,282) | ..o 0 [ (4,282) | coovvinen0 | i [ I 0 | o0 [ 243 | ..., 160
Bonds - U.S. Special R and Special A
3133XU KV 4| FEDERAL HOME LOAN BANK. ...| 07/16/2013 | Key Capital Markets, Inc............. 12/03/2013 | Stifel & Nicolaus.........c.coovrvevveee | cervrnee 2,180,000 | ......... 2,376,222 | ......... 2,364,973 2,352,743 0 | e (23478) | o0 | eieen(23,478) | cvvviienl0 | 0| 12,230 | 00l 12,230 .. 80,177 e 29,067
31371M JX 6| FNMA POOL #255978 5.000% 09/01/30. ... | 06/26/2013 | MAXWELL SIMON... 12/02/2013 | Robert W Baird .345,662 ...375,475 .375,320 375,752 0 | s 277 |0 |77 | 0 | 0 | i (432) | v (432) | 9,122 | 1,296
31371M  JX 6| FNMA POOL #255978  5.000% 09/01/30. ... | 06/26/2013 | MAXWELL SIMON... .. | 12/01/2013 | Paydown ..61,560 | .. 66,870 | .............61,560 | ..ccovririnnn 61,560 | .ovorerrrinnnd 0 231
3137EA DD 8|FEDERAL HOME LOAN MTG CORP. ... | 06/24/2013 | GX Clark & CO.....ccooevvrererrernens 12/03/2013 | Raymond James...........c.cveeverene | cevvrne 2,000,000 | ........ 2,002,020 | ......... 2,007,300 2,001,529 0 | o (BN | i | e (@91) | 0 | 0 | el 5,771 | 5,771 6,306 | 1,889
3138EL DB 6|FNMA POOL #AL3697 5.000% 12/01/37. ... | 05/24/2013 | MAXWELL SIMON... 12/01/2013 | Paydown. ...765,378 .694,364 694,364 0 | oo T1014) | 0 [ eeeat(71,014) | 0 | 0 |0 | 0 [10009,839 | L 2,797
31402 W6 0[FNMA POOL #730669 5.000% 08/01/33. ... | 06/26/2013 | MAXWELL SIMON... 12/01/2013 | Paydown. . 10,942 | .... 9,891 | 9,891 | s 0 | v (1LOBT) [ i [ (1,051) | 0 | i [0 | 0 124 | 37
31407A C4 1|FNMA POOL #824591 5.000% 05/01/35 ... | 06/26/2013 | MAXWELL SIMON 12/01/2013 | Paydown..........ccvvveneveereerenennns | wovrrrnnenn 12,198 | i 13,253 | oo 12,198 | oo 12,198 | oo 0 | coreeena(1,056) | o0 [ eviieieec(1,056) | o0 | i [ 0 | eiinenl0 161 | 46
31407S A2 8|FNMA POOL #838925 5.000% 08/01/35 ... | 06/26/2013 | MAXWELL SIMON... 12/01/2013 | Paydown. ..24,315 26,458 | .. 24,315 24,315 0 91
31408F GW 3| FNMA POOL # 849913 5.000% 09/01/35.... ... | 07/24/2013 | MAXWELL SIMON... .. | 12/01/2013 | Paydown. 152,476 | ............166,104 | ........... 152,476 152,476 0 | cereer(13,628) | o0 | eiieeenn(13,628) | o0 [ s | 0 | 0 [ 1,440 | e 233
31409W KW 0| FNMA POOL #880609 5.000% 10/01/35. . | 06/26/2013 | MAXWELL SIMON.......ccccvvvvrnnee 12/02/2013 | Robert W Baird..........ccocvevvienes | wovrvverns 117,604 | ............ 127,563 | .o 127,499 127,661 0 [ e 98 [0 98 | 0| 0 |l (162) [l (162) | .0 3,103 441
31409W KW 0| FNMA POOL #880609 5.000% 10/01/35. 06/26/2013 | MAXWELL SIMON.......cocovvernns 12/01/2013 | Paydown ...13,694 14,854 213,694 | 13,694 | .o 0 51
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments ..5,611,764 ..5,843,590 5,826,183 0].... (118,956) A7,407 | ... 17,407 | ....... 91,724 |..... 36,179
Bonds - Industrial and Miscellaneous
