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Statement as of December 31, 2013 of the Medical Mutual of Ohio

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUIY SECUMHES........cvuereeecereireireeiieiie s | eeeseesnees 47,482,792 |............ 3.0 [ i 47,482,792 | oo | e 47,482,792 | ............ 3.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 lIssued by U.S. government agenCi€s..........c.eveuevreereevrersrrerersesensens | coeveerensnnenns 2,996,466 |............ 0.2 | i 2,996,466 |......ccoooererrrrererriens | e 2,996,466 |............ 0.2
1.22 Issued by U.S. government sponsored agencies..........cvveveveerveenes | covevenenne 146,313,552 |............ 91 | o 141,069,869 |....coovrerrrerereriens | rvveienins 141,069,869 |........... 8.8
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHIES)......vvuvveerrieiieeieie et | sreessssseneens 8,490,710 | ... (T I 8,490,710 | ..ovovvreernerrneirneens | ceverieeienns 8,490,710 |............ 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............ccevrereereeneneernenens [evrrrnrnenensenenenniienes [ eerneeneenn000 [ | e | e 0
1.43 Revenue and assessment obligations..............cccceveeviercieeeieiennns | covvvererenns 13,376,680 |...........0.8 | e 13,376,680 13,376,680
1.44 Industrial development and similar obligations.............c.ccccocveervevevens | oervereiiennen 2,000,000 |............ 0.1 | oo 2,000,000 | ..oooveeeieeeeeeeeeeeeeeees | e 2,000,000
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovrioniens | v 10,157,158 | ............ 0.6 | oo 10,157,158 | oo | v 10,157,158 |............ 0.6
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | cceooevenee. 265,406,002 |.......... (I 265,406,002 [ ...cooovererererirrinnns | v 265,406,002 |.......... 16.6
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvoeveerirciic ittt esssstssins | oesesesines 311,010,093 |.......... 194 | e, 311,010,093 | ..o | e 311,010,093
2.2 Unaffiliated non-U.S. securities (including Canada ..26,330,124 |.... ..26,330,124 | .... .26,330,124 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MUtUal FUNDS........ccoovurieeinineneeee e | e 7,434,496 |..........05 | o TA34,496 | ..o | e 7,434,496 |............ 0.5
3.2 Preferred stocks:
321 AR, .. ..o sesessesissisnesnens | eenenninssnsissinssnssnnes | neeneennei0:0) | ot | | s (V1 O 0.0
3.22 UNAffiliated. ..o eeiseieiseseiseesseseseseessssessseseesesssssnens | seesessnsssesssssessssssnssessnns | sessnenneess0:00 | erreneirsiinsinsinsinsssinriins | reesssnsessesssesssnsees | seeeesessesesseessenenssaens (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAIEA. ... snnseessenteneens | sensessnnnnessnsesssesenensnns | sessnennesss0:00 | nrrineiieinne s | e enens | ettt nnniens (01 O 0.0
3.32 Unaffilidted........c.oevmeeeririeiireesiseeseniesi i | cereennees 117,933,270 | .o T4 | e, 117,933,270 [ ..o | vevireri 117,933,270 |............ 7.4
3.4 Other equity securities:
341 AFfilIAtEM. .. ..o | e 142,718,687 |89 | e 142,718,687 | ...ovvoeveecrecrrerirenes | vevireris 142,718,687 |............ 9.0
342 Unaffilidted..........ooveririieiiesseccieisieeienisnisssensns | eeneneninnsssnsissssssnssnnes | eeernersend020) | i | e | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AfIIEEE. .. ..o ssisnssninnens | ceneensissinssnnsnssnssnnes | eeeeeesend0200 | ot | s | e (01 O 0.0
3.52 UNAffiliated.......ccovverrrerrieierisrireerneseiesssisessssisssssessssssssessssseess | sessesssnssssssssesssnssessensnns | sessnnnsesss0:00 | vortreirminsinsissinsnsinnins | ovesssssssssssssessnsens | sessessssesssssessessnnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

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

4.4 Multifamily residential properties.

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

Real estate investments:

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

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

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

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

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

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

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

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

........... 134,328,677 |.....c.....84 | 100 134,328,677 | oo | e 134,328,677 .84
........... 363,459,372 |........22.7 | .00 363,459,372 | .o | ... 363,489,372 1..........22.8
......... 1,599,714,182 |.......100.0 | ........1,594,470,499 |...........cocc.......0 | .........1,594,470,499 |........100.0
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

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 426,705,241
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 384,375

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 4,042,694 4,427,069
3. Capitalized deferred interest and other:

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

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (41,731,062)
5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (41,731,062)
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
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 1,120,627
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
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 388,280,621
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st 24,821,249
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 363,459,372
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 1,012,574,911
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 229,172,946
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 492,074
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk 30,567,924
A4 Partd, COIUMN Tttt (1,384,099) 29,183,825
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 5,082,813
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 166,820,131
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 5,126,324
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 2,893,034
94 Part4, COIMN 13ttt R 17,050 2,910,084
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 1,101,650,030
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R 5,243,683
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 1,096,406,347
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...105,202,121 .106,706,553 ...106,462,479 104,131,960
Governments (Including all obligations 2. Canada.........cccoeoveeeereeveenes | e 4,990,711 | oo 5,289,580 | .ovveererrirrirnnns 4,967,110 [ cooovvrercree 5,000,000
guaranteed by governments) 3. Other Countries........oooeveees | ovveiiisieiininas 3,500,000 | oo 3,500,000 | oooveirriiiinnes 3,500,000 | oo 3,500,000
4, TOtAIS.coovverrrccessrriesssnreessnns | cennenersssneenns (RRIPA:RY 2 — (R — 114,929,589 | ...ooooovcriennes 112,631,960
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS..ooooveieeeeesrissiersninsinns i st | eosnesne e see ettt | ceene e sttt
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..oocnniinsiniiessisie v, 382,530,529 | ....oovvvveenec. 387,856,074 | ..o, 386,099,034 | ..o, 377,934,726
Industrial and Miscellaneous and Hybrid 8. United States........ccoeevervevees | covereerrieiienns 311,010,092 | ...covevirenee 322,880,455 | .ooevecrirna 313,825,976 | ..cvovvrrin 300,386,000
Securities (Unaffiliated) 9. €anada......cooeevveneeeererrerinns | e 6,201,084 | oo 2R (| 6,246,360 | .ooooonrrrernnnnn: 6,000,000
10._Other COuNtries. ..ouueeeessrreee | coveenssiiiisnncens 20,129,040 | ..oooovovrves 20,546,709 | ..oooorscriennnes 20,137,328 | ..o, 20,100,000
11, Totals...oooocrennrissicnsscss [, 337,340,216 [ ..o 349,671,134 | oo, 340,209,664 | ...coooovoicee. 326,486,000
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseersmsrees [ coveiviciiicnnnns 833,563,577 [ ..ooovvrrinnnns 853,023,341 | .oovvvrerisinnnens 841,238,287 | ..cocooviccens 817,052,686
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. United States.........ouueeeermeens | wovneererneeeennns 120,536,537 | oovvvererceennne 120,536,537 | ccovvvrcrverineens 95,933,669

Industrial and Miscellaneous (Unaffiliated) 21, Canada........c.cceveverersereeies | e 3,051,210 | oovvvererereinas 3,051,210 | oo 3,051,210
22. Other Countries......cooocoveviies | covvivcniiiiiicien, 1,780,019 | oo, 1,780,019 | oo, 1,669,385

23, TotalS. ..o, | i, 125,367,766 | ...oooovvvvvreenne. 125,367,766 | ...ooooovccvreeene. 100,654,264

Parent, Subsidiaries and Affiliates 24, Totals....oooveeisisisiiciciiss | i, 142,718,687 [ ..oooovvvenee. 142,718,687 [ ...covvvvnen. 104,192,248
25. Total Common StockS....... | covccvvccen. 268,086,453 | ..o, 268,086,453 | ..covoivesn. 204,846,512

26. Total StOCKS...cuumseeesssrrnsiss | v, 268,086,453 | ..covvivceicien, 268,086,453 | ..coocvvienn. 204,846,512

27. Total Bonds and Stocks.... | ................ 1,101,650,030 | ....orvvvvvneee 1,121,109,794 | oo 1,046,084,799
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

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

64,219,564

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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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)
............... 16,818,110 |.............138,134,672 | ...............94,144 489 cereereennn 224,770,441 SR X 01 072 I
................. 3,662,171 | ...............59,515,408 | ...............25,065,367 ceeeeerenn 16,477,243 rereereenennnn88,242,946 | oo
Totals... ...20,480,281 .197,650,080 | ... .119,209,856 .301,247,684 .337,340,217

Hybrid Securities
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

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

1 2 3 4 5 6 7 8 9 10 11
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 e eessssesesessesssssssssssssssnsenssnnens | (@) 233,183,671 | ... 417,689,325 | ............. 200,312,617 | .ovvereee 11,528,095 | oo (V)N I 862,713,708 | .ooveveeeeeeeeee90.7 [t XXX [ e e XK | e 862,713,708

............................................................................................................ 59,515,408 | ...............25,065,367 crvmnnnnnnnnennQ | nn..88,242,946

............... 88,242,946

Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year

101 NAIC oot | eeveeriaenins 244,258,399 | ............. 433,771,117 | ..o 141,656,004 | .....cccouecee 2,353,245 | ..oooreereereereeeeerreesiens | e 0.0 SN IS D-0.0 U IO 822,038,765 | ..ovoevverreriennaa, 915 | oo 822,038,765
.1,498,748 ...41,831,696 ...33,146,799 |.... XXX.... XXX.... 16,477,243 | .... 5. .. 76,477,243

10.7 TotalS.....covvvererrrrerernens 245,757 147 | ....
10.8 Line 10.7.258 % Of COL 8.....ouoiuiiiciiieicciiieiesseseiesiesrssisesssens | essesssssessesssssesaas 274
11. Total Publicly Traded Bonds
T4 NAIC Lottt sesenes | oesesnsiens 233,183,671 | .ovvernes 417,689,325 | ............. 200,312,617 | .covevrrrenee 11,528,095
.............................................................................................................. 3,662,171 | ..............59,515,408 | ...............25,065,367 | ....ccoevrrrrvrrerrrrrrrnrnnes . 76,477,243 | ..coeoevveeeeerenn 85

.898,516,008

..11,528,095
.12

11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn.
Total Privately Placed Bonds

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

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

(¢) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

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

............. 137,414,948
8,092,379

............... 24,469,947
...39,749,618

................. 5,987,440
6,351,915

............. 167,872,335

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

............. 167,872,335

54,722,863 |..

............. 222,595,198

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

...29,283,851

40574382 | .

...92,182,947
.115,661,432

..40,223,434 |....
...53,605,339 | ...

10,999,144 | ..

161,690,232
.220,840,297

..... 146,152,414
203,414,500

382,530,529

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

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

............. 337,340,217

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




Statement as of December 31, 2013 of the Medical Mutual of Ohio

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIgAtIONS........ouevuiircireiii st stesienias | ceesienins 188,179,080 | ...ccovvvc.n. 321,793,684 | .....ccc..c.. 165,420,730 | coovveveerieieienne 0 [ 0 [ 675,393,494 675,393,494
9.2 Residential Mortgage-Backed Securities..... ...48,666,761 | .... 155,411,050 | ... ...59,957,254 | .... 11,528,095 | .. .275,563,160 | .... . . . . - ...275,563,160
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T (01 (01 [0 SRS 0 N SO 0 O eeeeeieeee XXX | eeeeriee e XXX | s 0
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P (O (O 0 V1 IO 0.0, SO SRRy 0.0, SRR [ {1 I 0
9.5 TOtAIS.....cvveverirciic ittt sttt sttt | srenissians 236,845,841 | ............. 477,204,734 | ............. 225,377,984 | ............ 11,528,095 | oo (VN 950,956,654 950,956,654 | ...ooovvveririerininnn 0
9.6 Line9.5858 % 0f COL B.....oviiiiiiiiiiciisi s ssssssssens | cosesssssssssssssssssseaas 249 | s 50.2 | oo 237 [, 12 ] i 0.0 [ 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ooveviercieieieieeseee e | rnisenianes 184,124,793 | ............. 301,754,830 | ....cooeeneee 146,339,517 | .oovvrreee 1,551,204 | ..oooooeeeneineereinenns [ e ) 0.9 G DR ). 0,% CRIRIN IUT 633,770,344 | .ovveii. 705 | i 633,770,344 | ..oovoiene
10.2 Residential Mortgage-Backed SECUMHES...........covverremrereeneeneeneirneinns | ceeeeneiinneens 61,632,354 | ............. 173,847,983 | ..o 28,463,286 | ...cocovverrenes 802,041 | oo | e ) 0.9 CHUIIN I 90,9 CHRIRINN IN 264,745,664 | ...ccoovvereireinnnns 295 [ 264,745,664 | ....covvvvrvceincinne
10.3 Commercial Mortgage-Backed SECUMLIES............ccveveverreereieieiieiieis [ [ e | e
10.4 Other Loan-Backed and Structured SECUMHES...........c.rrerureerneernerrnrees | eorsrrrssisssnsssirssnississsisenes | rorenssenssesssesssesssesssessses | sseessssssesssssssssssessseessees
10.5 TOHAIS....ceocereireineieieie st esaens | ressseisees 245757 147 | .....ccec. 475,602,813 | ............. 174,802,803
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissiesi s esiesiesssesssesssesssenses | snsssessssssessesssanes 274 | oo 52.9 | oo 19.5

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 188,179,080 321,793,684 165,420,730
11.2 Residential Mortgage-Backed SECUIIES. ..o [ e 48,666,761 | ............. 155,411,050 | .coovvvvennee 59,957,254
11.3 Commercial Mortgage-Backed SeCUItIES............ovurrurereerenrineneneines [ [ e | e
11.4 Other Loan-Backed and Structured Securities

115 TOtAIS...e e
11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds
12,1 1SSUET OBIIGALIONS. ... vt sssssesssssseessessns | ressessssesesssesssssssssessnnes | sensessesssesssssssssssssssssnes | eesessessnssessessssssssnsssessns
12.2 Residential Mortgage-Backed SECUHIES. ........crwuererrerererneeneerrireennines [ coreerneisenssenenrisinees [ o | e
12.3 Commercial Mortgage-Backed SECUtIES............ovurrerrrreenrneeneneneiinis [ o [ s | e
12.4 Other Loan-Backed and Structured SeCUrities..........couureurureenreneeneineens [rrnninisiiissiisissi | | e

12.5 TOHAIS.....ouocvecveceeeeeeeeceeeeee e sss s sesssesasessnsienns | oeetiesssessess e seenseas (01 T (01 0
12.6 Line 125858 % Of COL B......cvvvvecicrerieicciessstee s sesssissesenes | eevessesissssssesiessennns 0.0 | e 0.0 | o 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas (OO 0.0 [ i 0.0
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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 PHIOF YEAI.........ccucveieeicicecie sttt ssse st benaas | essesssssssesesssbes e bessesaeseesaes 108,088,558 | ......cccevvverrrierirreierrcreiaes 108,088,558 | .....cvvucvireiecririieiieieisitesesssiesessssessssesens | creiisssie sttt sae s | erset st sttt ann
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 9,304,519 | oo 9,304,519 | oottt s senas | ettt st st sseseets | sresestenae sttt st ettt s e sa st e
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeivVEd ON QISPOSAIS..........cv.ruririeririniierinresseseee sttt ssessessssssessessassssssessessnsans | sessssssesssssssssnssessessasssnssessassnsnssessesssssnes 0 [ oot | eereeae ettt s et ss st saes e snes | seetentessesetent s st esae st sesae s tessesaesessnssesans | sresrian et ettt s et e ettt s et anee
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-8-7T+8-9)........cccovrrrrrurrrinrrrnrrnrinsnsesssinsnees | orenssssesessssessssssssssssssesenes 117,393,077 | oveverrerrerese e 117,393,077 | oo eeenned 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......oviiiiiiiieiiciesiiceesesiesiesesisiessssssssssssssssssssensesnses | eressssssessssssensssssssnssnssssessnsas 117,393,077 [ oo 117,393,077 | oo 0 ] ot 0 ] o 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

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

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

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

000000 00 O|Foundation Medical Partners Il, L.P.........ccccccovves | vnenae Rowayton.................. CT.... | Foundation Medical Managers Il, LLC..........ccccc. | cevurrunnnne 10/24/2005 | ..oovcvere| e 9,952,802 | ........... 8,137,289 | ........... 8,137,289 | ........... (602,120)

000000 00 O|Foundation Medical Partners Ill, L.P.... . | Rowayton... .| CT.... | Foundation Medical Managers Ill, LLC.... .107/14/2008 4,015,235 | .......... 3,521,602 | ........... 3,521,602 (372,495)

000000 00 O [Foundation Medical Partners IV, L.P. . Rowayton CT.... | Foundation Medical Managers IV, LLC 12/20/2013 |. 384,375 384,375 384,375
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ceirniiiniisisssiissssssrssssessesssssneenes 4,352,412 | ......... 12,043,266 | ......... 12,043,266 | ........... (974,615) 0 (O
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 0|MMO Agency Management, LLC...........ccccovevernes | covrrunns Cleveland ................. OH.. | et ssssens | cerenesnens 01/01/1999 | ..oocvvvere | v 50,091,001 | ......... 24,821,249 | ......... 24,821,249 | .......... (993,212) | covvvrereerreirneiiens | crvereineeissineiineies [ creeinesissineisesin | e | cesseesiessseeseninns | seressessessessnnes | e

000000 00 0|Medical Mutual Services, LLC........ccccouvvevncvirnns | convii Strongsville............... OH... | it | e 01/01/2000 | ...ccovove | oviienns 59,155,841 | ....... 342,526,548 | ....... 342,526,548 | ...... (40,396,040) | ....vooervrriririnnins [ oriernniinninininninns | e | e | e | o | s
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = AfflIBtEA. ..........vuevrerruririeieieie et snssnienns | eraees 109,246,842 | ....... 367,347,797 | ....... 367,347,797 | ...... (41,389,252) 0 0 {0 | i 0. 0 0 |..XXX.....
Any Other Class of Assets - Unaffiliated

000000 00 O] Employee Benefit TrUSt ccerercserrsesrsmersrscnce oo [ Cleveland. ..o [OH... | Fidelity Management Trust....c.ceeecersrsreece [ [07/0112004 [ oo | o 7,909,199 | oo 8,889,558 | ..ocoove 8,889,558 | ..ocoore Y T e P P T e
4299999. Total - Any Other Class of Asset - Unaffiliated .7,909,199 .8,889,558 | ........... 8,889,558 | ... 632,805 0 (O OTOTOOROTON o I [FPUTOTOOROROROOROON | ) JPOOO 0 0 |..XXX.....
4499999. Subtotal - Unaffiliated..........cccovrinirirniiniinniiciiiiiens 2,261,611 | ... 0,932,824 20,932,824 (341,810) 0 0 O i 0] . 10,971,648 |...XXX.....
4599999, SUDEOLAI = AFfIIAEEA. ...tttk ettt 8 88 E 8k 106 f£EE£EE A8 E LR EeLE LA E 1R LR LR EE bbbttt | snnian 109,246,842 | ....... 367,347,797 | ....... 367,347,797 | ...... (41,389,252) 0 {01 PN 1 N ISR 0 ... 0 0 |..XXX.....
4899999, TOAIS..........evveeririetieisieti et b bbb bbb e bbb bbb R b e 4hebLh e b b e b e bbb e LR bbb bbbt | eriens 131,508,453 | ....... 388,280,621 | ....... 388,280,621 | ...... (41,731,062) 0 0 [0 | (VI IO 0 [ . 10,971,648 |...XXX.....




