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ANNUAL STATEMENT FOR THE YEAR 2013 or THE Paramount Health Care

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

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

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1.513 All other

CMOs and REMICs:

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

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

1.523 All other

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

1.52

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

.. 9,567,215

.. 2,517,321

285,509
10,451,257

9,567,215

2,517,321

285,509
10,451,257

...9.987

Gross
Investment Holdings
1 2

Amount Percentage
9,567,215 ............ 9.987
.. 4357,382............ 4.549
...579,934 ... 0.605
L2517321 2.628
... 285509 ............ 0.298

10,451,257 |.......... 10.910
2589214 1............ 2.703
.. 6,762,267 |............ 7.059
... 226,760 ............ 0.237

18,663,831 |.......... 19.483
..1,900,107 |............ 1.984
.. 6,834,786 |............ 7.135

16,872,841 (.......... 17.614
....... 3,050(............0.003

14,182,776 |.......... 14.805
95,794,250 ......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2013 or THE Paramount Health Care

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

31 Totals, Part 1, Column 13 ...

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

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

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

7.1 Totals, Part 1, Column 12 ...

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

8.1 Totals, Part 1, Column 11 ...

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

31 Totals,Part 1, Column 12 ...

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

51 Totals,Part1,Column O ... .

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

9.1  Totals, Part 1, Column 13 ...

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

10.1 Totals, Part 1, Column 11 ..

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

2+4344+5+6-7-8+9-10) ...
12.  Total valuation allowance ...
13, Subtotal (Lines 11 pIUS 12) ...
14.  Deduct total nonadmitted amounts ........................ |
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2013 or THE Paramount Health Care

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oooo | 228,771
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) .............................co 31,803

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................... | 31,803
3. Capitalized deferred interest and other:

31 Totals,Part1,Column 16 ...

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

51  Totals, Part 1, Column 13 ...

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

9.1  Totals, Part 1, Column 17 ...

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

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

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

10 260,574
12.  Deduct total nonadmitted amounts ........................ 260,574
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 87,769,842
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 50,037,163
3. Accrual of Discount ... 18,243
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o (12,321)

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

4.3  Part2, Section 2, Column 13 ... . 4,657,044

44 Partd, Column 11 e | (2,913,348)|.......... 1,731,374
5. Total gain (loss) on disposals, Part4, Column 19 ... | 4,828,362
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 62,066,176
7. Deduct amortization of premium ... 644,994
8. Total foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

9.3 Part2, Section2. Column 14 ... .. 65,391

9.4  Partd, Column 13 .. o e 65,391
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 81,608,424
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 81,608,424

S103




ANNUAL STATEMENT FOR THE YEAR 2013 or THE Paramount Health Care

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 12,156,429 |......... 12,026,578 ......... 12,179,628 ......... 11,952,526
Governments 2. Canada ...................... | 579,934 |............. 568,382(............. 580,362 (............. 575,000
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. Totals ... | 12,736,362 |......... 12,594,960 ......... 12,759,990 ......... 12,527,526
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals ... | 2517,321|........... 2,559,213 ........... 2,592,555|........... 2,295,000
U.S. Political Subdivisions of States, Territories and
Possessions (Diresct and guaranteed) 6. Totals ...............oo | 285509 (............. 287,388 |............. 297,028 |............. 250,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. Totals ...............ococo oo 21,570,906 |......... 21,492,706 ......... 22,058,397 |......... 20,280,491
8. United States .................. [ 18,890,591 |......... 18,933,367 ......... 19,020,578 ......... 18,498,172
Industrial and Miscellaneous and 9. Canada ...................... | 495,736 |............. 497410 ............. 497,653 |............. 485,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [........... 1,404,371(........... 1,415546(........... 1,423827(........... 1,363,110
1. Totals.............coooooi | 20,790,698 |......... 20,846,323 |......... 20,942,058 |......... 20,346,282
Parent, Subsidiaries and Affiliates 12, Totals ... e
13.  TotalBonds ....................|......... 57,900,797 |......... 57,780,589 |......... 58,650,027 | ......... 55,699,299
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. Totals ... [ [
Parent, Subsidiaries and Affiliates 18.  Totals ... [ [ L
19.  Total Preferred Stocks ........ [ .coooveiiiiiiiiiies [ L
COMMON STOCKS 20.  United States .................. ..o 21,970,215(......... 21,970,215(......... 14,980,592
Industrial and Miscellaneous (unaffiliated) 21, Canmada .................fe 274854 |............ 274854 ... 219,803
22.  Other Countries ............... [........... 1,462,559 |........... 1,462,559 |........... 1,156,276
23, Totals........oooooiiiiiiii | 23,707,627 |......... 23,707,627|......... 16,356,671
Parent, Subsidiaries and Affiliates 24, Totals ...
25.  Total Common Stocks ........ [......... 23,707,627 |......... 23,707,627 |......... 16,356,671
26. TotalStocks ................... ... 23,707,627 |......... 23,707,627 |......... 16,356,671
27.  Total Bonds and Stocks .......|......... 81,608,424 ......... 81,488,217 ......... 75,006,698
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GoIs