544152 AF  8|LORILLARD 2.300% 08/21/17.. ..‘02/25/2013 Stephens Inc. ...] 10/29/2013 | Raymond James ..2,000,000 ..2,022,000 2,020,532 0 .(3,508) 1,468
3899999. Total - Bonds - Industrial and Miscellaneous. ..2,000,000 coren2,022,000 2,020,532 0]. (3,508)] .... v 1,468
8399998. TOHAI = BOMAS. .tttk SeEf e f Rttt | eeenien 7,685,663 | .........8,047,360 | ......... 7,939,488 7,920,613 | oo 0] . (126,746) | ...ooovvcvvvene0 |00 n(126,746) | covovvienl0 | iiiinn0 | 18,875
Common Stocks - Industrial and Miscellaneous
008073 10 8|AEROVIRONMENT INC.......cccoovvrvvmrrrrriranns w. | 01/14/2013 | COMINA.....oovvverrieriercies 05/16/2013 [ COMiNG.......oourvvriicrirrirsriierien 376.000 | ..ocoovereeee 8176 | i 7,512 | 8,817 | (V1 N 0 | v 1,359 | .. (1,359)
09180C 10 6|BJ'SRESTAURANTS INC... ... | 05/03/2013 | Cortina.. 10/18/2013 | COMtiNA.......ovvvrrerrereireriserinenies | ceriiens 1,337.000 0 0 8777 | v (8,777)
14161H 10 8|CARDTRONICS INC... ... | 01/07/2013 | Cortina.. 01/28/2013 | Cortina 263.000 0 0 0 0
29084Q 10 0[EMCOR GROUP INC.. ...| 07/12/2013 | Cortina.. wor | 10/03/2013 [ COMtING.....covvevverrereererierireries | cervins 2,860.000 112,066 0 0 0 0 0
36112 10 7|FUSION IO INC ...| 03/13/2013 | Cortina.. .| 05/08/2013 | Cortina. ..7,301.000 119,517 0 0 | e 6,201 | .o (6,201) 0
428567 10 1|HIBBETT SPORTS INC ... | 04/24/2013 | Cortina.. 10/14/2013 | Cortina. ..1,675.000 92,518 88,633 0 0 0 0 0
436893 20 0|HOME BANCSHARES INC. ... | 06/13/2013 | Stock Split. ... | 07/11/2013 | Cortina. ..2,092.500 0 0 0 0 0
43739Q 10 0[HOMEAWAY INC . | 02/25/2013 | Cortina.. .| 0972712013 | COMtiNA.......oouvvriiniieriierienes | v 2,395.000 . I 0 0 0 0 0
50185U 10 5|LDRHLDG CORP........ccovverrrrrrrrerirerereens ...| 10/09/2013 | Cortina.. ...| 10/10/2013 | Cortina 691.000 ..13,612 ...10,365 0 0 0 0 0
516806 10 6|LAREDO PETROLEUM INC.......ccccosvrrrrenne w. | 03/13/2013 | COMINA. ..o 05/15/2013 [ COMiNG.......cvvvevereriecireeiierinees | cereeens 1,169.000 20,134 21,957 0 0 0 0 0
536358 10 7 [LIQUIDITY SERVICES INC. .| 09/13/2013 | Cortina 11/21/2013 | Cortina. ..6,899.000 .165,291 221,120 0 0 | v 30,816 | ..oovrenns (30,816) 0
556269 10 8|STEVEN MADDEN LTD ... | 10/01/2013 | Stock Split. 10/21/2013 | Cortina. ...0.170 0 0 0 0 0
64111Q 10 4 |NETGEARINC v | 07/02/2013 [ COMINA. .vvvvveevreiririerieins 09/04/2013 | COMtiNG......eovvvrvrrirrreierreeierenin | v 1,824.000 0 0 0 0 0
651718 50 4|NEWPARK RESOURCES INC..........ccocooneee ... | 09/09/2013 | Cortina.. .| 09/26/2013 | Cortina. ..7,469.000 0 0 0 0 0 0 ...3,682 0 0
68213N 10 9| OMNICELL INC ...| 05/15/2013 | Cortina.. ...| 10/18/2013 | Cortina. ..2,397.000 | .. . 0 0 0 0 0 0 ANTA2 | TA2 | (V] IS 0
691497 30 9|OXFORD INDUSTRIES INC........ccovvrerrrnnee .| 04/23/2013 [ COMtiNG. .....cvvevrerrererercerrieiines 09/04/2013 [ COMING. .....cvvvernrerrreerierirerirees | cerreens 1,912.000 | ..cocovvvnnee 93,077 | v 121,330 | .... 93,077 0 0 0 0 0 0 28,253 652 0