803

Statement as of December 31, 2013 of the Medical Mutual of Ohio

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|Foundation Medical Partners Il, L.P........cccccoviirrieieiieiiieesieeee e Rowayton Foundation Medical Managers 11, LLC.........ccovniiiininieersessieisnienns 10/24/2005 800,000 | ..oveveiirireieiieierieee e | s 10.4
000000 00 O |Foundation Medical Partners Ill, L.P. Rowayton .| Foundation Medical Managers [, LLC...........ccovuerieneneneinieereseseeeeeeens 07/14/2008 1,137,500 8.2
000000 00 O [Foundation Medical Partners IV, L.P. s Rowayton Foundation Medical Managers 1V, LLC 12/20/2013 384,375 | oo | ettt enenns | eeneeniens 10.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNGffilAtEd. ..ottt ottt 384,375 XXX
Any Other Class of Assets - Unaffiliated
000000 00 O | Employee Benefit Trust. Cleveland........ooviiisisisssnssssnens OH.......... Fidelity Management Trust...........ccoouiiiiiiinniiisicsnsss s 07/01/2004 | ... [ | ereseneinie e 2,105,194
4299999. Total - Any Other Class of Assets - Unaffiliated..........cooiiroin e 0 ....2,105,194 XXX
4499999, SUDLOtAL = UNAFIIALEE. ...ttt ekttt ettt s bt e skt b st e s et b st e et et esen b b st ea s st et et et ensen s sntansenan 384,375 .. ....4,042,694 XXX
4899999, TOAIS.........cvveerreeeeieeieeiei ettt E e ee | ShaeeRe ettt 384,375 | oo 4,042,694 | ....ooovveirien XXX
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/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
Any Other Class of Assets - Affiliated
000000 00 0|Employee Benefit Trust............ Cleveland |OHA.A | Participant Withdrawals...........cccccoeerneeeas 0701/2004. [ 12/31/2013 | ..oovovvisriiniiinnes [ onreeninenineens [ R [P 1,120,627 | ....... 1,120,627 [ .o [ | v (V] I
4399999. Total - Any other Class 0f ASSEtS = AfflIAEEM. ... nrsassenes .0 0 0 0] . 1,120,627 | ....... 1,120,627 0 0 0
4599999. Subtotal - Affiliated .0 0 0 0] . 1,120,627 | ....... 1,120,627 0 0 0
4699999. Totals .0 0 0 0 .. 1,120,627 | ....... 1,120,627 0 0 0
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i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
911759 JP 4|HOUSING URBAN DEVELOPMENT........ccomeermrvmerrerireereniseiserinnnes | cevene I (ST IV 1 2,968,860 | ...... 102.314 | v 3,069,420 | ...covvrnees 3,000,000 | ..............2,996,466 |........ 5,849 11/07/2008 | 08/01/2014
912828 CJ 7[US TREASURY NOTES.......ccoiiiirireieieieisisie e sssesssssssesssssienas | coveeas e [ 1] 2,585,745 | ... 101.695| . ..2,547,460 .2,505,000 ....2,508,835 | ......... (10,045) 10/27/2005 | 05/15/2014
912828 DM 9|U.S. TREASURY NOTES.......ccosvremmrmerimrireesensnsssersesessessssssssssenes | covnes . N I 1| 2,181,730 | oo 104.242 | . 2,319,384 | .. 12,225,000 | ..............2,219,021 | ......... 5,091 08/18/2005 | 02/15/2015
912828 EN  6|US TREASURY NOTES.......ccoommiimmiinriniiinsineiissiessiessseisssssssssenses | cvveee I [FSSPPRURTIINS IVO 1| 1,892,721 | L 107.730 | vovevernee 1,933,753 | .o 1,795,000 | ..oovvvrnee 1,840,014 |......... (23,661) 11/16/2011 | 11/15/2015
912828 EW 6| US TREASURY NOTES........cooomvreieierecisiesessessesesissesssssesessssssesias | cevis [ ST IO 1 2,666,426 | ... 108.648 | . ..2,987,820 .2,750,000 ..2,727,816 |......... 9,637 12/12/2006 | 02/15/2016
912828 FF 2| US TREASURY NOTES........ccoooomrrimrieeereresesessessiesssesssesssssssssenses | cviees . I I 1| 1,012,344 | L 110.820 | . ..1,108,200 | .. .1,000,000 | ..............1,003,518 |......... (1,365) 06/13/2006 | 05/15/2016
912828 FQ 8|US TREASURY NOTES.......ccoiiiirieieieieisie s sssessssssessssnienes | covenas e [ 1] 6,761,406 | ...... 111.094 | o 7,387,751 | oo 6,650,000 | .............. 6,684,683 |......... (12,162) 02/05/2007 | 08/15/2016
912828 HA  1|{US TREASURY NOTES........oooimieeeeeereeeiseeeseeesessesssessssesssssessssssesans | cerene [ TR IO 1| 2,079,453 | ... 112,977 | . ..2,259,540 .2,000,000 2,033,364 |......... (8,348) 11/13/2007 | 08/15/2017
912828 HZ 6|US TREASURY NOTES.......ccoommiimiiririeineineiiesiesssesssssssssnsssenses | cvveee . O I 11. ...987,500 | ...... 110.219 . 1,102,190 | .. .1,000,000 | ... ...993,883 |......... 1,256 06/11/2008 | 05/15/2018
912828 KN 9| US TREASURY NOTES........cccoomirimrirreriniinirneriessieessenssssssssssessinenes | covees [ [FRUTOORPIINS IO L I 9,374,766 | ...... 100574 | ..o 9,051,660 | ...covvnvne 9,000,000 | ..oovrernvene 9,035,117 | covoeveerercenrrinnns | e (106,281) 10/13/2010 | 04/30/2014
912828 LK 4|US TREASURY NOTES.......ccooomirimrieeereerisesesssessesssssssssessssssssenses | cvieees I (ST IO 1 2,454,594 | ... 101473 . ..2,486,089 .2,450,000 2,450,715 | ......... (1,061) 03/24/2010 | 08/31/2014
912828 LS 7 [US TREASURY NOTES.......ccoiiiiireieiiieieisie e sssssssesssssieses | coveeas . I I 11.. ..998,750 | ...... 101.832] . .1,018,320 | .. .1,000,000 | ... 999,773 | 267 01/13/2010| 10/31/2014
912828 LZ 1|US TREASURY NOTES.......coooommirimririereninsinsersesssessensssssssssssssnsnes | cevnee [ (RTINS I L I 2,099,375 | ...... 101773 | v 2,035,460 | ..ocvornvne 2,000,000 | ..ovvrerneene 2,030,965 |......... (33,810) 12/22/2011 | 11/30/2014
912828 MA 5|US TREASURY NOTES ..3,171,330 .3,000,000 9,519 12/21/2009 | 11/30/2016
912828 MD 9|US TREASURY NOTES ..1,072,580 .1,000,000 (358) 01/13/2010 | 12/31/2016
912828 RR 3|US TREASURY NOTES ..2,863,350 .3,000,000 (1,261) 12/22/2011 | 11/15/2021
912828 RT 9|US TREASURY NOTES . N LA ..2,955,000 .3,000,000 . 788 12/22/2011 | 11/30/2018
912828 VF 4|US TREASURY NOTES .. .. . ..2,843,190 .3,000,000 | ..o 2,042 05/30/2013 | 05/31/2020
0199999. U.S. Government - ISSUET OblIGAtIONS. .........vvuiereriiiieiieseisnisssierssss s sensssesssensssnsnsans | sersssnens 50,982,380 |...XXX........ 52,212,497 50,375,000 | ............50,479,258 | ......cccccoeeeveen0 | oo (163,903) 0 0 [..XXX........ [ .. XXX...... [ XXX... | ...........406,927 | ........1,575,962 |..... XXX.oov | XXX......
U.S. Government - Residential Mortgage-Backed Securities
38376P TP 5| GNMA REMIC TRUST 2009-125 PB........ccccovumriiriernrirereniseirerinsisens e e | 5,098,438 | ... 104.550 | ...cvouvennes 5,227,500 | .oovvrrnnne 5,000,000 (7,277) 04/23/2010 | 02/20/2037
38374X D8 5[GNMA REMIC TRUST 2009-84 B........c.covvvmrrrerirerirriririeniierirenirenens . . ....3,864,549 | ...... 104.984 | . ..4,057,158 .3,864,549 11/05/2009 | 11/16/2022
38376G TM 2 [ GNMA REMIC TRUST 2010-102 AD........ccoorevereerrrenerrerienenenssnesenns | vevnne | oo [ ervservnens [eone] | i 2,690,474 | .. 101.912 ..2,626,434 .2,577,159 (35,874) 08/06/2010 | 11/16/2039
38377K G5 3| GNMA REMIC TRUST 2010-112 WH......coorvvernirernnicnnnerienserenienes | eveee | oo frverveinens [ | 5,307,813 | e 104.732 ..5,236,600 .5,000,000 (58,256) 10/07/2010 | 10/20/2034
38377K FN 5[ GNMA REMIC TRUST 2010-115 NW......ccoovvvrrireneernerrenrnerireniseeneens | vevnee oo [ eevverinens [ | 4,220,000 | ... 101.751 ..4,070,040 .4,000,000 (12,825) 09/19/2011 | 01/20/2038
38377L ZD 3| GNMA REMIC TRUST 2010-127 NH. . . ....3,798,356 | ...... 102535 . W3,770911 | . 3,677,682 | oo . 22,365 11/09/2010 | 02/20/2039
38376W AM 7| GNMA REMIC TRUST 2010-14 DC [SSTTRRTRN IO U [FSRPPURPIINS BV L I 6,184,687 | ...... 101445 ............. 6,086,700 | ...ocoovuvne 6,000,000 | ..ocvvrnvene 6,063,654 |......... (33,722) 03/02/2010 | 07/20/2037
38376X L5 0[GNMAREMIC TRUST 2010-31 AP.....coeooererinerierieeereesssisensenienes | ceveee I [FUPRURPIINS IO 1 ...1,547,867 | ...... 104549 | . ..1,544,321 1,477,126 ...1,520,963 |......... 3,194 07/13/2010 | 08/20/2038
38376W 2S 3| GNMA REMIC TRUST 2010-34 GC.......ovovvrivrerrieieireriseierresissessninenes | vvene . I IR 1. 4114531 | 103.972] . .4,158,880 | .. .4,000,000 | ... ...4,056,894 |......... (10,148) 03/23/2010 | 11/20/2036
38376X W9 0[GNMA REMIC TRUST 2010-51 NC [SSSTRRE O [ (RTINS IO L I 1,443,557 | ...... 102488 | .....oovvvnnee 1,422,784 | ..o 1,388,245 | ..ccoovvvvnnee 1,424,110 | ......... 2,668 08/18/2010 | 04/20/2039
38376G R5 1 |GNMAREMIC TRUST 2011-67 AD.....covvvierernrincererennniereniseerenenis | woveiee [ oo [ eveerinens | venene 1 ....3,033,000 | ...... 103.500 | . ..3,105,000 .3,000,000 ...3,018,128 | ......... (5,459) 05/09/2011 | 10/16/2042
38375G 2G 5| GNMA REMIC TRUST 2012-102 DN. JOOR . I I 1. ..3,974,648 | ....... 91.176| . ..3,625,624 3,976,512 | ...e0...e...3,974,973 | . 139 08/27/2012 | 09/20/2040
38378E JV  6[GNMA REMIC TRUST 2012-65 MJ.......coviemirrerirerireireeissiseiieninnens | ceveee I SRR IV L I 5,580,036 | ........ 97.709| ..o 5,266,234 | .............5,389,712 | ccccovvinnnes 5,550,991 |......... (15,185) 08/15/2012 | 07/20/2039
38375G DJ 7 |GNMA REMIC TRUST 2012-73 NK.....ovorriierersnissinersmsssiseressssessnssnees | woneees e [ I I 4,622,143 | ........ 97.501] . ..4,295,870 ....4,588,599 (15,054) 08/09/2012 | 08/20/2040
0299999. U.S. Government - Residential Mortgage-Backed Securities. . . 55,480,099 | .. XXX........ . 54,494,056 | .. s DA, 722,863 | 0 | (165,434) 0 0 .. XXXt XXX XXX... 1,878,018 |..... XXX oo [ XXX......
0599999. Total - U.S. GOVEIMMENL........vvuieriisiisseisseissseseees st sess sttt snsnes | seesnnias 106,462,479 | ... XXXcoovwee | covnrnns 106,706,553 | .......... 104,131,960 | ..ccoeeees 105,202,121 | oo 0 | e (329,337) 0 0 .. XXXt XXX XXXt | oo 563,428 | ... 3,453,980 |..... XXX [ XXX......
All Other Gover ts - Issuer Obligation
30216B CD 2 [EXPORT DEVELOPMENT CANADA.........cccccommremerrmremmrmeesnnersennnnens | vevvnne | b [ eecvviine [ WIFE | 11,996,140 | ... 102.696 | ...oocvenee 2,053,920 | .ovvrrrenne 2,000,000 | ..ovverncene 1,998,872 |......... 779 2250 ......... 2.291 |MN...... 05/20/2010 | 05/28/2015
46513A HJ 2| STATE OF ISRAEL.......ovvervirrerernrirnrnsiseissniserienssssensssssssessssssssnnns | ovenne | R vevvsienns | veeT | 1,000,000 | ... 100.000 | ..oocvrevrnae 1,000,000 | ..ccovernee. 1,000,000 | ..cooverenee 1,000,000 |......... 0.825]......... 1.030 | JD....... 05/01/2012 | 05/01/2014
46513A XN 5| STATE OF ISRAEL.......ccosvviiriririrnrineeenineisenisssssensensseessessssssnens | eonnene | R [ oveeinecons | e [ 00000000...2,500,000 | ... 100.000 | . ..2,500,000 .2,500,000 2,500,000 | oooucvvrerirenereerenes [ e | e | e | e 1.325] oo 1.337|JD....... 06/01/2013 | 06/01/2016
683234 8H 4|PROVINCE OF ONTARIO CANADA cevneerennerennneenneenees | eneen | I [ [ WIFE ] .. 998,850 | ... 102.786 | . ..1,027,860 .1,000,000 | .................999,734 | ......... 235 2,950 ......... 2.975|FA....... 01/29/2010 | 02/05/2015
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748148 RR 6|PROVINCE OF QUEBEC CANADA.... [SSSTRTIROT OO [ [ AFE] 976,140 | ...... 109130 | weocvevrienes 1,091,300 | ..cooovvrennne 1,000,000 | ...coovvvrnnene 993,473 |........... . 2,769 08/24/2006 | 03/01/2016
748148 RS 4|PROVINCE OF QUEBEC CANADA.... [T o [ AFE] s 995,980 | ...... 111650 | oo 1,116,500 | .ooovvrennns 1,000,000 | .oooivrienens 998,631 [ ..ot 432 11/07/2006 | 11/14/2016
0699999. All Other Governments - Issuer Obligation .. 8,467,110 | ... XXX........ . ..8,789,580 | .. .8,500,000 . 4,215 0 0 .. XXX [ XXX | XXX e, 42,961 .. 202,640 XXX...... | ..... XXX......
1099999. Total - All Other Governments............. . 8,467,110 | .. XXX........ . ..8,789,580 | .. .8,500,000 | ... 8,490,710 4,215 0 0 [ XXX [ e XK [ XXX | e 42,961 | i 202,640 ..o XXXeoooe [ o XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010056 ET 2|AKRON OHIO INCOME TAX REVENUE et | e . 1,116,461 106.504 | . ..1,086,341 .1,020,000 ....1,094,796 (18,594) 11/01/2012 | 12/01/2017
23223P DH 7 [CUYAHOGA COUNTY OHIO.......cocommrurirerieirseirerissenessensssessenses | ceveee . . ..2,467,460 | ...... 116.613 | . ..2,332,260 | .. .2,000,000 | ..............2,384,916 | ........... (76,044) 11/30/2012 | 12/01/2018
3133XL DG 5 |FEDERAL HOME LOAN BANKS.........coccooeveriiieieieieeenessssiessienns | e | e | s T e 992,090 | ...... 102331 | o 1,023,310 | ovvernee 1,000,000 | ..ovevvevernnee 999,396 |......c.... . 1,290 06/11/2007 | 06/13/2014
30769Q AA 8|FEDERAL AGRICULTURAL MORTGAGE CORP..........ccosvrermrrmerrirers | cove I (RTINS I 1 4,250,000 (24,885) 10/23/2009 | 04/19/2017
31331K  3J 7 |FEDERAL FARM CREDIT BANKS............... RN IRV . I IR 11. ...500,000 . ....500,000 | ... ..500,000 |....co..... 12/09/2011 | 12/19/2018
3133EA 5K 0| FEDERAL FARM CREDIT BANKS........cccniiiieiirinnrierinseineniesesneines | ceveene [ [ 1 e L [ 1,719,360 | ........94.080] ..............1,693,440 | .............. 1,800,000 | ..coovvrvenee 1,721,665 |........... . 2,305 10/25/2013 | 10/22/2019
3133EC HC 1|FEDERAL FARM CREDIT BANKS........ccoommirierineirenineinseisesesnenseens | eveees I [RPOOOS  I 1 ....1,908,000 .2,000,000 ....1,910,455 2,455 10/25/2013 | 03/06/2020
3133EC RD 8|FEDERAL FARM CREDIT BANKS........c.cecovriveirieriireessieseiensesenens | eres . I IR 1. ....1,000,000 . .1,000,000 | ... ....1,000,000 |........... 06/07/2013 | 06/06/2019
3133EC YV 0|FEDERAL FARM CREDIT BANKS........ccooummrieririereniseiseriesssnenseens | eneees I (RTINS I L [ 1,008,990 | ........99.545] .................995,450 | .............. 1,000,000 | ..cooovrennee 1,008,802 |........... (188) 11/05/2013 | 09/09/2020
31331) AW 3| FEDERAL FARM CREDIT BANKS.........ccoovveremereerenereressenienisnsniens | eveenee oo | eoerenrenies [ o [ e0000000002.2,013,320 | ... 109.423| . ..2,188,460 .2,000,000 (1,421) 01/29/2010| 01/07/2019
31331V GU 4 [FEDERAL FARM CREDIT BANKS..........coovemmrrerreresnissssssiensinnenns | eeveene | oo [ evvenriienns [ e | 0000000, 2,209,760 | ... 108.698 | . ..2,173,960 .2,000,000 (35,075) 11/19/2009 | 12/16/2015
31331X FD 9 |FEDERAL FARM CREDIT BANKS..........ccooommrverreeeenereseresnsiiensiseneenns | evveene oo [ evieneeen [ | ire.2,106,300 | ... 1122411 . ..2,244,820 .2,000,000 (12,498) 03/24/2008 | 01/03/2017
31331Y CN 8 |FEDERAL FARM CREDIT BANKS..........cooormmrrmrinrinneinnismsienisenenns | eevenne oo [ evvenrienns [T | 002,043,420 | ... 111537 . ..2,230,740 .2,000,000 (5,335) 05/27/2008 | 10/28/2016
31331Y HQ 6|FEDERAL FARM CREDIT BANKS..........ccooomrrveriereenersnrssssienssenenns | evveene | oo [ evveniienis [eoee] | 2,154,740 | ... 112.09 | . ..2,241,920 .2,000,000 (20,007) 06/03/2010 | 12/15/2017
31331G TJ 8|FEDERAL FARM CREDIT BANKS........c.ccoonmrinmrinennnenseisnnissinenanns | eevinne [ oo [ ervvrnvenns [eone] | 0000000.3,003,270 | ... 100.727 | . ..3,021,810 .3,000,000 (693) 05/14/2009 | 04/17/2014
31331S 2K 8 |FEDERAL FARM CREDIT BANKS..........ccooommrverrerersersnrsssiienssenenns | evveene oo [ evveniienis [eoeeT | e000000.2,010,910 | e 106.853 | . ..2,137,060 .2,000,000 (1,615) 05/29/2008 | 08/10/2015
31331X DE 9 [FEDERAL FARM CREDIT BANKS........cccooourmrrmmrineinneinnersnrieninennens | vevvnee [ oo [ ervvnennens [ | 002,079,720 | e 111955 . ..2,239,100 .2,000,000 (9,489) . 02/14/2008 | 11/07/2016
31331X LG 5|FEDERAL FARM CREDIT BANKS..........cccooomurmmrinmrmnninnisnninnnrennnns | vevvee oo [ evvvviinens [ | 002,156,360 | ... 112104 | . ..2,242,080 .2,000,000 (20,485) | ...cvovevererrriniirens | e | e 4.875] ......... 3.698 [ | v 44,417 | oo 97,500 | 05/08/2009 | 01/17/2017
31331X S5 2|FEDERAL FARM CREDIT BANKS..........ccooommrveeieeeeneresnrieesiiensseneenns | evveene | oo [ evveneeenns [eoee 1 | 1,124,240 | . 115357 . ..1,153,570 .1,000,000 (14,953) 23,125 04/15/2009 | 08/01/2017
3133X0 PF 0 [FEDERAL HOME LOAN BANKS.........ccocomiimmrmrincenneinneisnsiesesennnne | vevinne | oo [ eevvnevenns [ | eii000.3,264,360 | ... 115.814 | . ..3,474,420 .3,000,000 (25,020) 01/29/2008 | 08/15/2018
3133XB DM 4 [ FEDERAL HOME LOAN BANKS..........coccovvrmmrrererernsnisnrsnsissssensenns | evviene | oo [ ervenriienns [eove] | 1,937,140 | e, 105.030 | . ..2,100,600 .2,000,000 9,293 08/09/2007 | 02/13/2015
3133XD TC 5|FEDERAL HOME LOAN BANKS . . ...1,507,560 | ...... 108.752| . ..1,620,405 | .. 11,490,000 | ..oovvvnne (2,291) 09/11/2007 | 12/11/2015
3133XH K6 8|FEDERAL HOME LOAN BANKS.........cccovtverieriniiirinrineriesiesennenins [ voveees U [FSRPPURPIINS BV L [ 2,090,760 | ...... 112015 v 2,240,300 | ..oovvernnne 2,000,000 | ..oovvernvne 2,034,061 |........... (11,172) 5125 ......... 4471 AD...... | v, 20,500 | .ocvornee. 102,500 | 05/23/2008 | 10/19/2016
3133XJ W2 0| FEDERAL HOME LOAN BANKS........cccntiimiierierineerseiseiseriesessennns | v I [FUPRURPIINS IO 1 ....2,068,280 | ...... 113.077| . ..2,261,540 .2,000,000 ....2,027,380 (7,779) 5125 ... 4659 |MS...... ...102,500 | 02/20/2008 | 03/10/2017
3133XK QX 6 | FEDERAL HOME LOAN BANKS.........cocoviieiirriiereieisesie e | e . I 1. ....2,887,407 | ...... 112.897 | . 3,274,013 | .. .2,900,000 | ... ..2,895,302 |........... . 1,214 | oo e | e 4.875]......... 4.929 | MN...... ...141,375 | 12/17/2007 | 05/17/2017
3134A4 VG 6 |FEDERAL HOME LOAN MORTGAGE CORP........c.covvurmiveierrcricrirenes | cevs [ (RTINS IO L [ 1,981,322 | ...... 108.086 | .....oovvveee 2,161,720 | .ovvvernne 2,000,000 | .eoovvernvene 1,995,746 |........... . 2,112 | o | v | s 4750 ......... 4.870 |MN...o. | vovvrerernns 11,611 | v 95,000 | 12/16/2005 | 11/17/2015
3134A4 ZT 4 |FEDERAL HOME LOAN MORTGAGE CORP........c.coovumrrvnrinerierinnes | crvees B L [ 1,383,318 | ...... 108.756 | ...cvvurennee 1,522,584 .1,400,000 ....1,395,885 1,864 | oo | e | e 4750 ..o 4.902|JJ....... .66,500 | 01/27/2006 | 01/19/2016
3134G3 4R 8| FEDERAL HOME LOAN MORTGAGE CORP........ccccvevemiviriirennirines | ceveene . Al 1. 3,767,600 93.529 3,741,160 | .. 14,000,000 | ..............3,769,731 | ........... . 2,131 2.000].......... 2.852 | dJ....... 12/03/2013 | 07/23/2021
3134G3 JM 3 |FEDERAL HOME LOAN MORTGAGE CORP.......c.cosvemirvrrirnerinriienes | crve I SRR IV L [P 1,000,000 | ........99.435] ................994,350 | .............. 1,000,000 | ..coovvrennee 1,000,000 |........... 2.000]......... 2.000 [ JJ....... 01/05/2012 | 07/30/2019
3134G3 M4 9 |FEDERAL HOME LOAN MORTGAGE CORP.......cccovuvveervriririvsnninnes [ wovnee [ [rvirinnne 1o 1 ....1,000,000 .1,000,000 21,000,000 [ 1o e | e | e | e 1.500 | ...coue 1.500 | MS...... 09/12/2012 | 09/26/2019
3134G3 NL 0|FEDERAL HOME LOAN MORTGAGE CORP........c.coecemmrirerrerierirenes | ceve [ [ 1 e 1. ....1,000,000 . . . .1,000,000 | ..............1,000,000 |........... 0.500......... 0.500 [FA....... 02/07/2012 | 02/24/2015
3137EA BA 6 |FEDERAL HOME LOAN MORTGAGE CORP........c.coevemirimneirnrriniienes | crve I RTINS I L [P 2,145,529 | ...... 114.099 | oo 2,281,980 | ..oocvvnnene 2,000,000 | .oovrerncne 2,064,699 |........... (15,055) 5125 ... 4.212|MN...... 01/25/2008 | 11/17/2017
3137EA CA 5| FEDERAL HOME LOAN MORTGAGE CORP.........cccccovvereriininrrnerines | vvree | o | vevererernes [ e 1 ...998,750 .1,000,000 127 3.750 | ... 3.766 | MS...... 10/23/2009 | 03/27/2019
3137EA DB 2 |FEDERAL HOME LOAN MORTGAGE CORP........c.coevemmrimreirnerinrienes | crve . I I 1. ...994,180 . .1,000,000 533 2375 . 2441 | U....... 01/12/2012 | 01/13/2022
3137EA DR 7|FEDERAL HOME LOAN MORTGAGE CORP........ccooovervirrerinrinrnires | vrvees e [ T s 4,653,696 | ........ 93.751 | o 4,687,550 | ...cccouenee 5,000,000 | .cooerererreeh 871,568 | oo | s 17,873 [ oo [ e | e 1.375 | e 2.503 | MN...... 08/16/2013 | 05/01/2020
313370 E3 8|FEDERAL HOME LOAN BANKS.........ccoovirrieiirieiesesisesesissssssessenes | erenes I (RTINS I 1 ....500,000 3375 e 3.375|JD....... 07/19/2010 | 06/12/2020
313371 4H 6|FEDERAL HOME LOAN BANKS........coovoiinieinrieiierieeissssississsinnes | crvees e | e 1 .1,000,000 148 3.000]......... 3.018 | MS...... 09/16/2010 | 03/18/2020
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313373 UU 4| FEDERAL HOME LOAN BANKS.........ccoimiiirinnineiierieeiesisnisseiienes | cvvees U [FSPRURPIINS PPN L [ 4,226,920 | ..... 104.314 | ..o 4,172,560 | ..ocvovnvne 4,000,000 | ..ovvernvne 4,207,968 |........... (18,952) [ ..vcvovverrerrrinrinens | e | cernereeni2.750 [ s 1.533 07/30/2013 | 06/08/2018
313379 DT 3|FEDERAL HOME LOAN BANKS........cooumiiieinrinerierineesseniseisseninnes | ceveee I (RTINS I LI [ 986,620 | ........ 98.066 | .....oorvvnene 980,660 | ....coccovee. 1,000,000 | ..coorvernene 987,697 |...coonc.. 1,077 | e | veverneenssnseisennnne | eereeeeenn 1250 | v, 1.538 08/06/2013 | 06/08/2018
313380 GZ 4 |FEDERAL HOME LOAN BANKS........ccooeviieriieeieieisieieeieiesesiessnnins | i [ [ 1o 1 ..1,673,875 | ........ 93.144] . ..1,630,020 11,750,000 ....1,675,739 1,864 | oo [ e | e 1.890 | e 2.586 10/25/2013 | 09/04/2020
313381 C3 7|FEDERAL HOME LOAN BANKS........cccoomiirreiererierineereniseessesinnns | ceveee [ [ 1 e 1. 1,719,900 | ........ 93.932 . ..1,690,776 | .. .1,800,000 | ..............1,722,153 | ........... 2,253 | o | e | covvennen TATO | e 2.256 10/25/2013 | 11/29/2019
313381 YT 6|FEDERAL HOME LOAN BANKS........ccoooiiieinrieiierieeissssiseisssiinnes | cvvens [ [ 1 L [ 1,978,830 | ........ 92.559 | ..oovriinee 1,943,739 | .o 2,100,000 | ...covvienee 1,982,119 | .o 3,289 | .o [ [ 1420 [ 2416 10/25/2013 | 02/06/2020
313383 EB 3| FEDERAL HOME LOAN BANKS.........ccooviriierinieierssisseesississssssenns | evens . Al 11. 2,763,240 93.198 2,795,940 .3,000,000 9475 | oo v | evnieeen 1.820 | e 3.041 09/05/2013 | 12/04/2020
3133XF NL 6| FEDERAL HOME LOAN BANKS........ccoovvimiereirreineiieniesisneessesiseines | oevenne . I I L [P 2,759,425 | ...... 107.317 | ovvvernes 2,682,925 | .. .2,500,000 | .oovvenne (37,499) | ..ocvvvreciernnrinens | e | e 5.500 [ o 3.868 01/29/2008 | 06/12/2015
3133XH VS 8| FEDERAL HOME LOAN BANKS........cccoooeviierieieiciseeseieesiesesnnns | v e [ T e 2,115,086 | ...... 112.047 | oo 2,240,940 | ...cccoueeee 2,000,000 | ...cocvuvnee 2,043,583 |........... (13,653) [ oo | e | 5,000 [ onienn 4.204 03/24/2008 | 12/09/2016
3133XL F8 1 |FEDERAL HOME LOAN BANKS.........ccoimvrrrirernrisisernsisssssssssesssnsnns | eoveene I (RTINS I 1 ....2,144,800 | ...... 115.287 | . ..2,305,740 .2,000,000 ....2,062,396 (16,372) [ oo | eerverirerieseneennees | e 5,625 [ o 4.633 06/04/2008 | 06/09/2017
3133XM  CL 3| FEDERAL HOME LOAN BANKS.......c.ccootimriiiiniiernnieiesississesienns | evene . I IR 11. ....1,034,040 | ...... 112.655 | . .1,126,550 | .. .1,000,000 | ... ...1,015,095 | ........... (3,691) [ coveverreirerneirvinnins | vervvrnerernnineeienns | e 875 s 4.427 04/29/2008 | 09/08/2017
3133XP CT 9|FEDERAL HOME LOAN BANKS Cuveoe | e e | oo L [ 5,181,084 | ...... 110612 v 5,862,436 | ....ccovvnes 5,300,000 | ..ovvernvene 5,243,683 | ...ocvvverieriiriinnns | e 11,948 | oo [ | o250 | e 4.531 03/05/2008 | 03/09/2018
3133XT XG 6| FEDERAL HOME LOAN BANKS........cooviieireireiseiseriesisnensesiseines | sevenne I RTINS IV 1 ....1,007,000 | ...... 101474 . ..1,014,740 .1,000,000 ....1,000,696 (TATA) [ o | e | e 3400 | e, 3.247 06/23/2009 | 06/17/2014
3133XV NU 1 |FEDERAL HOME LOAN BANKS.........ccocevoiimiiirirerrieisisseeeiesiesssnnss | e . I IR 1. ....1,002,500 | ...... 102420 . .1,024,200 | .. .1,000,000 | ... ...1,000,492 |........... (50B) [ +evrverrverernreersnnnee | eorerrnrinserenneinsnnns | vrerneenn 2750 | v 2.697 11/12/2009 | 12/12/2014
3128X2 3A 1 |FEDERAL HOME LOAN MORTGAGE CORP........c.cooeummrrmernerecriranes | cevnne I (RTINS I L [ 4,363,140 | ...... 101.071 | v 4,548,195 | ...ocoonnvn. 4,500,000 | ..oovvernvnne 4,494283 |......... 21,788 | oo | verresninseisenieninee | o500 | i, 5.009 03/29/2007 | 04/02/2014
3128X2 RA 5|FEDERAL HOME LOAN MORTGAGE CORP.... 109.017 . ..2,180,340 .2,000,000 (31,704 [ v | evernenrirenieisnnns | 05,300 | i 3.558 05/01/2009 | 12/01/2015
3128X2 TM 7 |FEDERAL HOME LOAN MORTGAGE CORP.... 100.378 | . ..2,007,560 .2,000,000 1,038 | cooveerrnerrerireriinee | vererneensninerseninnne | vereennn.000 | covnece, 5.054 11/21/2006 | 01/30/2014
3128X3 3E 1 |FEDERAL HOME LOAN MORTGAGE CORP.... 105.156 | . ..2,103,120 .2,000,000 (8,634) [ ..o | e | eereeern5.050 | e 4.581 06/09/2008 | 01/26/2015
3134A4 UX 0|FEDERAL HOME LOAN MORTGAGE CORP. ...104.448 | . ..2,088,960 .2,000,000 (33,573) .2.738 05/21/2009 | 01/15/2015
3134G3 B5 8|FEDERAL HOME LOAN MORTGAGE CORP.... 21,000,000 | ovoereerrn 1,000,000 | vovoeoninrineniens | e e | eenerennsenennnes | e 1150 [ 1.150 07/27/2012 | 08/22/2018
3134G3 B9 0|FEDERAL HOME LOAN MORTGAGE CORP.... 21,000,000 | ..voovreeerrea 1,000,000 | oo [ e e | e | 0878 [l 0.875 07/27/2012 | 08/15/2017
3134G3 ZH 6|FEDERAL HOME LOAN MORTGAGE CORP. . .1,000,000 (1,238) ..0.875 07/27/2012 | 07/25/2017
31359M XX 6|FEDERAL NATIONAL MORTGAGE ASSOC 105.542 | . .4,000,000 (67,233) [ vvrvveervrreirernnnee | everneiseiinnveiisninns | e 5.000 | o 3.213 05/28/2009 | 03/02/2015
31398A XJ 6|FEDERAL NATIONAL MORTGAGE ASSOC. 100875 . . .3,000,000 | oveererrnnn2,995,014 | oo | e 13,080 | .ovveeerrrerrerirenes [ | erereen2.500 | coviinee 2.952 10/07/2009 | 05/15/2014
31359M 4D 2| FEDERAL NATIONAL MORTGAGE ASSOC. 112536 | . ..1,125,360 .1,000,000 (2,298) L4721 05/27/2008 | 02/13/2017
31359M UT 8|FEDERAL NATIONAL MORTGAGE ASSOC 101.142 . .1,011,420 .1,000,000 (2,906) [ ..vvevveererieirienins | v | o125 [ 3.823 05/27/2008 | 04/15/2014
31359M W4 1| FEDERAL NATIONAL MORTGAGE ASSOC 112192 . .1,121,920 .1,000,000 (356) | evereeernrerrrrerieris [ rrerireeerneernsniseiis | evereen9.250 | o 5.207 09/19/2006 | 09/15/2016
31359M WJ 8| FEDERAL NATIONAL MORTGAGE ASSOC . . 103.494 | . ..6,991,020 | .. 16,755,000 | ..oovvvnne (45,914) | oo | e | 4825 | e 3.912 08/06/2009 | 10/15/2014
3135G0 NT 6 |FEDERAL NATIONAL MORTGAGE ASSOC.......cccomverrummrinerierinnes | coveene I [ 1 L [ 4,860,000 | ....... 96.147 | ..o 4,807,350 | ..oovvernvne 5,000,000 | ..ovvernvne 4,869,380 |........... 9,380 | ovorrerrrrinnrenins [ e | evreeen 1700 | e 2.195 07/30/2013 | 08/28/2019
313560 TH 6 |FEDERAL NATIONAL MORTGAGE ASSOC 998,600 | ........99.851 ....998,510 .1,000,000 ...999,027 A27 [ e | s | 0480 [ 0.527 01/30/2013 | 01/29/2016
3135G0 VR 1|FEDERAL NATIONAL MORTGAGE ASSOC [P SOTOTOORS i UOOOR: I SOUPOPO 2,000,000 | ........ 99.889 | .ovviiae 1,997,780 | .. .2,000,000 | ... 2,000,000 | ..o | e | e | e | veenen0.500 | s 0.500 03/22/12013 | 03/28/2016
3136G1 RV 3 |FEDERAL NATIONAL MORTGAGE ASSOC........cccouvummrvmerierireeinenins | cevee U (SRR I RO [ IS 1,000,000 | ...... 100.057 | weocverrinnes 1,000,570 | ..cooovrennee 1,000,000 | ..cooovrvnnee 1,000,000 [ ..ooverueeenrreerienens [ rerereeersreissinenies | vevrereneesssinenens | e | coneeenen0.950 | o 0.950 07/24/2013 | 10/28/2016
31398A DM 1 |FEDERAL NATIONAL MORTGAGE ASSOC........cccouumrunrererniiieniieins | e ..7,235,703 | ...... 114.351 . ..8,004,570 .7,000,000 ....7,098,966 (25,983) [ v | e | e 5.375 | 4.928 04/25/2008 | 06/12/2017
46246K J2 9|IOWA FINANCE AUTHORITY REVENUE IO I . ..1,812,282 | ...... 102483 | . 1,793,452 | .. .1,750,000 | ..............1,750,000 | ........... (62,282) | ..o | e | 3730 [ o 3.730 09/17/2013 | 08/01/2021
469487 CN 0|JACKSONVILLE FLORIDA SPECIAL REVENUE..........cccooommrimerinneins | covene e LAFE | e 2,397,890 | ...... 108442 ..o 2,385,724 | ..o 2,200,000 | .oovrernene 2,200,000 | ooocvererereireriinnns | e (197,890) | covvvvereererinerienins [ everierineernneinseinns | eveereen990 | i 4.990 09/13/2013 | 10/01/2021
607167 DW 0|MOBILE ALA INDL DEV BRD POLLUTION REVENUE...........cccovuvrvrns [ orenee el TAFE ] 2,000,000 | ...... 105.538 | ..o 2,110,760 | .. .2,000,000 | ..cece0ri2,000,000 | coooveirienrinirerieins | v [ [ | 0,000 [ 5.000 03/03/2008 | 06/01/2034
613741 EX 1|MONTGOMERY COUNTY VIRGINIA ECONOMIC DEVELOPMENT... |....... . 2,667,665 98.674 2,629,662 | .. .2,665,000 [ESTT IT (57) [ orererneernerineinernens | eevnerineriseeneniinnes | e 2.950 [ oinnd 2.933 11/05/2013 | 06/01/2020
677561 HA 3| OHIO ST HOSPITAL FACILITY REVENUE..........ccoooniiirineinneinciiienes | crvee oo | e | LIFE | c.1,080,930 | ... 111332 oo 1,113,320 | oo 1,000,000 | ..............1,035,544 |........... (10,997) [ oocvvrevieeinernneinens | eerneiieriseirneiinees | 005,000 [ e 3.737 08/11/2009 | 01/01/2017
742651 DK 5|PRIVATE EXPORT FUNDING CORPORATION........cocomurrerermrenennnne [ eevvene [ [everrenns | o [ 997,510 | e 102.987 | . ..1,029,870 .1,000,000 339 | oo | e | eerrenn 2250 | o, 2.288 10/06/2010 | 12/15/2017
842475 WF 8| SOUTHERN CALIFORNIA PUBLIC POWER AUTHORIT [T e | WIFE | 2,421,560 | ... 116.361 | . 2,327,220 | .. .2,000,000 R (67,562) | ..ovvvrercererireinens | eeveerinerisrineeineen | eernernne8.930 [ i 3.096 04/19/2011 | 05/15/2017
880591 DS 8| TENNESSEE VALLEY AUTHORITY......coiriiernnisneenissisnsssssnsssessssenss | avee e [ 2,865,402 111.656 | oo 3,014,712 | .............. 2,700,000 | ..............2,769,093 |........... (21,624) [ oo | v | ceinennnd875 | 3.949 | Do | v 5,850 [ coovvrenne 131,625 | 03/17/2009 | 12/15/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............cwveireseeernsissnenssisens | seenenens 164,319,432 | .. XXXcoovwe | ovvrins 169,104,579 | ..o 160,880,000 | .......... 161,690,232 | ..ccoovvrivrinninnd 0 | s (857,714) 0 0 XXX XXX | e 1,349,095 | ........ 5,521,388 |..... XXXeoooe [ XXX......