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

Non-Guaranteed
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90IS

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

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)
6.1
6.2
6.3
6.4
6.5
6.6
6.7

AAAAAAAA 13,619,958
.......... 2,507,214

AAAAAAAAAA 1,076,013
.......... 2,916,890

........ 15,366,284
.......... 5,424,414

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

........ 15,366,284
.......... 5,424,414

Hybrid Securities

74 NAICT
72 NAIC2 ...
73 NAIC3 ..
74
75 NAICS ...
76 NAICG ...
77 TOTALS ...

81 NAICT ...
82 NAIC2 ...
83 NAIC3 ...
8.4
85 NAICS ...
86 NAICG ...
87 TOTALS ...
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SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.7 Prior Year Prior Year Traded Placed (a)

9. Total Bonds Current Year
9.1 NAICT Lo (d)........ 6,081,034 |......... 31,538,713 |........... 8,625,097 |........... 2,242,309|........... 4,985,368 |......... 53,472,522 ................ 90.411....... XXX o] XXX 53,472,522 (...
9.2 NAIC2 ..o (d)re 2,507,214 |........... 2,916,890 ... 30| [ 5424414 ................ 917|....... XXX oo, XXX o, 5424414 ...
9.3 NAICS .o (d)re 249,805 ... e e 249805(................. 042|....... XXX oo, XXX 249,805 ........cooiiii
94 NAICA .. (d) e e e [ e XXX o] XXX o [
9.5 NAICS ..o (d) e e e [ (©) e | XXX o] XXX o [
9.6 NAICE ..o (d)eii i i L (€)oo L | XXX [, XXX oo i
9.7 TOTALS oo 6,081,034 ]......... 34,295,732 ......... 11,541,988 |........... 2,242619|........... 4,985,368 | (b)...... 59,146,741 |.............. 100.00....... XXX oo, XXX oo 59,146,741 (............c
9.8 Line9.7asa%of Column 6 ...................... | 1028 ... 57.98|................ 1951 379 843|.............. 100.00....... XXX .o ] XXX o] XXX oo [ 100.00 ..o

10. Total Bonds Prior Year
101 NAICT ..o L 7,364,220 ......... 42,896,261 |........... 8,835,373 |........... 1,027,244 ........... 3,057,853 ]....... XXX o, XXX oo 63,180,951 |................ 94.06(......... 63,180,951 |.......oooviii
102 NAIC2 ..o 176,582 ........... 1,887,169 |........... 1,824,060 (............. 104,590 ..o | XXX o, XXX o, 3,992,402 |.........iine 594 ........... 3,992,402 ...,
103 NAIC3 oo e e e e XXX o] XXX o | e e
104 NAICA ..o e e e e XXX o] XXX o | e e
105 NAICS ..o [ L e L e XXX o, XXX ... (6 [ O PP
106  NAICHE ......coooeeiiiiiiiie i L L L i | XXX [, XXX (€)oo L i L
107 TOTALS ..o L 7,540,802 ......... 44,783,430 ......... 10,659,433 |........... 1,131,834 |........... 3,057,853 ]....... XXX o] XXX ... (®)...... 67,173,353 . ............. 100.00(......... 67,173,353 | ...
108 Line10.7asa%ofCol.8 .................ooooo [ 1123 66.67|................ 15.87 . 168 455|....... XXX o] XXX oo [ 100.00....... XXX oo [ 100.00 ..o
122) 11. Total Publicly Traded Bonds
3 14 NAICT o 6,081,034 ]......... 31,538,713 |........... 8,625,097 |........... 2,242,309|........... 4,985,368 |......... 53,472,522 ................ 9041 ......... 63,180,951 |................ 94.06(......... 53,472,522 ....... XXX ...