761283 10 0|RESTORATION HARDWARE HLDGS... ...| 10/10/2013 | Cortina.. wor | 1210972013 | COMtING.....eoocvvevvreeeirerieriseiies | ceriiees 1,122.000 69,347 | oo 76,628 | ..coovvcrinnn 69,347 0 0 0 0 0 0| oo 7,281 [ e 7,281 | (V] ISV 0
866942 10 5|SUN HYDRAULICS ... | 03/05/2013 | Cortina.. ... | 07/22/12013 | Cortina 905.000 | .. .26,128 28,899 26,128 0 0 0 0 0 0 244 0
88362T 10 3| THERMON GROUP HOLDINGS. v | 02/07/2013 | COMINA.....covvrveverieriecereereens 06/27/2013 [ COMING. ....ccvvverareerreererieriiees | cerreeens 1,466.000 | .....cooonne 33,276 29,501 32,560 0 0 716 | v (716) | vvvvvrrne0 | e 0 | vorerernr(3,089) [ 1oeeenn(3,059) | oo (V] IS 0
913837 10 0|UNIVERSAL STAINLESS & ALLOY. .| 04/25/2013 [ COMtiNG.......vvemvvnierrircirreiiean 07/31/2013 | COMtiNG........oouvvvrirriirirsriisiinnn 971.000 | .coovrvrne 32,237 22,470 28,625 0 0 3,612 | (3,612) | coovvrreeend0 | i 0 | cererrs(8,155) | oveeenn(6,155) | oo (V1 IS 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B/A.C.V. | Disposal Disposal Disposal Year Dividends
921946 40 6|VANGUARD HIGH DVD YIELD ETF.......cccoovvvrenee ... | 07/03/2013 | Stifel & Nicolaus...........coccvenrene 09/23/2013 | Morgan Stanley...........ccoeevernires | cevrenend 6,600.000 373,547 0 0 0 0 0 0 ....10,502 | .........
92849E 10 1 |VITAMIN SHOPPE INC ...| 05/17/2013 | Cortina ... | 08/23/2013 | Cortina... N [ 1,166.000 . 52,283 0 0 542 | v (542) | vveerrin (V1 0
942749 10 2|WATTS WATER TECHNOLOGIES. . | 01/25/2013 | Cortina ... | 07/30/2013 | Cortina... 136.000 | covveerrnnn8,148 | i 7,020 | oo 6,148 0 0 0 0 0 0
98419Q 10 1| XOOM CORP......ccvrvririrrnrieirinieierissiesresisienens ... | 02/15/2013 | Cortina ... | 02/115/2013 | Cortina... 107.000 | v 1712 | 2,441 | 1,712 0 0 0 0 0 0
G0464B 10 7| ARGO GROUP INTL HOLDINGS LTD.... .. |R | 06/17/2013 | Stock Dividend .| 06/25/2013 | None. 0 0 0 0 0 0 0 .0 0
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS.........cciiiiiiiiiis et enssssenenssssssnssssssnssnssensnssssensnssensnssenssssssssensnsenss | eoernnees 1,018,017 | viienns 1,541,631 | oivviins 1,566,494 0 0 52,023 |....ccee.. (52,023) | .o [V I 0].....(24,863)| ........ (24,863)
9799998. Total - Common Stocks........... 1,541,631 | 1,566,494 0 0 52,023 (52,023) | o0 | 0 | s (24,863) | ........ (24,863)
9899999. Total - Preferred and Common Stock v 1,618,517 1,541,631 | e 1,566,494 0 0 52,023 |...........(52,023) | ... O (24,863) | ........ (24,863)
9999999, Total - Bonds, Preferred and COMMON SOCKS...........ceviiiiiiiiieiiiiiies cvevteiseisassessesss s st s s st s st b s s s s st s s s s b bt bbbt s s b st s s b s st s s ssns s sessessensnsans | siessans 9,665,877 | ......... 9,481,119 9,487,107 0. (126,746) | ......... 52,023 |......... (178,769) | .oovvveree. (U R (U (5,988) | .......... (5,988)




Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

76,799,741

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - U.S. Property and C Ity Insurer
59839@ 10 1] State Auto Insurance Company of WiSGONSiN..............oec. [ [31755...0 20B.crsr [ 0 11,648,306 1,500.000 | .......... 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty INSUFET...........coveiiiraeieiscessiscseeessessescssneeseessssesensessesssssssesssssessssans | seeeees 0 11,648,306
Common Stocks - Non-Insurer Which Controls Insurer
855707 10 5| State Auto Financial Corporation. 20B3..ee | NO | 0 | 415,868,068
589644 00 4 |Meridian Insurance Group, Inc 2¢ciB2 67,014,831
77340* 10 7 |Rockhill Holding Company. L 2¢iB3 ..YES.... 76,799,741 | oo 161,198,606
1599999. Total - Common Stocks - Non-Insurer Which Controls Insurer............. 76,799,741 | oo 644,081,505
Common Stocks - Other Affiliates
04581* 10 9|Associated Services AGENCY, INC.......cc.cvvvecvnienrernrirerecinies | cevrerirenns 2ciB2 5.000
84306@ 10 3|Facilitators, Inc....... 2CiB2....covcvvvees [ NOevrccens | v 0 [ 10,000 | s 100.000
000000 00 O0]Risk Evaluation and Design. 2¢iB2 .100.000
1799999. Total - Common Stocks - Other AfflIates........ccoiiiiiiises s ensneseenssnssnssenenssnssenssnsennes | oensenresnssnssensnsnnenseens0 | wonnvensnnneenns b 16,467 | civiie s XKK oo
1899999. Total - Common StOCKS............covvurveverireiiieieieieceeeeceeieseiae 76,799,741
1999999. Total - Preferred and Common Stock.......

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....

2. Total amount of

intangible assets nonadmitted $.....4,551,507.

22,482,3317.

SCHEDULE D - PART 6 - SECTION 2

1 2 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding
Common Stocks
85571# 10 6| State Auto Property & Casualty Insurance Company............coc.eveneens State Auto Financial Corporation... ....157,725.408
59876@ 10 5 |Milbank Insurance Company. . . | State Auto Financial Corporation ..15,532.716
100005 00 8 |State Auto Insurance Company of ONIO...........cccvveernrerernrirnersninnis State Auto Financial Corporation...
85753* 10 0 [ Stateco Financial Services, Inc. State Auto Financial Corporation...
86272# 10 6 |State Auto Software Shelf, Inc . | State Auto Financial Corporation .1,182,350.319
58977@ 10 5|Meridian Security Insurance Company. .| Merdian Insurance Group, Inc.... 25,000.000
State Auto Holding Inc........ ... | Meridian Insurance Group, Inc......... 100.000
American Compensation Insurance Company. . | Rockhill Holding Company. .1,000,000.000
Bloomington Compensation Insurance Company . | Rockhill Holding Company. ....666,667.000
National Environmental Coverage Corporation...............ceeveeeeeenes Rockhill Holding Company. 100.000
Plaza Insurance Company. Rockhill Holding Company. . .2,000,000.000
RTW, Inc.. Rockhill Holding Company...........ccoernireeeeeneninensenenesenseneinsnns | eeneeneeesensessnssssesneeneens0 | eevvinnieinsnnnns 100.000
Rockhill Insurance Company..........cc.oiniiniiiieiiniiienississsiissienns Rockhill Holding Company............... ....150,000.000
0299999. Total - Common Stock
0399999. Total - Preferred and COMMON SOCK...........uuivuiriireriiierieieiersscesessies

E16
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SCHEDULE DA - PART 1
NTS Owned December 31 of Current Year