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
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31394H QL 8| FHLMC REMIC SERIES 2663 VQ.........cvorrerrrerirerierierenseisnineines | evveee | oo | vevererenns [ eovens 1| 2,097,411 | 100872 ..o 2,064,728 | ...ocooen. 2,046,879 | ..ocoovnven. 2,051,391 |..cccooenee (11,251) 5.000]......... 4.383 | MON... | cccovvvernne 8,529 | ..o 102,344 | 07/28/2009 | 06/15/2022
31394R  ZY 8|FHLMC REMIC SERIES 2789 LB.........c.ccoveerirerirerireerneiserienineenneens | eeree | oo | vevvveninnes [ evvene 1| i 2,944.765 | .. 105.605 | ...cooovennee 3,067,639 | .coovvvrneen 2,904,824 | ............2,921,543 |........... 131 | e [ | e 4.000]......... 3.704 [MON... | .covvrrrrnnns 9,683 | .oovernes 116,193 | 09/01/2009 | 03/15/2019
31394T YQ 2|FHLMC REMIC SERIES 2770 AU.......coeviiireneieinnieieieseirensnissnsnnes | vvveee | oo | vevvennnens | eoreee 1] 1,839,529 | L. 105.522| . ..1,894,341 1,795,210 359 | | e | o000 | 3.471|MON... | ... .5,984 10/22/2009 | 03/15/2019
31394W FL 7| FHLMC REMIC SERIES 2773 TB....c.ovvveeriernernesesessisesesssssssnsssssenss | everes | oo | eevsessenens | wvrene T 2,236,318 | ... 105.680 | . 2,341,390 | .. 12,215,547 (612) . 4.000]....... 3.818 [MON... | ... 08/26/2009 | 04/15/2019
31394W YN 2| FHLMC REMIC SERIES 2783 AY.....coovvirrireirnniineieenieeesseessssiseins | eovnees | oo | oneereennn | vevens 1| 1,993,243 | 105473 | covvinne 2,069,672 | ..oovvvrnvnn. 1,962,276 | .............1,974,286 |........... 208 [ .o | e | e 4.000]......... 3.697 | MON... 04/23/2009 | 04/15/2019
31394W GS 1|FHLMC REMIC SERIES 2784 H........vvvvrverirerernceirenisniesnrnennene. [ v | oo | evrrivenin | vevens 1 2,899,506 | ...... 105.754 ..3,064,428 .2,897,695 18 | e [ e [ e 4.000 [ e 3.987 [MON... | ... 07/17/2009 | 04/15/2019
31394W AF 5| FHLMC REMIC SERIES 2786 BC........ccovvvunrenrereireeineenerissnesneninnes [ evneen | oo | eerernenens | vevens 1| 2,139,961 | ... 105.623 | . ..2,189,806 | .. 2,073,229 1,019 . 4.000]........ 3.295|MON... | ... 12/21/2009 | 04/15/2019
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB..........cocooveveireiercirereieierecisnessisenens | evvenee oo | evreniens [ coeine T 1,178,469 | ... 108.519 | ovceeiene 1,246,531 | ..coovvnnnee. 1,148,675 | ..coovvnveee. 1,165,699 |........... (944) [ oo | v | s 4.500]......... 3.847 |MON... 05/20/2009 | 05/15/2024
31395F H7 2| FHLMC REMIC SERIES 2855 WN........cooomeverrerrrenimnerierieniseesnnens | veene | oo | vevereeinee [ cev 1| 1,857,853 | ... 105.499 ..1,831,256 .1,735,804 2,141 | e [ | o000 | e 1.780 | MON... | ... 07/15/2010 | 09/15/2019
31395 MW 3| FHLMC REMIC SERIES 2892 DB........cocovvvrerveieeeiineinnnnnrensninenienens | evvneen | oo [ eorervnnnns [ 11. ..2,037,723 | ...... 106.668 | . 2,152,078 | .. 2,017,548 | oo (191) . 4500 ......... 4.295 [MON... | ... 12/19/2008 | 11/15/2019
313950 RE 3| FHLMC REMIC SERIES 2977 AY.....ccovvurrinrrnerierirereneeisnissenieninee | veveee | oo | vevereeenes [ covns L [ 2,496,800 | ...... 107.954 | ...ooovvennes 2,601,890 | ..oocvernvne 2,410,184 | ..o 2,459,549 |........... (2,031) [ oo | e | e 4500]......... 3.634 | MON... 02/08/2010 | 05/15/2025
31396E TN 6| FHLMC REMIC SERIES 3075 PD........ocoonieerirerierinenisniseesserissnnnnes | eevinee oo [ eernerinnees [ nens 1 ....2,350,358 | ...... 105.516 ..2,402,667 .2,277,065 ...2,299,416 (2,118) 5500 ......... 4.836 | MON... | ... 01/22/2009 | 01/15/2035
31396H 6E 4 |FHLMC REMIC SERIES 3102 PJ......ovviieririieieriseiisennieisennsirensnenens | evvee | oo [ eorerinninns [ onees 1. L A757,612 102.378| . 1,738,821 | .. 1,698,432 | ... ....1,708,221 (4,170) 5.000{......... 4.187 [MON... | ... 02/10/2009 | 05/15/2034
3137GA LA 3| FHLMC REMIC SERIES 3736 QB.........cconmvereerrrenerierieeernenssnsisensnes | veeeee | oo | vevereeinee [ covens L [ 3,956,250 | ...... 106.754 | ..o 4,270,160 | ..oovvrrnvnne 4,000,000 | ..ovrernene 3,975,473 | ..o 2844 | oo | e | s 4.000]......... 4.203 | MON... 02/14/2011 | 05/15/2037
3137GA T2 3|FHLMC REMIC SERIES 3742 EA........coovvvvrieverivinerernnssrenneisnnns | evvvees | oo [ eorerinninns [ s 1 817,482 | ... 103.506 | . 197,179 ...813,943 1,138 3.500(......... 2110 |MON... | ... 12/10/2010 | 10/15/2024
3137A2 SC 6 |FHLMC REMIC SERIES 3759 AB...........coevvvrrrerierisseinsisssssssiessennns | evviene | oo [ coverrisnnns [ s 1 1,897,379 | Lo 104.820 | . 1,830,177 | oo 1,880,866 | i | e 14473 | e [ | e 4.000]......... 2.644 [MON... | ... 01/19/2011 | 02/15/2029
3137A2 TH 4 [FHLMC REMIC SERIES 3759 LW......coovviriirrrineirnerieeeneniseiseesnsnins | eevieee oo [ eovnerinnnns [ e 1 3,920,625 | ... 104.020 | . .3,936,000 | ooeereerne 3,925,626 | oo | s (T2) [ oo | e | e 4.000]......... 4.056 | MON... | ... 01/19/2011 | 08/15/2036
3137AB KB 6 |FHLMC REMIC SERIES 3874 PD.. ...102.410( . 1,643,622 6,796 3.000 ..1.265 | MON... 08/26/2011 | 06/15/2038
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC......ccoovrieerrrinrrnerierenenssinsninnenns | eevinee oo [ cerneriinnns [ nens .3,951,799 (9,307) 2.000]......... 1.418|MON... | ... 09/19/2012 | 12/15/2037
3137AG 6Y 1|FHLMC REMIC SERIES 3934 El . 2,568,537 | .ovreerni2,668,167 [ oo | v 18,949 3.000]......... 1.652 | MON... | ... 11/28/2011 | 12/15/2025
3137AJ) 6A 7|FHLMC REMIC SERIES 3955 BA. ..3,611,798 .3,632,183 4,599 3.500 ..2.272 | MON... 12/14/2011 | 02/15/2041
3137AJ HW 7| FHLMC REMIC SERIES 3960 YH........ccocvvivienrierinrereineirennniecnnnes | evneee | oo | eevvervnns | e [ 4,123,412 | 98.945 ..3,992,572 4,035,143 (8,428) 2.000]......... 1.465|MON... | ... 09/20/2012 | 08/15/2040
3137AL TS 8 |FHLMC REMIC SERIES 3996 GN.........ccocnivinrrrerierineneninnineninnnens | vevvee oo [ evvvrninens [ | i 4,428,027 | e 103.729 .4,419,144 4,260,279 (18,247) 3.000].......... 2.070 [MON... | ... 02/28/2012 | 11/15/2038
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED.........ccccooveunerirmrinreneriseinerisnninennns | eevnne | oo [ evvvseiinens [eone] | i 3,707,799 | e 100.236 ..3,556,507 .3,548,133 (18,590) 2.500 ..1.516 | MON... 10/18/2012 | 10/15/2036
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA..........cccovvvvrrirnrnirivirnirerinnneneninnes | eoveee [ [rovrvninen [ o] | 3,759,601 | oo 99.188 ..3,559,974 .3,589,118 (4,938) 3.000].......... 2.152|MON... | ... 10/24/2012 | 12/15/2040
3137AV  2S  5[FHLMC REMIC SERIES 4122 PA.........cccovommerrerirneeneesnninnerneniineeinenns | evvinee oo [ eorveeineens [ oo | iiie.6,359,376 | ... 94.955 ..5,998,245 16,316,934 (4,594) [ oo | e | e 1.500] ......... 1.354|MON... | ... 11/26/2012 | 02/15/2042
3137AW 6M 2 |FHLMC REMIC SERIES 4125 KP SSSSUURPURTURTURPIURSURIUSPURPRURRY VURPRORN IO FUVPPRORPPURY IRVOO . ...6,828,593 | ........ 97.003| . ..6,395,115 | .. 6,592,698 | ....ccooonc (32,825) 25001 ......... 1.739|MON... | ... 12/17/2012 | 05/15/2041
3137AW VA 0|FHLMC REMIC SERIES 4145 UC..........ccccvmirimirieririnniennrnerireninnens | evvieee oo [ eenriinnns [ L [ 6,437,317 | ........ 93.762 | ..o 6,064,183 | ...ccoovuven. 6,467,634 | .............. 6,439,285 |........... 1,968 | oo | e | e 1.500] ......... 1.581| MON... 03/20/2013 | 12/15/2027
3137B0 TR 5|FHLMC REMIC SERIES 4186 MC..........ccoceumremrrrerineincirsnrisennenens | eevinee o [ eernerinnens [ nens 1 ...6,874,850 | ........ 95.146 ..6,829,254 7,177,657 008,888,126 | ..o [ i 13,276 | oo [ e | e 1.500] ......... 2.396 |[MON... | ... 07/22/2013 | 03/15/2028
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD.......cccoocovvrvrreierneireenniseinnnsenssnsnnens | ervnnen | oo [ eoverinrnne [ onees 1. ..D,775,674 | ........ 96.628 | . .5,507,768 | .. 5,699,971 | ... ....5,771,551 (4,123) 2.000{......... 1.745|MON... | ... 05/22/12013 | 01/15/2033
3137B2 BC 3 |FHLMC REMIC SERIES 4199 YV......oevummrrmererneernneinernerireseneenenes | eevinee oo [ eernerinnnns [ nens L [ 6,881,574 | ...... 101.757 | v 6,769,772 | ..ovvverenn. 6,652,881 | ...coovuvene 6,871,295 |........... (10,279) 3.500]......... 2.673 |MON... 08/27/2013 | 05/15/2026
3137B1 XV 9[FHLMC REMIC SERIES 4204 HA.........cccosvvumrimrirerineenseseisennnsines | eevinee [ [ evneinnins v 1 ...5,567,039 | ...... 99.180 ..5,495,629 5,541,065 ....5,567,044 5 25001 ......... 2.401 [MON... | ... 09/25/2013 | 05/15/2028
31416W  BC 1| FNABTTB6........ovvecvicrirrerieireierieniesesseesssssenisesssessssessssssssssenssens | eovnees | oo | eversnenens | vevens 1. 1,673,731 | ...... 104.641| . ..1,686,073 | .. 1,611,293 | 1,682,030 | s | e 15,114 3.500]......... 2.249 [MON... | ... 11/01/2010 | 11/01/2025
31415Y LW 7 [FNMA PASS-THRU POOL 993241.........cccmmirmmrirmrenernneinseesenisnenes | eevinee | oo [ eevnerinnens [ nens L [P 1,594,821 | ...... 106.085 | ...oouvennee 1,608,603 | ..oovvveneee 1,516,620 | ...ccoocveenee 1,603,327 [ .oocvereereirerineins | v 15,586 | evvureeerrerierineins [ e | e 4.000].......... 2.113 |MON... 09/15/2010 | 06/01/2024
31381Q BW 5 [FNMA PASS-THRU 467253.........ccocomrmvrnrirernrinsirsnnsissisnsnssssssssnenies | wonneee | [ coverennnns | venene 114,830,097 | ...... 107.044 ..5,128,659 4,791,169 (6,417) 3.640]......... 3.451|MON... | ... 04/08/2011 | 02/01/2018
31417Y GK 7 [FNMA PASS-THRU 15 YEAR........cocciirimerierineeneensnisenssenisssnennnnnes | eevinee | oo [ covnerinnnns [ s 1| 2,060,343 | ... 106.066 2,115,255 | .. 1,994,282 | 2,062,221 | s | e 11,321 | oo [ | e 4.000].......... 2.892 [MON... | ... 01/25/2011 | 10/01/2024
31393Y YS 8|FNMA REMIC TRUST 2004-45 VB..........coocomeremremerneriseersereseissnninns | eevinee oo [ eovnernnins [ v 1| i 263,186 | ......100.180 | .................260,003 | ....ooovvenncee. 259,536 | ..covoverrnrnn 259,670 | ..o (C7)) [N FURURIIRRRIRN ISR 4500 ......... 4.084 | MON... 08/28/2009 | 10/25/2028
31394B MD 3 [ FNMA REMIC TRUST 2004-89 AQ.........cccruverevmmrimmrirerirenerneesnnisnnns | eevinee oo [ eerveriennns [ e 1 .3,751,507 962 [ oo | e | e 4500 ......... 4.000 | MON... | ... 02/24/2010 | 12/25/2024
31396L JT 8| FNMA REMIC TRUST 2006-102 PD.......cccrvvrrrererrnreneesensnseiseessnnens | eovrees | oo | oneeseennns | vevens 1 cevnnrenneneeeen 283 | i b TA,243 | s | e (68) 5.000......... 4.374|MON... | .... 03/18/2009 | 01/25/2035
31398F JG 7|FNMA REMIC TRUST 2009-80 MA.......ccovviirrernriernnicirensnsisersnssenns | veveee | oo | vevevernnens | evneee 1] 1,027,499 | L. 103.057 | ovvveiene 1,011,194 | e 981,199 | .............1,004,974 |.......... (1,584) [ coovoricerieiinineins | e | cerene 4.000]......... 1.868 | MON... 09/24/2010 | 04/25/2027
31398N BS 2| FNMA REMIC TRUST 2010-102 DE.........oseerirveereereneereneneninninerines | veeene | oo | veveenenes [ eevene 1| 5,691,544 | . 101.947 | . ..5,565,812 5,459,515 (20,813) 3.000]......... 1.564 |MON... | ... 01/22/2013 | 06/25/2029
31398S TN 3| FNMA REMIC TRUST 2010-146 PC........cocvvrvnrrrreineisernsniseennninnes | evvveee | o [ eevserinins [ v 1] 5,131,250 | .o 106.338 | . ..5,316,900 .5,000,000 (13,167) | oo | e | o 4.000]......... 3.505 | MON... | ... 03/18/2011 | 09/25/2036
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3136A1 EJ O[FNMAREMIC TRUST 2011-104A........ccoomrmirrmrinrnnnrcnnrnensenineenens | vevnee [ oo [ evvvverinens [ | i, 3,239,805 | ...... 103119 v 3,239,616 | ...ccvvvnees 3,141,629 | ccoovvvnes 3,238,906 | ..ooovvvrrirrirririnins | e 14,892 MON... | ceveririrines 7,854 | oo, 94,249 | 11/29/2011 | 04/25/2026
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC.....cccovvvrnerrrrinerrnerrmnrnenseirsennnne | vevenne | oo [ eevvmerinens [ | s 7,365,331 | ........ 98.450 | ..o 7123174 | o 7,235,321 (8,255) MON... | covvrirnes 12,059 | covrrrne 120,589 | 02/25/2013 | 04/25/2041
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB.......covvvvververeiersniseirenssinsirnnins | eoveene .3,953,230 (10,956) MON.. 07/09/2012 | 03/25/2039
31397S XM 1 {FNMA REMIC TRUST 2011-40 KA.........ccnvvemerrerrnerierieriseessenisnnnnes | cevees . ...418,040 . 412,875 | ... ...424,014 519 MON... 06/15/2011 | 03/25/2026
31397U RJ 0| FNMA REMIC TRUST 2011-83 MV......ovvvniirririrneernneineinsrinsieneens | venen | oo | verennnes | oo | v 4,338,406 4,352,132 | v 4,202,482 | ..oovvornvn. 4,282,402 (1,524) MON. 07/22/12011 | 07/25/2024
3136A0 LP 0 [FNMA REMIC TRUST 2011-70 ND......ovvorrerieirieerierinneienienisnines | cevees ..4,983,750 .5,000,000 (3,748) MON... 10/20/2011 | 04/25/2037
3136A8 ZR 4 [FNMA REMIC TRUST 2012-103 DA.......ovvemrrreriererenineesnissnsenienes | ceveee ..5,340,410 | .. 5,444,176 (25,228) MON... 08/15/2012 | 10/25/2041
3136A3 TS 0 |FNMA REMIC TRUST 2012-11 PN......cvovvrvervrirerinrernrinerennennsnneenens | eovnees | oo [ervnvnnnns [ | i 340,094 | ... 100,792 oo 326,951 | oo 324,382 (6,661) MON.. 01/19/2012 | 11/25/2040
3136AA 6K 6 |FNMA REMIC TRUST 2012-151 YA......coomieieiiernerierireserseessnisenines | cevee ..5,206,498 5,400,371 (7,029) MON... 04/22/2013 | 01/25/2028
3136A3 X9 7 [FNMA REMIC TRUST 2012-3 BA.......cvurreiniirerierieeirseeiseiseissenienes | cevens . ....3,947,183 ..3,947,706 | .. 3,948,416 | ..coovvnne. 47 MON.. 01/18/2012 | 04/25/2040
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB........cccccovrurmrrrmerierenennerinernenrenenne | vevenee | oo [ eervverinens [T | e 4,303,641 4,260,214 | ...ocvornvne 4,284,895 | ............. 4,300,392 583 MON... 03/19/2012 | 10/25/2040
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB........cccosvrrmrvrmermrinenneninnernennnninne | vevnne | oo [ eevvmerinens [T | e 4,160,481 4,003,064 4,129,509 ....4,154,451 (1,174) MON... 03/27/2012 | 01/25/2032
3136A5 P6 7 |FNMA REMIC TRUST 2012-53 PB.......covvvviirrnieineiersisssiesssiseines | woveine . 5,515,230 5,308,800 | .. .5,370,888 | ... ....5,492,974 (4,964) MON.. 07/16/2012 | 02/25/2041
3136A6 4N 1 [FNMA REMIC TRUST 2012-72 QE........oeccnvrrmmrrnerrrerirneesennsnnisernenis | vevenne | oo [ eevvmerinens [ | e, 2,817,906 2,707,472 | v 2,685,318 | ..oovvernene 2,790,762 (16,399) MON... 07/17/2012 | 01/25/2038
3136A7 5E 8|FNMA REMIC TRUST 2012-96 PD JEUORURIPIPURURURPORIORN INURURUR (VR ISPOPOPIORORS IUOPPON Il EDPOPPROR 4,882,499 4,644,205 4,819,990 2,463 MON.. 08/27/2012 | 07/25/2041
3136AG  2Y 7|FNMA REMIC TRUST 2013-116 VC......ccrvvereererenirrerieniseeseeiseninns | ceveene 3,764,033 3,679,246 .3,711,835 (486) MON... 11/22/2013 | 04/25/2033
3136AH HH 6| FNMA REMIC TRUST 2013-120 VC.......coovvvrrirrirneireeissiennieeiseens | s ...4,858,615 4,741,913 4,780,925 (930) MON... 11/22/2013 | 08/25/2033
3136AD EY 1|FNMA REMIC TRUST 2013-36 AB. ...6,910,235 ..6,744,457 16,725,290 (3,569) 10/23/2013 | 05/25/2032
3136AE  Z4 2|FNMA REMIC TRUST 2013-70 VA.... 6,955,295 6,715,387 6,779,452 ) ...101,692 | 06/21/2013 | 08/25/2026
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 221,779,602 | ... XXX........ ..218,751,495 .217,054,726 ) 0 |0 [ XXX |G XXX, [ XXXl 537,162 5,477,520
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.... ....386,099,034 |...XXX........ ..387,856,074 .377,934,726 ) 0 [0 [ XXX [ XXX [ XXX e 1,886,257 10,998,908
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AH  5|AFLAC INC......cccoovrririmrincrierieissrinsrinenienisssssssissssessenssnssnssenens. | eovnene | o [ wovevrenns | W TFE | 02,059,580 | ... 103.191] . ..2,063,820 .2,000,000 (12,828) 08/29/2012 | 02/15/2017
009158 AP 1|AIR PRODUCTS & CHEMICALS INC.......cccosvvrevirmeirnerenneimennnnrneennens | eevneee | [evneeveens | WTFE | i 4,351,702 | ... 108.228 | . .4,118,075 .3,805,000 (49,172) 05/28/2013 | 08/21/2019
010392 ER  5[ALABAMA POWER CO......coovivrirviieiernrireensissesnsnesienssssensssssssennnes [ eveene | oo | vevvvnenns | o TFE | i 498,750 | ..o 108.508 | . ....500,000 178 08/11/2008 | 01/15/2016
010392 FE 3| ALABAMA POWER CO......cccovevreererieernerenisnessessessensessesessesssnens | eevnene | o [ woveereeens | W TFE | i 1,047,753 | Lo 101.893 | . .1,050,000 198 05/18/2011 | 06/01/2021
025816 AY 5| AMERICAN EXPRESS CO......cccoovummrrrinerinneenennneeseessssssssesssssssseene | covneee | o [ vveeveens | W TFE | 1,000,140 | ... 119.484 . 11,000,000 | .ooooereeeren 1,000,071 | oo | e (14) 03/13/2008 | 03/19/2018
0258M0 DA 4| AMERICAN EXPRESS CREDIT CORP.......cccoouemurrerimenrennmresernenins | covneee | o [ wevevirenns | TFE | 1,005,500 | ... 103486 ..............1,034,860 | .............. 1,000,000 (1,108) 09/16/2010 | 09/15/2015
0258M0 DC  0|AMERICAN EXPRESS CREDIT CORP.......cccovvumerierenerneineninsersnenins | eovneee | o [ wvverveens | W TFE | iiii..999,470 | ... 104.488 | . ..1,044,880 .1,000,000 ...999,689 108 12/12/2011| 09/19/2016
02666Q J7 9| AMERICAN HONDA FINANCE CORP........cccceevrrrriererereessesnenienies | evvnee | oo | everveeeens | WAFE | i 997,360 | ... 101.631 .1,016,310 | .. .1,000,000 ...997,880 232 09/13/2011 | 09/20/2021
03076C AB 2| AMERIPRISE FINANCIAL INC........coccorvrerermrrrerreriseesneensnrsenseninne | oneeee | oo | veverneed T LAFE | . 503,943 | ... 108.608 | .....oovvrnes 539,782 | oo 497,000 (796) 12/16/2005 | 11/15/2015
035229 CU 5|ANHEUSER BUSCH CO INC.......cccoovvvemrerreinerrnrenerneniseesseinseessenens | eovneee | R| oveiiveccns | WIFE | 499,325 | ... 100151 | coocrerrirs 500,755 ....500,000 82 12/04/2003 | 01/15/2014
03523T BP 2| ANHEUSER BUSCH INBEV WORLDWIDE..........cccouvererirernernerirenes [ eoenes 995,180 92.497 ...924,970 | .. .1,000,000 433 07/11/2012 | 07/15/2022
037411 AN 5| APACHE CORP.........cosvvirrirrrinnninerieeiseissnisssisssssssssesssssssssssssssssess | evveeee | o [ eoveeensens | 2 TFE | i 2,831,400 | ...... 116.302 [ ..ocvvvrenne 2,907,550 | ..ovvrvrnenne 2,500,000 (33,375) 01/15/2008 | 02/01/2018
037411 AS 4| APACHE CORP......ooviirireriitiersnieiesise s ssssssiessssssessessssssssennns | oevenes ...499,750 ....500,000 ...499,904 28 10/02/2007 | 01/15/2017
037833 AK B APPLE INC.......ceouireririerieencesssise e ssesssssssensssisssnsnns | evvenes . 1,678,264 . .1,720,000 | ... 1,678,751 488 11/22/2013 | 05/03/2023
039483 AY 8|ARCHER DANIELS MIDLAND CO.......cccouvurrrrmrimerrnrermensseneseesensanee | evvenee | o [erveersenns | W TFE | i 1,967,540 | .....113.026 | ..............2,260,520 | .............. 2,000,000 | .oovrerncne 1,983,826 3,317 06/11/2008 | 03/15/2018
046353 AF 5[ ASTRAZENECA PLC.......ooovveveeeeeevseeeeeevesesseiesesesesisssessessssssesnenns | ceriens 1,015,606 | ....... 97.162 .971,620 .1,000,000 1,012,892 (2,130) 09/21/2012 | 09/18/2019
00206R AV 4| ATET INC....ovvurirrireeieieiiesies s essssss st ssssssssssssenes | sevenas ...506,500 | ...... 102.670 513,350 | .. ....500,000 ...502,214 (1,326) 09/07/2010 | 08/15/2015
00206R  AZ 5| AT&T INC..oovvverriereieiseisirnnieineinessnsssiessssssssensssssssssssessssssesesssnssnes | seveens | oo | evsnvneens | WTFE | v 1,408,693 | ... 101.310 | oo 1,276,506 | ...ccoenee. 1,260,000 (15,150) 08/22/2012 | 08/15/2021
00206R BM 3| AT&T INC....ccvvvoreeeeeeeeisseeseeeseessessseesseesssesssensessnessssesseessssnssnnes | covvees | oo | evvevnrconne | W AFE | 998,600 | ... 98.585 .985,850 .1,000,000 226 03/20/2013 | 12/01/2017
00206R BR 2| AT&T INC....ccvvrirririneisciiseiesienississesssssisssseenssssssssssssssssssesssnnes | seeses | oo | eeviveeinnee | o TFE | v 500,600 | ..o 99.492 497,460 ....500,000 (172) 02/22/2013 | 02/12/2016
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054303 AW 2| AVON PRODUCTS INC......covvvurriririrrirriiesiinenienisssissssssseessenisseenns. | cvvnes I [ V2FE | s 987,460 | ..... 109179 | oo 1,091,790 | ..coovvrinnne 1,000,000 | ...coovvvrnnene 992,512 | ..ccooune. 1,178 6.500......... 6.674 |MS...... 02/25/2009 | 03/01/2019
06051G ED 7 | BANK AMERICA FUNDING CORP........cocoervmrererieirnerisssesserseneneens | ceveee I [ AFE ] 504,850 | ..... 104.531 | cooovveerirs 522,655 | ..coovvrireenne 500,000 | ..cooovrernnne 501,751 | .o (1,002) 3.700 | ......... 3.482(MS...... 10/15/2010 | 09/01/2015
06406H BX 6|BANK OF NEW YORK.......cccovvirirmriiiiriiirisisrsnssseesssssseensssssssenins | srveees .| 1FE| .. .1,000,000 | ... 167 2.300......... 2.318|JJ....... 07/21/2011| 07/28/2016
06406H BN 8| BANK OF NEW YORK........ovcuuiemirenrrierienieesssisesssesssessesssssesssnsns | oeveene . .| FE] .. . ....500,000 | ... (1,661) 3100 ......... 2.751 | ....... 05/13/2010 | 01/15/2015
06406H BP 3| BANK OF NEW YORK........ooviuiiriiiiineiieeineissesiseiesssesiessesssssins | onvenae I [ AFE] 506,100 | ......107.763] .....cc.oe0..n.. 538,815 | oo 500,000 | ..cooovvrernvne 504,021 | .o (5B89) | vvveerreirrerrerieeins [ e | e 4600 ... 4447 | J....... 02/10/2010 | 01/15/2020
064149 C8 8|BANK NOVA SCOTIA HALIFAX..... . IO [ l. .| IFE| .. ....1,006,880 .1,000,000 ...1,005,248 (B27) | evevvevrieerierireres [ e | e 4375 ......... 4.288|JJ....... 04/20/2011 | 01/13/2021
064159 CU 8| BANK OF NOVA SCOTIA.......cviieirerineinerienieesssnsssisessesssssessssinns | eevenee I .| FE] .. ....1,005,330 . .1,000,000 | ..............1,005,177 | ........... (153) 2.050 | ......... 1.937|AO...... . 11/07/2013 | 10/30/2018
06423A AV 5|BANK ONE CORP......corvrrririrericinisiensnssiessssseeesssisssesssssssnssssses | soneene I AFE| 1,901,520 | ......105.346 | ..............2,106,920 | .............. 2,000,000 | ..coeruenee 1,981,358 | .oocvcviieericnis | v 13,115 [ e [ [ e 4900 ... 5.636 | AO...... | wovverernnns 16,606 | .............. 98,000 | 10/25/2006 | 04/30/2015
071813 AU 3|BAXTER INTERNATIONAL INC. .|.1FE| .. 1,848,180 .2,000,000 1,966,414 26,034 | oo | e | e 4625]......... 6.089 [MS...... 27,236 92,500 | 11/18/2008 | 03/15/2015
071813 AY 5|BAXTER INTERNATIONAL INC. . | AFE| .. ...490,625 . ....500,000 | ... ..495,193 |........... 934 5.375(......... 5.624 06/23/2008 | 06/01/2018
071813 BF  5|BAXTER INTERNATIONAL INC.......ovvorrririrnirierieeerneeiesiserienienenns | covees I [ AFE ] v 1,504,095 | ........90.649 | .............1,359,735 | ... 1,500,000 | ..coovvrvenee 1,503,687 |........... (381) 2400]......... 2.368 12/05/2012 | 08/15/2022
054937 AE 7|BB&T CORP.... s | criiees . .|.FE| .. ...954,750 . .1,000,000 ...988,568 5,304 5.200]........ 5.820 05/05/2006 | 12/23/2015
05531F AG 8|BB&T CORP.... s | s . A1AFE] . ..512,500 | ...... 104.571] . . ....500,000 | ... ...505,948 |........... (2,689) 3.200{......... 2.620 07/07/2011| 03/15/2016
07385T AJ 5|BEAR STEARNS & CO INC......covvemrinerieeieeieesserisssssessesesseessssnns | woveees I [ AFE ] 1,020,970 | ..... 104452 .............1,044,520 | .............. 1,000,000 | ..cooovrennee 1,002,517 | ..ccooneee. (2,741) 5700 ......... 5.401 12/07/2005 | 11/15/2014
073902 KF 4|BEAR STEARNS & CO INC.....ccvvveririieiseieernisissssssssssesensssees | evenes JAFE | e 477,480 | 107.862| . ....500,000 2,699 5.300{......... 5.928 05/05/2006 | 10/30/2015
073902 RU 4|BEAR STEARNS & COINC.... GAFE] 997,260 | 119.737| . .1,000,000 276 | ovoeeeeveeererrennniens | e [ s 7250 ......... 7.289 01/29/2008 | 02/01/2018
079860 AG 7|BELLSOUTH CORP | AFE| n.501,480 | ... 103.261 | . (185) 5200 ......... 5.160 03/17/2005 | 09/15/2014
084664 AM 3 |BERKSHIRE HATHAWAY FINANCIAL COR VAFE] 493,250 | .. 102.494 512,470 946 5.100 ..5.302 03/14/2006 | 07/15/2014
084670 BC 1|BERKSHIRE HATHAWAY FINANCIAL CORP... .|.1FE| ..............1,565,520 | ..... 103.103 ..1,546,545 (2,871) 3.750 | ..o 3.130 08/08/2013 | 08/15/2021
055451 AU 2 |BHP BILLITON FINANCE USALTD... JAFE| 1,098,647 | ... 100.434 | . 1,104,774 .1,100,000 30 3.850 ..o 3.865 09/25/2013 | 09/30/2023
09247X AC 5|BLACKROCKINC... VAFE 3,996,987 1 . 116.027 | . ..4,641,080 .4,000,000 312 6.250 ..6.260 09/26/2007 | 09/15/2017
09256B AA 5|BLACKSTONE HOLDINGS FINANCE L L C.. .| 1FE| .. .5,000,000 | ..ccorereeree6,030,318 [ oo [ e (109,582) 6.625]......... 2.656 05/07/2013 | 08/15/2019
05574L PT 9| BNP PARIBAS / BNP PARIBAS US........ccccoouvirmrirriiiirinerinsienieens .| IFE| .. .1,500,000 (151) 2700 ......... 2.511 11/26/2013 | 08/20/2018
097023 AW 5|BOEING CO.... LAFE] 500,000 6.000 ..6.000 03/11/2009 | 03/15/2019
10138M AG 0 BOTTLING GROUP LLC......ooiiirierieieieireeie et . .|..1FE| .. ....500,000 511 5.500(......... 5.621 08/23/2007 | 04/01/2016
05565Q BZ 0 [BP CAPITAL MARKETS P L C....cooovrvrrrirrirerieeineriensesiseesenissnsnens | ceveee R]|. .|.1FE| .. .1,500,000 (2,004) 3.245]........ 3,192 11/26/2013 | 05/06/2022
10513K AA 2| BRANCH BROKERAGE & TRADING CO.. . .| FE] .. . . . .2,000,000 (3,049) 5.625]........ 5.441 09/29/2006 | 09/15/2016
110122 AT 5|BRISTOL MYERS SQUIBB CO............ [SSTTRRRT IO I [ AFE 492,170 88.515 o A42.575 | 500,000 713 2.000]......... 2.176 07/27/2012 | 08/01/2022
13342B AC 9| CAMERON INTERNATIONAL CORP.... ISR DOV . .|..2FE| .. 1,793,850 | ...... 116.294 | . 1,744,410 .1,500,000 | ... (31,503) 6.375 ......... 2.296 06/03/2013 | 07/15/2018
134429 AW 9| CAMPBELL SOUP CO.....coovuirrriirinicierisisensisissssiessssssesessssesnns | covees . . |..2FE| .. ..994,900 | ...... 101.841] . 1,018,410 | .. .1,000,000 | ... A48 | o [ | e 4250 ......... 4.313 03/31/2011 | 04/15/2021
14149Y AH 1| CARDINAL HEALTH INC.....cooivrmeierinirieeieniseessenisssssessenssseessnsnes | eoneees I [ V2FE | s 828,257 | ...... 112580 | oo 830,840 | ..cooovvvernne 738,000 | ..o 794,907 |...coonee. (13,114) 5.850 | ......... 3.735 05/18/2011 | 12/15/2017
14912L  2Y 6| CATERPILLAR FINANCIAL SERVICES.........cooovmerimrirnieineinnsieerienens [ s .|.FE| .. ...993,430 | ...... 109.572| . ..1,095,720 .1,000,000 ...998,151 766 5.500]......... 5.590 09/21/2006 | 03/15/2016
14912L 3U 3| CATERPILLAR FINANCIAL SERVICES. IO I . .| AFE] .. 1,021,215 | ...... 113.668 | . ..1,136,680 | .. .1,000,000 | ... 1,010,506 |........... (2,137) 5450 ......... 5.174 05/27/2008 | 04/15/2018
14912L 4E 8| CATERPILLAR FINANCIAL SERVICES.......ccoouvumerimrereeiseenneiserienens [ e I [ AFE ] 2,559,276 | ...... 122.923 | .oovoeiinnes 2,458,460 | ..ocvonnvn. 2,000,000 | ..ovrerniene 2,504,198 |........... (55,078) [ .oovvrrereererinerinens | wevrerierineerisniinees | cevireenns 7150 ......... 1.954 05/28/2013 | 02/15/2019
12527G AA 1| CF INDUSTRIES INC.....ovoiriiiieriiiisiinsieisnisiesssssesessssssssessesssnsens | evenes . . 2,458,440 | ... 115.981] . ..2,319,620 .2,000,000 (79,009) 6.875]......... 2412 10/25/2012 | 05/01/2018
17275R  AC  6[CISCO SYSTEMS INC......oovruuirmerirrireerseissiiessessesssessssssssssseninnes | cevenee . wo| AFE] 4,033,770 | ... 110.013] . ..4,400,520 | .. .4,000,000 (4,011) 5.500]......... 5.384 11/15/2006 | 02/22/2016
17275R  AE 2 [CISCO SYSTEMS INC......oovreuriieririreireeissiseiiessesesessssisessessenes | cevees I [ AFE] 509,305 | ... 112483 | .o 562,415 | ..coovvrerenne 500,000 | .................505,300 |........... (895) | veveerereererrerienins [ e | e 4950 ......... 4.715 02/10/2009 | 02/15/2019
172967 CQ 2|CITIGROUP INC JOOTN I . . v 504,345 | L. 102.848 | . 514,240 ....500,000 (532) 5.000]......... 4.886 01/27/2005 | 09/15/2014
172967 EM 9| CITIGROUP INC JOON I . oo AFE] 497,860 | ... 115.271] . 576,355 | .. 218 6.125] ......... 6.183 11/14/2007 | 11/21/2017
191216 AV 2| COCA COLA CO...ooriiiriieineieierinsiesisississssesssssssessesssssenssansnnss | ovenes I AFE] 999,130 | 100160 | ...ocvverene 1,001,600 | ..oovernee 1,000,000 | ..ooooverre.999,313 | oo 78 3.300 (... 3.310 08/03/2011 | 09/01/2021
19416Q DY 3| COLGATE PALMOLIVE CO....ooouirirrirrerenininerierssesessessssssssisssssnss | eneees . .|.1FE| .. .1,000,000 1,317 2450 ........ 2.615 11/03/2011 | 11/15/2021
20030N AR 2| COMCAST CORP......covriimriirierieriiississiiesiessiesissssensissiisssienes | ceniias . AFE] .2,000,000 (79,875) 5875 ... 1.566 10/25/2012 | 02/15/2018
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200340 AL 1| COMERICA INC......ccocosivirrimieierinniinerirerirssesssisssiessessssessssssssesesins | cvneee | o [ weveverenens V2FE | s 916,070 | ...... 104.966 | .......c...... 1,049,660 | .............. 1,000,000 | ...coovvvrnnene 984,538 | ... | e 10,806 | ..voeveerrierirerirenes [ | evereen 4800 | i 6.023 05/05/2006 | 05/01/2015
20825C AN 4| CONOCOPHILLIPS.......ccvuuierrerenieinerseresssssenssseisssssssssssssesssssessees | conneen | oo | veeesneeens AFE ] 999,910 | ...... 112840 | cvorennes 1,128,400 | ..coovvvennee 1,000,000 9 | oo [ e | ereeeen3.200 | i 5.201 05/05/2008 | 05/15/2018
20826F AA 4| CONOCOPHILLIPS CO.....ccovvireriririrrieisisseierssiseiensssisssessssssnsnens | seveees AFE] .1,000,000 A5 | e | | e 2400 | 2.406 12/21/2012 | 12/15/2022
216871 AD 5| COOPER U S INC......ovveuieerinreieeirirseeiessssssenssessssessssssssssenssessnns | covees .|.2FE| .. . . .2,000,000 (8,621) [ covvverueeererrerierinee | veveeeerneeinseiserinens | vereeenn. 5450 | e 4.974 04/29/2009 | 04/01/2015
22160K AC 9 [COSTCO WHOLESALE CORP........ccevvrrirrerriineireneieeiseessssisssinnnins | vevnne | oo [ crveneienns AFE] 998,410 | ... 112329 oo 1,123,290 | .ooovviennne 1,000,000 167 | v [ | orereen3.500 | oo 5.521 02/13/2007 | 03/15/2017
126650 BH 2| CVS CAREMARK CORPORATION.......cocmrviirirrerreimnieeiiensienirenes [ woenes V2FE 1,189,117 | 113411 1,144,317 .1,009,000 (33,728) | ..oververrerrinrinens | e | e 5750 [ e 2.103 03/22/2012 | 06/01/2017
235851 AG  7|DANAHER CORP.......cccovviimrimrimerineieriesiseeissessssissessesssssssssssssines | erieee o AFE] 2,090,720 | ... 113995 . ..2,279,900 | .. .2,000,000 (9,318) [ covuverervnerrerieriinee | cererneerneesseiseniiens | eereeerns5.625 | i, 5.034 03/20/2008 | 01/15/2018
235851 AM 4 [ DANAHER CORP......c.covviviiiirnririrenisississiensssseeensssisssssssssssnsssenes | ainnnee | [ corerenens T[AFE| 513,250 | e 103.467 | ..covvvene 517,335 | oo 500,000 (1,229) [ coovvvvvererveirirenns | vervvrnrrerisnserenns | veeeeennn3.900 [ Loinecs 3.574 07/15/2011 | 06/23/2021
244199 BB 0|DEERE & CO....ovvvrerriirierieriesesseissssesiesssssssssssssessessssssssnins | cevnes JGAFE ] 2,211,706 | . 102.052 | . ..2,041,040 .2,000,000 (43,807) [ .ooverrereerrrinsernens | eevverirerieneneensees | eernerrnn8.950 [ oninn 4.650 01/30/2009 | 04/25/2014
24422E QF 9 [DEERE JOHN CAPITAL CORP.......ccoovmriiiieiriniineiesrineriesisseisnsins | cvvene .| AFE] .. ...993,800 | ...... 112.007 | . .1,120,070 | .. .1,000,000 681 [ oo | e | 5500 [ e 5.585 10/16/2007 | 04/13/2017
250847 EJ 5|DETROIT EDISON CO......covvuurinrrierierireeserisssiensenssesessessssssssses | wovnees | oo | everenens 1|..1FE 998,440 93.787 937,870 | oo 1,000,000 140 | oo [ | e 2,650 | o 2.668 06/19/2012 | 06/15/2022
25468P CB 0 [DISNEY WALT CO ...couuieurirrireeieeiseiseeisssisessenssssissessssssssssssssnsens | sevnee .|.1FE| .. ....2,661,925 | ...... 116.232 . ..2,905,800 .2,500,000 (16,841) [ oo | eevreerierivssirneeinees | e D875 [ i 5.033 03/19/2008 | 12/15/2017
260003 AE 8 [DOVER CORP........cccovirrierrireiernsisiesis s ssssssessssssssesssssssss | oovenes .| 1FE| .. ....3,940,420 | ...... 107.193] . 4394913 | .. 4,100,000 | ..ovoererennd,061,681 | oo | e 19,855 | .o [ [ e 8875 [ 5.430 11/03/2006 | 10/15/2015
26138E AQ 2 [DR PEPPER SNAPPLE GROUP INC......cccosvuririneernnrnerieeeseniseinenes | vevnee | oo [ cevivninnnns V2FE | 2,030,814 | ........ 94.223| ..o 1,938,167 | .coovvrinnee 2,057,000 2,795 | oo | | eneennei2.000 | o 2.202 03/21/2013 | 01/15/2020
263534 BX 6|DUPONT E | DE NEMOURS & CO... | AFE| ..............2,466,080 | ...... 104.875| . .2,500,000 5,945 | o [ [ 750 [ 5.012 02/18/2009 | 03/15/2015
263534 BZ 1|DUPONT E | DE NEMOURS & CO... WAFE] 990,690 | ... 109.161 | . .1,000,000 853 [ v | evrenieesienisnnennns | crrenneesn 825 [ o 4.742 12/15/2009 | 01/15/2020
26442C AD 6 |DUKE ENERGY CAROLINAS LLC GAFE] 499,265 | ... 112679 . 73 | e | o | cereennen3.100 | i 5.119 04/09/2008 | 04/15/2018
26442C AG 9| DUKE ENERGY CAROLINAS LLC VAFE] . 498,550 | ... 121.848 | . 138 .7.041 11/12/2008 | 11/15/2018
263901 AC 4 |DUKE ENERGY INDIANA INC......coovvririreririsiesisissssssessssssssessenes | erens A GAFE ] 971,250 103.662 | . 2,748 | oo | e | errene 3790 | e 4.120 01/28/2011 | 07/15/2020
278058 DC 3 |EATON CORP. | .2FE| 2,326,536 | ...... 111.375| . . . 8,066 | ..o [ v | erneeen8.300 | i 5.720 08/23/2007 | 03/15/2017
278642 AB 9|EBAYINC WAFE ...101.952| . ..2,039,040 .2,000,000 5,606 .1.919 11/12/2010 | 10/15/2015
278642 AE 3|EBAYINC.... AFE | 1123526 | 91.973 ..1,034,696 .1,125,000 132 [ | v | e 2,600 [ e, 2,615 07/19/2012 | 07/15/2022
29157T AA 4| EMORY UNIVERSITY.....oovvvrrinirrerirerineenninsinerieneensenesssssensnnss | venneee | oo | vevevnrveens | WAFE | i 1,647,330 | ..o 116.190 ..1,742,850 .1,500,000 (14,553) [ oo | e | e 5.628 [ e 4.347 03/19/2010 | 09/01/2019
29250R AN 6 |ENBRIDGE ENERGY PARTNERS L P.......ccccnseemmrinnernrennnrncinennnens | vnees | oo | vevernerinns | 2FE | 1,227,020 | ... 116.386 ..1,163,860 .1,000,000 (40,401) .2.028 11/27/2012 | 04/15/2018
29379V AL 7 |ENTERPRISE PRODS OPER LLC.......cccocvivmrrrrmrirerivrineirerneeserennnes | eoveeee | oo [evvriviinen [ 2FE | ninnnn.3,340,018 | ... 117.036 ..3,119,009 .2,665,000 | .ovreernn3,199,577 [ oo [ v (118,916) | cooovvvvverrerervnnis | e | vereeenn8.650 [ e, 1.773 10/25/2012 | 04/15/2018
31677A AA 2| FIFTH THIRD BANK CINCINNATL.......cccostvurrrmeriererenienissiserinerirenes | ceveee ..740,220 | ...... 104.159 ..1,041,590 21,000,000 | vvoerieenrnnn 740,220 | oo | cevveeneeissrenienes [ | e | cennerenid 750 [ s 10.460 10/24/2006 | 02/01/2015
35177P AU 1 [FRANCE TELECOM SA......cooiiiimeieineiinesinsiseesiesisseisssssssssseessenes | ceveee . . ...994,680 | ...... 101.922| . .1,019,220 | .. .1,000,000 1,065 [ coooceerneicrieninee | veverneennnseiseniiens | eereeenn 2125 | s 2.238 09/07/2010 | 09/16/2015
354613 AF 8| FRANKLIN RES INC.......covuvirierierinieiieisnienienisessssisssssessensnenses | eevene | o [ woveverenens AFE ] v 1,727,898 | ...... 103138 | ..o 1,681,149 | oo 1,630,000 (21,529) | .oocvoreveerirrcniinens | e | 3128 [ 1.754 10/22/2010 | 05/20/2015
369550 AU 2| GENERAL DYNAMICS CORP......cccovvuerierireireeineinesiesisessssnissinne | eeveee .|.1FE| .. ...988,800 .1,000,000 ...989,919 1,009 [ oo | e | cereeernn2.250 | oo, 2.317 11/21/2012 | 11/15/2022
369622 SM 8| GENERAL ELECTRIC CAPITAL CORP......cccvveeriririreersireiersniseies | evenes .|.1FE| .. 1,121,530 | ...... 111.862| . . .1,000,000 | ... 1,102,343 (12,392) [ cvvvvvvervrnrrerinnnne | erernenrinnieisninns | e 5.300 | i 3.653 06/08/2012 | 02/11/2021
36962G 4R 2| GENERAL ELECTRIC CAPITAL CORP.......cccovuvverierirmerirneeneesnneisenns | vevrne [ oo [ cevreerinens VAFE ... 436,508 | ... 108.379 | coovvvreerrennd33,516 | oo 400,000 | ..cooevernens 436,022 |........... (486) | evvvnvvrreererrrerirerins [ e | evereeen 375 | e 2.889 11/25/2013 | 09/16/2020
36962G P6 5| GENERAL ELECTRIC CAPITAL CORP......coovtireeineineieerieriesiseinn | ceveee GAFE] 1,916,176 | 105.041| . ..2,100,820 .2,000,000 | ooovreennnn 1,984,522 | s | e 12,392 | oo [ | e 875 | 5.564 08/22/2007 | 03/04/2015
369604 BC 6| GENERAL ELECTRIC CO....ccocvvrierrreirinerierireesseissrinesiesssscesneins | cvvees WAFE] 998,900 | ... 113194 | . 1,131,940 | .. .1,000,000 | ... 16 | v [ | erereeen9.250 | o 5.265 05/27/2008 | 12/06/2017
369604 BE 2| GENERAL ELECTRIC CO.....oovvvumrereirerineineniesisseessesissssnsnssseseesnne | eevneee | o [ eveeeneeens AFE] 501,985 | ... 100467 | ..oocvvvrrrnes 502,335 | .oveerireenne 500,000 | ..coooevernnene 501,207 |..ccoonee. (B74) | cevvreerreereinerinenns [ e | ereree0.850 | cerinnc 0.713 11/05/2012 | 10/09/2015
370334 BF 0| GENERAL MILLS INC.....cooviiriiirireriisirieisssssierississsesssissssssenes | evens . . ...502,900 ....500,000 ...500,594 (464) [ .vvrevvrrrnrrerivnnee | e | e 5.200 | e 5.098 06/09/2008 | 03/17/2015
377372 AD 9| GLAXOSMITHKLINE CAP INC......covvvrireriersnieieriesisessesisiessssssssnns | evens . .|.1FE| .. 1,990,300 . . . .2,000,000 | ... 1,995,069 967 [ eoeverereneerivnineinens | eevverieninneneninnes | e 5.850 [ i 5.715 05/28/2008 | 05/15/2018
377373 AD 7| GLAXOSMITHKLINE CAP PLC......ccoovsveriiineierierieseseesseesessssssenens | cevenee [ [ AFE ] s 1,518,815 | ........ 94.315| .o 1414725 | e 1,500,000 | ..coovvrennee 1,517,162 |........... (1,868) [ .ovovernrvreircrierinee | cevereeinsesseiseriinne | eereeernn 2850 [ covnnces 2.701 12/05/2012 | 05/08/2022
38141G CM 4| GOLDMAN SACHS GROUP INC........ovveriermrimerieriereienissisesnerinens | ceveene .|.1FE| .. ....2,002,180 | ...... 104.225 ..2,084,500 .2,000,000 (B08) | veveernrierrierireris [ e | erereen8.500 | e 5.483 09/29/2006 | 11/15/2014
38141G EA 8| GOLDMAN SACHS GROUP INC... IO I .|.1FE| .. ..1,219,675 | ...... 104.459 | . .1,305,738 | .. .1,250,000 3,854 | oo | oo | cerneenn 5125 | s 5.465 11/10/2005 | 01/15/2015
38141G FG 4| GOLDMAN SACHS GROUP INC.......cccoveiriirririeerniseessieisserensnnnens | veviene | oo | eeverernnnns AFE| e 1,005,690 | ...... 113.694 | .o 1,136,940 | ..coovvnveee. 1,000,000 | ..............1,002,701 |........... (575) [ vererrrrrernrererinnnee | erernnisserenneinsnnns | vrernenne5.950 | ceioinns 5.874 01/11/2008 | 01/18/2018
38259P AB 8 GOOGLE INC......cooveurirrireeieineiseiiessiesssesssseisessssssssssesssesessensans | sevenes .|.1FE| .. 1,882,843 .1,900,000 1,532 [ coveeevrneiernninnee | veveneenssisseisennne | eereennn3.625 | o, 3.734 05/16/2011 | 05/19/2021
406216 BD 2 |HALLIBURTON CO....c.oovvrirriiriniiierinsieienisiseesseissssssessssssessessnses | evene AFE| ...507,805 ....500,000 (123) | ceveeveerrneieeineins | e | cereeee3.500 | cevivncns 3.307 10/28/2013 | 08/01/2023
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40414L  AA T{HCP INC.....ovoiririiieiricieriesiesiesesesssisssiesiesesssssssssssssenieness. | coveees I [ W2FE ] 2,364,640 | ... 116232 weverinnes 2,324,640 | ... 2,000,000 | ..oovrernvene 2,278,347 |...ccoouue. (63,122) 6.700 | ......... 3.047 [ Wi | o 56,206 | ............ 134,000 | 08/16/2012 | 01/30/2018
427866 AP 3| HERSHEY CO....cooviirriirierieeineisseiseiiessesisessssissessessssssesssseses | crvnee I [ .IFE] ..............3,688,028 | ...... 111615 | e 4,101,851 | covvvrnne 3,675,000 | ..............3,679,227 |........... (1,436) 5450 ......... 5403 [MS...... | covvvrernnnn 66,762 | ............ 200,287 | 10/26/2006 | 09/01/2016
428236 AM 5 |HEWLETT PACKARD CO.....covvrrirniieiiiriierinsieesesssisssssssessssssenss | cevenes . .|.2FE| .............. 1,004,920 | ...... 110.084 ..1,100,840 .1,000,000 (576) 5400(......... 5.330 02/14/2008 | 03/01/2017
428236 AS  2|HEWLETT PACKARD CO......ccoovivmeriririereeissiserissssensesisssesessnnes | covees . ...| .2FE]| ..............2,053,800 | ...... 111213 . ..2,224,260 | .. .2,000,000 (5,427) 5.500 ] .......... 5.152 03/13/2008 | 03/01/2018
438516 AX 4 [HONEYWELL INTERNATIONAL INC [SUTRRROT IO [ [T VAFE] 2,041,820 | .. 113.041 | v 2,260,820 | ..oocvvrnvne 2,000,000 | ..............2,020,152 |........... (4,245) 5.300]......... 5.029 03/12/2008 | 03/01/2018
448055 AC  7|HUSKY ENERGY INC....c.oevomivirrinirierierinseiesineiieniesesssissisenienes | cvveees | .2FE| ... 1,198,500 | ...... 113.997 | . ..1,139,970 .1,000,000 (39,978) | .o | e | e 6.200]......... 1.859 11/27/2012 | 09/15/2017
457153 AE 4 |INGRAM MICRO INC.....oooiirreirirerieeieeiseisenssssssessesssssesssssssisnnns | eevnee . .| -2FE] .. 12,122,300 | ...... 106.185 . .2,123,700 | .. .2,000,000 | .cooovrenne (19,898) 5.250 ] ......... 4.062 11/02/2011 | 09/01/2017
458140 AM 2 [INTEL CORP....coorivririiircerririssisieissiesessssie st ensssssssessensssssssnes | evens I AFE| 1,493,595 | ........ 92181 | o 1,382,715 | oo 1,500,000 | ..cooverenee 1,494,200 |........... 564 2.700{......... 2.749 12/04/2012 | 12/15/2022
459200 GJ 4|INTERNATIONAL BUSINESS MACHINES ST URO . .|.1FE| .. ..2,528,125 | ...... 114.830 | . ..2,870,750 .2,500,000 ...2,512,317 (2,919) 5700 ......... 5.551 10/12/2007 | 09/14/2017
459200 HP 9 |INTERNATIONAL BUSINESS MACHINES.........cocoovvirirnnireierieiininns [ rvere . | AFE| .. L 1,495710 | 97.4301 . ..1,461,450 | .. .1,500,000 | ... ..1,495854 | .......... 144 3375 e 3.409 08/08/2013 | 08/01/2023
46623E  JP  5|J P MORGAN CHASE & CO......cccosvveurrrieriereeeissinerisesiesseesenens | eveees I [ VAFE ] s 501,140 | ...... 101.352 | oo 506,760 | ....cocvernvene 500,000 | ..corvrernene 500,517 | ..ccooveer [C315))) [UUTIRIRR FFRRTRRTTIN IO 1.875] .o 1.789 06/29/2012 | 03/20/2015
478160 AQ 7| JOHNSON & JOHNSON.......ocvumrirrireirneirseiseriesesensssissessesssesesensns | crveee . .|.1FE| .. . .2,000,000 (13,789) 5.550 | ......... 4.705 04/25/2008 | 08/15/2017
46625H GY 0| JP MORGAN CHASE & CO.....ccovvviieireririeienieisesssiersssseeessssisnns | evveees . | AFE] . ..499,070 | ...... 115148 . . ....500,000 | ... ..499,560 |........... 94 6.000]......... 6.025 12/13/2007 | 01/15/2018
46625H HS 2| JPMORGAN CHASE & CO......cvvuivmrirririereeississersesiesesessssissenses | sevenns I [ AFE ] 1,048,220 | ..... 107496 | ...coovvennee 1,074,960 | ....cocvennee 1,000,000 | ..cooovrennee 1,045,971 | ... (2,289) [ oo | e | e 4.400]......... 3.607 08/20/2013 | 07/22/2020
48121C YK 6| JPMORGAN CHASE BANK......c.cvrvurriiirinieierisieeesississssissisnsnnnes | vvveees . FE] 238 6.000]......... 6.062 09/09/2008 | 10/01/2017
487836 BH 0| KELLOGG CO......ovveurerricrircinceiseriesiesisesessssssssensenssssessssssssenens | coveees . (6,930) [ ..oovereerrreerirerirens | e | e 1.750] ... 1410 08/27/2012 | 05/17/2017
489170 AD 2|KENNAMETAL INC .2,000,000 (1,085) 2650 ......... 2.586 11/05/2012 | 11/01/2019
49306C AH 4|KEY BANK NA. . .1,000,000 5.800 11/16/2004 | 07/01/2014
49327X AB 6|KEY BANKNA............ rerenennn 2,145,540 | ... 108.826 | . . .2,000,000 (26,611) 5450 ......... 3.958 09/13/2010 | 03/03/2016
49326E ED 1|KEYCORP MEDIUM TERM NTS BE........ccocoviivverirerieineirernninceinninens [ evene [ o | ververennns | 2FE | i 3,068,820 | ..... 109.291| v 2,950,857 .2,700,000 (23,477) 5.100]......... 311 06/11/2013 | 03/24/2021
494368 BH 5|KIMBERLY CLARK CORP.. 984,740 92.952 ....929,520 .1,000,000 1,377 2.400 .2.573 02/06/2012 | 03/01/2022
494550 AU 0 |KINDER MORGAN ENERGY PARTNERS..........ccccovermrmernnnerernenns [rveeee [ | ververeenns | 2FE | i 2,008,119 | ...... 112.089 | ..o 1,986,217 11,772,000 (40,234) 6.000]......... 3.415 05/13/2011 | 02/01/2017
500472 AB 1 [KONINKLIJKE PHILIPS ELECTRONICS.........coccovrmrrerrnnrnverernnirnnnnnns [ eoverne | R| veiivrciens | LAFE | iiinn...990,500 | ... 114.404 | . ..1,144,040 .1,000,000 953 5750 ......... 5.877 03/06/2008 | 03/11/2018
50540R AK 8| LABORATORY CORP AMERICAN HOLDINGS........ccccomevermeemerirneennne | vveers | oo | veverneriens | o 2FE | iiiiiinnn.2,204,285 | ... 100.326 | . ..2,187,107 .2,180,000 (4,714) 2.200 ..1.964 08/28/2012 | 08/23/2017
548661 CH 8|LOWES COS INC......ccccovvvvirierinrisricniissienissisnsississsisessssisssenns. | eevvens | o [ wovenvenns | WTFE | 498,750 | ... 107.692 . ....500,000 142 5.000].......... 5.032 10/20/2005 | 10/15/2015
548661 CK  1|LOWES COS INC......covvuirierircerrrinrieriesieeesessssssessesssssssssssnsnes | cevees e | WIFE | 2,960,340 | ... 112.004 | . .3,000,000 4,304 5.400]......... 5.574 10/16/2006 | 10/15/2016
548661 CQ 8|LOWES COS INC......coouiririreireiinsieriesiseeiseesssisessesssessssssssinns | ceveee . ...998,180 | ...... 110409 | . . .1,000,000 186 | v [ e | e 4625] ... 4.648 04/12/2010 | 04/15/2020
559080 AE 6| MAGELLAN MIDSTREAM PARTNERS LP........ccccovvimmriimerrernieninins | crvens oo | W2FE | 1,661,955 | ..... 118.335 | ..ccoee0rn 1,573,856 | oo 1,330,000 (46,779) 6.550 .......... 2451 [ | 40,170 | oo 87,115 | 11/27/2012 | 07/15/2019
571903 AL 7|MARRIOTT INTERNATIONAL INC. SOOI DOV I [ 1|.2FE| .. 2,010,380 | ........ 99.031 . .2,000,000 2,010,213 (166) 3.375| . 3.288 |AO...... 11/18/2013 | 10/15/2020
579780 AJ 6 [MCCORMICK & CO INC......coviviereriririrenieisisssiersssseeessssiessesssinns | evens [ [ 1].1FE| .. ..991,380 | ........ 97.701| . . .1,000,000 | ... ...991,652 | ........... 272 3.500]........ 3.603 [MS...... . 08/14/2013 | 09/01/2023
581557 AV 7| MCKESSON CORP.......ccvvvuurirrrierirnireinessisssssensseessssesssssssssenssessnns | covees I [ VAFE ] 2,597,848 | ...... 111484 | ............2,452,648 | .............. 2,200,000 | ..ovrernvene 2,436,099 |........... (71,245) 5700 ......... 2475 [MS.oii | i 41,800 | .cooovvrrene 125,400 | 09/12/2011| 03/01/2017
585515 AD  1|MELLON FDG CORP.......ccecorrirriiniinerieeineisessssisssssesssesesssssssssnns | crveee .|.FE| .. ...796,832 | ...... 104.014 | . ....800,000 358 5.000]......... 5.049 04/16/2004 | 12/01/2014
58933Y AA 3|[MERCK & COINC [ I . .| AFE] .. ...996,980 | ...... 105473 | . . .1,000,000 270 3.875] .. 3.911 12/07/2010 | 01/15/2021
59156R AN 8| METLIFE INC.....cooiiiiireireiineieeiieeiesiseesssiseisessenssesssesssssissessnes | seeenas I [ AFE ] 1,762,711 | ...... 106.142 | ..............1,942,399 | ............. 1,830,000 | ..............1,815,087 |........... 9,570 5.000]......... 5.591 09/12/2007 | 06/15/2015
59156R AR 9| METLIFE INC.....ovviviiririernineieisieienisisssssse s sssesssssssesssssnnsns | svvees .|.1FE| ..............1,003,500 | ...... 119.644 | . .1,000,000 (341) 6.817] ......... 6.768 08/12/2008 | 08/15/2018
59156R AW 8| METLIFE INC.. s | crieees . .| FE] .. ...504,750 | ...... 100.181] . . ....500,000 (1,394) 2.375] oo 2,091 08/10/2010 | 02/06/2014
594918 AC 8| MICROSOFT CORP.......ccooevuiririiniisiisciiesiseinsissississsssssssiis | covies I [ AFE | 1,489,750 | ...... 110.223 | oo 1,653,345 | ....cceeoeee 1,500,000 | ..............1,493,855 |........... 982 [ i | e | e 4.200......... 4.286 06/24/2009 | 06/01/2019
594918 AW 4| MICROSOFT CORP........coouvirreriemirienirierieseseesssissssessssssenssseses | crvees . VAFE 1,293,604 | 100.156 | . ..1,302,028 .1,300,000 41 3.625]........ 3.684 12/03/2013 | 12/15/2023
595620 AH 8| MIDAMERICAN ENERGY CO.....cccovvuirrrieererineiseniesissessssissnsnnes | cevenee . .| 1FE] ..............2,003,500 | ...... 113.331] . ..2,266,620 | .. .2,000,000 | .ooovrvene (353) 5.300]......... 5.277 04/10/2008 | 03/15/2018
61747TW  AF 6| MORGAN STANLEY ......coiririiiiineineisiieiseiesesesesensssssssesssessssssenes | evenes I AFE] 995,800 | ... 113126 | oo 1,131,260 | ..coovvnvenee. 1,000,000 | ..ovevveverrnee 996,797 |..coounn. 357 5.750 | ... 5.806 01/20/2011 | 01/25/2021
620076 AZ 2| MOTOROLA SOLUTIONS INC.....ccovvumrrirerircernineinerieseneesssnsssennee | eeveee . . rerrnennnn 2,385,600 | ... 113.745 ..2,274,900 .2,000,000 ....2,294,247 (72,313) 6.000]......... 2.030 09/25/2012 | 11/15/2017
637071 AJ 0| NATIONAL OILWELL VARCO INC....corvviirririirernnieeerissieeresiseisssens | erenee . AFE | 1,485,492 | 92.030 ..1,380,450 .1,500,000 ....1,486,508 1,016 2.600]....... 2.714 03/25/2013 | 12/01/2022
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637432 HT 5|NATIONAL RURAL UTILS COOP FIN FSSSTIRUOTOSTRRTORRPIN IOVROON I [ AFE ] v 2,518,655 | ...... M1414 | e 2,785,350 | ..oovvernvne 2,500,000 | ..ovrernvne 2,507,682 |........... (2,092) [ ..o | e | e 5450 | e 5.347 [ AO...... | covvrveris 30,656 | ..cooonee. 136,250 | 02/15/2008 | 04/10/2017
637432 KT 1|NATIONAL RURAL UTILS COOP FIN USRI IOV I [ AFE ] 997,770 | ...... 112790 | oo 1,127,900 | .cooovvrennee 1,000,000 | .................998,946 |........... 225 [ o | eeneinennenineennes | D450 [ i 54T [FA .| v 2 (1] 54,500 | 01/15/2008 | 02/01/2018
656836 AD 5|NORTH AMERICAN DEVELOPMENT BANK........ccooormirvmrvmrierrniinnns | crve .|..1FE 998,030 98.469 ....984,690 .1,000,000 90 | o e | ereeei 22300 | oo 2.342 |AO...... 10/03/2013 | 10/10/2018
674599 BY 0|OCCIDENTAL PETROLEUM CORP. [T I . AAFE] s 999,770 | ...... 104.974 | ... 1,049,740 | .. .1,000,000 20 [ | eevennnnenienisinnens | e 100 | i 4,103 |FA...... 12/13/2010 | 02/01/2021
68268N AB 9| ONEOK PARTNERS LP.......ooouiiiiiiiniineiiseseisseissise s | oevenas I [ V2FE | 2,514,748 | ...... 112297 | v 2,414,386 | ..ocoonnen. 2,150,000 | ..............2,400,560 |........... (88,094) [ ..o | e | 8,150 [ s 1.789 09/13/2012 | 10/01/2016
68389X AG 0 [ORACLE CORP........cocoriiririiirienirrinnsiiesiissiesiesssssssssssssiesienes | covees . .| IFE| .. ....3,624,840 | ...... 113209 . ..3,396,270 .3,000,000 ...3,529,203 (90,866) | ....vvvevereererrienerinens | errererirerinrineeienes | e 8.000 [ e 1.644 12/12/2012 | 07/08/2019
68389X AP 0 [ORACLE CORP........covourimrririineiieniseisseisssisesssesssssssesssssssssssssenes | seveee . .| FE] .. ...1,513,260 | ........ 91.594 | . 1,373,910 | .. .1,500,000 | ..............1,511,933 | .......... (1,208) [ .ooovernerenerrerrerinee | eeverneeneesneiseninens | eereeerenn 2500 [ covnecs 2.399 11/28/2012 | 10/15/2022
684021 AC 8| ORACLE CORP......coviieriiieiinsieissisiessss e sessssisesssssssesessssssssessenes. | evenes I AFE | 972,390 | ...... 109160 | ..ocvvcernne 1,091,600 | ..cooverenee 1,000,000 | ..ovevvevernnee 992,625 |........... 3,322 [ oo e | e 5.250 [ 5.638 10/24/2006 | 01/15/2016
713448 BH 0| PEPSICO INC.....coooivrriirierierineesssisessesiesseesssssssssessessssesssnenns | cevees . .|.1FE| .. ...994,860 | ...... 112172 . 1,121,720 .1,000,000 ..997,417 510 | ceeverrerrerineenennns | veernvninerseniienenee | eereeeenn.000 | oo, 5.066 05/19/2008 | 06/01/2018
713448 BX  5[PEPSICO INC.....coiviriiireriiiriesiesissiessseee s ssssesiessssses | evenes . | AFE| .. 1,005,300 | ...... 100.252 | . ..1,002,520 | .. .1,000,000 | ... 1,003,044 |........... (2,256) [ .ooovverreienrireneins [ e | 0750 [ e 0.491 02/15/2013 | 03/05/2015
713448 CG  1|PEPSICO INC.....coorirririrerierieeeiseisssiesieseseesesissssessessssenseninns | cvvenes I [ AFE 419,985 92.556 416,502 | e 450,000 | ...oooevernns 420,282 |........... 297 | oo | veenvesernenieninee | vereieenn 2790 | i, 3.602 11/22/2013 | 03/01/2023
717081 AR 4| PFIZER INC....coouiieeieiseiieeieeinesiseisessssssssssesssssssssssssssssessssssnas | erinee | GAFE] 992,570 | 100476 | . ..1,004,760 .1,000,000 ...999,887 895 [ i | eeenerieenienenennnnes | cereeeennn 500 [ e 4.593 01/28/2004 | 02/15/2014
717081 DB 6 |PFIZER INC. [T IO . | AFE] 2,535,520 | ... 118.543 | . ..2,370,860 | .. .2,000,000 | ... 2,455,339 |........... (80,181) [ evervvrervnrvrrerinieee | ererrnenvernniserisnnne | ereern0.200 | oo 1.622 01/14/2013 | 03/15/2019
72650R AT 9| PLAINS ALL AMERN PIPELINE L P.......cvvouirierireieirsenisninerienineens | cevenne I [ V2FE | e 2,444.740 | . 116.146 | ...cvvvennee 2,322,920 | oo 2,000,000 | ..ovvrerneene 2,344598 |........... (TATTT) | v | e | 08500 [ i 2.300 08/27/2012 | 05/01/2018
69349 AG 3| PNC BANK ..ottt sesssssssssenssnes | ovens s 1]1.1FE| .. .1,000,000 528 | oo | e | e 2,700 | e 2.806 05/07/2013 | 11/01/2022
693476 BM 4| PNC FUNDING CORP......cccovvvrirrirrerininsrienieressesssssssersessessssensns. | coveees [ [ 1|.1FE| .. .1,000,000 237 | oo | cveenvesernerieninee | verenenn 2000 | i, 2.726 09/14/2011 | 09/19/2016
74005P BA 1[PRAXAIRINC AFE] . . .1,500,000 553 [ creereneerineiineinens | eeeeereresineennnes | s 2450 [ e 2.496 02/01/2012 | 02/15/2022
740189 AK 1|PRECISION CASTPARTS CORP, . N CAFE .97.350 | . .2,000,000 185 ..1.260 01/11/2013 | 01/15/2018
742718 BZ 1|PROCTER & GAMBLE CO.......cccovvvrririeirerisiriesiesiseesssnsssssnsnsens . .| IFE] .................986,000 | ...... 108.158 | . .1,000,000 1,574 | o | e | e d.850 | e, 5.030 12/20/2005 | 12/15/2015
742718 DA 4 |PROCTER & GAMBLE CO. JAFE| .. 969,560 | ... 102.8411 . .1,000,000 4,905 | ..o | e | 8950 | e 5.478 08/08/2007 | 08/15/2014
742718 DN 6|PROCTER & GAMBLE CO. VAFE] enn..505,780 | ... 111.694 | . (557) ..4.555 02/10/2009 | 02/15/2019
743315 AN 3| PROGRESSIVE CORP OHIO... AFE] 998,920 | ... 101.958 | . 95 [ e | e | 30750 | i 3.763 08/17/2011 | 08/23/2021
743674 AT 0|PROTECTIVE LIFE CORP......cceevmirrerierininienissineriesinesienissisnenes | eevnene | o [ wovevrenns | #2FE [ i 1,945,940 | ... 102.937 | . .2,000,000 TIT3 | s | | v 875 | i 5.297 11/29/2006 | 11/01/2014
74432Q AJ 4 |[PRUDENTIAL FINANCIAL INC......ccoovvremrirninrnninerrcrienencessssissenssenns | eevnne | oo [ evesevnens [ 2FE | riiiiiiern..954,380 | ... 109.159 | . .1,000,000 5,266 ..6.129 06/23/2006 | 03/15/2016
74432Q AY 1|PRUDENTIAL FINANCIAL INC | | L2FE | .............985,866 | ...... 113.830 . .1,000,000 1,540 | o | e | eeeenn8.100 | e, 6.300 12/14/2007 | 06/15/2017
69362B AY 8 [PSEG POWER LLC.....c.vieieerrierieriericeseisessesiesssesssenssssssensns | ceveeee . . ...514,200 | ...... 101473 . ....500,000 (1,292) [ oo | vevreeeneenseineninens | vereeenn 150 | e, 3.798 09/22/2011 | 09/15/2021
744448 CC  3|PUBLIC SERVICE CO COLORADO...........covuurrimrereerneirerisseseenseenans | crveee . .| FE] .. ...994,600 | ...... 127411 . .1,000,000 509 [ v | eeeeiiernenineennes | 5125 [ 5.195 05/28/2009 | 06/01/2019
76009X AA 6|RENSSELAER POLYTECHNIC INST, SOOI OO I [ AFE ] v 2,256,760 | ...... 106.825 2,000,000 | ......ccc...e.2,210,110 | .oooenee (27,205) [ ..o | v | 5,600 [ e 3.801 04/05/2012 | 09/01/2020
78008K BS 1[ROYAL BANK OF CANADA BD CDS . IO I .|.1FE| .. ...997,600 | ...... 103.674 | . .1,000,000 ...999,097 B44 | e | s | 0000 2.625 [ e 2673 |JD....... .26,250 | 07/07/2010 | 12/15/2015
78008S VD 5|ROYAL BANK OF CANADA BD CDS . [ l. | AFE] . ..999,750 | ........ 98.047| . . .1,000,000 | ... 999,797 | ..o AT | e | e | e 1500 [ e 1.505 [ J....... ...7,583 | 01/07/2013 | 01/16/2018
749685 AR 4| RPM INTERNATIONAL INC......ovviirirrereniirinserierseeesenssesssessssssnnnes | ceveees I [ V2FE | 3,527,400 | ...... 112150 | oo 3,364,500 | ...covvvnees 3,000,000 | ..oovrernvne 3,451,204 |........... (69,743) [ oo | e | 8,125 [ 3.254 |AO...... | coovererrnn38,792 | e 183,750 | 11/27/2012| 10/15/2019
797440 BG 8|SAN DIEGO GAS & ELECTRIC CO ST RRORRIOTRN IOV . .| AFE| .. ..2,194,346 | ...... 108.157 | . ..2,379,454 .2,200,000 ....2,198,527 T28 [ e | eererieernenineeinnes | 5,300 [ e 5.338 |MN...... 05/16/2007 | 11/15/2015
78387G AL 7 [SBC COMMUNICATIONS INC......ovvomrimrierrinerieneresesseiserierssesssnenes | ceveeee . .| AFE] .. ...1,005,210 | ...... 110.358 | . ..1,103,580 | .. .1,000,000 ....1,001,763 | ........... (653) | eveveverrreenrrirerirenins [ e | evereen5.625 | o 5.547 |JD....... 12/18/2007 | 06/15/2016
806854 AH 8| SCHLUMBERGER INVT SA......coiiirimirinerieeirneesssiseisessesssseesssesnes | crvenee [ [ 1| AFE ] e, 996,600 | ........ 99.129 | .ovvvrinne 991,290 | .covovrrrnees 1,000,000 | .................996,627 |........... 27 | e | | ereennee3.650 | oo 3.691JD....... 11/26/2013 | 12/01/2023
822582 AJ 1|SHELL INTERNATIONAL FIN B .| 1FE| .. ..993,500 | ...... 109.612| . ..1,096,120 .1,000,000 634 | s [ | e 4.300 | e 4.384 [MS...... 03/03/2010 | 09/22/2019
822582 AM 4 |SHELL INTERNATIONAL FIN I .| FE] .. ...995,280 | ...... 109.625 | . ..1,096,250 | .. .1,000,000 | ... 433 [ e | s | 378 | 4434 MS...... 03/18/2010 | 03/25/2020
824348 AN 6| SHERWIN WILLIAMS CO....oovvvurirrireiineineiierieeissessssisessessesesennns | cevenee [P [T AFE | 3,006,210 | ...... 102,404 | ....cvenee. 3,072,120 | .covcrveenee 3,000,000 | ...coovienee 3,001,262 |........... (1,282) [ oo | e | e 3125 | i, 3.080 (JD....... 12/16/2009 | 12/15/2014
824348 AP 1| SHERWIN WILLIAMS CO....oovvrrirreririieisiriseriesessensssessessesssesssenins | coveee . .| 1FE| .. ...999,690 .1,000,000 B0 | oo [ e | e 1.350 | e 1.356 | JD....... 12/04/2012 | 12/15/2017
828807 CN 5|SIMON PROPERTY GROUP LP....... [SSSTRRU PO . A AFE] . 1,551,165 . . . .1,565,000 | ... 1,198 | cooeeerneiierieeiinee | vereneennnisserneninne | vereenenn 2750 | o, 2.851|FA....... 12/19/2012 | 02/01/2023
84755T AA 5| SPECTRA ENERGY CAP LLC.....ccccorirviirinrieinninsierssiseiessssissssnnins | vevees I 2FE | 3,248,873 | ...... 112827 | oo 3,019,250 | .coccvvernan 2,676,000 | ...cocoune 3,153,865 |........... (91,337) [ overvvrervrnrrernnnee | evernenvirnnieisninne | cereeen0.200 | i 1.850|AO...... 03/21/2013 | 04/15/2018
85744N  AA 9| STATE STREET BANK & TRUST CO....cocovvrrmrereerrriermeriseeinensnnens | revenne I [ AFE] s 3,377,533 | ..... 107.928 | ...oovvvvnnee 3,647,966 | ....cocovnnen 3,380,000 | ..oovvernvene 3,379,345 | ........... 296 | oo | ceeeesninnersenieninee | eerenenn.300 | i, 5.310 | JJ....... 11/09/2006 | 01/15/2016
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857477 AL 7| STATE STREET CORP.......cccoovriiririnrieeiiesiinesienisssesssssssiensenesnns | coeeee | o [ woreverenens CAFE 2,573,130 92.981 2,463,997 | ..ocovvrnee. 2,650,000 | ..ovrernvne 2,574,552 | ..o 1,422 31001 ......... 3.464 11/22/2013 | 05/15/2023
857715 AC 0 [STATOILHYDRO ASA.......coiieinrieiieriesesneesssisesssssessssssssssssesses | sevnee [ [ AFE ] 998,480 | ...... 102.014 | ocvvvrennes 1,020,140 | ..cccovvrennee 1,000,000 | .................999,746 |........... 313 2900 ......... 2.933 10/07/2009 | 10/15/2014
86787G AG 7 [SUNTRUST BANK ....cooiiriiiiirniisiieiinsisiesiesssssiesssssesensssisssenens | aoneeee .|.2FE| .. ....314,000 2,437 5.000{......... 5.893 08/15/2007 | 09/01/2015
871503 AG 3| SYMANTEC CORP......cooiemrenrrierienireesssisesieniessssessssssssssessenens. | cevees .|.2FE| .. . .2,000,000 5,030 2.750 | ..o 3.021 05/12/2011 | 09/15/2015
871829 AL 1| SYSCO CORP......coeuriirirriieeineirseisessisessseessssissssssssssssseesssssssssssnns | eoenes | o [ oneeeneeens AFE] 3,023,130 | ... 111974 ....3,359,220 | e 3,000,000 | .............3,010,961 |........... (2,335) 5250 ......... 5.150 02/14/2008 | 02/12/2018
871829 AQ 0| SYSCO CORP.....ccvirrieriirieriiesirisresssis st sienes .| IFE| .. ...987,220 .1,000,000 1,142 2.600]........ 2.747 06/06/2012 | 06/12/2022
87612E AV 8|TARGET CORP.... .|.FE| .. ...997,130 . . . .1,000,000 263 3875 ... 3.910 07/13/2010 | 07/15/2020
878237 AF 3| TECH DATA CORP.....ccovviiiiieieiistiesesississsisie s 2FE | 2,024,240 | ...... 103.342 | ..o 2,066,840 | .............. 2,000,000 | .............2,018,765 |........... (4,643) 3.750 ..o 3.479 10/25/2012 | 09/21/2017
88165F AC 6| TEVA PHARMACEUTICALS FINANCE. .|.1FE| .. ...997,600 | ...... 102.887 ..1,028,870 .1,000,000 472 2400 ......... 2.451 11/17/2011 | 11/10/2016
88166C AA 6| TEVA PHARMACEUTICALS FINANCE. | FE| .. ..998,760 | ...... 103.204 | . ..1,032,040 | .. .1,000,000 252 3.000 ] ......... 3.027 06/15/2010 | 06/15/2015
882508 AU 8| TEXAS INSTRUMENTS INC.......ovoirierierierieereriserieriesensenssnennees | eveeee | oo [ woreverenens AFE ] v 3,023,640 | ........ 96.325| ...ooverennn 2,889,750 | ..ovvvernene 3,000,000 | ..............3,021,234 | ........... (2408) [ ..ooveroerrernrirerirens | e | e 1.650] ......... 1517 05/02/2013 | 08/03/2019
883556 AS 1| THERMO FISHER SCIENTIFIC INC......cooovvvrireiineineiierirnsineesssinns | ceveee ....2,039,580 | ...... 103.252 ..2,065,040 .2,000,000 ....2,012,927 (9,391) 3.200].......... 2.703 02/03/2011 | 05/01/2015
887315 BJ 7| TIME WARNER COS INC.....covvriierieriierieieisisissssssssssssssssssenes | covenes ....3,776,580 | ...... 119.211] . ..3,576,330 | .. .3,000,000 | ... 3577105 [ [ e (145,317) | oo | e | oernnees 7.250]......... 1.958 08/15/2012 | 10/15/2017
89114Q AM 0 [ TORONTO DOMINION BANK........ovvemermerierineernsninensnenienesensssninees | vevenne | b | eevvvevinen [ W IFE | i, 1,038,300 | ..... 101.988 | ...coovrennee 1,019,880 | ..cooovvrennee 1,000,000 | ..cooovrennee 1,036,981 |...coo..c. (1,319) 2.625]......... 1.800 10/28/2013 | 09/10/2018
89152U AA 0| TOTAL CAPITAL....ooivrivrieirercisieiieie s sssssssssssesnss | onvenes ...2,031,520 | ...... 104.357 | . ..2,087,140 .2,000,000 ....2,010,054 (5,515) 3.125]......... 2.829 12/09/2009 | 10/02/2015
89233P 4R 4 [TOYOTA MOTOR CREDIT CORP.......ccovvermremrrnnrrrcrrerimresenssninenes | vevnee | oo [ eeveniinen [ WTFE | .. 1,398,054 | ... 104.501 | . ..1,463,014 .1,400,000 387 2.800]......... 2.830 01/05/2011 | 01/11/2016
89233P 55 1[TOYOTAMOTOR CREDIT CORP.......covvvierimrinneincriserirerisseisseinsenes | eevinne | oo [ eevvrivne [ WTFE | 103,119,910 | e 102199 . ..3,065,970 .3,000,000 (28,889) 2.050 | ......... 1.048 12/11/2012 | 01/12/2017
91159H HC 7|U S BANCORP .96.697 | . ..1,498,804 .1,550,000 182 3.000 ..3.094 11/20/2013 | 03/15/2022
90261X FA  5|UBSAG.....c.oocieeeeereeeseecerereissssessessseesessssesssessssssssssssesssssssssensesnese | eovniee | R | conresriiee | WIFE | i, 993,780 | ... 114.805 | . ..1,148,050 .1,000,000 620 5.750 | ......... 5.833 04/22/2008 | 04/25/2018
90520G  AA 4 [UNION BANK......covviiririirirneiernsiseisninesssnsssssensnssessensssssssessssnsnsnes | eoveeee | oo [roervneonens | WIFE | i 3,071,471 | L, 110.814 | . .2,970,000 (11,810) 5.950 ... 5.480 01/19/2007 | 05/11/2016
907818 CV 8| UNION PACIFIC CORP......c.covverrrerrrrrirerieriresesensssssersenssssssesenns | wevneee | o [ woveerenens | #2FE [ 481,580 | ..o 104.457 | . 500,000 3,059 . ..5.550 06/11/2008 | 01/15/2015
911312 AH 9| UNITED PARCEL SERVICE INC.......cccoovrviirirnrnrirnrrerenneirernnineninnns [evveee [ o | vevvvneens | WAFE | 1,998,040 | ... 114.390 | . .2,000,000 198 5.500 ] .......... 5513 01/10/2008 | 01/15/2018
911312 AL 0|UNITED PARCEL SERVICE INC.......cccoouvrurimrrrmrimnrrerrmnenenssninenes | eevvene | [wovevvenns | WIFE | 2,055,200 | ... 100.827 | . .2,000,000 (11,975) 3.875] . 3.257 05/21/2009 | 04/01/2014
911312 AQ 9|UNITED PARCEL SERVICE INC .91.891 . .1,000,000 119 2450 ..2.465 09/24/2012 | 10/01/2022
913017 BM 0| UNITED TECHNOLOGIES CORP.........ccovvrrrinrirarrinneieersneiseissssiennnns | eovnene | o [evvevivnens | WTFE | 1,996,120 | ... 113.956 | . .2,000,000 5375 ......... 5.400 12/06/2007 | 12/15/2017
913017 BR 9| UNITED TECHNOLOGIES CORP.......c.cosuveererrerrrrinnrnerieniseesssesnnenes | eevneee | [evverreens | WTFE | i 1,499,965 | ... 108.792| . 21,500,000 | oooereernnn 1,499,991 | e | e (2) [ | s [ 4500 ......... 4.500 03/31/2010 | 04/15/2020
90333W  AB 4| US BANK NA. ...ttt sssssisssssenssenes | coeees ..499,125 | ..... 100491 . ....500,000 6.300......... 6.321 02/01/2002 | 02/04/2014
920355 AF  1|VALSPAR CORP........ccccoomrrmmrinrrireriininseinesinssiesienessssssssssssnessenesnes | evveeee | o [ eeverernees | w2FE | i 3,643,200 | ...... 118.533 3,000,000 | ..............3,472,737 | ........... (76,090) [ ..ocverevernerrrinirirens | e | e 7250 ......... 4.006 09/14/2011 | 06/15/2019
92343V AQ 7 [VERIZON COMMUNICATIONS INC.......cvveuerererernrerenineerseessneseesiens | ceveee 2,225,329 | ... 127.957 | . .1,628,000 2,004,709 (70,334) 8.750 [ ..o 3.505 09/27/2010 | 11/01/2018
92343V BB 9 |VERIZON COMMUNICATIONS INC.....coovvverrirrerrerisrererrersnsssiensninee | woveene ..505,325 | ...... 100.583 . ....500,000 | ... ...501,606 (1,899) [ covvereeererrerisirieins | eervnineereriseiseinis | cernnees 1250 ......... 0.865 01/13/2012| 11/03/2014
92343V BC 7 |VERIZON COMMUNICATIONS INC ceevrereneesssnseneens | eeveee [ [eoreeennenns | W2FE | i 1,629,164 | ........ 99.281| ..o 1,389,934 | ..o 1,400,000 | ..cooovvrvnnee 1,511,798 | ........... (12,838) 3.500]......... 2.3717 08/22/2012 | 11/01/2021
927804 FH 2|VIRGINIA ELECTRIC AND POWER CO......c.coevumriirirneirseinerisneieenes | cevene | GAFE] 2,361,360 | ... 112.012] . ..2,240,240 .2,000,000 (33,240) 5.000]......... 1.848 05/29/2013 | 06/30/2019
931142 BY 8| WAL MART STORES INC......ccovurierirrerieiieiserierieeessensssssnessesssenees | covnes WAFE] 957,940 | L 106.112] . .1,061,120 | .. .1,000,000 5,020 | ..veeerierierinreneen [ e | e 4500 ......... 5.062 12/20/2005 | 07/01/2015
931142 CP 6| WAL MART STORES INC......ccoovvurirrerirrirneirinsinerseriesesneesssesenssnins | eevneee | o [ eveeeneeens AFE ] s 492,250 | ...... 108.467 | ..oocvvrrrnes 542,335 | oo 500,000 | .................495,649 |........... 750 [ v | eeveeriesineesnninees | e 4125 ......... 4.317 01/30/2009 | 02/01/2019
931142 CZ 4| WAL MART STORES INC......covvvriiireriiirirnnieissssiensssesensssiessenens | cevenes JAFE | 498,095 | ...... 102111 e 510,555 176 3.250(......... 3.295 10/18/2010 | 10/25/2020
931142 DJ 9| WAL MART STORES INC......ocourvuerirrerenisnisersesiessssenssssssensesssnsees | cevnee .|..1FE 500,975 99.639 ...498,195 | .. 500,000 | cvvovrrrrrrren00,932 [ oo [ e (A3) [ o | e | e 1.950] ......... 1.910 10/03/2013 | 12/15/2018
25468P CE 4 [WALT DISNEY COMPANY .....ccooiiirrimrinerierineereeissisessssissssnsnsnne | vevnne | oo [ eevessennns AFE | 1,008,990 | ...... 112.276 | v 1,122,760 | ...ccoovvenee 1,000,000 | ..............1,003,095 |........... (1,033) 5.625]........ 5.500 05/22/2007 | 09/15/2016
942683 AE 3| WATSON PHARMACEUTICALS INC.......covvveurirmerirerireerreisirienienens | covees . crerreeennn 3,543,660 | ... 115279 . ..3,458,370 .3,000,000 (67,275) 6.125] ......... 3.353 03/06/2012 | 08/15/2019
94980V AA 6 [WELLS FARGO BANK .......ovvumiriieiiritneiiseisenensesiesesessssisenses | cevnee | AFE| 2,862,360 | ...... 104.493 | . 3,134,790 | .. .3,000,000 | oooereennn 2,977,944 | oo | e 18,833 | oo [ e | e 4750 ... 5.444 10/17/2006 | 02/09/2015
94974B ET 3 |WELLS FARGO AND CO.....ccoovuirriiirrrierinrinsissinessssssisensssssssenssnsens | evnnes | oo [ evevennnns AFE] . .504,700 | ... 102.548 | ..o 512,740 | 500,000 | .................500,800 |........... (1,035) 3750 ... 3.532 01/13/2010| 10/01/2014
94974B EV 8 [WELLS FARGO AND CO......covrvuriierierineirenisssssessesssesessessssssssssens | cevnee WAFE] 997,930 | 109.623 | . .1,000,000 181 | v [ | vereen 800 | o 4.626 03/22/2011 | 04/01/2021
94974B FA 3| WELLS FARGO AND CO.....covvuirriiiiriireinsiessssssiensssisseesssssessnns | cvenee AFE| nn...500,500 | e 100.826 | . ....500,000 (178) | vevevverevrinrieeinenns | everreerneiinssinnnins | coveeeen1.250 | e 1.214 04/25/2012 | 02/13/2015
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