112 NAIC2 ... 2,507,214 |........... 2,916,890 ... 30| [ 5424414 | ... 947 | 3,992,402 (... 594|........... 5424414|...... XXX ...
113 NAIC3 ... 249,805 ... | e 249,805 ................. 042 oo [ 249,805]....... XXX ...
14 NAICA ... L e i e L L e L e XXX ...
115 NAICS ..o L e e e L L e L e XXX ...
16 NAICG ... e e e e L L e e XXX ...
17 TOTALS ..o L 6,081,034 |......... 34,295,732 ......... 11,541,988 |........... 2,242619|........... 4,985,368 |......... 59,146,741 .............. 100.00(......... 67,173,353 . ............. 100.00(......... 59,146,741 |....... XXX ...
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 1028 ..o 57.98|. ..o, 1951 379 843 ... 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
119  Line 11.7asa % of Line 9.7, Col. 6, Section 9 ... | ................ 1028 ..o 5798 .. 1951 379 843 100.00]....... XXX [, XXX [, XXX o [ 100.00]....... XXX

12. Total Privately Placed Bonds
120 NAICT oo e e e e e [ e e XXX |
122 NAIC2 ... L e e e e L L e XXX o |
123 NAIC3 ..o L e e e e L L e XXX o |
124 NAICA ..o e e e e e [ L e XXX o |
125 NAICS ..o e e e e e [ e e XXX |
126 NAIC6E ......oooveiiiiieiie i L i L i e L L L XXX oo i
127 TOTALS ..o L L e e e e [ e e XXX o |
128  Line127asa%of Col.6 ..........ooooviiiino foon [ e e e e XXX o] XXX o] XXX o] XXX o |
129 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... | ......oooooeiivio Lo Lo L L L [ XXX | XXX | XXX | XXX o [

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

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

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

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......1,245,944; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.
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80IS