Showing all SHORT-TERM INVESTME
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
4812A0 36 7|JP MORGAN PRIME MONEY MKT FD.....c.ccocvrmvimenes [ rnern oo [ 1210172013 | NONE......oueveieierierieeieeiseeeieeienees | e XXX..... ..90,453 0 0 | om0 |0 [ 90,453 | ..ovrvvrirn 90,453 | vvveireiieriins 3| 0 {10,040 | e 0.040 [MAT... | coovoveernernend0 | s
52470G 30 4 |WESTERN ASSET INSTIT CASH RESV 11210172013, |NONE......vvveicerriciseisieissieiessssiensns | evene XXX..... ..49,398 0 0 | coverrverenreerieenec0 |0 | i 49,398 | .o 49,398 | .o 3| 0] 0.0.070 | .o 0.070 [MAT... | covvevrrvirend0 | e
60934N 20 3| FEDERATED PRIME OBLIGATIONS FUND.. L[ 12/01/2013. [NONE.......ooorveereeesisesveesiesisssissianns | o XXX eovoe | e 6,658 0 0 6,658 6,658 0.0 .....0.020 | ... 0.020 | MAT...
8999999. Total - Class One Money Market Mutual FUNDS. ..o e 146,509 0 0 | o0 | e XXX......... 146,509 6 XXX XXX 0|
9199999. Total - ShOM-TEMM INVESIMENES. .........ovuevveeiiirieirrieieeiiii ettt 146,509 0 (O [ES TSRO o ) IO XXX.ovvone 146,509 6 XXX...... XXX 0| i,
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Sch. DB-Pt. A-Sn. 1
NONE
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description of Indicate Strike Prior Year(s) | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | toCarrying | Gain (Loss) | Effectiveness
Used for Schedule| Type(s) Counterparty Date of Expiration, of Index of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception
Income Generation | /Exhibit | of Risk(s) or Central Trade | Maturity or | Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in | (Amortization)/| Termination Hedged Termination and at
Description or Replicated | Identifier (a) Clearinghouse Date Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.A.C.V. Accretion Recognized Item Deferred  [Termination (b))

Purchased Options - Other - Call Options and Warrants

613

MAGNUM HUNTER US - New York Stock

RESOURCES CORP | None Exchange, InC. s 10/14/2011]10/14/2013 | 10/14/2013 | Expiration. | ........... 1,572 0 [105 0 0 0 0 0 | 0 0 0 0 0 0

0299999. Total-Purchased Options-Other-Call Options and Warrant; 0 0 0 0 0 | XXX 0 0 0 0 0 0 ... XXX......
0359999. Total-Purchased Options-Other. 0 0 0 0 0 | XXX 0 0 0 0 0 0 ... XXX
0369999. Total-Purchased Options-Call Options and Warrant: 0 0 0 0 0 [ XXX 0 0 0 0 0 0 ... XXX......
0429999. Total-Purchased Options 0 0 0 0 0 [ XXX 0 0 0 0 0 0 [ XXX......
1439999. Total-Other. 0 0 0 0 0 [ XXX 0 0 0 0 0 0 ... XXX
1449999. TOTAL 0 0 0 0 0 [ XXX 0 0 0 0 0 0 | XXX......
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Sch. DB-Pt. B-Sn. 1
NONE