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

Dates

1 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest
8 9 12 13 14 15 17 18 19 20 21 22
Rate Current
Used Year's Total
to Unrealized Current Other-Than- Foreign Admitted Amount Stated
Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During Maturity
Identification Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Date
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations...........cuiniiiiiirinminnnieisiesississsnisnnes | cveneens 340,209,664 | ... XXX.oooiowo | coririens 349,671,134 | .....coe. 326,486,000 | .......... 337,340,217 | oo 0] (2,070,609) 0 XXX XKoo [ s 4,116,760 | ....... 13,901,368 | ... XXX.oooo. | oo XXX.....
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........ovuerrsierinriisrissiissi s ssnsssesesssnes | seessseens 340,209,664 | ... XXX.ooioee | cornrrenns 349,671,134 | .....c... 326,486,000 | .......... 337,340,217 | .o 0 ] . (2,070,609) 0 XXX XXX | s 4,116,760 | ....... 13,901,368 | ... XXX..ooo. | conee XXX......
Totals
7799999. Total - Issuer Obligations...........ccovuwiererirercenns 563,978,586 | ... XXX.oooooe | corvinenns 579,777,790 | .......... 546,241,000 | .......... 558,000,417 | ..ovvrireniriininnd 0 | (3,088,011) 0 XXX XXX [ e 5,915,743 | ...... 21,201,358 | ... XXXeooooe [ oo XXX......
7899999. Total - Residential Mortgage-Backed Securities 277,259,701 | ... XXX.oooooo | orrrnen 273,245,551 | .......... 270,811,686 | .......... 275,563,160 | ...ccoovrrrennnn (O (311,629) 0 XXX XXX [ i 693,663 | ......... 7,355,538 ... XXX..... | ..... XXX......
8399999, Grand Total = BONGS............cccuiuuuiieeririeiierieieiiieeeiseiiesie et enssessenesins | eresneeens 841,238,287 | ... XXX...oooo. | cerrrrenns 853,023,341 | .......... 817,052,686 | ......... 833,563,577 | ...cvvrverrirrinn 0. (3,399,640) 0 XXX XXX | e 6,609,406 | ....... 28,556,896 | ..... )99 S P XXX......
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