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

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

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
U.S. Governments
1.1 1sSuer OBIIgations ...........oe i | .. 2,895,004 | L 6,251,159 | ......... 1,866,996 [ .....ooovveiie [ [ 10,813,159 |............. 1828 ....... 18416213 |.............2742]....... 10,813,159 | ...t
1.2 Residential Mortgage-Backed Securities ........... ... [ 83512 262,284 (.......... 349234 |.......... 790473 |......... 1123712 ......... 2589214 .............438|.........2606147 |.............. 388 ......... 2,589,214
1.3 Commercial Mortgage-Backed Securities . ......
14 Other Loan-Backed and Structured Securities . .. . L
15 TOtlS L. | 2,758,516 ... 6513443 ... 2,216,230
All Other Governments
2.1 Issuer Oblgations . ... i | 420699 .......... 159235 o [ 579934 (..............098|.......... 636,289 |.............. 095|.......... 579934 (...
2.2 Residential Mortgage-Backed Securities ..............oooviiiiiiiiiii i | e e e e e e e e e
2.3 Commercial Mortgage-Backed SecUrities ..............oooiiiiii e | | L e e e e e
24  Other Loan-Backed and Structured Securities . ..............coviiiiiiiiiiiiii i | e e e e I I U PP
25  Totals ... ... 579,934 .... . 579,934
U.S. States, Territories and Possessions, Guaranteed
31 Issuer Obligations ... | e 3BA070 | L 133148 L BBTEI L e 2517321 ..o 426 2112816 35 2,517,321
3.2 Residential Mortgage-Backed SeCUrties . ........ .. ..o L | L e e e e e e
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... .
35 0 TOtAlS ... | BB4070 L 133148 | L B3R L e [ 2517821 L 426 2112816 35 2,517,321
U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIGations . ... ...
4.2  Residential Mortgage-Backed Securities ........
4.3  Commercial Mortgage-Backed Securities ... ..
44  Other Loan-Backed and Structured Securities ... . . L
A5 TOMAIS ..
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 1sSUET ODBlIGAtIONS ... ... e [ 2,308,038 (......... 8,791,120 ......... 3,152,762 |.......... 556,717 [ .o e 14,808,637 |............. 25.04|....... 16,976,305 ............. 2527 |....... 14,808,637 |..........ovevnnn
52  Residential Mortgage-Backed Securities 216,857 |.......... 826,309 (......... 1,189,088 .......... 895119 (......... 3634897 (......... 6,762,270 |............. 1143|......... 6,960,523 |............. 10.36|......... 6,762,270 | ...
53  Commercial Mortgage-Backed Securities e e I [P
54  Other Loan-Backed and Structured Securities . ..............ocoviiiiiiiiiiiiiiiiiii e e
5.5 TOAIS ..o [ 2,524,895 |......... 9617429|......... 4,341,850
Industrial and Miscellaneous
6.1 Issuer Oblgations ... | 428303 |......... 8,600,500 ......... 3,992,903
6.2  Residential Mortgage-Backed Securities ..............ooooviiiiiiii i | e e e e T T
6.3  Commercial Mortgage-Backed Securities ....... o 226759 .. 038 501,070 ... Ceee.. 226,759
6.4  Other Loan-Backed and Structured Securities . .. 15251 7,526,672 ... 1541923 . 1275 4667,760|..............695]......... 7,541,923
8.5 TOMAIS ...t [ 443554 | 16,127,172 ......... 3992903 |.............. 310].......... 226,759 ....... 20,790,698 ............. 3515 ....... 19172977 |.............2854|....... 20,790,698
Hybrid Securities
7.4 Issuer Obligations ..o | e e e e e e e e
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities e T .
74 Other Loan-Backed and Structured SECUMHES ...........ooivi e |
TS5 TOMAIS .o
Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities ........ e B
8.3  Commercial Mortgage-Backed Securities ........ .. ..o |
84  Other Loan-Backed and Structured Securities ..o | L
8.5  TotalS ... e e e e e e L e
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
9.1 Issuer Obligations ... 5785415 (........ 25,680,467 ........ 10,003,666 |............ 557,027 ..o 42,026,575 .............. 71.05]...... XXX | XXX | 42,026,575 ...
9.2 Residential Mortgage-Backed Securities ........................... [ 280,368 |.......... 1,088,593 (.......... 1,538,322 |.......... 1,685,592 (.......... 4,758,608 (.......... 9,351,484 |.............. 15.811...... XXX .o XXX oo 9,351,484 |.....................
9.3 Commercial Mortgage-Backed Securities ... | e e 226,759 |............ 226,759 |................ 0.38]...... XXX oo XXX oo 226,759 | ...
9.4 Other Loan-Backed and Structured Securities ....................... | 15,251 |.......... 7,526,672 ..o | 7,541,923 ... 12.75(...... XXX .| XXX oo [ 7,541,923 ...