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *

Open Depositories
JP Morgan Chase..... . Columbus, OH 43215... 0.000 ..2,135,423 | XXX
Huntington National Bank........... Columbus, OH 43215.........ovieieieieireeisessiesesesessssssssesnns | sveviereens | coessesssssenand 0.250 . .29,459,210 | XXX
PNC BaNK.......cooevieiriieiereieecssiesserseseie s Columbus, OH 43215 0.000 [ .ovvverermrrrrerreeen0 o0 | e, 26,381,991 | XXX
US Bank . Minneapolis, MN 55402 0.000 ..1,197,171 | XXX
Garden State Community Bank............cccoeererrvirrnciernnenenenenecnees. VEIONA, Nt 0.000 . 750,000 | XXX
Georgia Banking Company...........ccocverernrneernienerneerenernenerenee AANE, GA 30339, 0.000 {..coooervrereniiniennnd0 [0 [ 2,500,000 | XXX
US Bank . ... Minneapolis, MN 55402 0.000 250,000 | XXX
JP Morgan Chase..... . New YOrk, NY 10005.........cccnruumrerrenerierieeeseesnsssesessseseseeens 0.000 750,000 | XXX
New York Citibank - Corporate.... New York, NY 10005...........ccccorrrrurerreeirireinenreeensessseesseeereeseennes 0.000 | .oveeeeermreneeneenn0 | 0 e 250,000 | XXX
Georgia Banking Company............cccccoeeneenneereninneinernsenseeenees AHANTA, GA 30339....cvuiiiiiiiie i 0.000 250,000 | XXX
Wachovia Bank Charlotte, NC 28288 0.000 R 250,000 | XXX
JP Morgan Chase..... v NEW YOrk, NY 10005...........ccooueiieiieieieireieieie e 0.000 [ .ooorvereerereeeen0 |0 | e 250,000 | XXX
US Bank . Minneapolis, MN 55402 0.000 400,000 | XXX
JP Morgan Trust Columbus, OH 43215 0.000 . . .25,204,125 | XXX
JP Morgan Trust . Columbus, OH 43215 0.000 {0 S (V1 IR 2,220,828 | XXX
0199998. Deposits in.....5 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open DePOSItOMIES............vvevrrrrrerreerneireinieireinieneeereeneenessesensensseesnenseene | KKKers [ rvreae XXX [0 | il 0 [ 253,799 [ XXX..
0199999. Total - Open DEPOSHOMES. ........rvurereeceeiririeiieieieieeienieisessisnsenseneeseesnssnsessssssensensssessnsensessessssnsensesesssssnsessesessnssnsesensessnss | KAKuee | eereereess XK urrrrees | oresmersensnnneane 1,019 o0 | il 92,502,547 | XXX..
0399999. Total Cash on Deposit.... 92,502,547 | XXX..
0499999. Cash in COMPANY'S OFfICE.........c.cvvirieriieiirieiiesieiesiesississiesiesssssessssssessssssnssssessssssnssssssnssssessensssnsesssesssnsesesssssenssssesnes | KKK | erereee XK orrreres | errerrenree XK uerveriinnes | ererresree e XX eteereris [ eereriesisissiesnian 2,170 [ XXX..
0599999, TOtAl CaSN.......cvvurirriiiririieiieriere e seesnsisssessssssesssnessnssssnessessssessssessssenssnesenenensnnnssnssonns | KKKue | verreree XKKuverinen | covrrveriinrinen 1,019 |0 | e, 92,504,717 | XXX..

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 38,481,049 |4. April 68,664,185 | 7. July. 66,906,669 | 10. October. 59,823,940
2. February. 45,992,545 | 5. May. 80,787,763 | 8. August 55,149,684 | 11. November. 63,355,169
3. March 43,320,357 | 6. June 69,476,369 | 9. September. 69,481,297 | 12. December. 92,502,546
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Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

XA

NONE




Annual Statement for the year 2013 of the STATE AUTOMOBILE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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

1. Alabama. 0 | cvererrrerenrrerienend [ 0. 0

2. Aaska.... P . 0 [ o0 [ 0. 0

3. ANZONA..wiie STATE REQUIREMENT ......cotvimiimmiiiirierisiseesseisessesssessesssssssssssesssesssesssenssnses | osesees 0 | e 1,017,071

4. Arkansas... STATE REQUIREMENT 0] e 127,488

5. California... . STATE REQUIREMENT. 0 | e 112,189

6. C0l0rado........ccovvvereeriierierenreiCO [ i [t nses | erinies 0 | o0 | e 0

7. Connecticut . (U EUPOTOROURTORURRORRORORN | B VOO 0

8. Delaware... . (VN — 112,189

9. District of Columbia.................... DIC | cvitivine [ oot | sieerenes (U EUPROROTRRRROON | B VOO 0. 0

10.  Florida.... . (0 EUTURRTOORRRORRONN | B VOO 0. 0

1. Georgi 0 | e 254,515 235,056

12, HAWATL. o HE | s | o | s [V IO

13.  Idaho.. 300,790 | ceovvverrrirnns 277,79

14, MNOIS...covveecerricirrieiernererene L it | e | i 0

15, INGIANA. ..o N i et | eerienes 0 | e

16. 0| e

17. 0 | oo

18, KENUCKY.....cveevvcrirrirerireieeneedKY [ s | bbbt | eeiienes 0| e

19. 0 | e

20. . 0| e

21, Maryland......cccocovininiiiiennns V[N O SO OSSOSO OURTTOTPTOPROTRRTOPOR ISR (1 I