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

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

NONE
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
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
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y 10 1 [BM CO..uiiieeieiiiieeieeieeieise ettt entenes | ernian 3,000.000 420,750 | ....... 140.250 | oo 420,750 | oo 248,523 |............ 7,620 142,200 142,200 03/09/2012
002824 10 0| ABBOTT LABS......coiiimiiiiiieiieiissisesss sttt ssssssssssns | sevsees 6,200.000 237,646 | ......... 38.330 | woereerieinii 237,646 | c.ovvveriie 163,496 |...ccoooune. 3,472 8,843 | oo [ i 8,843 04/12/2012
00287Y 10 9[ABBVIE INC......oiiiiririrriiiisiesiiesiesisesssisssie s ssessssssenss | oneiens 9,000.000 475290 | ... 52.810 | oo 475,290 .283,158 13,280 192,132 192,132 .| 01/24/2013
00430U 10 3|ACCELRYSINC. bt | eerias 6,588.000 62,850 9.540 62,850 ...50,203 3,228 | .o [ e 3,228 03/29/2012
01167P 10 1 |ALASKA COMMUNICATIONS SYSTEMS GRP........ccccvvrrvemrrnrirmrinernnineerernee | ovinns 69,200.000 .146,704 32,820 | oo [ e || e 13,884 | oo [ e 13,884 08/01/2013
012423 10 9|ALBANY MOLECULAR RESH INC 50,000.000 ..504,000 .139,002 240,000 240,000 11/16/2012
014491 10 4 [ALEXANDER & BALDWIN INC......c.oooiireriiiiriieinsieieisiesssiseisssssssenssnine | veveenes 2,750.000 114,758 .106,546 110 8211 | oo | e 8,211 08/21/2013
G0176J 10 9| ALLEGION PUBLIC LTD CO....cceevuurvuirrrirrereersnisnsrsenierseeesessssssssesssesssenes | eeveees R. 6,660.000 ..294,305 .288,586 5,719 | oo [ v 5,719 12/03/2013
00164V 10 3|AMC NETWORKS INC.. 3,400.000 ..231,574 221,717 9,857 | e [ e 9,857 08/21/2013
032332 50 4 [AMTECH SYSTEMS INC......coovimiiiiieriininnieienissiesssssssessnssssssssssessssssees | sevenes | eoee | eovernnses 40,000.000 | .coovevvrvrcrcirnne 278,400 146,576 140,957 140,957 04/10/2013
037833 10 O APPLE INC.....oevouierriieieiiesieeiseesssise s sssssnns | sevsees 600.000 ..336,612 283,362 AAB5 | oo | s 53,250 | cvvurereererineirerins | e 53,250 09/04/2013
039483 10 2|ARCHER DANIELS MIDLAND CO.... 6,500.000 ..282,100 .183,305 4,940 104,065 104,065 01/31/2012
043632 10 8| ASCENT CAP GROUP INC........cvurierriirierierirereseessessesiesisesessesssssssensns | seveens 4,300.000 ..367,908 326,386 | ...ovverrierireririnns | e | e | e 41,522 [ o | e 41,522 08/23/2013
00206R 10 2 | ATET INC...oiiriiriireineieiiesieeeseeise sttt ssssssesssesssssesssnsssinns | conseens | aens | srveeeseeens 14,000.000 | coooevneirniiiinnns 492,240 429,556 25,200 | coorveerireeienineines | e 20,300 | oo | s 20,300 12/19/2012
05366Y 10 2|AVIAT NETWORKS INC.... 97,077.000 ..219,39%4 . .222,508 (78,290) (78,290) | . 12/30/2013
054540 10 9| AXCELIS TECHNOLOGIES INC.......ovvumrimrreirreereeisesersssssnessesssssessensnns | ovvesnee | e | ceerneenns 120,000.000 | ..oovernrerncrrrinnes 292,800 292,800 | ....... 127,681 132,019 132,019 04/10/2013
00246W 10 3| AXT INC ..ottt snsines | eebieees 64,950.000 ..169,519 ..169,519 51,983 | i | | s | 36,423 |..cociinii 52,190 | oo (15,767) 02/28/2013
064058 10 0|BANK OF NEW YORK MELLON CORP........cccorvverrermrimerrnsrierienesneesssessenins | sevivens | one | eeveveriens 15,000.000 | coooevvvernriernines 524,100 ..524,100 .353,498 7,920 127,987 127,987 02/06/2013
073730 10 3| BEAMINC.....oiiiuiiiiiiiineiteeie ettt ensnenes | seisnees 4,200.000 ..285,852 | .........68.060 | ...oooererrrirrrinnns 285,852 | .oooveirrireeiinne 261,035 | .oooonvn. 945 | oo | e 24817 | oo | e 24,817 08/21/2013
09238E 10 4| BLACKHAWK NETWORK HOLDINGS INC.........coooeirimrirerienirneeinninsiireninns | cevrvene | o [ ceveivnniens 13,200.000 | ..ooovveevcieiiinee 333,432 333,432 2426 | .o [ e 2,426 08/29/2013
09689U 10 2 |BODY CENTRAL CORP.......ccostrurimerinerieireesssisessesieseseesssisssssssssssnees | soeeens 20,000.000 78,800 78,800 6,665 | ..o | s 6,665 12/30/2013
110122 10 8 |BRISTOL MYERS SQUIBB CO.......cocovvvririiiiiniiieiisnieiiesississiissieesiens | e | eene | wivevienens 10,000.000 | ..o 531,500 | .......53.150 | oo 531,500 3,600 14,000 205,600 205,600 | ...oooorrirririrniinne [ I 08/03/2012
056032 10 5|BTU INTERNATIONAL INC.....coooiririemeriirmnerieniesesseessssssssesssensssesssssssssnnns | sevsens | ene | eeveeerinens 40,930.000 | ooovernerrirene 123,199 ...90,293 07/22/2013
12811R 10 4| CALAMOS ASSET MANAGEMENT INC......coooiveriiriieireieseiieeiseissssiseiins | eeven 20,000.000 ..236,800 . .198,794 1,938 10/31/2013
131193 10 4| CALLAWAY GOLF CO....oovvvrirrrrirririierinssiesiesissisessssssessesesssessssenssenes | coreeens 50,000.000 421,500 | .oooern8430 | s 421,500 | coooovverriinns 301,538 | .o 1,900 05/16/2013
13123X 10 2| CALLON PETE CO DEL.....cvuuieuiireieineiiesiineeseesssisesssssssssssnssesssssssssenns | coeeens 8,000.000 52,240 ....52,240 ...48,632 4,608 10/24/2013
153501 10 1| CENTRAL FUND OF CANADA LTD.....cccovrirrmrvnrineiernnieeersssesnsenssnsssssnsnenes | eovenne | Love | cervevinnn 230,280.000 | ...ovevvrereininns 3,051,210 3,051,210 ..3,051,210 1,957 215,155 | .o 1,804,087 | ..ccvvunne (1,588,932) .| 10/08/2013
171871 10 6| CINCINNATI BELL INC.....ccooiimriririericrieeieesssssesiesiesesseessssssssensesssees | woneeens 67,547.000 240,467 | .........3.560 | oo 240,467 | .ooovverienne 207,727 | .o 32,741 09/16/2013
17275R 10 2| CISCO SYSTEMS.....ooiiiriiirieriesiseierssisiesississsessesesssssensssssssenssssens | neeens | eve | severennens 12,000.000 | .ooocveeircireiiiines 269,160 ..269,160 .254,610 6,120 ....14,550 02/06/2013
191042 10 0| COBRA ELECTRS CORP.......ccoverrririirierirerieesssiseniesieseesssssssssssnines | coreeens 59,482.000 ..179,636 .179,636 .180,880 ...(34,705) 12/27/2013
191216 10 0| COCA COLA CO...ovvirnirririreiierieseseesssiseisssssesssessssssssssssssssssssssssssnses | eonneens | aene | soveeenneens 11,500.000 | coooevneerrieiinna 475,085 | ..o 41310 | i 475,085 | c.ooovvvrrireininns 399,127 | .o 12,880 56,005 01/11/2013
19421R 20 0| COLLECTORS UNIVERSE INC.......ocovvviririiieiiniieinsisissrnsisssssssesssssssenns | oovenens | eve | evvevennens 11,530.000 | ..o 197,739 | ool A7150 | e 197,739 | e 175,128 2,415 22,611 11/22/2013
20825C 10 4| CONOCOPHILLIPS 6,000.000 423900 | ........70.650 | ..ccoccooiienenne423,900 | e 335,398 16,200 01/11/2013
209115 10 4| CONSOLIDATED EDISON INC.....coovvirrirririierieriesiseesssississssesssesssssens | sevseees 4,500.000 248760 | ........55.280 | ..o 248,760 | oo 251,998 |........... 11,070 01/24/2013
219350 10 5| CORNING INC COM.....ooirimririimrinirierieriesesesssssssensessessssessssssssssensnens | seveens 28,500.000 ..507,870 .361,427 11,115 152,704 02/06/2013
221006 10 9| CORVEL CORP.......ccoouiiiiteitneineiiesies et issssssssssssnns | aevsnees 5,000.000 ..233,500 .170,325 63,175 08/23/2013
22149T 10 2| COSTAINC ...t | cererens 5,000.000 ..108,650 08/23/2013
222660 10 2|COURIER CORP 8,400 11/16/2012
227483 10 4|CROSS COUNTRY HEALTHCARE INC 12/04/2013
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
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CUsIP g of Carrying Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. Acquired

228903 10 0|CRYOLIFE INC. ...17,400.000 192,966 1871 | s e 84564 | i [ 84,564 12/15/2011
12646R 10 5|CST BRANDS INC 5,000.000 ..183,600 . 313 313 revenerneeensei2D,287 [ s | e 25,267 08/23/2013
234264 10 9|DAKTRONICS INC 20,000.000 313,600 | ......... 15.680 | oo 313,600 1,800 [ oo | e 90,353 | oo | e 90,353 |.... 09/19/2013
250639 10 1|DESWELL INDSINC 35,443.000 79,392 2.240 79,392 7,197 r(8,138) | s [ (8,138) | ... 04/11/2013
253827 10 9|DIGIRAD CORP. 90,450.000 ..334,665 | ........... 3700 | e 334,665 4,522 147,304 147,304 08/01/2013
25382P 20 8 |DIGITAL ALLY INC 5,000.000 45,950 9.190 45,950 | oo 17,800 | i e [ | e 28,550 | v | e 28,550 03/12/2012
25400B 10 8 |DIGITAL GENERATION INC.......cvuriermrieimerieriisesensssisensssssssssesssssesssenas | oveenns 34,640.000 441314 | 12740 | oo A41,314 | oooeeeeenB10,5271 [ e | e | s | e 30,792 | oo | e 30,792 12/17/2013
260095 10 4 |DOVER DOWNS GAMING & ENTERTAINMENT INC B I 10,000.000 | .ovovvereiererieiens 14,800 | .ooooreen 1480 | v 14,800 | e 15,185 [ s [ e | e | e (365) [ +.vvverrvreerinrneierins | v (365) 12/30/2013
260543 10 3|DOW CHEMICAL 700.000 31,080 224 672 8,449 | oo [ e 8,449 08/12/2011
263534 10 9|DU PONT E | DE NEMOURS & CO. 9,000.000 ..584,730 16,020 179,923 179,923 | .... 12/11/2012
285229 10 O|ELECTRO SCIENTIFIC INDUSTRIES INC 24,551.000 ..256,803 1,324 (5,831) [ e | s (5,631) | ... . 12/24/2013
291011 10 4|EMERSON ELECTRIC CO.....cvvvumivrmrimirerisriieesensesisesssssssessenssessssssssssans | sevsees 7,000.000 491,260 | .........70.180 | oo 491,260 | . 364,949 | i, 10,595 107,603 107,603 | .coooeericris [ 02/13/2013
291087 20 3| EMERSON RADIO CORP......cccovtiirririiiiineiierisseiseisssiessse s I [ 40,000.000 | ..ooovercirriiiinnns 76,000 12/30/2013
Y23592 20 0|EUROSEASLTD................ 34,982.000 50,724 764 12/30/2013
30231G 10 2|EXXON MOBIL CORP 5,000.000 ..506,000 11,160 02/13/2013
313549 40 4|FEDERAL MOGUL CORP 6,000.000 ..118,080 08/23/2013
337932 10 7|FIRSTENERGY CORP. 7,500.000 ..247,350 16,500 (65,850) | .... 12/11/2012
346233 10 9|FORESTAR GROUP INC.. 11,000.000 .233,970 15,346 08/22/2013
357023 10 O|FREIGHTCAR AMER INC ...10,000.000 .266,200 . 1,650 | coveerierireerveinnns | cerreirenrneen87,825 [ s | s 67,825 09/10/2013
30281V 10 8|FTD COSINC 5,466.000 .178,082 178,179 | coeeeernernereeiins | verseeneniessissiienes | evvernesneenssnnnines | seenersnesssseennenss(97) [ e | e (97) 11/07/2013
369604 10 3|GENERAL ELECTRIC CO. . 22,000.000 ..616,660 454,704 4,840 15,390 138,028 138,028 |.... 02/13/2013
382410 40 5|GOODRICH PETE CORP........cccconirunees I [ 10,000.000 70,200 | oo 17.020 | cevecienirneeee 170,200 | oo 1085 | s [ v | ceenesiiseisenieninsens | eeeeeiensnnens 61,735 | oo | e 61,735 |.... 12/27/2013
413833 10 4|HARRIS & HARRIS GROUP INC.........cooviiririiiniisiiiesienissiississiisesinnins | oeveens [ | cvieninns 100,000.000 .298,000 (19,373) [ oo | s (19,373) 11/07/2013
413875 10 5|HARRIS CORP DEL........ccouivimriieieririseiserisssiesiesissessesssssessessesesseses 8,500.000 ..593,385 13,430 177,225 177,225 04/12/2012
419879 10 1|HAWAIIAN HOLDINGS INC....... 433,350 152,954 152,954 05/01/2013
422819 10 2|HEIDRICK & STRUGGLES INTERNATIONAL INC........cccommvimrrirerierieninens .231,610 . 4485 | ..o [ s 56,120 | .oovvrrverrrreieinnens | ceriees 56,120 10/26/2012
42805E 30 6| HESKA CORP......couiiiiieiieeteeise st 25,000.000 ..218,000 145,000 | coooueeverinrerierienins | rerseeesessnsinnnsenes | cesersessesssessnsinns | soeesseennins 74,366 |...ocvovrrnne 52,675 | covoovrvrerieens 21,691 07/02/2013
432589 10 9 |HILLSHIRE BRANDS CO 6,500.000 ..217,360 211,324 1,138 1,138 6,036 | ..o [ e 6,036 08/21/2013
438516 10 6|HONEYWELL INTERNATIONAL INC. 6,000.000 ..548,220 350,204 | ...ccovvvnnee 10,080 154,758 154,758 02/06/2013
439038 10 0[HOOKER FURNITURE CORP 2,600.000 43,368 1,040 5,590 | .o [ e 5,590 08/18/2011
449172 10 5|HYSTER YALE MATLS HANDLING INC . 3,500.000 ..326,060 1,750 [ oo | cererennneeen88,137 e | e 66,137 08/21/2013
45245A 10 7|IMATION CORP. I [ 73,725,000 | oo 345,033 | .o 880 | 345,033 | 286,317 [ s [ e [ | v D8, T8 | 44,832 | oo 13,884 10/07/2013
45685E 10 6|INGUSINC . 7,000.000 ..246,050 X . . 140 | oo e 33416 | s | e 33,416 08/23/2013
458140 10 O|INTEL CORPORATION.......oivemrimreriererreniseesenssssssessessesssssssssssssssesssenes | sevsees 20,000.000 .519,100 | ......... 25.955 | oo 519,100 | covoocvrrcerrrenned 444895 | ............ 18,000 106,700 106,700 11/27/2012
459200 10 1|INTERNATIONAL BUSINESS MACHINES..........ccoooomiimrirmiineieiierirenireenns . 1,400.000 262,598 | ...... 187.570 262,598 261,776 4,245 i(8,922) | s [ (6,922) | .... 04/19/2013
461203 10 1{INVACARE CORP......ccooorirriiimiriesiessiesisisssiessesss st nsenen I [ 11,000.000 | coooveevvrnrieinnnes 255,310 23.210 255,310 162,188 138 A8 [ e [ e 87,769 | ..o | v 87,769 04/25/2013
46564T 10 7 [ITERISINC...oouieoiieieiieiieeiseteei bbb . 82,742.000 LAT3758 | e 2.100 173,758 L124,739 | s | e | s | e 33,248 | ..o | e 33,248 04/30/2013
46625H 10 0|J P MORGAN CHASE & CO...... I [ 10,000.000 | c.oovovrrieniiiienes 584,800 .584,800 ..409,284 13,600 145,109 145,109 05/11/2012
47012E 10 6| JAKKS PAC INC.....courimiririrriceisiee et ssssssensenssesessnssssas | seveens 30,000.000 201,600 | ..ccceee8.720 | i 201,600 | oo 135,000 |..ovvernene 3,700 | v [ e 64,459 | ....cocovvvnnee 185,586 | ..vvvrcrerncn [(PAIRP1 ) TR | I 07/18/2013
478160 10 4| JOHNSON & JOHNSON.......ccoriiiiicririirinissiesiencenissiissiesisiinnes | ceviens 7,000.000 641,130 | ......91.590 | i 641,130 | covvrceis 451,358 | ...ccovvvee 18,130 150,430 150,430 | oo | L 03/20/2012
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49375T 10 O [KID BRANDS INC.......ocoviiiiiiiiriinisiiiesiiniissiesssssssssississsiens | oniians 50,000.000 51,000 51,000 |..coorvrrneen ...(7,656) | . .20,041 ...(27,697) 02/25/2013
494274 10 3| KIMBALL INTERNATIONAL INC.....cooiverrreririrreseesenseessesiesesseessssssesses | seveens 20,083.000 ..301,847 114,511 1,004 A,017 | oo | s 68,684 ....68,684 03/02/2012
500600 10 1| KOPIN CORP......cooouiirrirriieieiseiiesisestseisseisessssssesssssssssessssssssesssesssenes | eevsines | ene | sveessinns 15,000.000 | ooovrvnrirriieiinnn 63,300 | o220 | cooiiiirireeeen83,300 | s 54,606 |.............. 8,297 | oo [ v 8,297 10/02/2013
50076Q 10 6| KRAFT FOODS GROUP INC.......ccocomiurririeeiieriieiienissesseiessessssesssenessness | covevne | v | coveiesnien 10,500.000 | cooovevrrieniiiienes 566,055 454,942 5512 21,262 | oo | e 88,620 | ...oovvieiririieiins | e 88,620 11/27/2012
501014 10 4|KRISPY KREME DOUGHNUTS INC......oovurririirerinrinerieeieeeseessssississssens | seveees 5,000.000 96,450 109,241 | ..o (12,791) [ oo | s (12,791) 08/21/2013
511795 10 6| LAKELAND INDS INC......coriieririieriiirinnieisnsssiensssssisessssssssssssessssssssessnnss | seveness | ooee | eoverinnns 72,683.000 | ..ooovvvreieiciins 382,313 283,693 130,820 |..ocvvivvinen 88,976 | ..evercirinan 41,844 12/27/2013
514766 10 4|LANDEC CORP. 25,476.000 ..308,769 .180,938 52,053 01/23/2013
520776 10 5|[LAWSON PRODS INC......ccovviriiieriniiiriiisinsierensssiesesssessesssssssssesssesesssnns | seveeese | eoee | eoveronnines 13,358.000 | .ovocveerrcvreriiinee 163,636 31,391 08/27/2012
523768 10 9|LEE ENTERPRISES INC.......cooviviriiricrinniierienisssessessssssessensssesssssssnens | ceveens 29,650.000 ..102,886 11/12/2013
53071M 10 4|LIBERTY INTERACTIVE CORP ...15,000.000 ...440,250 105,040 105,040 08/21/2013
531229 10 2[LIBERTY MEDIA CORP.......covviriirrrieriiieiesissiessssssisssssessssssssesssssssssessnss | vessenes 1,500.000 219,438 | ... 146.292 | i 219,438 | 208,911 | s [ [ | e 10,527 | oo [ e 10,527 08/21/2013
53071M 88 0| LIBERTY VENTURES.......ccoiiuriimrirmeeierieieesssssessessssesssesssssssssessesssnsens. | sevsees 5,000.000 ..612,950 195,300 195,300 08/27/2013
533535 10 0|LINCOLN EDUCATIONAL SERVICES CORP 30,000.000 ..149,400 .137,958 5,775 (14,072) [ oo | s (14,072) | . 12/12/2013
549282 10 1{LUBYS INC....oiuiricrirriieiirinerieiiessessesssessessssssessessssssssssssssssssensnenes. | seveens 30,059.000 ..232,055 166,596 28,981 10/01/2013
550819 10 6|LYDALL INC DEL............... v | s 10,000.000 | coooevnrerneiiriinnns 176,200 32,800 12/14/2011
G5785G 10 7| MALLINCKRODT PUBLIC LTD CO. R. 7,560.000 ..395,086 ...75,176 08/22/2013
563420 10 8 MANITEX INTL INC....ovveeeeeierereeeeeeieesseeesesssceesesssssssessssessssnsssssssssnsessenes | evenees | oeee | coverennenns 11,000.000 113,545 ...61,135 08/26/2013
57060U 60 5|MARKET VECTORS AGRIBUSINESS ETF.. ...45,038.000 2,294,793 5,044 41,885 65,982 02/22/2013
577767 10 6|MAXWELL TECHNOLOGIES INC ...12,000.000 293,240 | o 79,700 | i, 10/22/2013
580135 10 1| MCDONALDS CORP COM......ccmmiurrrrmrimeireriseissnsessseessessssssssssssssesssseess | seveeees 5,000.000 485,150 | .........97.030 | .oooriirrieris 485,150 | ooovvererrne 44178 | 15,600 44,100 12/11/2012
58449L 10 0| MEDICAL ACTION INDS INC.......cvtvurieirierirerereeiniinsiienieneeesssissssienies | ceveens 35,000.000 ..299,600 2299,600 | cooovvverierre 111,871 | 205,450 205,450 11/16/2012
585055 10 6|MEDTRONIC INC......cooiieiiriireireieieeeiesiseesseisessssssssssessesisssssssssssnns | sevsees 5,000.000 ..286,950 ..286,950 | ......... 196,520 1,400 4100 | coooerieeierienes | s 81,850 | .ooorerereineierins | e 81,850 03/20/2012
594918 10 4 [MICROSOFT CORP.........ccooeieiririirireiieinineieseieisssssessssssessessssssessessssessesssnss | ovense | ene | covereneenns 18,000.000 | ..ovveveriiiirens 673,380 | ........37.410 | oo 673,380 | oo 505,294 |.............. 17,460 192,605 192,605 12/19/2012
609207 10 5|MONDELEZ INTERNATIONAL INC.......ccoivemirmerirerenienineesenssessnensensnnnes | sevsvens | ene | eeveveriens 10,000.000 | coooevevernririrnnes 353,000 . 353,000 | ......... 241,256 1,400 5,300 98,468 98,468 03/20/2012
553829 10 2| MVC CAPITAL INC.....oovimiimiiririniieiiesieeessessssisse s ssisssssssesssenns | aeviees 27,500.000 371,250 | .00 13.500 | s 371,250 | ......... 345,056 3,712 12,825 . 32,482 . 06/12/2013
629579 10 3| NACCO INDS INC......cvouriuriiririiieeirinrissesisssiessesesesesssssssssssssesssesesseses | seveens 2,000.000 124,380 | .........62.190 | cooooviririiriris 124,380 | covvevierieri 113,981 | .o 1,000 [ oo | e 10,399 | oo [ e 10,399 | oo [ 08/21/2013
63905A 10 1|NATUZZISPA AR 105,022.000 | .oooverneeneireiinnns 272,007 ..272,007 217,892 | oo | | s | 54,315 | oo | e 54,315 12/30/2013
641069 40 6|NESTLESA. 5,000.000 ..367,120 ..367,120 .368,867 c(1TA8) [ s | s (1,748) 12/09/2013
707051 10 8| PENFORD CORP.......coovivmrirriieernineesesiessisssenssssssessssssssssenssssssssssssssns | sevsnens | ene | eeveeeriens 15,000.000 | coooevevernrieinines 192,750 | 012,850 | oo 192,750 | coooeerrinerierienns 8B,414 | .ooovorcercerrrienrines | errrerieriseenninenes | e | e 82,500 | ooovvrrerrrieirerins | e 82,500 10/24/2012
713448 10 8|PEPSICO INC.......cooiiiiiiriniiciiecicnssisiesssessssessisssinnies | ceviees 6,500.000 ..539,110 ..539,110 421,000 3,689 14,365 | covooeeeierereeins [ e 94,315 | oo | e 94,315 04/17/2012
71361F 10 0| PERCEPTRON INC......ccrtviirimirieriiiriceiseessiiesssssenisesssssssesssssssensenssnees. | eovneen | vene | soveverneens 13,525.000 | woooveevirrieiiines 187,592 187,592 | ... 71,806 |..coovernen. 1,804 102,718 102,718 12/04/2013
714157 20 3| PERMA-FIX ENVIRONMENTAL SERVICES.........cocomiirmrieriereneeierinensnseins | ceveens 29,910.000 93,020 93,020 | .ovrvrerreeieieenns 86,517 | cooreerrereirierinnrees | ceereniesiseennninenn | e | e 28,152 12/30/2013
717081 10 3[PFIZER INC COM.....cooviviiviiernrincirerinsisinninerssnsseiensssssssssnssesssssssssssssssssenss | vevvenes | eore | eererrnnnn 18,000,000 | woovocirvvncinninnns 551,340 | ........30.630 | .oevvirriiriiiiinns 551,340 | ... 17,280 04/17/2012
726900 10 3| PLANAR SYS INC....coniriiieieieiieriesiinessesssssesesssssssessessssssssssssssssssessseses | sevsees 38,100 38,100 | ... ...26,402 12/30/2013
73172K 10 4 [POLYCOM INC.....ooiiiiriireineiisiisesiessiesisseisssissssesssssssssssesssssssesssnsssens | onseies | eoe | oevesensenns 10,090.000 | cooovvuvririiriinnns 113,311 | oo 11230 | o, 13,311 | e 110,363 | ..o 09/13/2013
737446 10 4| POST HOLDINGS INC......cvurrermrimrererieriineieniesesssesssssssssessesesssssssssssssnes | cereens 6,400.000 ..315,328 . 315,328 281870 | oo [ e | e | e 33,658 08/22/2013
73935X 58 3| POWERSHARES RAFI US 1000 ETF.......oivireirreinerierieeinenseessssisssssnsenes | veesene [ e | eeerneenns 110,836.000 9,192,738 82.940 9,192,738 ..6,315,007 143,108 2,226,666 | .....cvoereerinriieins [ s 2,226,666 02/22/2013
B9351T 10 6| PPL CORP......evvuiiiiriricriritissiseniesie s ssssssssssssessessinns | conrens | oene | soeresneens 11,500.000 | cooovevrieiiciienes 346,035 318,022 4,226 16,819 | oo [rvvrrirenneend 16,790 | ot | v 16,790 04/12/2012
742718 10 9|PROCTER & GAMBLE CO 6,500.000 ..529,165 420,501 15,382 87,880 04/12/2012
74733V 10 O] QEP RES INC...oouiiiiiciieiciniissieeiie s ssesssesssesssssisssssssssessseens | onsees | eoe | oevevensenns 11,900.000 | cooovvveririiriinnns 364,735 332,779 238 31,956 10/09/2013
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749063 10 3[QUMU CORP.......ovmiiririiitierinieisie s sessssssssesssssssssensns | seveness | sone | eovernnies 17,719.000 | oo 226,803 226,803 | ......... 123,070 |.ccovvennee 104,798 104,798 04/25/2013
755111 50 7|RAYTHEON CO. s | e 8,000.000 725,600 | .........90.700 | .oovvvrevrrrrcrirnes 725,600 | ......... 396,752 4,400 16,200 273,253 273,253 02/06/2013
75605L 70 8| REALNETWORKS INC......coriiiriiiiriiierieeiseessssissisesiseseseessssissssssssssssens | aevnens | ene | svesessinnns 42,500.000 | .oooovvrcirirnnne 320,875 550 | s 320,875 | coovererririiinns 320,848 |.....ccoounne. 27 | o | e 27 12/30/2013
761396 30 8|REVENUESHARES SMALL-CAP ETF.......oocniimirrerienirinieinsineiienineniene | eevivene | ene | evveverinens 41,040.000 2,211,646 53.890 2,211,646 ..1,357,176 7,107 28,467 665,919 665,919 02/22/2013
779287 10 1| ROUSE PPTYS INC....oovueiiiiireiieineiieeiesisseisssisessessesssesssesssssssssesssenes | sevsees 5,500.000 ..122,045 122,045 .. 106,670 | .ooovvvrnees YA LT ORI IO 15,375 | oo | e 15,375 08/22/2013
780259 20 6|ROYAL DUTCH SHELL PLC .|R. 5,500.000 ..391,985 ..391,985 .383,355 16,643 | oo [ 12,760 | oo [ v 12,760 03/20/2012
74975N 10 5|RTI SURGICAL INC ..159,300 .166,304 (29,786) (29,786) | . 03/11/2013
781182 10 0|RUBY TUESDAY INC ...85,793 12/30/2013
794093 10 4|SALEM COMMUNICATIONS CORP. 121,343 1,350 11/06/2013
800422 10 7|SANFILIPPO JOHN B & SONINC.... . 15,000 09/19/2012
808625 10 7|SCIENCE APPLICATIONS INTERNATIONAL COR 3,140.000 ..103,840 879 (3,064) 10/01/2013
810186 10 6|SCOTTS MIRACLE GRO CO. 4,000.000 ..248,880 3,500 31,840 08/21/2013
82706L 10 8|SILICON GRAPHICS INTERNATIONAL CORP.... 6,000.000 80,460 ....18,630 01/10/2013
82705T 10 2| SILICON IMAGE INC.......cvouiimrieiieeierieeneeiesissssensessssessesssssnsensenssnnes. | eovneens | vene | sovevenneens 15,000.000 92,250 03/12/2013
78469C 10 3|SP PLUS CORP. ...10,000.000 08/21/2013
846822 10 4|SPARTAN STORES INC... 13,000.000 2,340 08/26/2013
78463X 74 9| SPDR GLOBAL REAL ESTATE ETF.......cvcuiiiiiriieieeieineessssssssenssnissennas | nveee .155,963.000 6,477,143 62,075 271,490 (110,377) | . .(110,377) 10/08/2013
854305 20 8|STANLEY FURNITURE CO INC.......cvvmiiiriiiinrieisnieisniseienisisssssienssnine | veveeees 55,929.000 .214,767 (VA H0L:X ) RO P (29,083) 12/30/2013
85571Q 10 2 STARZ. ...ttt sssssnies | eneian 4,500.000 ..131,580 109,406 | oo | e | s | e 22,174 | oo | e 22,174 08/21/2013
855707 10 5|STATE AUTO FINANCIAL CORP........cccoovierrirrieirerineesensessssesssssssssnsnsns | aevsens | ene | eeveeeriens 10,000.000 | coouevnveernrierinnes 212,400 2480 | 212,800 | 135435 | ..o 4,000 | oo | s 63,000 | .oooverrirenireierins | e 63,000 12/19/2012
870297 80 1|SWEDISH EXPORT CREDIT CORP.......ccccovvvririrririiiiinerierienerssesssienssies | ceviens .738,900.000 6,036,813 8.170 ...6,036,813 6,082,929 | .....cccoeon. 120,204 | ...ovveunvne 487,078 (366,874) 02/22/2013
871829 10 7| SYSCO CORP COM.....oomrimirriniineriesisesesseesssissssesssessssesssssssssssssssssnees | sevsees .12,500.000 | oo 451,250 | ......... 36.100 451,250 368,998 3,625 14,000 | oo [ e 55,500 55,500 03/20/2012
882508 10 4| TEXAS INSTRS INC COM....ooiiiiiiiiiiieiieicieieseieieisiessee s ssessessssssnsnes | cressees 7,500.000 329,325 | ......... 43.910 329,325 | ......... 223773 | .o 8,025 | .o | e 97,650 | oo | e 97,650 03/09/2012
87240R 10 7| TFS FINANCIAL CORP.....cevuurtirirrireinerissessesiensssessssssssssssesssessssssssssans | woreeens 30,000.000 ..363,450 337,886 | ..o | e | s | e 25,564 | coooeverreeeeseieniens | eneinne 25,564 08/23/2013
00101J 10 6| THE ADT CORPORATION.......ccuuriiirriierireisesissisessesiesisssssssissessssisenes | eseies 9,220.000 ..373,133 . .387,273 625 (14,140) [ ..veovenesciiens | s (14,140) . 10/31/2013
887317 30 3| TIME WARNER INC.......otviiriiiiiinriceieniiiesisssiesisenesssesssssssssessenssenens | ceveens 4,500.000 W313,740 | i 89.720 | s 313,740 | oo 163,404 |.....ccco... LN 1 OO U 98,505 | ..oovvreiririierins | e 98,505 | ...ocvvurrierirerirens [ 04/17/2012
891826 10 9| TOWER INTERNATIONAL INC 5,500.000 117,700 117,700 111,215 6,485 | ..o | s 6,485 08/21/2013
H8817H 10 0| TRANSOCEAN LTD SR 6,000.000 ..296,520 ..296,520 .328,500 (31,980) [ ..ovvvvvrrrivrieciienes | s (31,980) . 11/14/2013
896047 50 3| TRIBUNE CO NEW.......covoiririercrieinerierieseessesisssssesssssssessensssssssssssssses | seveees 9,000.000 696,600 | ........77.400 | .ooovvrrrrrrririn 696,600 | ...oovvrererriinns 543,780 | ...cccouvnnee 152,820 152,820 | ovoreereierieris [ 08/21/2013
896945 20 1|TRIPADVISOR INC 4,490.000 ..371,907 ..371,907 322,590 | ..o 09/24/2013
898349 10 5| TRUSTCO BANK CORP N Y.....ivouiiiririierienireesssssssssessesssesessssssssessnines | cerenens 35,000.000 ..251,300 ..251,300 189,380 2,297 7,383 05/16/2013
910710 10 2| UNITED INS HOLDINGS CORP.......ccostrumrerrirerieireiserissssessesssseissessssens | seveeees 22,500.000 ..316,800 | .........14.080 | ..coovvrrrrrrrrins 316,800 | ..ooovrvrrireiieinne 133,329 | .o 2,025 183,471 05/21/2013
911268 20 9|UNITED ONLINE INC 33,120.004 ..455,731 .440,830 2,131 ....14,901 12/31/2013
917488 10 8|UTAH MED PRODS INC 2,200.000 .125,752 .110,594 1,089 ....15,158 . 08/23/2013
91851C 20 1| VAALCO ENERGY INC.....iviuiieiieiireiseiiseinsise s ssesssssins | coeeens 35,000.000 W241,150 | 8890 | i 281,150 | 204,015 | e d3AT) | e [ (4,347) | v [ 11/07/2013
92204A 30 6|VANGUARD ENERGY ETF 29,618.000 3,744,604 64,982 682,274 682,274 02/22/2013
922908 65 2|VANGUARD EXTENDED MARKET ET! 88,793.000 7,343,181 83,465 | ..o | e 1,933,757 [ e | cerveeieeenns 1,933,757 02/22/2013
922042 77 5|VANGUARD FTSE ALL WORLD EX-US ETF......c.osevvirrmirririreniniesninsiinenns | ceveneee [ e | cvereeenns 161,401.000 | ..covverrirerirnnns 8,187,873 ...8,187,873 215,908 782,927 782,927 10/08/2013
922908 36 3|VANGUARD INDEX FDS S&P 500 ETF.... 83,420.000 14,110,493 .14,110,493 258,793 3,152,341 ...3,152,341 10/08/2013
92204A 80 1| VANGUARD MATERIALS ETF......cooviiriieineireiiesiinessnsiseissssssssesssensssnens | coneees | eone | oevevonsinns 47,426.000 | ..ooovvnririnnn 4,896,734 ..4,896,734 90,062 883,570 883,570 02/22/2013
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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
922042 85 8|VANGUARD MSCI EMERGING MARKETS ETF........ccriviivnineineineneierinnies | veveees . ..3,220,384 84,356 (250,587) | cvvoeeerrieinieiens | e (250,587) 10/08/2013
92343V 10 4 |VERIZON COMMUNICATIONS........coouiermrrimirmerierireesenssssssssssesssesesenssnens | oveeens . . . 540,540 ....434,547 22,825 84,570 | e [ s 64,570 12/19/2012
92552R 40 6| VIAD CORP.......cvvvmrirrrineisiisiieniiesiseessssssssisssssssssssessssssssssessssnssessnnsnnne. | evvnnnes | vene | covseerennes 17,520,000 | wovviveiiniioniinnns 486,706 | ......... 27.780 | oo 486,706 | ....... 419,764 2,440 45,236 [ .o [ e 66,942 | ..ooveriieeieeins | e 66,942 10/21/2013
925811 10 1| VICON INDUSTRIES INC.......ocovriuirimriirierirrireiiesinssiesssesesseesssssesssinesiens | ceveees 35,504 3.080 35,504 AATT | o | s 4177 10/04/2013
931422 10 9| WALGREEN CO.....c.oevverrrmrrrerieernsrissiesiessneesssisssnssssssesssnessssssssssssssssss | nevennee | one | serseerennes10,500.000 | covoovvrcirnieincenne 603,120 | ......... 57.440 | covvevecieind 603,120 12,390 214,515 214,515 06/27/2012
93564A 10 0 | WARREN RESOURCES INC.......coevvviiiriiiiniiniersnsssiensisssessssissssssensnns | onssees . ..125,600 118,340 7,260 | .oovveieercricniiniene | e 7,260 12/30/2013
949746 10 1| WELLS FARGO & CO NEW.......ccovivmriirieeienieinerssssssssesssesesssnsssssssssens | sssseens | oeee | eenes ...12,000.000 ...544,800 | ......... 45.400 ..544,800 421,432 13,800 134,640 134,640 12/19/2012
961840 10 5| WET SEAL INC....coooouiiiiiiiciiecintisnissisesiesi s | seviees 35,000.000 95,550 2.730 95,550 | ... 101,818 (1,750) 01/10/2013
966244 10 5|WHITEWAVE FOODS CO 6,000.000 137,640 | ........22.940 | oo 137,640 | o 117,265 | ....ccoveeee 20,375 08/21/2013
968223 20 6|WILEY JOHN & SONS INC 5,000.000 ..276,000 219,878 1,250 1,250 56,123 08/21/2013
97717TW 28 1| WISDOMTREE EMG MKTS SM CP ETF......coovviviireiiirirerieisnrsirersniseseninns | corenens 35,074.000 1,616,561 52,775 (115,597) | oo (115,597) 10/08/2013
92931L 30 2| WPCS INTERNATIONAL INC......cvvrivrrimeirerieriiesesensseisseesssssssssnensesssssens. | sevsees 7,858.000 17,916 3,355 6,888 (3,533) 04/02/2012
98884U 10 8|ZAGGINC.. ...15,000.000 165,250 QLN K74 ) O (10,137) . 10/01/2013
98944B 10 B[ ZEP INC....oouvirririerceisiseriesieseseesseisesse st ensssssssssens | eesien ...290,560 800 | vovverererrerrcrienines | verenereenenn82,854 [ s | e 62,854 . 08/27/2013
98975W 10 4[ZOLTEK COS INC......couiiiuiiseiiiessiasissssisssisssissssssenssnsssesssnsssssssnssnssssssnssns | snsseees 167,500 . 88,956 | I 02/19/2013
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 117,933,270 117,933,270 119,434 2,021,833 0 19,117,402 ....2,893,034 .16,224,368
Common Stocks - Parent, Subsidiaries and Affiliates
58458* 10 5|MEDICAL HEALTH INSURING CORPORATION OF OHIO........ccovvevermririrns [ v ..88,645,153 | ..... 8,864.515 88,645,153 ...35,446,208 ...1,982,003 ...1,982,003 01/01/1995
21058# 10 3| CONSUMERS LIFE INSURANCE COMPANY........cocomivrmerereemmernerierseseinees | coreeens . ..19,670,760 |..... 1,229.423 | ... 19,670,760 | ... ...22,850,576 ..1,722,445 ...1,722,445 06/30/2003
14382# 10 5| CAROLINA CARE PLAN INC.....ooiiiiiiriiiiisisssissrssnessssssssssssisssnssssessssssnsssens | osesans 500.000 .34,402,774 |...68,805.548 | ....coovviiniinas 34,402,774 | oo 45,895,464 | ....ovviiiiiiiniinnis | | s | s 7,290,903 | ..ovieiniierininiineins | e 7,290,903 | ciooivieiinniserinnes | e 05/17/2007
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates...........ccuiiniiissis s | e 142,718,687 |....... XXX eovoen [ s 142,718,687 | ..occvvvcvvrinnn 104,192,248 | .... 0 0 0 | 10,995,351 | coovvivinninniins 0] s 10,995,351 | coovvieriririnniinad 0 |..XXX..... XXX
Common Stocks - Mutual Funds
317609 35 2| GRANDEUR PEAK INTERNATIONAL OPPORTUNITY FUND......ccoevovvvvernis | veveeies [ ene | v 830,564.784 2,724,253 3.280 | oo 2,724,253 | .......... 2,500,000 |............ 23,820 224,252 224252 | ..o | ISR 08/09/2013
55273E 82 2| MFS INTERNATIONAL VALUE FUND.......coooisiiinininnsnisnissessnssssesssnsssnessnes | vvesene | eee | sverneeens 133,889.792 | v 4,710,243 | ......... 35.180 4479324 | 86,772 230,919 230,919 | 1212712013
9299999. Total - Common Stocks - Mutual Funds. 7,434,496 |...... XXX..oone 6,979,324 | ... 0 110,592 0 455,171 0 455,171 L0 XXX XXX
9799999. Total - Common StockK........c.vviiniienns 268,086,453 |....... P S 268,086,453 | ..o 204,846,512 119,434 2,132,425 0 30,567,924 |........c... 2,893,034 | ..ot 27,674,890 | ..o 0 |..XXX..... XXX
9899999. Total CommON aNd PrEfEImed STOCK. ...t 268,086,453 |....... .0 S 268,086,453 | .......cocrnenen 204,846,512 119,434 2,132,425 0 | 30,567,924 | ............ 2,893,034 | ............ 27,674,890 | ..coovvvrivriinninnn 0 |..XXX..... 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 $.....4,045,600.
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 VF 4 | US TREASURY NOTES | 05/30/2013 | ANCORA SECURITIES.. | . 2,974,570 3,000,000
0599999. TOtal - BONAS = U.S. GOVEIMIMENT. ...ttt 80 re £E1E0E SRR E RS8R bbbt 2,974,570 3,000,000 0
Bonds - All Other Government
46513A XN 5 | STATE OF ISRAEL | ................. 2,500,000 2,500,000
1099999. Total - BONAS - All OtNET GOVEINMENL.............cuoviveiveieiiecteieccteieteeeeteteeeteteteaeteteseaetessetetesesassesessssetessassesessesesassssssessssesess  essesesessssssessssesesasassssessesesesesassesassesesessassesansesetesessesesessesetesnsntesansnsesesssantasas 2,500,000 2,500,000 0
Bonds - U.S. Special Revenue and Special A ment
3133EA 5K 0 |FEDERAL FARM CREDIT BANKS........costiiiiriierisineiserissssessessssesssssssssssssesssssssnns | sonessnesssnsens 10/25/2013 | ANCORA SECURITIES.........ccoviumrireireiinnineriesiesissessssisse s sssessssessssisssssssssnssss | soesssesesseesas 1,719,360 1,800,000 497
3133EC HC 1|FEDERAL FARM CREDIT BANKS .... | 10/25/2013 | ANCORA SECURITIES.. 1,908,000 2,000,000 [ ..veererriiieieieie s 4,858
3133EC RD 8|FEDERAL FARM CREDIT BANKS .| 06/07/2013 | CREWS & ASSOCIATES 1,000,000 1,000,000 161
3133EC YV 0|FEDERAL FARM CREDIT BANKS 11/05/2013 | G X CLARKE & CO. 1,008,990 1,000,000 [ oooverrereirnieeeiieiieeeeesseissee 4,156
3134G3 4R 8 |FEDERAL HOME LOAN MORTGAGE CORP........ 12/03/2013 | ANCORA SECURITIES.. 3,767,600 4,000,000 29,111
3137EA DR 7 |FEDERAL HOME LOAN MORTGAGE CORP........ccosvururimerinerserineissnsssessesssssssenssssssenes | snessesssnsens 08/16/2013 [ PERSHING LLC.......couuvirrireirreneisesiesiseesseeissssessessseessssssssssssesssssssssssssssnss. | nesessssssssnnes 4,653,696 5,000,000 25,781
313373 UU 4|FEDERAL HOME LOAN BANKS .... | 07/30/2013 | ANCORA SECURITIES.. 4,226,920 4,000,000 16,195
313379 DT 3|FEDERAL HOME LOAN BANKS . | 08/06/2013 | PIPER JAFFRAY INC 986,620 1,000,000 [ .vooverrercernrrierieriereeeeseeessrieris 2,049
313380 GZ 4|FEDERAL HOME LOAN BANKS 10/25/2013 | ANCORA SECURITIES.. 1,673,875 1,750,000 [ ..o 5,053
313381 C3 7 |FEDERAL HOME LOAN BANKS 10/25/2013 | ANCORA SECURITIES.. 1,719,900 1,800,000 11,025
313381 YT 6|FEDERAL HOME LOAN BANKS . | 10/25/2013 | ANCORA SECURITIES.. 1,978,830 2,100,000 | ..oeouremreierierieeeees s 6,875
313383 EB 3|FEDERAL HOME LOAN BANKS 09/05/2013 | ANCORA SECURITIES.. 2,763,240 3,000,000 13,953
3135G0 NT 6 |FEDERAL NATIONAL MORTGAGE ASSN....... .... | 07/30/2013 | ANCORA SECURITIES.. 4,860,000 5,000,000 36,125
3135G0 TH 6 |FEDERAL NATIONAL MORTGAGE ASSN....... ....| 01/30/2013 | HUNTINGTON CAPITAL CORP 998,600 1,000,000 27
313560 VR 1|FEDERAL NATIONAL MORTGAGE ASSN....... .... | 03/22/2013 | G X CLARKE & CO. 2,000,000 2,000,000
3136G1 RV 3 |FEDERAL NATIONAL MORTGAGE ASSN....... . | 07/24/2013 | NATIONAL FINANCIAL SERVIC........covvererrrrennes 1,000,000 1,000,000
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC. 03/20/2013 | ANCORA SECURITIES.. 6,840,911 6,873,129
3137B0 TR 5|FHLMC REMIC SERIES 4186 MC .... | 07/22/2013 | ANCORA SECURITIES.. 7,101,613 7,414,409
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD .. | 05/22/2013 | ANCORA SECURITIES.. 6,049,091 5,969,804
3137B2 BC 3 |FHLMC REMIC SERIES 4199 YV. .... | 08/27/2013 | ANCORA SECURITIES.. 7,028,277 6,794,708
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA . | 09/25/2013 | ANCORA SECURITIES.. 5,811,805 5,784,689 11,650
31398N BS 2|FNMA REMIC TRUST 2010-102 DE 01/22/2013 | ANCORA SECURITIES.. 6,984,750 6,700,000 13,400
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC .... | 02/25/2013 | ANCORA SECURITIES.. 8,375,817 8,227,971 12,342
3136AA 6K 6|FNMA REMIC TRUST 2012-151 YA........ . | 04/22/2013 | ANCORA SECURITIES.. 5,971,987 5,811,269
3136AG 2Y 7|FNMA REMIC TRUST 2013-116 VC 11/22/2013 | ANCORA SECURITIES.. 3,783,916 3,731,442
3136AH HH 6|FNMA REMIC TRUST 2013-120 VC 11/22/2013 | ANCORA SECURITIES.. 4,884,097 4,806,000 10,413
3136AD EY 1|FNMA REMIC TRUST 2013-36 AB. 10/23/2013 | ANCORA SECURITIES.. 6,965,164 6,778,748 15,252
3136AE  Z4 2| FNMA REMIC TRUST 2013-70 VA......oiiiiimiiierineeienississessssssssssesssesssssssssssssssesssesssee | ssesssesssnsens 06/21/2013 | ANCORA SECURITIES........oevimeireriiierieriesiseesssissessesssessssessssssssssssssssssnsnns | sesessssssssnes 7,181,562 7,000,000 15,750
46246K J2  9|IOWA FINANCIAL AUTHORITY. .. | 09/17/2013 | ANCORA SECURITIES.. 1,812,282 1,750,000 [ ooovorrircirniieeieeieeeeseesninis 8,885
469487 CN 0|CITY OF JACKSONVILLE FLA SPECIAL REVENUE . . .| 09/13/2013 | ANCORA SECURITIES.. 2,397,890 2,200,000 50,926
613741 EX 1|MONTGOMERY COUNTY VA ECONOMIC DEVEOLPMENT .......ccooouiniiimiennrinniissinsninse | conesssessnenns 11/05/2013 | ANCORA SECURITIES......coouuiuuirinieseisssnissis s ssnsssssssnssnses | eosesssssssesas 2,667,665 2,665,000 [ ..o s 1,747
3199999, Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. .. ..vvuiiuirriresersarsaresersasssseessssssssssesessssesessersssesessasssessass | fosesessasssessasssessassssssessasssessasssessanssessessasssessassssssassanssessasssessessasssensanssnssanssnees 120,122,458 | oo 119,957,170 354,463
Bonds - Industrial and Miscellaneous
009158 AP 1|AIR PRODUCTS & CHEMICALS INC......coevviiriiitiiciisniciisissiiesissiiesiesississsinnns | « . | 05/28/2013 | ANCORA SECURITIES.. 4,351,703 3,805,000 46,241
037833 AK 6|APPLE INC......cccooovvrvrrirs ... | 11/22/2013 | VARIOUS.........cccovvvnnee 1,678,264 1,720,000 680
00206R BM 3 |AT&T INC .... | 03/20/2013 | HUNTINGTON CAPITAL CORP 998,600 1,000,000 [ ooovereereererineeierieeieeeseei e 4,044
00206R BR 2 |AT&T INC . | 02/22/2013 | CREWS & ASSOCIATES 500,600 | ..covoervrrrirerireiieieer s 500,000 188
064159 CU 8| BANK OF NOVA SCOTIA......ooiiirimeimeriesiiesiesisssesessssssse st s sssssssesssesssssesssssnsssn 11/07/2013 | HUNTINGTON INVESTMENT COM. 1,005,330 1,000,000 740
084670 BC 1|BERKSHIRE HATHAWAY INC DEL. 08/08/2013 | CITIGROUP GLOBAL MARKET... 1,565,520 1,500,000 27,812
055451 AU 2|BHP BILLITON FIN USALTD............... 09/25/2013 | GOLDMAN, SACHS & CO 1,098,647 1,100,000
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CusIP Date Number of Actual Par Paid for Accrued
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09256B AA 5|BLACKSTONE HOLDINGSFINLLC .| 05/07/2013 | STERNE, AGEE & LEACH INC.................. 6,139,900 5,000,000