9.5 Totals ... 6,081,034 |........ 34,295,732 ........ 11,541,988 |.......... 2,242619|.......... 4,985,368 | ........ 59,146,741 |............. 100.00]...... XXX [ XXX [ 59,146,741 ...
9.6 Line9.5asa% 0f Col. 6 .......covviiviiiiiiiiii [ 1028 ... 57.98]. ... 1951 379 843 ... 100.00]...... XXX o, XXX . XXX oo [, 100.00 . oo
10.  Total Bonds Prior Year
101 Issuer Obligations ..............ocoiveiiiiiiii [ 5,328,617 |........ 37,281,300 (.......... 9,442,214 |............ 385724 (... XXX |, XXX [, 52,437,854 |.............. 78.06(........ 52,437,854 |.................
10.2  Residential Mortgage-Backed Securities ........................... [ 2,212,186 (.......... 2,974,362|.......... 1,077,229 (............ 746,110 .......... 2,556,784 ...... XXX .o XXX o 9,566,670 .............. 14241......... 9,566,670 |........ocoiii
10.3  Commercial Mortgage-Backed Securities ... | [ e e 501,070]...... XXX .o XXX o[ 501,070 |................ 0.75]............ 501,070 ...
104  Other Loan-Backed and Structured Securities ....................... [ Lo 4527769 |............ 139,990 (... L XXX o] XXX oo | 4,667,760 |................ 6.95(.......... 4,667,760 |.....................
105 Totals ...ooooviii 7,540,802 ........ 44,783,430 ........ 10,659,433 |.......... 1,131,834 |.......... 3,057,853 ]...... XXX .| XXX oo | 67,173,353 |............. 100.00]........ 67,173,353 ...
106 Line10.5asa % of Col.8 ......coiiviiiiiiiiiiiiiiiiiieiii | 123 66.67].............. 1587 )., 168 i 4.55(...... XXX o, XXX oo L, 100.00]...... XXX oo [, 100.00 . oo
11.  Total Publicly Traded Bonds
111 lssuer Obligations .............ooooviviiiiiii 5,785415|........ 25,680,467 ........ 10,003,666 |............ 557,027 ..o [ 42,026,575 .............. 71.05(........ 52,437,854 |.............. 78.06(........ 42,026,575|...... XXX ...
112 Residential Mortgage-Backed Securities ........................o. [ 280,368 |.......... 1,088,593 .......... 1,538,322 .......... 1,685,592 .......... 4,758,608 (.......... 9,351,484 |.............. 1581 ).......... 9,566,670 |.............. 1424|.......... 9,351,484 ...... XXX ...
11.3  Commercial Mortgage-Backed Securities ....................cooooo [ [ L e 226,759 |............ 226,759 ... 038............ 501,070 | ... 075 226,759 ...... XXX ...
114 Other Loan-Backed and Structured Securities ....................... | 15,251 |.......... 7,526,672 ..o | 7,541,923 ... 1275).......... 4,667,760 |................ 6.95[.......... 7,541,923 ]...... XXX ...
M5 Totals oo L 6,081,034 ........ 34,295,732|........ 11,541,988 |.......... 2,242619|.......... 4,985,368 | ........ 59,146,741 |............. 100.00]........ 67,173,353 |............. 100.00]........ 59,146,7411...... XXX ...
116  Line11.5asa%ofCol.6 ........oooeiiviiiiii 1028 ... 57.98(.............. 1951 379 843 ... 100.00...... XXX | XXX | XXX o |, 100.00]...... XXX ...
11.7  Line11.5asa %of Line 9.5, Col. 6, Section 9 ...........ccoooveiii | ieiiiiiniinn, 1028 ... 57.98]. ... 1951 379 843 ... 100.00]...... XXX o, XXX . XXX oo [, 100.00]...... XXX ...
12.  Total Privately Placed Bonds
121 Issuer Obligations .................oooooii e e L e e e [ e [ XXX
12.2  Residential Mortgage-Backed Securities ... | [ e e e XXX [
123 Commercial Mortgage-Backed Securities ..................c.coooo [ [ e e e e e e XXX
12.4  Other Loan-Backed and Structured Securities ....................ooo | [ L XXX
125 Totals ..o e L e e e e e XXX oo |
126 Line125asa%of Col. 6 .......ooooveiiiiiiii e [ e e XXX | XXX | XXX | XXX o [
127  Line12.5asa % of Line 9.5, Col. 6, Section 9 .................ooo | Lo L e e L XXX .o XXX .o XXX .o XXX oo
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prioryear ....................oooo 2,020,658 |........... 2,020,658 | ..o
2. Cost of short-term investments acquired ... | e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. Total gain (loss) on disposals ... | e e e
6. Deduct consideration received on disposals ...................ccoooi i TT4714 ... TIATAA ]
7. Deduct amortization of premium ... e L
8. Total foreign exchange change in book/adjusted carrying value ... o | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 1245944 | ... ... 1245944 | .
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 1245944 | ... .. ... 1245944 |