22.  Massachusetts.. 0| v

23.  Michigan, (N I

24, MINNESOtA. ... MIN i | e | erierins 0| v

25.  Mississippi.. (VN

26.  Missouri [V IO

27, MONANA. ... e T i | b niens | eeieia 0] e

28.  Nebraska........ccoooverevrververcncned NE [ [ et | eneenes 0| v

29. . STATE REQUIREMENT. 197,359 | covovvreris 180,220

30.  New Hampshire.........ccoccrnerrns NH|...... B.... | STATE REQUIREMENT 501,313 520,510 | ....... 0] 0

31, New Jersey.....oooovvnevercneeeced N i [ . (U OO | B VRO 0. 0

32.  New Mexico... 0 | e 305,971 309,096

33, New Yorke....ooocoveeevenievecnened NY s e . (V) EOPRURTRRRRRONN | B OO 0 .. 0

34, North Carolina STATE REQUIREMENT. 0 300,372 300,467

35. [0 TSRO | N IO 0. 0

36. 2,879,655 | ..oovvvrnnnns 2,723,562 | ....... 0. 0

37. 0 0 0

38. 0 | e 433,832 400,665

39.  Pennsylvania. .PA|.. 0 | o0 | e (] I 0

40.  Rhode Island.. RIT.. 0 0 0

41. 0 | o0 | e 0. 0

42.  South Dakota. (U OPRUOPRURRRRONN | B VOO 0. 0

43.  Tennessee. 0 0 0

44, 0 | o0 | e 0| 0

45. [0 ERTRRIOTN |  IUO 0. 0

46.  Vermont. . . 0 0 0

47.  Virginia... . | STATE REQUIREMENT 0| e 260,299 240,399

48.  Washington.... [0 SRR | N IO 0 .. 0

49.  West Virginia.. [0 RO | I I 0. 0

50, WISCONSIN.....couierierinirineeeed W i s | et (U OO | B OO 0. 0

51.  Wyoming [0 TR | N IR 0. 0

52. 0 | covrrerrernrrvnnienennd0 | e 0| 0

B3, GUAM..cciecreerecrinreneriennieeeslOU | i [ bbbt | nrians (U [UUTOUPUPRTRRRPION | I IO (] I 0

54.  Puerto Rico (0 EOPURTRRRRRONN | B OO 0. 0

55.  US Virgin Islands [0 RO | N I 0. 0

56.  Northern Mariana Islands........... MP [ s et | i (U OO | B VOO 0. 0

57.  Canada........cccoevernerveniirenns (07.1\\ 1 NV IO . [V I 0. 0

58.  Aggregate Alien and Other.......... OT | . XXX [ ovenee XXXttt 0] e 167,290,378 | ............. 167,888,966

59.  Total XXX | XXX SRR PO 3,879,117 | 3,702,086 | .......o..... 170,465,968 | ............. 170,905,822

DETAILS OF WRITE-INS
5801. State National Insurance Company.. | ...... B.... | Collateral for State National Insurance Company required by reinsurance agreement.. (0 [UUTOUTUOURTRRRPPON | I IO 142,196,698 | ............. 144,423,097
5802. State National Insurance Company.. | ...... ST.. | Collateral for State National Insurance Company required by reinsurance agreement.. (] I 2,220,828 2,220,828
5803. Federal Home Loan Bank............... | ...... B.... | Collateral for Federal Home Loan Bank of Cincinnati.............c.cccoeveverrioririinisieiieeens | cevevens (VN — 22,872,852 21,245,041
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX oot | s (0 EOPRUTRORRPRONN | B RO 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @boVe).......ovuvrvriiriririnninns XXX DO PPN ISP (O [T | I S 167,290,378 | ............. 167,888,966
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