05574L PT 9|BNP PARIBAS / BNP PARIBAS US. 11/26/2013 | VARIOUS 1,512,650 1,500,000

05565Q BZ 0|BP CAPITAL MARKETSPLC ... | 11/26/2013 | ANCORA SECURITIES 985,820 1,000,000

13342B AC 9| CAMERON INTERNATIONAL CORP. ... | 06/03/2013 | STIFEL NICOLAUS & CO 1,793,850 1,500,000 37,453

14912L 4E 8| CATERPILLAR FINANCIAL SERVICES........... .... | 05/28/2013 | STIFEL, NICOLAUS & CO.... 2,559,276 2,000,000 42,105

26138E AQ 2 |DR PEPPER SNAPPLE GROUP INC......ccccosvumerrerineireriseirseiiseins .| 03/21/2013 | ANCORA SECURITIES 2,030,814 2,057,000 14,399

36962G 4R 2| GENERAL ELECTRIC CAPITAL CORP 11/25/2013 | US BANCORP.......... 436,508 | .oovriieiiee 400,000 | eoviieiiieee s 3,549

406216 BD 2| HALLIBURTON CO......ouiuurimrirrereesmiimessesiesiseesssissssssessesssesssssssssssessesssessssssssssssnss | sesesseessesens 10/28/2013 | MERRILL LYNCH. ......couiimiieiieeiieetesiseesesiessse s ssessssssssss s sssssssssnsns | ssssssssnenes 507,805 | ..verervrrerrrrireenerieesiensenseeneenns 500,000

459200 HP 9 |INTERNATIONAL BUSINESS MACHINES .... | 08/08/2013 | DEUTSCHE BANK SECURITIES 1,495,710 1,500,000

46625H HS 2|JPMORGAN CHASE & CO.......... .... | 08/20/2013 | PIPER JAFFRAY INC 1,048,220 1,000,000

49326E ED 1|KEYCORP MEDIUM TERM NTS BE .| 06/11/2013 | ANCORA SECURITIES 3,068,820 2,700,000

571903 AL 7 [MARRIOTT INTERNATIONAL INC.....cocooiieiiiiiriiiieisieeie et ssesas .| 11/18/2013 | ANCORA SECURITIES 2,010,380 2,000,000

579780 AJ  6|{MCCORMICK & CO INC.....cooomvrrrirrireriniiierieeieseseesssssssssesssessssesssssssssssessessssssssssnnne | sevesssessesans 08/14/2013 | WACHOVIA CAPTIAL MARKETS........coourrimrererieinenssssisessessssesensssssssessesssesens 991,380 1,000,000

594918 AW 4| MICROSOFT CORP............... .... | 12/03/2013 | CHASES SECURITIES INC 1,293,604 1,300,000

637071 AJ 0|NATIONAL OILWELL VARCO INC................ . | 03/25/2013 | NOMURA SECURITIES. 1,485,492 1,500,000 13,867

656836 AD 5|NORTH AMERICAN DEVELOPMENT BK..... ... | 10/03/2013 | BNP PSRIBAS SECURITIES 998,030 1,000,000

713448 BX 5|PEPSICOINC.......cccovvviririrnene .| 02/15/2013 | PIPER JAFFRAY INC 1,005,300 1,000,000 [ .oooverrerreeienrrierieriecesseisnrieies 3,458

713448 CG 1|PEPSICO INC.......cocoverrrrirnnne .| 11/22/2013 | CREDIT SUISSE................. 419,985 | oo 450,000 [ ..oorvonrerrereeserie e 2,956

717081 DB 6|PFIZER INC 01/14/2013 | ANCORA SECURITIES 2,535,520 2,000,000 42,022

69349L AG 3|PNC BANKN A PITTSBURGH PA .... | 05/07/2013 | PIPER JAFFRAY INC 991,260 1,000,000 675

740189 AK 1|PRECISION CASTPARTS CORP, ....| 01/11/2013 | ANCORA SECURITIES 1,999,023 2,000,000 | ..coovverriirceiieeiieeieee e 1,806

78008S VD 5[ROYAL BANK OF CANADA BD CDS .| 01/07/2013 | ANCORA SECURITIES 999,750 1,000,000

806854 AH 8|SCHLUMBERGER INVT SA.....c.coocoservriinnee 11/26/2013 | ANCORA SECURITIES 996,600 1,000,000

84755T AA 5|SPECTRA ENERGY CAP LLC 03/21/2013 | ANCORA SECURITIES 2,028,513 1,676,000 46,472

857477 AL 7|STATE STREET CORP. ... | 11/22/2013 | VARIOUS...........ccn.... 2,573,130 2,650,000 | ...eourearrierienienieen s 2,308

882508 AU 8| TEXAS INSTRUMENTSINC...... . | 05/02/2013 | ANCORA SECURITIES 3,023,640 3,000,000 12,925

89114Q AM 0 TORONTO DOMINION BANK............... 10/28/2013 | MERRILL LYNCH 1,038,300 1,000,000 [ .oooverrereeeneeierieriereeeseessrieries 3,719

91159H HC 7|U S BANCORP MTNS BK ENT 11/20/2013 | BARCLAYS CAPITAL INC............... 540,007 | ..voorereererieerieeie e 550,000 [ ..eovvrueerrereesereeerienieeeees s 3,208

927804 FH 2|VIRGINIA ELECTRIC & POWER CO. 05/29/2013 | ANCORA SECURITIES 2,361,360 2,000,000 41,667

931142 DJ 9| WAL-MART STORES INC 10/03/2013 | NATIONAL FINANCIAL SERVICES 500,975 | .oveirieriierisi s 500,000 163
3899999. Total - Bonds - Industrial and Miscellaneous............ 60,570,286 56,408,000 487,220
8399997. Total = BONAS = PAM 3. s 186,167,314 ....181,865,170 841,683
8399999. TTOAI = BOMAS. .tttk 8 R4 £E 848 £ LR 84484 EeEE 4L E LR eEEE e oeLE1eEEEoEEE oL eLE LA E LR 186,167,314 | oo 181,865,170 841,683

Common Stocks - Industrial and Miscellaneous

00287Y 10 9 ABBVIE INC.....couiieiirririseeississsse st | wresssenssenens 01/24/2013 | ANCORA SECURITIES.......couivirrireimrierseriesieesssisessesssessssessssssssssssssesssessns | nessssssssesssssssssssesssessssssssssans 9,000.000 283,158

01167P 10 1 |ALASKA COMMUNICATIONS SYSTEMS GRP ....| 08/01/2013 | VARIOUS.................. 69,200.000 132,820

014491 10 4| ALEXANDER & BALDWIN INC.......coovviriermiriiimciieiieseiessssesssssesssesssensesssssssssssssssenens | - . | 08/21/2013 | ANCORA SECURITIES........ocverieririirierieriresescesssssesiesssesssessssssssssesssesssessans | oesssesesssssssssssssesssesssssssssssen 2,750.000 106,546

G0176J 10 9|ALLEGION PUBLIC LTD CO......c.cvveunee ... | 12/03/2013 | VARIOUS.................. 6,660.000 288,586

00164V 10 3|AMC NETWORKS INC................ . 08/21/2013 | ANCORA SECURITIES.........evirriiiiiiiiierieriieissisesiesisssesssssissssesssssssessns | oesssesessssssssessssesssesssssesssssens 3,400.000 221,717

032332 50 4 [ AMTECH SYS INC....couiimririreireeinsisesiesisessssssssssse st sesssssss s sssssessssissssssnsss. | nesesssessesnns 04/10/2013 | ANCORA SECURITIES 15,000.000 56,943

037833 10 O|APPLEINC.......ccovvvrmrrrnnee veer | 09/04/2013 | ANCORA SECURITIES......ooomivimiririnriesiinsiiessisssies s | cevesesenes 600.000 283,362

043632 10 8|ASCENT CAPITAL GROUP INC . | 08/23/2013 | ANCORA SECURITIES........oevirrirmriirmeriseriesescesssssesssssesssesssssssssssssssesssessnns | oesssessssessssssssssesssesssseessesensd 4,300.000 326,386

05366Y 10 2 [AVIAT NETWORKS INC......coovvvrrieirerineieeienieenns ... | 12/30/2013 | VARIOUS...........oonc... 35,900.000 96,412

054540 10 9|AXCELIS TECHNOLOGIES INC .... | 04/10/2013 | ANCORA SECURITIES 20,000.000 22,781

00246W 10 3 |AXTINC....cccovvvrnece . | 02/28/2013 [ VARIOUS...........ccoc... 23,000.000 67,407

064058 10 0|BANK OF NEW YORK MELLON CORP. 02/06/2013 | ANCORA SECURITIES 6,000.000 164,813

073730 10 3|BEAMINC o] 08/21/2013 [ SIDOTI & CO..vouvvvrrerersriseeneieeesssessessssese s s ssesssesesssssssssessesssesssssssssssnssss | oesssesssesssssssssssesssesssssesssssensd 4,200.000 261,035
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09238E 10 4 |BLACKHAWK NETWORK HOLDINGS INC .| 08/29/2013 | ANCORA SECURITIES.. 13,200.000 331,006
09689U 10 2|BODY CENT CORP... 12/30/2013 | VARIOUS 20,000.000 72,135
056032 10 5|BTU INTERNATIONAL INC......ccovvvvvrrens .1 07/22/2013 | ANCORA SECURITIES.......coomrvirereirenessneessseesssesssssssssssssssssssssssssssssssssnsssss. | aessssmsssssssssssssssssssssssssssessos 3,430.000 8,449
12811R 10 4 |CALAMOS ASSET MGMT INC .... | 10/31/2013 | VARIOUS 20,000.000 198,794
131193 10 4 |CALLAWAY GOLF CO . | 05/16/2013 | VARIOUS 10,000.000 66,280
13123X 10 2 |CALLON PETE CO DEL 10/24/2013 | ANCORA SECURITIES........coouieimeiiineeireessesesseseessesessssssssssessssssssssssssssssssssss. | sesesssssssnsssssasssssasssssasssssasseens 4,000.000 28,832
153501 10 1| CENTRAL FUND OF CANADA LTD.. .| 10/08/2013 | ANCORA SECURITIES.. 78,599.000 1,450,291
171871 10 6 [ CINCINNATI BELL INC.....coovivrieereeiineessseessseessseessssessssessssesssssssss s sssssssssssssssnees | sossessssnneeens 09/16/2013 | ANCORA SECURITIES.. 67,547.000 207,727
17275R 10 2|CISCO SYSTEMS . | 02/06/2013 | ANCORA SECURITIES.. 12,000.000 254,610
191042 10 0|COBRAELECTRS CORP.. v | 1212712013 | VARIOUS........covvvvrnnne 24,482.000 81,691
191216 10 0|COCA COLA CO. .1 01/11/2013 | ANCORA SECURITIES.......ccoomieireiineeisneeieseesessessenessssessssessssssssssssssssssssssss | sevesnssesnsseonns 3,500.000 129,060
19421R 20 0|COLLECTORS UNIVERSE INC .| 11/22/2013 | ANCORA SECURITIES.. 11,530.000 175,128
20825C 10 4 CONOCOPHILLIPS........orveueeereeesreeesseeessesssseesssssssssessssssssssessessssessssssssssssssssssssnns | consessssnsseons 01/11/2013 | ANCORA SECURITIES.........ooevireeirreeiseeessneessssessssssessnsessssesssssssssessssessssssssns | sesnessssassesnnnes 3,000.000 175,003
209115 10 4|CONSOLIDATED EDISON INC..... veee | 0172472013 | ANCORA SECURITIES......couiiriiiiirirsieisiseiessssiseesssisss e ssssssesssssssnss | essessssssessssssssasssessessssssessnes 3,000.000 169,109
219350 10 5| CORNING INC COM.......ccooivrerrrrrrnae .... | 02/06/2013 | ANCORA SECURITIES.. 13,500.000 165,866
221006 10 9|CORVEL CORP. ....| 08/23/2013 | ANCORA SECURITIES.. . 5,000.000 170,325
22149T 10 2|COSTAINC...cooovvvrvrrrrirracrirens .1 08/23/2013 | ANCORA SECURITIES.......ovvmmriimrrimneisesissssessssssssssssssssssssssssssssssssssssssss. | aessssssssssssssssssssssssessssssssens 5,000.000 97,905
227483 10 4|CROSS COUNTRY HEALTHCARE INC................ .| 12/04/2013 | IVY SECURITES INC....cooovermrereeereeesseeessesesesessesessssesssssneenns 12,500.000 75,991
12646R 10 5|CST BRANDS INC 08/23/2013 | ANCORA SECURITIES.. 5,000.000 158,334
234264 10 9|DAKTRONICS INC .| 09/19/2013 | VARIOUS..........coovveene. 20,000.000 223,247
250639 10 1|DESWELL INDS INC ... | 04/11/2013 | ANCORA SECURITIES.. 12,000.000 31,270
253827 10 9|DIGIRAD CORP .| 08/01/2013 | ANCORA SECURITIES.. 25,450.000 54,111
25400B 10 8| DIGITAL GENERATION INC......couiverriereeeieeeseeesseesssesssssssssssss st ssssssssseens 12/17/2013 | ANCORA SECURITIES.. 34,640.000 410,521
260095 10 4|DOVER DOWNS GAMING & ENTERTAINMENT INC......ccovvvvviinriririninns 12/30/2013 | ANCORA SECURITIES.. 10,000.000 15,165
285229 10 O|ELECTRO SCIENTIFIC INDUSTRIES INC v | 1212412013 | VARIOUS........ovvvernnne 24,551.000 262,435
291011 10 4|EMERSON ELECTRIC CO.... . 02/13/2013 | ANCORA SECURITIES.......ccoomiiieiineiisseeseseeseseessssesssssssssesssssssssssssssssssnssss | sevesnesesnsseonns 2,500.000 145,337
291087 20 3|EMERSON RADIO CORP. 12/30/2013 | VARIOUS..........coccvvrne. 40,000.000 75,401
Y23592 20 O0|EUROSEASLTD.............. 12/30/2013 | ANCORA SECURITIES.. 18,000.000 24,792
30231G 10 2 |EXXON MOBIL CORP... 02/13/2013 | ANCORA SECURITIES.......otimiririiireiicisissiessssseisesss s sssesssssssnss. | nessesssssessossssssesssessesssssessnes 2,000.000 177,130
313549 40 4|FEDERAL MOGUL CORP vvvr | 08/23/2013 | ANCORA SECURITIES........coouivereermeesseeessseesssssssssssssssssssssssssssssssssssssssssssnns | sessessssnssssssssssssssssssssssssssnd 6,000.000 97,803
346233 10 9|FORESTAR GROUP INC ... | 08/22/2013 | VARIOUS 11,000.000 218,624
357023 10 O|FREIGHTCAR AMER INC .| 09/10/2013 | VARIOUS OSSOSO ESTOT OO 6,000.000 108,695
30281V 10 8|FTD COSINC w.or | 11/07/2013 | VARIOUS........coovveenece 178,179
369604 10 3|GENERALELECTRIC CO. .| 02/13/2013 | ANCORA SECURITIES.. 163,783
382410 40 5| GOODRICH PETE CORP.......covviumrermreesreeessssesssessssessssessssssssesssssssssssssssnsssssssssnnsss | cevsnsesesnnnees 12/27/2013 | ANCORA SECURITIES.......ooomieimrriineeisneeiseeesssesssssesssssssssssssssssssssssssssssnssss | aesesnsssessnssesnns 2,000.000 33,905
413833 10 4|HARRIS & HARRIS GROUP INC veee | THOTI2013 | VARIOUS.......oiiiiiiiiisseis sttt ssns | eeisasssssssessses s 100,000.000 317,373
419879 10 1|HAWAIIAN HOLDINGS INC..... ... | 05/01/2013 | VARIOUS 20,000.000 116,146
42805E 30 6|HESKA CORP ... | 07/02/2013 | VARIOUS........coocveennee 70,759
432589 10 9|HILLSHIRE BRANDS CO.............. .| 08/21/2013 | IVY SECURITES INC 211,324
438516 10 6|HONEYWELL INTERNATIONAL INC 02/06/2013 | ANCORA SECURITIES........coouvvemreeerreeirneesseeessesssssesssssssssssssssessssesssssssssssssns | sessmesssssssssssssssasssssasssssnsssnnn 2,000.000 139,582
449172 10 5[HYSTER YALE MATLS HANDLING INC .| 08/21/2013 | BARCLAYS CAPITAL INC.....cooviviieieieisie et ssssssessessssenies | oessssessessnsnenns 3,500.000 259,923
45245A 10 7|IMATION CORP ... | 10/07/2013 | VARIOUS........coovvernnnce 22,500.000 91,929
45685E 10 6|INGUSINC ... | 08/23/2013 | ANCORA SECURITIES.. 212,634
459200 10 1|INTERNATIONAL BUSINESS MACHINES .... | 04/19/2013 | ANCORA SECURITIES.. 212,055
461203 10 1|INVACARE CORP vivr | 04/25/2013 | ANCORA SECURITIES.......ccoumivimeeimreisneeiseeesssessssseessssessssssssessssssssssssssssssns | sesmsssssnssesnnnes 3,500.000 45,291
46564T 10 7|ITERISINC .| 04/30/2013 | ANCORA SECURITIES.. 21,427.000 36,275
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47012E 10 6| JAKKS PAC INC .| 07/18/2013 | VARIOUS..........coocccene. 21,000.000 210,046
49375T 10 0|KID BRANDS INC 02/25/2013 | ANCORA SECURITIES.. 10,000.000 16,697
500600 10 1|KOPIN CORP ... | 10/02/2013 | VARIOUS........coovvvrnnne 10,000.000 38,353
501014 10 4|KRISPY KREME DOUGHNUTS INC.............. .| 08/21/2013 | BARCLAYS CAPITAL INC.....cooviviieieicisie e sssssssessessssnses | sessesessessssnenns 5,000.000 109,241
511795 10 6|LAKELAND INDUSTRIES INC......... v | 1202712013 | VARIOUS........covvrvrnnne 37,660.000 166,754
514766 10 4|LANDEC CORP .1 01/23/2013 | ANCORA SECURITIES.......ccoomieiieeireeiseeesseseeseseesssesssssssssessssessssesssssssssnsses | sesessnesessneseonns 5,000.000 61,990
523768 10 9|LEE ENTERPRISES INC .| 1111212013 | ANCORA SECURITIES.. 29,650.000 89,525
53071M 10 4| LIBERTY INTERACTIVE CORP........crveureermrrermereseeessseeessesesssssssasssssasesssssssssssssssnsssnnns | cessnesesnnnees 08/21/2013 | ANCORA SECURITIES.. 15,000.000 335,210
531229 10 2|LIBERTY MEDIA CORP. .... | 08/21/2013 | ANCORA SECURITIES.. 208,911
53071M 88 O|LIBERTY VENTURES.... .| 08/27/2013 | ANCORA SECURITIES.. 417,650
533535 10 O|LINCOLN EDUCATIONAL SERVICES CORP. 12/12/2013 | VARIOUS.................... 15,000.000 79,622
549282 10 1|LUBYSINC . .| 10/01/2013 | ANCORA SECURITIES........cooviiririrrieirerisisissiessssiessssisssessssssssssssssssessesss | sessesssssssssssessssssssessssssssasins 7,800.000 54,161
G5785G 10 7| MALLINCKRODT PUB LTD CO Reoirreians 08/22/2013 | VARIOUS.........oocvvvnnee 10,000.000 423,127
563420 10 8|MANITEXINTL INC .... | 08/26/2013 | ANCORA SECURITIES.. 11,000.000 113,545
57060U 60 5|MARKET VECTORS AGRIBUSINESS ETF .1 02/22/2013 | ANCORA SECURITIES.......cvomrvimrisrneesseeessssessssssssssssssssssssssssssssssssssssssssssss. | ansssssssssssssssssssssssssassssssssens 4,755.000 262,807
577767 10 6|MAXWELL TECHNOLOGIES INC .... | 10/22/2013 | VARIOUS 12,000.000 79,700
553829 10 2|MVC CAPITALINC............... .... | 06/12/2013 | VARIOUS 12,500.000 156,518
629579 10 3|NACCO INDUSTRIES INC 1 0812172013 | SIDOTI & CO.vvvevveveiereeeiseeesseesssesessesssssessssssssssssssssssssssessessssessssssssssssssssanes | aesesssssssssessssssssssssssssasssssasessns 2,000.000 113,981
63905A 10 1|NATUZZISPA 12/30/2013 | VARIOUS 55,100.000 121,842
641069 40 6|NESTLESA 12/09/2013 | ANCORA SECURITIES.......cvoueermremmneesseeessesesssssessssesssssssssssssssssssssssssssssssssss. | aessssssssssssssnsssssasssssanssssansesns 5,000.000 368,868
71361F 10 0|PERCEPTRON INC 12/04/2013 | ANCORA SECURITIES.. 1,500.000 13,926
714157 20 3| PERMA-FIX ENVIRONMENTAL SERVICES 12/30/2013 | VARIOUS..........cocevvene. 105,803.000 89,081
726900 10 3|PLANAR SYSINC. 12/30/2013 | ANCORA SECURITIES........coomieireiireeineessneeesseesssssesssssesssessssesssssssssssssssssss | sesessnssessnssesnns 5,000.000 12,902
73172K 10 4|POLYCOM INC.. 09/13/2013 | ANCORA SECURITIES.. 10,090.000 110,363
737446 10 4|POST HLDGS INC. veve | 0812212013 [ VARIOUS......coooveimeeireeessseessasesssssessssessssssssssssssssssssssssssessssssssssssssssssssssssnnsss | sesssesssnsssssssssssnsssssnssssnssssnd 6,400.000 281,670
73935X 58 3|POWERSHARES RAFI US 1000 ETF . | 02/22/2013 | ANCORA SECURITIES.. 10,501.000 702,157
74733V 10 0|QEP RESINC....ccovvvvvrrrrrrrrirnes ... | 10/09/2013 | VARIOUS........coccvvrnnn 11,900.000 332,779
749063 10 3|QUMU CORP.... . | 04/25/2013 | ANCORA SECURITIES.. 2,500.000 20,342
755111 50 7|RAYTHEON CO. 02/06/2013 | ANCORA SECURITIES........ooourvimirimirirsnrisessiessissssssesssssssssssssssssssssssssssssas | sessessssssssssesssesssssssssssessssse 2,000.000 106,987
75605L 70 8| REALNETWORKS INC.. wor | 12/30/2013 | VARIOUS........coovveennee 42,500.000 320,848
761396 30 8|REVENUESHARES SMALL-CAP ETF .... | 02/22/2013 | ANCORA SECURITIES.. 135,137
779287 10 1|ROUSE PPTYSINC......ccooorvrrerne. ... | 08/22/2013 | VARIOUS........coccvvvnnne 106,670
74975N 10 5|RTIBIOLOGICS INC .1 03/11/2013 | ANCORA SECURITIES........ooiiiieiineeisneeieseessseesseseesssessssessssessssesssssssssnssss | aevesnesesnsseonns 5,000.000 18,286
781182 10 0|RUBY TUESDAY INC 12/30/2013 [ VARIOUS..........ovvvnee. 12,500.000 85,793
794093 10 4| SALEM COMMUNICATIONS CORP.......ciriiumriermerermeeesnesessssessssssssssessssesssssssssssssnssess. | cevssesesnnees 11/06/2013 | ANCORA SECURITIES.. 15,000.000 121,343
808625 10 7|SCIENCE APPLICATIONS INTATIONAL CORP.... ....| 10/01/2013 | ANCORA SECURITIES.. 106,904
810186 10 6|SCOTTS MIRACLE GROW CO ... | 08/21/2013 | ANCORA SECURITIES.. 217,040
82706L 10 8|SILICON GRAPHICS INTERNATIONAL CORP................ ....| 01/10/2013 | ANCORA SECURITIES.. 3,000.000 31,140
82705T 10 2|SILICON IMAGE INC .| 03/12/2013 | ANCORA SECURITIES.. 2,500.000 12,090
78469C 10 3|SP PLUS CORP, 08/21/2013 [ SIDOTI & CO..ovuvvereeveraeeeseeeseeessseessesssssseessse st sss sttt ssssssssssanssss | sosessssasssssasssssasessssessssesssns 10,000.000 223,616
846822 10 4|SPARTAN STORES INC .| 08/26/2013 | ANCORA SECURITIES.. 13,000.000 273,232
78463X 74 9|SPDR GLOBAL REAL ESTATE ETF 10/08/2013 | ANCORA SECURITIES.. 23,061.000 989,236
854305 20 8|STANLEY FURNITURE CO INC wor | 12/30/2013 | VARIOUS........coovveenece 20,929.000 86,350
85571Q 10 2|STARZ veer | 0812172013 [ IVY SECURITES INC...ooovvvovirmierneeerssessesssssssssesssssssesssssssssssssssssssssssssnsns | sessessssssssssssssssssssssssnssssa 4,500.000 109,406
870297 80 1|SWEDISH EXPORT CREDIT CORP.. .1 02/22/2013 | ANCORA SECURITIES........coomivimreeiseeeiseeessessssssesssessssssssssssssessssssssssssssssses. | sesssesssmmssssnnssssassssnassssnnnes 122,553.000 1,090,776
87240R 10 7 |TFS FINANCIAL CORP. 08/23/2013 | VARIOUS. 30,000.000 337,886
00101 10 6|THE ADT CORPORATION.... 10/31/2013 | VARIOUS.......ovooueeereesseeesseeessssessssesssssssssesssssessssssssssessssssssssssssssssssssssssssnns | sessssssssssssssasssssanssssasssssnseens 9,220.000 387,273
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891826 10 9|TOWER INTERNATIONAL INC . | 08/21/2013 | ANCORA SECURITIES 5,500.000 111,215
H8817H 10 0|TRANSOCEAN LTD 11/14/2013 | ANCORA SECURITIES .6,000.000 328,500
896047 50 3| TRIBUNE CO.....ccovvurreerrrcrierireereriniins veve | 0812172013 | SIDOTI & €Ot ses st ss st snsnes | ebsessesssesss s s st eens 9,000.000 543,780
896945 20 1|TRIPADVISOR INC veve | 0972412013 | ANCORA SECURITIES.......ocvvuiimiireiiniiseiisiiesiss st ssssssessss | sbsesssessssssssessassssssssssssesssesens 4,490.000 322,590
898349 10 5|TRUSTCOBANKCORPNY. .... | 05/16/2013 | VARIOUS.................. 15,000.000 83,176
910710 10 2|UNITED INS HOLDINGS CORP .| 05/21/2013 | VARIOUS 22,500.000 133,329
911268 20 9[UNITED ONLINE INC .| 12/31/2013 | VARIOUS 56,546.000 619,014
917488 10 8| UTAH MED PRODUCTS INC......oeriuririermeirerieisiesssessssisessesssssssesssessssssssssssssssssssnns | nesesssessesnns 08/23/2013 | ANCORA SECURITIES.......cvvumrirrireerrinsinesiesesseessssssssesssessssssssessssssssssssssnss | sesssssssessenes 2,200.000 110,594
91851C 20 1|VAALCO ENERGY INC .... | 11/07/2013 | VARIOUS.................. 20,000.000 115,747
92204A 30 6[VANGUARD ENERGY ETF... v | 0212212013 | ANCORA SECURITIES........cvtmririerieimiiiriesieseseesssisss st ssssesssssssssssessssssss | ssoesssesssessssssssssssssesssesssesess 3,856.000 427,907
922908 65 2|VANGUARD EXTENDED MKT ETF .1 02/22/2013 | ANCORA SECURITIES........ouivimririiniiieiieriesiseesssisesssssses st essssisssssssssesssesssans | eessssssssessssssssssssssessssssssssan 8,275.000 538,085
922042 77 5|VANGUARD FTSE ALL WORLD EX-US ETF 10/08/2013 | ANCORA SECURITIES 19,688.000 921,576
922908 36 3|VANGUARD INDEX FDS S&P 500 ETF........ccrivimiererinrierrenseiseesssssessessessssesssssnens | sevesssessesnns 10/08/2013 | ANCORA SECURITIES 20,351.000 1,408,535
92204A 80 1|VANGUARD MATERIALS ETF .| 02/22/2013 | ANCORA SECURITIES........cooviiriiririeireiisisissiessssiessssissssessssssssssssssssessesss | sessessossssssssessessssssesssssnssossns 5,851.000 512,134
922042 85 8|VANGUARD MSCI EMERGING MARKETS ETF.... 10/08/2013 | ANCORA SECURITIES 10,153.000 444,071
92552R 40 6| VIAD CORP 10/21/2013 | VARIOUS 24,400.000 580,744
925811 10 1|VICON INDS INC... 10/04/2013 | VARIOUS 11,527.000 31,327
93564A 10 O [WARREN RES INC.....couiiuiirririieeissiiecsesisess s sss st .| 12/30/2013 [ VARIOUS..........cccoeu.. 40,000.000 118,340
961840 10 5|WET SEAL INC 01/10/2013 | ANCORA SECURITIES 10,000.000 28,300
966244 10 5| WHITEWAVE FOODS CO......oevomrerrierinerierirnesserssenis v | 0812172013 | IVY SECURITES INC.....oviniriiiietieeiseisseesessssssessesssssesssssssssessessesssssssane | sbsessesssessssssssssssssnesssesssesens 6,000.000 117,265
968223 20 6| WILEY JOHN & SONS INC......ooouiiruiimiireiiesiieeiiseiss ittt . | 08/21/2013 | BARCLAYS CAPITAL INC............... 5,000.000 219,878
97717W 28 1|WISDOMTREE EMG MKTS SM CP ETF 10/08/2013 | ANCORA SECURITIES..........ovivirirririiiiiiiieiiesiesseisssse st essssssssssenses | seoesssessesssssessssessssessesssesens 5,149.000 252,666
98884U 10 8|ZAGG INC......ocovvvrrrvrrirnne 10/01/2013 | VARIOUS 15,000.000 75,387
98944B 10 8|ZEPINC 08/27/2013 | VARIOUS 16,000.000 227,706
98975W 10 4|ZOLTEK COSINC .1 02/19/2013 | ANCORA SECURITIES......coouiiriiririssirienesesssssssssssssssenssssssenssssssssnsssnsssssssnsssness | ssessssssssssnas 2,500.000 20,419
9099999. Total - Common Stocks - INAUSHTIAl ANA MISCEIIANEOUS..............c..o.cvevieiieeeieeteteeciet ettt st ee et s et tetesaetesesaeaee eaessaessssesesessassesessesesesesssees s s et et s assesasssesesesessetanesesesesassesennsesesesassesanaseees 28,306,257 0
Common Stocks - Parent, Subsidiaries and Affiliates
210584 10 3| CONSUMERS LIFE INSURANCE COMPANY......ciiiuiirrimirseissmisssnsssnssssssesssnssssmssenssenssas | cosssssssssnes 5,000,000
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates........ 5,000,000 0
Common Stocks - Mutual Funds
317609 35 2|GRANDEUR PEAK INTERNATIONAL OPPORTUNITY FUND . | 08/09/2013 | MATRIX CLEARING CORP 830,564.784 2,500,000
55273E 82 2| MFS INTERNATIONAL VALUE FUND.... 12/27/2013 | VARIOUS........cccooceee. 133,889.792 4,479,324
9299999, Total - Common Stocks - MUtUAI FUNGS...............coviuiuiiiciericicieeceeteeceeecee et 6,979,324 0
9799997. Total - Common Stocks - Part 3........ccoieriinisssrissisisnienes 40,285,581 0
9799998. Total - Common Stocks = SUMMANY HEM FIOM P 5.ttt ettt esse et et seteesessnes | efeeseeseeseteeseeseeaeEeeEeeseEeEeeEeeE e e e seEeeseEeE e eeEeE e e et en et et et ee s et et ensantensee st ees 2,720,051
9799999. Total - Common Stocks.............. 43,005,632 0
9899999. Total - Preferred and Common Stocks 43,005,632 0
9999999. Total - Bonds, Preferred and COMMON STOCKS..........ccccuiicieiiiieieiiecteieeecee ettt ettt a ettt es st b e s s sebebessssebestae e4ebebsssssesassssetes s setes s s ebebessss et es et et et s ss s e b s et et eb s as b et ense s et b esaebeb s sesesesnaetanas 229,172,946 841,683
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Bonds - U.S. Government
38376G TM 2| GNMA REMIC TRUST 2010-102 AD... ... | 12/16/2013. | PRINCIPAL RECEIPT.......oovvvrevins [ e | e 2,422.841 | ....... 2,422,841 | ........ 2,529,370 | ... 2,480,454 | ..o | (57,613) | v [ e (57,613) 11/16/2039.
38377L ZD 3|GNMA REMIC TRUST 2010-127 NH... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 568,342 568,342 586,991 | ..oooeereree BTTTBT | s | s (9,395) (9,395) 02/20/2039.
38376X L5 0|GNMA REMIC TRUST 2010-31 AP ... | 12/20/2013. | PRINCIPAL RECEIPT.... 448,573 | ........... 448573 | ........... 470,056 | .............480,916 | .coovviiviircinis | v (12,342) | ... ...(12,342) 08/20/2038.
38376X W9 0|GNMA REMIC TRUST 2010-51 NC. .. | 12/20/2013. | PRINCIPAL RECEIPT 542,850 542,850 564,479 | ..oooerern855,831 | oo | i (12,981)] ... rernenn(12,981) 04/20/2039.
38375G 2G 5| GNMA REMIC TRUST 2012-102 DN... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 394,398 394,398 394,213 166 166 09/20/2040.
38378E JV 6| GNMA REMIC TRUST 2012-65 MJ ... | 12/20/2013. | PRINCIPAL RECEIPT.... 448,943 | ... 448943 | ........... 464,796 | ............ 463,642 | ..cooovirrriirs | s (14,699)| ... ...(14,699) 07/20/2039.
38375G DJ 7|GNMA REMIC TRUST 2012-73 NK. .| 12/20/2013. | PRINCIPAL RECEIPT.... e | . 1445214 | ... 1445214 | ... 1,516,120 | ...........1,510,055 | ..ovvorviinirinn | crvrreens (64,841)] ... rerenenn(64,841) AA45214 | i e | 0| 23,516 | 08/20/2040.
912828 BA 7|US TREASURY NOTES 1| 05/15/2013. [ MATURITY ...ocvvriiieriiininnieiinins | seeersssiseeensnsissenns | voees 11,000,000 | ...... 11,000,000 | ...... 11,921,250 | ....... 11,132,255 | .o | e (QR775:15) ) [ (Q77115) 1 [ U 11,000,000 | ..ooovverivrens [ erverivereiees [ e [ e 199,375 | 05/15/2013.
912828 PB 0|US TREASURY NOTES.. .1 10/15/2013. | MATURITY ..o | onnesnsssesssnsssnennns | avvene 11,000,000 | ...... 11,000,000 | ...... 10,978,515 5,653 5,653 11,000,000 ........55,000 | 10/15/2013.
0599999. Total - Bonds = U.S. GOVEIMMENL. ...ttt sstre | eresssse st sns sttt ensnies | snbac 28,271,161 | ...... 28,271,161 | ... 29,425,790 | ........28,569,469 | ........c.c...0 | i (298,308) 0 (298,308) 0 28,271,161 | .0 [ | 0 | 373427 |..... XXX......
Bonds - All Other Government
46513F LX 5|ISRAEL ST JUBILEE 5TH SERIES.......c.ccoooiniiien. IR |06/01/2013. MATURITY ..o [ vnresenssssesssnsssnenns | neeeans 2,500,000 | ........ 2,500,000 | ........ 2,500,000 | ..cooovnee 2,500,000 | .. (V1 I R 2,500,000 | .coovieinniinnnns | e | e [V 48,789 | 06/01/2013
1099999. Total - Bonds - All Other GOVEINMENL. .......vuiiriiriiriirisierssisssierssisssesiins ersssessssssssssssssssssassenes 2,500,000 2,500,000 | ........ 2,500,000 | ........... 2,500,000 | ..oooovvrennne 0]... 0 0 0 0 [ 2,500,000 |...coovrrrnncd (U I (U 0 [ 48,789 |..... XXX......
Bonds - U.S. Special Revenue and Special A t
31331R UY 9|FEDERAL FARM CREDIT BANKS..........ccccoovvrrnnne 1o [05/28/2013. [MATURITY .o [ e | cveens 1,750,000 | ........ 1,750,000 | ........ 1,903,003 | ..o 1,764,519 | oo | e (14,519) [ oo | s (14,519) | covvovvvcns v 1,750,000 05/28/2013.
31331T BW 0|FEDERAL FARM CREDIT BANKS .. | 08/26/2013. | MATURITY ....ovvvvrrirrererinrinerienes | crrverirererneesseinenes | eoeeens 1,000,000 | ........ 1,000,000 | ........... 962,800 | ..coeerrrei995,975 | oo | e 4,025 4,025 | .o | e 1,000,000 08/26/2013.
31331Y ST 8|FEDERAL FARM CREDIT BANKS .. 102/07/2013. | MATURITY ...oovvvnrirrireerniinerienes | cereerieeiseissssinnins | creeeens 1,000,000 | ........ 1,000,000 | ........... 959,900 . 961 961 [ oo | e 1,000,000 02/07/2013.
3133XF LF 1|FEDERAL HOME LOAN BANKS 1 06/14/12013. [ MATURITY ...coovvrvrireiernnirieninens | cerrneerenssisseeninnens | vveenes 5,750,000 | ........ 5,750,000 | ........ 5,725,328 | ..........5,748,068 | .....ccccevivmivver | vervrirrrs 1,932 1,932 | e e 5,750,000 06/14/2013.
3133XH W5 7|FEDERAL HOME LOAN BANKS ceer [ [ 1211372013, [ MATURITY .ooocinnierierieninennnns | seevsseesssseniesinenns | cvveees 4,000,000 | ........ 4,000,000 | ........ 3,965,920 | ... .. 5,568 5,568 | oo [ s 4,000,000 12/13/2013.
3133XW 7L 7 [FEDERAL HOME LOAN BANKS.........ccocoomvrvrmrrinnns o | 01/16/2013. [ MATURITY...cooviiririernieirenineis | cevrneirerenissienisenens | e 1,000,000 | ........ 1,000,000 | ........ 1,004,500 | ........... 1,000,073 |.. (73) ()] T IO 1,000,000 01/16/2013.
3133XH XW 7|FEDERAL HOME LOAN BANKS oo | 1112712013, | MATURITY ...ooiriccennninerienes [ o | e 4,000,000 | ........ 4,000,000 | ........ 3,958,160 3,993,423 |.. 6,577 6,577 | coveverererireies | e 4,000,000 11/27/2013.
3133XE S9 1 |FEDERAL HOME LOAN BANKS .1 03/08/2013. | MATURITY ...covvvrriricireriiirerenienes [ erereeernsiesessinenns | e 3,000,000 | ........ 3,000,000 | ....... 2,936,130 2,997,899 | .. 2,101 2,101 | o [, 3,000,000 03/08/2013.
3133XG J9 6|FEDERAL HOME LOAN BANKS oo | 09/13/2013. | MATURITY ...ivirrirrirrrrnninnienes [ e | e 1,000,000 | ........ 1,000,000 | ........ 1,009,230 | .ooeeree 1,001,127 | oo | e (1,127) (1,127) | oo | e 1,000,000 09/13/2013.
3133XP 2W 3 |FEDERAL HOME LOAN BANKS oo | 022712013, | MATURITY...coovviririreernninenienes [ e | eoveeens 1,000,000 | ........ 1,000,000 | ........... 994,063 02/27/2013.
3133XR X8 8|FEDERAL HOME LOAN BANKS .1 09/06/2013. [ MATURITY ..cvvvrviricireniiienieniens [ e | vvereees 1,000,000 | ........ 1,000,000 | ........... 999,500 09/06/2013.
3134A4 UK 8|FEDERAL HOME LOAN MORTGAGE CORP.. .. | 11/15/2013. | MATURITY 500,000 500,000 500,000 11/15/2013.
31359M QV 8|FEDERAL HOME LOAN MORTGAGE CORP.. 1 102/21/2013. | MATURITY ...oouiierirrireenniinenienes | cernerieseseissssissins | ereeens 4,000,000 | ........ 4,000,000 | ........ 3,874,380 02/21/2013.
31359M SL 8| FEDERAL HOME LOAN MORTGAGE CORP.. oo | 0771712013, | MATURITY ... [ e | e 3,000,000 | ........ 3,000,000 | ....... 2,875,497 07/17/2013.
31394H QL 8|FHLMC REMIC SERIES 2663 VQ ... | 12/15/2013. | PRINCIPAL RECEIPT.....cooovvvevine [ e | e 2,353,121 | ... 2,353,121 | ....... 2,411,214 ) ) 06/15/2022.
31394R ZY 8|FHLMC REMIC SERIES 2769 LB.... ..| 12115/2013. | PRINCIPAL RECEIPT.... 1,690,464 | ........ 1,590,464 | ........ 1,612,333 ) ) 03/15/2019.
31394T YQ 2|FHLMC REMIC SERIES 2770 AU .| 12/15/2013. | PRINCIPAL RECEIPT 971,259 971,259 995,237 ) ) 03/15/2019.
31394W FL 7|FHLMC REMIC SERIES 2773 TB.... ... | 12/15/2013. | PRINCIPAL RECEIPT.... JROTRR [T RSO 784,453 | ........... 784,453 | .......... 791,807 ) ) 04/15/2019.
31394X EN 2|FHLMC REMIC SERIES 2781 VB.... ... | 04/15/2013. | VARIOUS 1,565,173 | ........ 1,565,173 | ........ 1,566,885 (212) (VAP N B 1,565,173 12/15/2024.
31394W YN 2|FHLMC REMIC SERIES 2783 AY.... ... | 12/15/2013. | PRINCIPAL RECEIPT 1,037,724 | ....... 1,037,724 | ....... 1,054,100 | ...........1,043,965 | ...ocoovivrmrrnnnns | e (6,242) (G327 R IO 1,037,724 04/15/2019.
31394W GS 1|FHLMC REMIC SERIES 2784 HJ.... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 1,633,596 | ........ 1,533,596 | ........ 1,534,554 (400) (400) [ ..vvrerereeerenis [ e 1,533,596 04/15/2019.
31394W AF 5|FHLMC REMIC SERIES 2786 BC. ... | 12/15/2013. | PRINCIPAL RECEIPT 1,261,897 | ........1,261,897 | .......1,302,514 ) . ) ..1,261,897 04/15/2019.
31394Y F3 3|FHLMC REMIC SERIES 2796 LB.... ..| 12115/2013. | PRINCIPAL RECEIPT.... e | . 718,806 | ..cooucee 718,806 | ........... 737,449 ) ) 05/15/2024.
31395F H7 2|FHLMC REMIC SERIES 2855 WN ... | 12/15/2013. | PRINCIPAL RECEIPT.....ccovvvirererne [ o | e 1,130,718 | ........ 1,130,718 | ........ 1,210,222 ) ) 09/15/2019.
31395F PF 5|FHLMC REMIC SERIES 2858 AU ... | 06/15/2013. | VARIOUS.........osvveerrrerrierreeresereans | covervveeiesicessessiens | v 1,794,215 | ........ 1,794,215 | ... 1,850,284 ) ) 11/15/2031.
31395 MW 3| FHLMC REMIC SERIES 2892 DB... ... | 12115/2013. | PRINCIPAL RECEIPT.......ovvovivires | corrveirereniivirennienens | v 1,052,880 | ........ 1,052,880 | ........ 1,063,409 | ... 1,057,072 | oo | e (4,192) (4,192) | oo | v 1,052,880 11/15/2019.
313950 RE 3|FHLMC REMIC SERIES 2977 AY.... «.. | .| 12/15/2013. | PRINCIPAL RECEIPT.... e |- . 1,364,443 | ....... 1,364,443 | ........ 1,413,478 . (29,096) | ..vvvverneereerns [ errerirens (SN0 ) IR IR 1,364,443 05/15/2025.
31396F PG 2|FHLMC REMIC SERIES 3074 WH.........coccorvvirnniinne 1. 102/19/2013. | VARIOUS........oovvirinriiniinrinneinnns | v | v 165,090 | ..ocovveeee 165,090 | .oooevenee 164,032 | .ovoeerern 165,083 | oo | e 26 26 | e [ 165,090 03/15/2031.
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31396E TN 6 |FHLMC REMIC SERIES 3075 PD........cooovvrvrrinns ... | 12/15/2013. | PRINCIPAL RECEIPT.....coovvvirrvirne | o | e 1,722,935 | ........ 1,722,935 | ........ 1,778,392 | ...ccooeee 1,741,450 [ .o | e (18,515) | .vvvvereercerns [ i (18,515) | vvvueerereenins | e 1,722,935 | .o | veenerienieeninns | cevreiserinnnennd0 | s 53,612 | 01/15/2035.
31396H 6E 4|FHLMC REMIC SERIES 3102 PJ.... ... | 12/15/2013. | PRINCIPAL RECEIPT........ccccceee. 3,301,568 3,301,568 | ........ 3,416,607 (27,134) | oo [ e (27,134) 05/15/2034.
31396N W4 4|FHLMC REMIC SERIES 3163 PD... ... | 04/15/2013. | VARIOUS..........oovorererrinriesrssrienns | eovneriesiseiiesiiesiens | venvienns 403,040 | ......... 403,040 | ........... 416,265 (964) (964) 07/15/2034.
3137GA T2 3|FHLMC REMIC SERIES 3742 EA.... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 1,225,729 | ........ 1,225,729 | ........ 1,256,947 (24,027) ....(24,027) 10/15/2024.
3137A2 SC 6 |FHLMC REMIC SERIES 3759 AB ... | 12/15/2013. | PRINCIPAL RECEIPT ..1,116,040 ..1,116,040 ..1,157,020 .(22,084) (22,084) | . 02/15/2029.
3137AB KB 6 |FHLMC REMIC SERIES 3874 PD... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 1,625,997 1,625,997 1,687,480 (43,774) ...(43,774) 06/15/2038.
3137AE LS 2|FHLMC REMIC SERIES 3910 JC.... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 616,496 616,496 630,174 (13,142)| ... ..(13,142) 12/15/2037.
3137AG 6Y 1|FHLMC REMIC SERIES 3934 EL.... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 1,283,720 | ........ 1,283,720 | ........ 1,328,149 (40,323)| ... ....(40,323) 12/15/2025.
3137AJ 6A 7|FHLMC REMIC SERIES 3955 BA.... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 686,507 | ........... 686,507 720,832 (29,383) (29,383) 02/15/2041.
3137AJ HW 7| FHLMC REMIC SERIES 3960 YH ... | 12/15/2013. | PRINCIPAL RECEIPT .588,658 .588,658 601,534 (12,383) ..(12,383) 08/15/2040.
3137AL TS 8|FHLMC REMIC SERIES 3996 GN... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 510,925 510,925 531,043 (17,162) ..(17,162) 11/15/2038.
3137AP BF 6|FHLMC REMIC SERIES 4033 ED... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 323,809 323,809 338,381 (14,133) ...(14,133) 10/15/2036.
3137AS Q8 0|FHLMC REMIC SERIES 4088 PA.... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 359,429 359,429 376,502 (16,164) ...(16,164) 12/15/2040.
3137AV 2S 5|FHLMC REMIC SERIES 4122 PA.... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 607,344 | ........... 607,344 | ........... 611,425 | ..o 811,362 | s | v (4,018) (4,018) 02/15/2042.
3137AW 6M 2 |FHLMC REMIC SERIES 4125 KP.... «.. | .| 12/15/2013. | PRINCIPAL RECEIPT.... 391,557 391,557 | oo 405,568 (13,971) | ovvvrevereeerncens [ e (13,971) 05/15/2041.
3137AW VA 0 FHLMC REMIC SERIES 4145 UC........ccccecorirvririnnne ... | 12115/2013. | PRINCIPAL RECEIPT.......covoviviires e | evieinns 405,495 | .......... 405,495 | ........... 403,594 1,901 12/15/2027.
3137B0 TR 5|FHLMC REMIC SERIES 4186 MC... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 236,751 236,751 226,763 9,988 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD... ... | 12/15/2013. | PRINCIPAL RECEIPT.... 269,834 269,834 273417 ) (3,584) 01/15/2033.
3137B2 BC 3|FHLMC REMIC SERIES 4199 YV.... ... | 12115/2013. | PRINCIPAL RECEIPT.......ocvovivvres [ cerrveererrvniinisnsenins | vevvveinns 141,827 | oo 141,827 | o 146,703 ,875) (4,875) 05/15/2026.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA... we |- [ 12/15/2013. | PRINCIPAL RECEIPT.... 243,624 243,624 244,766 ) (1,142) 05/15/2028.
31416W 6C 1| FNAB1TB6. ...t ... | 12/25/2013. | PRINCIPAL RECEIPT 856,780 856,780 889,980 (29,577) | ovvoreveerereeiens [ e (29,577) 11/01/2025.
31415Y LW 7 |FNMA PASS-THRU POOL 993241.... ... | 12/25/2013. | PRINCIPAL RECEIPT.... 858,347 858,347 902,606 (40,251) | ovvevvercerceins [ s (40,251) 06/01/2024.
31381Q BW 5|FNMA PASS-THRU 467253 ... | 12/25/2013. | PRINCIPAL RECEIPT.....ooovvirerirns [ e | v 77,084 | oo 77,084 | ..o 77,7110 (399) (399) 02/01/2018.
31417Y GK 7 |FNMA PASS-THRU 15 YEAR ... | 12/25/2013. | PRINCIPAL RECEIPT.... 959,549 959,549 991,334 (27,242) | oo [ (27,242) 10/01/2024.
31393Y YS 8|FNMA REMIC TRUST 2004-45 VB.. ... | 12/25/2013. | PRINCIPAL RECEIPT.....ccovvvirvvine [ corerierincerneniineins | e 3,605,353 | ........ 3,605,353 | ........ 3,656,053 | .o 3,613,784 | oo | e (8,431) (8,431) 10/25/2028.
31394A PY 6|FNMA REMIC TRUST 2004-65 AE.. ... | 02/26/2013. | VARIOUS 915,346 915,346 943,378 | ciiireeeee 916,790 | oo [ v (1,445) (1,445) 11/25/2031.
31394B MD 3 |FNMA REMIC TRUST 2004-89 AQ. ... | 12/25/2013. | PRINCIPAL RECEIPT......covvvirvvene [ o | e 2,146,728 | ........2,146,728 ..2,196,371 (25,351) ...(25,351) ..2,146,728 12/25/2024.
31394B UA 0|FNMA REMIC TRUST 2004-90 YB ... | 01/25/2013. | PRINCIPAL RECEIPT.... 20,381 | oo 20,381 | oo 19,352 0 20,381 07/25/2032.
31394B 2X 1 |FNMA REMIC TRUST 2005-11 PD.. ... | 01/25/2013. | PRINCIPAL RECEIPT.........ccccon. 229,636 229,636 231,215 0 03/25/2031.
31394D NZ 9|FNMA REMIC TRUST 2005-44 PD.. 1| 01/29/2013. | VARIOUS........oovorerenrierieerinseenns | covneveeeriseiieeiiesiinns | vevevienns 166,357 | .oovveneee 166,357 | .ovvvrne 169,502 0 03/25/2031.
3139%L JT 8|FNMA REMIC TRUST 2006-102 PD.... ... | 12/25/2013. | PRINCIPAL RECEIPT.... 1,989,145 1,989,145 | ....... 2,033,901 | ..ot 1,998,699 | oo | v (9,554 (9,554) 01/25/2035.
31398F JG 7|FNMA REMIC TRUST 2009-80 MA. ... | 12/25/2013. | PRINCIPAL RECEIPT .1,126,072 ..1,126,072 ..1,179,209 (29,104 (29,104) | . .1,126,072 04/25/2027.
31398N BS 2|FNMA REMIC TRUST 2010-102 DE.... ... | 12/25/2013. | PRINCIPAL RECEIPT.... 1,240,485 1,240,485 1,293,206 (52,721 ...(52,721) 1,240,485 06/25/2029.
3136A1 EJ 0|FNMA REMIC TRUST 2011-104A. ... | 12/25/2013. | PRINCIPAL RECEIPT.... 1,250,887 | ........ 1,250,887 | ........ 1,289,977 (32,803 ..(32,803) 04/25/2026.
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC.... ... | 12/25/2013. | PRINCIPAL RECEIPT.... 992,650 992,650 | ........ 1,010,486 (17,837 ...(17,837) 04/25/2041.
3136A2 MY 6|FNMA REMIC TRUST 2011-128 QB... ... | 12/25/2013. | PRINCIPAL RECEIPT.... 965,691 965,691 | ........ 1,000,396 (32,409 (32,409) 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA.. ... | 12/25/2013. | PRINCIPAL RECEIPT 44 44 .45 (1 1) 03/25/2026.
313970 RJ 0|FNMA REMIC TRUST 2011-63 MV ... | 12/25/2013. | PRINCIPAL RECEIPT.... 327,392 327,392 337,981 | oiieeeieren333737 | s [ s (6,345 (6,345) [ ..o | e 327,392 [ i e 07/25/2024.
3136A8 ZR 4|FNMA REMIC TRUST 2012-103 DA.... ... | 12/25/2013. | PRINCIPAL RECEIPT.... 467,656 | ........... 467,656 | .......... 493,597 (23,390 ..(23,390) 10/25/2041.
3136A3 TS 0|FNMAREMIC TRUST 2012-11 PN ... | 12/25/2013. | PRINCIPAL RECEIPT.... 2,706,849 | ........ 2,706,849 | ........ 2,837,961 (80,302 ...(80,302) 11/25/2040.
3136AA 6K 6 |FNMA REMIC TRUST 2012-151 YA ... | 12/25/2013. | PRINCIPAL RECEIPT.......ovvovivvres [ cvrrveerernniiniininenins | evieinns 410,897 | .cocourn 410,897 | ........... 422,261 | oo e [ e (11,364 (11,364) 01/25/2028.
3136A3 X9 7|FNMAREMIC TRUST 2012-3 BA.... «.. | .| 12/25/2013. | PRINCIPAL RECEIPT.... 592,476 592,476 592,291 147 147 04/25/2040.
3136A5 XR 2|FNMA REMIC TRUST 2012-30 PB.......cc.cocvevrrnrrnec. ... | 12/25/2013. | PRINCIPAL RECEIPT........coevvvnvvn. 520,654 520,654 522,932 | oo 522 AB6 | ..o | s (1,812) (1,812) | oo | cerenerrnend520,654 | oo e 10/25/2040.
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3136A4 2C 2|FNMA REMIC TRUST 2012-34 PB............... . [12/25/2013. | PRINCIPAL RECEIPT ......ovviiiicir | cervrerieeineeinseinnnns | evereenns 430,736 | ..oovenee 430,736 | ..oouvn 433,967 (2,724) 01/25/2032.
3136A5 P6 7 |FNMA REMIC TRUST 2012-53 PB.. ... | 12/25/2013. | PRINCIPAL RECEIPT.... 524,368 524,368 538,460 ...(12,404) 02/25/2041.
3136A6 4N 1|FNMA REMIC TRUST 2012-72 QE. ... | 12/25/2013. | PRINCIPAL RECEIPT.... 294,465 294,465 309,004 rerenennn(13,361) 01/25/2038.
3136A7 5E 8|FNMA REMIC TRUST 2012-96 PD ... | 12125/2013. | PRINCIPAL RECEIPT......oovvovivires [ corrveirereniinireniienens | v 1,085,099 | ........ 1,085,099 | ........ 1,099,171 | oo 1,097,937 | oo | eeeeenne(12,838) | oo | e (12,838) 07/25/2041.
3136AG 2Y 7|FNMA REMIC TRUST 2013-116 VC ... | 12/25/2013. | PRINCIPAL RECEIPT (276) 04/25/2033.
3136AH HH 6|FNMA REMIC TRUST 2013-120 VC.... ... | 12/25/2013. | PRINCIPAL RECEIPT.... (407) 08/25/2033.
3136AD EY 1|FNMA REMIC TRUST 2013-36 AB.. ... | 12/25/2013. | PRINCIPAL RECEIPT.... 53,458 (1,470) 05/25/2032.
3136AE Z4 2|FNMA REMIC TRUST 2013-70 VA.. ... | ... | 12/25/2013. | PRINCIPAL RECEIPT.... 220,547 220,547 226,268 . (5,720) 08/25/2026.
3199999, Total - Bonds - U.S. Special Revenue and Special A S e | sennes 90,464,938 | ...... 90,464,938 | ...... 91,726,398 | ......... 87,038,912 | .o 0 [ nn(921,732) | oo, 0 [ (921,732) | o0 [ 1..90,464,938 |0 | i | 0 12,139,612 .. XXX......
Bonds - Industrial and Miscellaneous
03076C AB 2| AMERIPRISE FINANCIAL INC.......ccccvevvnnnee ... | 12/04/2013. | VARIOUS 555,000 503,000 510,027 (676) 11/15/2015.
03746A AC 4 |APACHE CORP . [1..112/19/2013. | CALLED @ 105.5920000..........c000 [ orervererrmrerrererereiins | cverenes 1,055,920 | ........ 1,000,000 | ........... 915,980 | ..ovooereee 972,577 | v | e 10,737 | | s 10,737 05/15/2015.
060505 BD 5|BANK OF AMERICA CORP. ... | 08/15/2013. | MATURITY 500,000 500,000 | ........... 485,285 1,166 08/15/2013.
084664 BD 2 |BERKSHIRE HATHAWAY CORP . 105/15/2013. | MATURITY c.oovvicierinisienieinns | v | vevenns 1,200,000 | ........ 1,200,000 | ........ 1,236,396 (3,370) 05/15/2013.
10138M AF 2 |BOTTLING GROUP. ... | 11/15/2013. | MATURITY 500,000 500,000 500,100 (11) 11/15/2013.
05565Q BF 4 [BP CAPMKTSPLC...ccconiviniierniicrnns R [ 11/07/2013. | MATURITY ..oovviiirninrirerinerisinnnes | conrineiennerissnenens | ceveenns 1,000,000 | ........ 1,000,000 | ........... 999,350 123 11/07/2013.
10513Q BD 2|BRANCH BANKING & TR......c.cvvvrvvrrririnne oo | 01/15/2013. | MATURITY ..oorvmrierirrerneeirninnnes [ v | e 705,000 | ........... 705,000 | ........... 706,100 (6) 01/15/2013.
141784 DE 5|CARGILL INC v | 1171512013, | MATURITY ...oivviriincirneineiienes | e | s 1,000,000 | ........ 1,000,000 | ........... 986,180 2,027 11/15/2013.
144141 CT 3|CAROLINA POWER & LIGHT CO... ... | 09/15/2013. | MATURITY 500,000 500,000 | ........... 488,750 1,340 09/15/2013.
24422E QX 0|DEERE JOHN CAPITAL CORP ... | 06/17/2013. | MATURITY 500,000 500,000 501,750 (275) 06/17/2013.
25746U AM 1| DOMINION RESOURCES INC..........ccvvvvec. .. | 03/15/2013. | MATURITY 500,000 500,000 | ........... 496,250 183 03/15/2013.
26442C AF 1|DUKE ENERGY CAROLINAS LLC v | 1171512013, | MATURITY ...ivirirrercennninerenes [ e | e 1,000,000 | ........ 1,000,000 | ........ 1,004,720 (927) 11/15/2013.
36962G ZY 3|GENERAL ELECTRIC CAPITAL CORP.. ... | 01/15/2013. | MATURITY 500,000 500,000 510,815 (57) 01/15/2013.
373334 JM 4| GEORGIA POWER CO... ... | 11/01/2013. | MATURITY 500,000 500,000 | ........... 499,680 61 11/01/2013.
373334 JT 9|GEORGIA POWER CO... ... | 09/15/2013. | MATURITY 500,000 500,000 502,000 (576) 09/15/2013.
38141G DQ 4| GOLDMAN SACHS GROUP INC. .. | 10/15/2013. | MATURITY 500,000 500,000 | ........... 492,750 902 10/15/2013.
428236 AQ 6|HEWLETT PACKARD CO... ... | 03/01/2013. | MATURITY 500,000 500,000 502,500 (97) 03/01/2013.
438516 AW 6| HONEYWELL INTERNATIONAL INC.. . 03/01/2013. | MATURITY. 500,000 500,000 503,825 (148) 03/01/2013.
44266R AA 5|HOWARD HUGHES MED INST......cc.ccouvunne ... 1 08/19/2013. | CALLED @ 103.3057070.......0c0rver | corrvererrenrsrerenrsnnens | cverenes 1,033,057 | ........ 1,000,000 | ........... 997,740 295 09/01/2014.
44328M AD 6|HSBC BKPLC R | 08/12/2013. | MATURITY. 500,000 500,000 502,550 (1,142) 08/12/2013.
459200 GR 6 |INTERNATIONAL BUSINESS MACHINES.. .. | 05/06/2013. | MATURITY 1,000,000 1,000,000 | ........... 999,190 83 05/06/2013.
59018Y M4 0[MERRILL LYNCH COINC... ... | 02/05/2013. | MATURITY ..1,000,000 ..1,000,000 ..1,000,430 9) ..1,000,000 02/05/2013.
74456Q AL 0|PUB SERVICE ELECTRIC & GA! ... | 09/01/2013. | MATURITY 1,000,000 1,000,000 1,027,130 (2,379) 1,000,000 09/01/2013.
87244E AG 7 |TIAA GLOBAL MARKETS INC.......cccorvrvrnecn oo | 07/15/2013. | MATURITY ...ovvirrirrerenrnninerienes [ v | e 2,000,000 | ......... 2,000,000 | ........ 1,999,480 1672 IR R 2,000,000 07/15/2013.
91159H GW 4| U S BANCORP oo | 06/14/12013. | MATURITY...coorvvririrneernnninennenes | e | coveeens 1,000,000 | ........ 1,000,000 | ........ 1,019,700 (4,014) 06/14/2013.
92344S AP 5|VERIZON WIRELESS CAP LLC.. ... | 11/29/2013. | CALLED @ 100.8090000 504,045 500,000 | ........... 499,830 35 02/01/2014.
931142 AS 2|WAL MART STORES INC... o | 06/01/2013. | MATURITY...oovrrrirrireenmninennnenes | e | eoveeens 2,000,000 | ......... 2,000,000 ..2,268,860 ) ...(17,592) 06/01/2013.
931142 CL 5|WAL MART STORES INC... . | 04/15/2013. | MATURITY. 500,000 500,000 504,695 | ... ...500,305 (305) (305) [T IPSOTRTOROOO | I [P 10,625 | 04/15/2013.
3899999. Total - Bonds - Industrial and Miscellaneous 22,553,022 | ...... 22,408,000 | ...... 22,662,063 | ......... 22,407,143 | o0 | (14,570) | oovvvvrnneren0 [ (14,570) | oo | 10022,392,573 |0 | s 160,449 | ....... 160,449 | ...... 818,347 |..... XXX.oooo
8399997. Tt = BONAS = PAM 4.tttk k1 e 8 bbbttt | e 143,789,121 |..... 143,644,099 | ..... 146,314,251 | ....... 140,515,524 ...(1,234,610) O (1,234,610) [ ..oovvovveenn0 [ 0. 143,628,672 | v | i 160,449 | ...... 160,449 | ...3,380,175 |..... XXX..ooo
8399999, TO1AI = BONGS. ...tttk ehieh bbbttt | bres 143,789,121 |..... 143,644,099 |..... 146,314,251 | ....... 140,515,524 | ..coovvicnnnn 0 | ...(1,234,610) | .coovrvrrnnnnn 0 ... (1,234,610) [ .c.ooocovienn0 |10 143,628,672 | o0 | e 160,449 | ....... 160,449 | ...3,380,175 |..... XXX......

Common Stocks - Industrial and Miscellaneous




Statement as of December 31, 2013 of the Medical Mutual of Ohio

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

€via

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
002824 10 0|ABBOTT LABS......coomirirereeineireisesiseisesieeisseenns 1. | 01/04/2013. | COST ADJ.....orvvrrirrinrirneeiineinnees | v | eveeiienes 177,297 0
00430U 10 3|ACCELRYSINC...... ... | 04/10/2013. | ANCORA SECURITIES........cccoeurer | verirnnns 6,000.000 | ..o 58,922 . ...(11,600)
012423 10 9|ALBANY MOLECULAR RESH INC.......ccccovvvrrerernecn ... | 07/08/2013. | VARIOUS........ovvrverimerrneriseinerinns | cvvines 17,500.000 | .....coone. 194,790 | ... XXXoovries | wvirnenn.66,450 | .........92,400 | .. (25,950) | .... rereenennn(25,950)
22149T 10 2|COSTAINC ... | 11/08/2013. | ANCORA SECURITIES........cocoevrrns | woverrens 5,000.000 | ........... 107,793 | ... XKX v | e 47,807 | 53,900 | (6,094) (6,094)
25271C 10 2|DIAMOND OFFSHORE DRILLING INC ... | 11/14/2013. | ANCORA SECURITIES. B - 5,000.000 304,497 9,655 9,655
30247C 40 0|FBR&CO ... | 05/30/2013. | PERSHING LLC 2,500.000 | ..covere. 61,649 | oo XXX | 025,660 | e 38,700 | e (13,040) [ ..o | v | e (13,040)
359360 10 4|FROZEN FOOD EXPRESS INDUSTRIES INC ... | 08/22/2013. | VARIOUS.........oovvverimirreriirineinns | cvviies 14,942.000 5,797 5,797
382410 40 5|GOODRICH PETE CORP wor | .. | 08/14/2013.| ANCORA SECURITIES.......cccooouures | verireene 2,000.000 0
420031 10 6 [HAWAIIAN TELCOM HOLDCO INC.......coccrvrvrirerne ... 06/03/2013. [ VARIOUS........coovvierriirerniineirsinnes | overnens 5,043.000 (24,663)
449593 20 1|IGOINC ... | 07/12/2013. | VARIOU ..5,833.100 10,748
45774W 10 8|INSTEEL INDUSTRIES INC......cocvvvriereririirirrrirenns ... | 03/12/2013. | ANCORA SECURITIES. 5,000.000 | .............80,488 | ... XXX.coovvore | evrrerrenn. 56,318 | 62,400 | oo (6,082)
45825N 10 7|INTELIQUENT INC ... 1 07/15/2013. | IVY SECURITES INC......cccovvvevvrne | cvrre 10,000.000 | ........c....84,019 | coooe e XXX ovviee | 25,641 | 025,700 | oo, (59) . .
464287 50 7|ISHARES S&P MIDCAP 400 INDEX ETF................ ... | 09/23/2013. | ANCORA SECURITIES.......cocomuver | crrrnnes 48,182.000 | ........5,844,402 | ... XXX.oocooes | ....4,402,423 | .........4,900,110 | ...... (497,686) | .vvvvereervrinens [ veeeneerneniineins [ ereerene(497,686) | oo e 4,402,423 | oo [ 1,441,979 |..... 1,441,979 | ........38,283 |.... XXX......
516012 10 1 [LANNET INC.....cocvriiririieenricneieieseeeesiseisnnns ... 1 10/01/2013. [ VARIOUS........cooovrmrieiirneieiniinens | vvvns 30,155.000 | ..........552,056 |.......XXXocoovios | voree 119,481 | .o 149,569 | ... (30,088) [ ..vvrvvvaerrines R I 432,575 | ....... 432,575 | oo | e XXX......
G5785G 10 7| MALLINCKRODT PUB LTD CO....cocoorerereerrrirerinns R | 10/03/2013. | ANCORA SECURITIES.........convveree | corvnenad 2,440.000 0 ) [P 4898 | ... 4,898 | ..o [ e XXX......
58449L 10 0 |MEDICAL ACTION INDUSTRIES INC.......ccrvvrrvnnee ...| 05/01/2013. | ROTH CAPITAL PARTNERS LLC.. | ........... 5,000.000 3,950 3,950 | | v 17,400 | i | 000 24,226 | 24,226 | [ XXX......
631158 10 2|NASH FINCH CO ... | 10/28/2013. | ANCORA SECURITIES. ..5,500.000 | .oererers 152,750 | cooree XXX | e 111,213 | 117,040 | e (5,827) (5,827) | coovvrrerevninens | everrernenn 111,213 i | 10e41,636 | ... 41,5636 | .........2,970 | ... XXX......
701094 10 4|PARKER HANNIFIN CORP «ee | .. | 04/29/2013. | ANCORA SECURITIES. | eeeeee.800.000 | ...........53,246 | oo XXX | i 40,574 | 51,036 | e (10,482) | ..o | v | ceeerneens (10,462) | oo | e B0,574 | i | 12,672 | 12,672 | 258 XXX......
707051 10 8|PENFORD CORP. ... | 07/23/2013. | ANCORA SECURITIES........cocoeverns | woverrens 5,000.000 | ..o 73,324 | e XXX | v 24,638 | 36,750 | e (12,112) [ oo | e | v (12,112) | cevovcervenes [ 24,638 | i | 088,687 | 10 48,687 | oo [ e XXX......
714157 20 3|PERMA-FIX ENVIRONMENTAL SVCS.......c.ccocvvnnee ... | 11/06/2013. | CASH IN LIEU OF PARTIAL SHAR 0.600 2 . 1 1) I FSSTORTOURUOO [FURPPOURRPURROY I ISVOURPRURPRRTOY [ VPPN DOV XXX......
71902E 60 4 |PHOENIX COSINC NEW......cocovvirirvririireririiririnins ... | 09/05/2013. | ANCORA SECURITIES........cocoovres | woverrenn 4,000.000 | ........... 152,911 | ......... XXX oo [ v 119,261 | ......ce.......98,920 | ......... 20,341 20,341 | oo [ s 119,261 | oo | 0000000033,650 | 100100.33,650 [ oo [ o XXX......
73936T 78 9|POWERSHARES FTSE RAFIDEV MKTS ETF....... ... | 08/08/2013. | ANCORA SECURITIES........ccoovuwer | vovnae 100,081.000 | ........ 3,981,894 | ......... ). 9.0 GO S 3,432,749 | ..........3,648,353 | ...... (215,604) (215,604) 3,432,749 | ..o | ....549,145 | .......549,145 | ........39,888 |..... XXX......
693654 10 5|PVF CAPITAL CORP.......covvuiviriiierseircieriniienine ... | 02/22/2013. | BONY BROKERAGE 22,955.000 86,575 | ..o XXX i | v 36,310 | 50,271 | (13,961) [ oovvrrereernninns | crreeineineeiinens | ceeerneens (13,961) | oo [ rerrrrennnn36,310 | i | 000000.50,265 | 100000.50,265 | oo [ e XXX......
883375 10 7|THERAGENICS CORP.... ... | 10/30/2013. | VARIOUS.........vvvierimirreriirineinns | corvi 85,221.000 | ........... 186,485 | ... XXX.coovove | v 136,553 | oo 135,501 | oo 1,052 1,052 | v | e 136,553 [ i | 049,932 | 10049,932 | | XXX......
887317 30 3|TIME WARNER INC v | - | 05/20/2013. | ANCORA SECURITIES.......cocoovures | verereens 4,500.000 | ........... 269,806 | ........ XXXeoovers | v 161,345 | ... 215,235 | . (53,890) [ .ovvvrrereerrrins | e | e (53,890) | .vvvvevnerrernnn | crrreirnenenn 161,345 | i | 1,108,461 | ... 108,461 | ..........1,294 | ..... XXX......
911268 20 9 [UNITED ONLINE INC.......ovvvrriireririiieinnieieienines ... | 11/18/2013. | VARIOUS 0.360 | ooverene 178,185 0 [ | e 78184 i | v [T [ | e XXX......
922042 71 8|VANGUARD FTSE ALL WORLD EX-US SMA ... | 08/13/2013. | ANCORA SECURITIES........cocoonuver | cvrrnnes 23,664.000 | ....... 2,278,177 1(93,923) [ oo | ver0r002,056,898 [ o | 0 221,278 | .......221,278 | ....... 19,736 | ... XXX......
922908 36 3|VANGUARD INDEX FDS S&P 500 ETF................. ... | 11/26/2013.| CASH IN LIEU OF PARTIAL SHARY 0.500 83 (M) [ e | e [ | 29 |29 | [ XXX......
922908 75 1|VANGUARD SMALL-CAP ETF ... | 08/23/2013. | ANCORA SECURITIES........cccoomuver | corrunes 42,749.000 | ........ 4,219,095 | ...... XXXeorooors | 1000 3,090,181 | ...........3,458,394 | ......(368,213) | .cooourvrrrivrrrens [ e [ i (368,213) | oo [ 3,090,181 | o | 01,128,914 1...1,128,914 | ... 727 | ... XXX......
92552R 40 6| VIAD CORP weee| | 12/30/2013. | ANCORA SECURITIES.......coommvvree | corrrrenad 6,880.000 0 [ oveeeeeeesniees | e 160,980 | e | 200000.29,869 | .........29,869 | ........17,764 | ..... XXX......
931142 10 3| WAL-MART STORES INC COM......ccoecorirnrrriirarines ... | 09/26/2013. | ANCORA SECURITIES. B 4,000.000 | ..........303,959 | ... XXXesooioi | eeernnnn230,406 | ..ooreiereii272,920 | coeoi(42,514) | o [ | e (42,514) | oo [ e 230,408 | oo | e 73,553 | .0l 73,553 | il 4,700 XXX......
98419M 10 O XYLEMINC....ooiiuiiiiniiinnisinisssisssis s ... | 04/19/2013. | ANCORA SECURITIES.......ccccovurs | vorineens 2,000.000 R (3,863) | ..ovvrerririnens [ D0,337 | | 176 | i 4,176 [ 233 XXX.ooo
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS. .........c.ueriiriiiiiins coinriseisssiesssissnessnesseenas .(1,384,099) | .o 0 | e 17,050 |...... (1,401,149) | ..cc.occeeeel0 | ... 15,388,594 | ..o [.....4,633,691 |....4,633,691 | ......156,479 |..... XXX
Common Stocks - Mutual Funds
317609 35 2|GRANDEUR PEAK INTL OPPORTUNITY FUN...... ... | 12/30/2013. | CAPITAL GAIN..... 71,229 | oo e XXX [ vt [ e . 0 [ covereererenenns [ eenerineenenisnenenns | oeeeennseenenen | e 71,229 171,229 | | e XXX......
55273E 82 2| MFS INTERNATIONAL VALUE FUND........c.coornnene ... | 12112/2013. | CAPITAL GAIN..... 12,552 | oot XXX [ i . 0 oo | e | ereeieinieieinnns | e 12,952 | 100000 12,552 | e [ XXX......
9299999. Total - Common Stocks - Mutual Funds 83,781 0 0. 0 0 0 0 0 0]. 83,781 | . 0 ... XXX
9799997. Total - COMMON SEOCKS = P 4.ttt tesensens sttt | onene 20,106,067 | ... XXX.oooooes | v 15,388,594 ..(1,384,009) | .o 0] e 17,050 |...... (1,401,149) [ oo (V) 15,388,594 | ..o 0 . 4717472 |..... 4717472 | ... 156,479 |..... XXX
9799998 Total - Common Stocks - Summary Item from Part 5 2,924,943 |......... O S 2,720,051 . 0 [ s 2,720,051 | oo | v 204,892 | ....... 204,892 | ........ 25,559 |..... XXX.oooo
9799999. TOtAl = COMMON SHOCKS. ..-vxrtseresressersseesers st ees s es e ffeeE s s bbbttt | snisa 23,031,010 |......... XXX errearne [ v 18,108,645 ++(1,384,099) | .o 0]....17,050 | ... (1,401,149) | ..oovvvvinns (U I 18,108,645 ...4,922,364 |..... 4,922,364 | ...... 182,038 |..... XXX..ooo
9899999, Total - Preferred and Common Stocks 23,031,010 |......... XXXeovovorea | v 18,108,645 ..(1,384,009) | 1o 0].....17,050 |...... (1,401,149) [ o0 [ 18,108,645 .....4,922,364 |....4,922,364 | ...... 182,038 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON STOCKS..............cuurivuirieriiiiiiiriins et sesssssssssssess s sssssssssessessnsesens | coves 166,820,131 | ......... ) L SR D 164,422,896 ...(1,384,099) | ....(1,234,610) | .........17,050 | ...... (2,635,759) | ...coovvinen0 | o, 161,737,317 ....5,082,813 |..... 5,082,813 | ...3,562,213 |..... XXX......
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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

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Common Stocks - Industrial and Miscellaneous
01167P 10 1 |ALASKA COMMUNICATIONS SYSTEMS GROUP ... | 06/07/2013 | ANCORA SECURITIES... 07/22/2013 [ IVY SECURITES INC......cccovvvee | crvr 15,000.000 26,949 ..44,218 26,949 0 17,269
242370 20 3|DEAN FOODS CONEW.......ocoosivmerirnrerneereriniinns .. | 08/21/2013 | ANCORA SECURITIES... ... | 11/14/2013 | ANCORA SECURITIES.......ccoooee | wovvrenns 5,500.000 | ...........107,713 | ............100,068 107,713 0 ..(7,645)
416196 10 3 [HARTE-HANKS INC......coovririrrivirieiiniceinnis .. | 08/23/2013 | ANCORA SECURITIES.............. 11/14/2013 | ANCORA SECURITIES.........cce. | wvenee 24,000.000 | ....co.c.... 221,289 | ..o 188,047 221,289 0 [ e | e | e (33,242)
45825N 10 7|INTELIQUENT INC ... | 02/06/2013 | SIDOTI & CO .| 07/15/2013 [ IVY SECURITES INC 42,009 | oo 15,748 (01 S ISR I 26,261
464287 50 7|ISHARES S&P MIDCAP 400 INDEX ET ... | 02/22/2013 | ANCORA SECURITIES... ... | 09/23/2013 | ANCORA SECURITIES.. JRTR I 548,987 486,444 0 62,544 | ........
57686G 10 5| MATSON INC......ovvuiririnirircrierireierissiierienes .. | 08/21/2013 [ SIDOTI & CO.....cevverevirerirrrirriinne 12/03/2013 | ANCORA SECURITIES........ccooo. | vevvrns 4,000.000 96,924 114,580 0 [ oo e | v (17,656) | ........ (17,656)
587118 10 0|MENS WEARHOUSE INC ...| 08/21/2013 | SIDOTI & CO .| 09/24/2013 | ANCORA SECURITIES.. ..3,000.000 98,268 115,486 0 (17,219) (17,219)] ...
631158 10 2|NASH FINCH CO. ... | 02/28/2013 | ANCORA SECURITIES... ... | 11/29/2013 | ANCORA SECURITIES.. ..6,000.000 119,510 119,510 0
71902E 60 4 [PHOENIX CO....coorvrmrvrrrrerirrireersrissrnenieneneeens .| 02/19/2013 | ANCORA SECURITIES.............. 09/05/2013 | ANCORA SECURITIES.......cccco. | corrnens 1,000.000 38,235 27,807 0 [ o [eveernnenennee | evernen 10,428 | 100 10,428 | oo [,
POWERSHARES FTSE RAFI DEVELOPED
73936T 78 9|MARKETSETF .| 02/22/2013 | ANCORA SECURITIES.............. 08/08/2013 | ANCORA SECURITIES.............. | coveeee 10,008.000 308,185 376,914 0 [ oo e | v 21,271 | e 21,271 | e 3,989 | .o
846822 10 4|SPARTAN STORES INC. ...| 11/29/2013 | ANCORA SECURITIES 12/30/2013 | ANCORA SECURITIES........cooco. | vevvrnr 7,200.000 .169,853 119,510 0 .50,343 ..50,343
871543 10 4|SYMMETRICOM INC.. ...| 09/11/2013 | VARIOUS.. 12/03/2013 | TENDER..... 16,270.000 .116,819 ..79,617 0 .37,202 ..37,202
883375 10 7|THERAGENICS CORP.... v | | 01/18/2013 [ VARIOUS.. 10/30/2013 | CASH MERGER.........cccvvvcvriians | v 15,000.000 33,000 24,048 0 ...8,952 8,952
922042 71 8|VANGUARD FTSE ALL WORLD EX-US SMAL..... | ... | 02/22/2013 | ANCORA SECURITIES... 08/13/2013 | ANCORA SECURITIES.. ..2,765.000 266,192 259,415 0 CBTTT | 6,777
922908 75 1|VANGUARD SMALL-CAP ETF... ... | 02/22/2013 | ANCORA SECURITIES 08/23/2013 | ANCORA SECURITIES.. ..4,613.000 457,272 400,351 0 .56,921 ..56,921
959802 10 9| WESTERN UNION CO ... | 08/21/2013 | IVY SECURITES INC 10/30/2013 | PERSHING LLC......cooovvvinininns | o 12,500.000 207,356 224,670 0 ..(17,314) (17,314)| .........1,563
9099999. Total - Common Stocks - Industrial and Miscellaneous.......... 2,720,051 0 0 0 0 0 0] .. 204,892 | ... 204,892 | ... 25,559
9799998. Total - Common Stocks............. 2,720,051 0 0 0 0 0 0] . 204,892 | ....... 204,892 | ....... 25,559 .
9899999, Total - Preferred and COMIMON SEOCKS.............ooiuiiiiieiiiiiieiiiieieiietieieies atettetseteseessess e st essessebese st essee et essessebses et esses et essessebses et essess et esensessessessssessessesensessesssssnsansessesnsessesssssnsans | sessesean 2,720,051 | ......... ,924,943 2,720,051 0 0 0 0 0 0].... 204,892 | ....... 204,892 | ....... 25559 | ............ 0
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cuuuirireririieiiiiiis oevtieseseeesseesessssessessesessees ettt n et assisnssnsnieniene | oesiies 2,720,051 | ......... 2,924,943 2,720,051 0 0 0 0 0 0 ... 204,892 | ... 204,892 | ...... 25,559 | ..o, 0




Statement as of December 31, 2013 of the Medical Mutual of Ohio

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - U.S. Life Insurer
21058# 10 3| CONSUMERS LIFE INSURANCE COMPANY.......c.cocinivuns 19,670,760 16,000.000 |............ 100.0
1299999. Total - Common Stocks - U.S. Life Insurer.........cccocoeivnens .19,670,760
Common Stocks - U.S. Health Entity
58458* 10 5|MEDICAL HEALTH INSURING CORPORATION OF OHIO. | .. 88,645,153
14382# 10 5| CAROLINA CARE PLAN, INC. 34,402,774
1399999. Total - Common Stocks - U.S. Health ENtity.........cooiiiiiiiiiiiis st | soennenes 0. 123,047,927
1899999. Total - COMMON STOCKS. ........vuiieieiiiieieei etttk ettt sesnees 0. 142,718,687
1999999. Total - Preferred and COMMON STOCK.............cuuiviiiiiciiiieieietiee s 0. 142,718,687

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,120,710,810.

2. Total amount of intangible assets nonadmitted §....

..0.

SCHEDULE D - PART 6 - SECTION 2

1 2 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
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

NONE

E16




Statement as of December 31, 2013 of the Medical Mutual of Ohio

SCHEDULE DA - PART 1

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

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
DREYFUS TREASURY AND AGENCY CASH
261908 10 7|MANAGEMENTMMF | .. | 12/31/2013. | PNC CAPITAL MARKETS.......ccovurvererinne [ orene 99,9 U N 54,647,000 | ..o | e | e | e | e 54,647,000 | ........ 54,647,000 T04 | oo | e 0.010 | ...... 0.010 | MNTHL| 8,590
FEDERATED GOVERNMENT OBLIGATIONS FUND
60934N 10 4|INSTITUTIONALSHARES | .. [ 12/31/2013. | FIFTH THIRD BANK......ccoovvverrirnrrirniinnns | cevene XXX..... 62,740,789 [ ..o | eerreeieeiieniineins | serieesinssessnines | erenereesssesnens | e 62,740,789 | ......... 62,740,789 49T | e | 0.010 | ...... 0.010 | MNTHL 6,244
WELLS FARGO ADVANTAGE TREASURY PLUS
94975H 29 6|MMF |l o [ 12/31/2013. | US BANK......coomrerrierieeiseneeiseisenienes | s XXX..... <1 T OO FUROTOROTTRTONE IO . 788 788 | cooeeeeerneeineinenes [ e [ e 0.010 | ...... 0.010 [ MNTHL| oo | e
31846V 41 9 |FIRST AMERICAN TREASURY OBLIGATIONS MMF |......... .. 11213172013, |US BANK......corvriiriirinniisrisnssiersnissiisninns | ovens 2.3 S [P 4,500 | i | | . 4,500 4,500 | [ [ [ MNTHL
8899999. Total - Exempt Money Market MUIUAI FUNGS. ...ttt | sriiees 117,393,077 0 0 0 o 0 s PO 117,393,077 | oo 1,195 | i 0 [.XXX...... XXX
9199999. Total - ShOM-TEIM INVESIMENLS. ........cvuivieiiieiiciciic ettt s bbbt s bbbt se st snsentessnssnnns | esiesns 117,393,077 0 0 0 | e {0 ) IO XXX eovovea | e 117,393,077 | oo 1,195 | o 0 |..XXX...... XXX .
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Statement as of December 31, 2013 of the Medical Mutual of Ohio

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

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

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Statement as of December 31, 2013 of the Medical Mutual of Ohio

SCHEDULE E - PART 1 - CASH

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

Open Depositories

PNC BANK . s CLEVELAND, OHIO

HUNTINGTON BANK............ CLEVELAND, OHIO

0199998. Deposits in.....16 depositories that do not exceed allowable

113,168,291 | XXX
..1,074,329 | XXX

limits in any one depository (see Instructions) - Open Depositories...... XXX ..2,692,980 | XXX..
0199999. Total - Open Depositories.. XXX... | . .16,935,600 | XXX..
0399999. Total Cash on Deposit.... XXX [ e e XK [ i 14,260 | i 7,827 | 16,935,600 | XXX..
0599999 TOAI CASN...........cveeieieee s XXX e e XX [ i 14,260 | i 7,827 | 16,935,600 | XXX..

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

1. January. 11,831,729 | 4. April 15,891,184 | 7. July. 15,798,514 | 10. October. 16,226,088
2. February. 29,709,961 |5. May 19,255,866 | 8. August 19,157,641 | 11. November. 17,248,153
3. March 3,531,960 |6. June 12,709,833 | 9. September. 44,371,354 | 12. December. 16,935,600

E26




Statement as of December 31, 2013 of the Medical Mutual of Ohio

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




Statement as of December 31, 2013 of the Medical Mutual of Ohio

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL e AL | s | st | etieteesieni s | ereeni e | e
2.0 ESKA e K | s bt enies | ctebetietie e | e | s
30 ANZONA. ..ot AZ [ i [ ettt | enterens et | seereni e | eres
4. ATKANSES......covvvrrinierereeeee AR | it [ et nies | cterentnies e | et | s
5. California... COA | s | sttt | sreerenss e nnanns | sernes e | eres
6. €0l0rad. ... [ ittt ettt | enteren e | s | s
7o CONNECHCUL......veeeeeiiererreeeOT [ i [ et nnens | enireriessseeesinsbnstensenes | sorersensnneensnesnniensenaens | veree
8. Delaware... SDE | e [t nes | ettt | seesesi e | e
9. District of Columbia.................... DIC | criiiine | e | srentne st nnens | sernss et | s
10, Florida......ccooevnrvecenererennened FL i | e bbbt | sttt | e | s
1. Georgi GA | .....B.... [PROPERTY & CASUALTY ...omuiimmirmerinerireesesisessessssessessseeessssssssssssssessssesssasssssses. | sossssssssssssssssesssnensnne | onee .36,614 .37,706
12, HaWallccecc HE| e | et bbbt | ettt ettt | sttt | e
13 18RO D [ et | et | st | oo
14, HINOIS.....ceeeveererrreeieiserinnieee L | i bbbt | rees sttt | eerreniee s | cenas
15, INGIANA. ..o N i et | et | eertene s | oo
168, JOWAL e A | it | e[ siebens et | sebees st | eres
17, KANSAS..ccoveeviecerirrierienen K8 [ i st | et | st | oo
18, KENUCKY.....cceeeerrercirrrineieeneedKY [ s bbb nnienes | reisnninsns st | eeriesiee s | oo
19, LOUISTANG. ..o s LA i ottt | et | seriene e | oo
20. IVE | et | ettt | Sbieets ettt ens | erieens et nenes | e
290 MAYIANG. ... MD [ i [ bbb nnnens | sreterest et nens | reteseniene et enenenens | eres
22, MASSACHUSEMS. ... A | s | bbbt niens | erites sttt enies | erereni st | e
23.  Michigan, VL] e bbbt tnens | sreeebesten ettt nens | etereiens et nens | eres
24, MINNESOtA. ...t MIN i | bbbt | srites sttt enies | ereseni st enenes | e
25, MISSISSIPPL. ..o IS [ i | s | e | e | s
26, MISSOUI. ... dMO i | et niens | srbter ettt enies | erereni e | s
27, MONANA. ... e T [ bbbt niens | seter ettt nens | et enens | e
28, NEDIASKA. ... NE i e | etbetes st enies | ereesieernn s | e
29. SNV [ i s | ettt | vt | oo
30.  New Hampshire..........cccoorrueence. INH | o | ettt ettt ennenies | stsetentessensesneastentennennns | serssenseniennenstennensenneans | ceees
31 NBWUEISEY...ooiccicnieeed N i s | s | s | s
32, NEW MEXICO. ..ot NIV i | s niens | sesnesenseennes e ienies | ererenseennns e enenes | e
33 New York...ooooeovevvvervcnccneee NY | s [ et | e | e | s
34, North Carolina 209,492 215,460
35, NOM DAKOtA. ..o edND s et | ettt enies | eetesteernn e | e
36.  ONi0.....oseeerrrrerrerincererirseerneOH | ciii:Buiss [PROPERTY & CASUALTY .oocovirineieinesiessiesssesisesssssssessesssssssessssssssssssssenines | soseessssssessnns 527,402 538,650 |.....
37, OKIANOMA. ... OK s bbbt ens | erbetes e entes | et | e
38, OrBYON...eeererererrrirnrrierreerendOR | sttt | ettt e[ Hrent ettt ens | eerbeens e | oo
39.  Pennsylvania. P e s | sriensess st | e | s
40.  Rhode Island.. RI|.. st | eriener et eniens | seienes et | eres
41. PROPERTY & CASUALTY ...ttt ssssssesssssssssssnes | ssssssssssesnssssesessssssnses | voees 144,676 145,436
42, SOUth DAKOA. ... eSD [ s | e | srates st | ereens e enenns | e
43, TENNESSER......oucerrecerririiereere TN i | ettt niens | srbtes sttt enies | ererens s | e
B4, TEXAS..ceourveerveerenerienerneessnnene TX | ctviiriies | ot | Htent et | eerseeeni e | e
A5, ULBN..ccrreedUT [ i | et | ettt ens | entbeeni e | eeres
46, VEIMONL. oo VT | i | ettt bbbttt | Htenesenes e enstens | eesseeent et nnienes | e
A7, VIEGINIA. e VAU e | ettt sttt st nans st ennens | Sresintantestessesetensentennns | resessensesseteneentennnnsenes | enes
48, WAShINGLON. ... WA | e | ettt nnnens | sresenestessenne et ssnantennens | reeensensenernenntenenenens | eees
49, WESEVIFGINIA. ... vt WV [ e | ettt st st en s snsntennans | sressntassessessesntansantesnes | eesessessesseseneentesnnsnsenes | enes
50, WISCONSIN.....ooverievirrrrieeeed W i s | srseneen s | e | s
510 WYOMING..eivririerrieirierieree e WY [ i ettt s bt ssnsntennans | sressntansestessesntensantesens | seesessensessesnsentensesnsanes | eres
52, AMEMCAN SAMOA. .....coouveerreeredAS | ciiiiiiiis | ottt | Htene et | et enee | veres
B3, GUAM..ceiecreereceineenerinnreeenlBU | it | e bbb | Htent sttt ens | eerieens et | cenen
54, PUEHO RICO.....cuuivciiiniireeeeeed PR e bbb niens | sreter ettt nens | et esenenens | s
55.  US Virgin Islands eVl | e bRttt sttt ettt naenies | sententessennssntentantenannns | censtensensetansentessenesnians | ceees
56.  Northern Mariana Islands........... MP | s | et | et | e | o
57.  Canada........cccoevernerveniirenns CAN | oo | e et niniens | ettt enies | ereeninerns e | o
58.  Aggregate Alien and Other.......... OT | .. XXX...| ... XXX oo | o0 [ 0. 0. 0
59.  Total 0.9, XXX s 527,402 538,650 390,782 398,602
DETAILS OF WRITE-INS
B80T, i | e | bbbt tens | arseniens ettt enres | eneessensens st enenes | e
BB02. et eess et enisenias | eriienerens | eSSt | eenbnsb ettt entnnns | sentesi et | cenae
BB03. ittt | crieneieens | ettt nns | eessnet sttt | et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX ottt | sovvsssissssenssnsnennd0 | o 0. 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cccovuveiiianinnns XXX XXX it essssisnssssssssenenns | sonsssssssssenensnssnsinneeQ | o 0. 0. 0
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