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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Si11

Si11

SI12

SI13

Sl14

Schedule DB Part A Verification ...............ccoiiiiiiiiiiiiiiiiin, NONE
Schedule DB Part B Verification ................cccoiiiiiiiiiiiiiiiin, NONE
Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
Schedule DB Verification ..............ccoiiiiiiiiiiiiiiiiiiiiiiiiaa NONE

SI11 - Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear ... 1,499,960 (........... 1,499,960 | ..............oolL
2. Cost of cash equivalents acquired ... e e
3. Accrual Of dISCOUNT ... [ 20 20|
4. Unrealized valuation increase (decrease) ................coovieiiieiiiiaiieiinieei [ [
5. Total gain (10SS) On diSPOSAIS ...........ooiiii i 12 12|
6. Deduct consideration received on disposals ... [ 1,499,993 (........... 1,499,993 ...
7. Deduct amortization of premium ... e e
8. Total foreign exchange change in book/adjusted carrying value .................coooooo | L
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......| ... [
1. Deduct total nonadmitted amounts ... L L
12. Statement value at end of current period (Lines 10 minus 11) ... | L L

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

SI15
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E01 Schedule A - Part 1 Real Estate Owned

E02 Schedule A - Part 2 Real Estate Acquired

E03  Schedule A - Part 3 Real Estate Disposed

E04 Schedule B Part 1 - Mortgage Loans Owned

E05 Schedule B Part 2 - Mortgage Loans Acquired

E06  Schedule B Part 3 - Mortgage Loans Disposed

EO01 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/
Adjusted Current Year's Total
Name of Carrying Unrealized | Current Year's | Other-Than- | Capitalized Foreign
Vendor or Date Type Value Valuation | (Depreciation) or| Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General NAIC Originally and Actual Fair Less Increase (Amortization)/ | Impairment | Interestand | Change in Investment | for Additional of
Identification Description Code City State Partner Designation Acquired Strategy Cost Value Encumbrances| (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment | Ownership
Joint Venture - Common Stocks - Unaffiliated
............... rHealthPlanAlliance......................T...... Iving .o [ TX ] | e | 1000, 260,574 | L 260674 260,574 | [ e e [ [ [ [ 4000
...... 260,574 |...... 260,574 |...... 260,574 . XXX ...
AAAAAA 260,574 |...... 260,574 |...... 260,574 .. . XXX ...
...... 260,574 |...... 260,574 |...... 260,574 . XXX ...
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11
3 4 Name of Date Type Actual Cost Additional
CUSIP Name or Vendor or Originally and atTimeof |InvestmentMade| Amount of Percentage
Identification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership
Joint Venture - Common Stocks - Unaffiliated
............... rHeaIthPIanAIIiance...................Tlrving........................,, TX | e | 010997 | 31803 | | 4000
1599999 Subtotal - Joint Venture - Common Stocks - Unaffiliated . ... ... .. o o e 31803 ... XXX
4499999 Total - Unaffiliated .. ... ... . 3803 ... L XXX
4699999 TOAIS ... ...ttt 3,803 [ L XXX
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SCHEDULE BA - PART 3

nsferred or Repaid During the Current Year

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

1 2 Location Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted

Name of Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign Carrying Value Foreign Realized Total

Purchaser Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CUsIP Name or or Nature of Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interest and BJ/AC.V. Change in | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment

Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJACV. on Disposal | Consideration | on Disposal Disposal Disposal Income

4699999 Totals ... ... . [ e e e
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

6] Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired |  Date

U.S. Governments - Issuer Obligations
912828UD0 ..... USTREASURYNOTE ... [ | e T 952,019 ...... 99.9690 [......... 954,704 | .........955000|.........953,507 |......cooiiiis oo B8 e 0125{..... 0282|dD .| oo [ 1,194 (12/19/2012 12/31/2014
912828VC1 ..... USTREASURYNOTE .......ocvveiii [ | e 1. 1,028252 | ...... 99.3830 | ... 1,028,614 | ....... 1,035000 [ ....... 1,029,542 | ... ... ..o e i 1290 | o e 0250 ..... 0474 |MN .. [......... 329 1,294 |06/06/2013| 05/15/2016
912828TD2 ...... USTREASURYNOTE ... [ | e 1.. L0.299321 ... 100.0040 ....300,012].........300,000 [ .........299650 | .......ooviiir fiii 226 e 0250 ..... 0326|JdJ ... ... 346 . 750 |07/16/2012| 07/15/2015
912828UC2 ..... USTREASURYNOTE ... [ | e 1.. .. 2585361 ...... 99.7770 . 2589 213 ....... 2595000 (....... 2588324 | ... | 2878 e 0250 ..... 0369|JD ...|[......... 303 5,138 112/20/2013| 12/15/2015
912828VR8 ..... USTREASURYNOTE ... [ | e 1.. ...89,164 | ..... 100.0230 20.90,021 ..o 090,000 | L 089,252 L e B9 e 0625(..... 0946 | FA ...[......... 211 . ... |09/05/2013| 08/15/2016
912828WB2 ..... USTREASURYNOTE ............cooooiiiii [ e oot 1.. L A79790 | ... 99.8590 179,746 ..... 0250 ]..... 0309 (A0 ...|.......... 75 . 11/05/2013| 10/31/2015
912828WF3 ..... USTREASURYNOTE ............coooviiiii [ fonn foeeiin 1.. ..530478|...... 99.6950 528,384 | .........530,000 |.........580467 |...........o | () s e e 0625]..... 0594 [MN .. |......... 430 12/05/2013| 11/15/2016
912828VW7 ..... USTREASURYNOTE ............cooooiiiii [ fonn oot 1.. .. 125894 | ..... 100.5940 125743 .........125000 f......... 125819 ... oo (T e 0875]..... 0630 (MS .. |......... 323]. 09/27/2013| 09/15/2016
912828VY3 ...... USTREASURYNOTE ............cooooiiiii [ e oot 1.. ..978472|...... 99.9100 L979,118 | ......... 980,000 |......... 978649 | ........ ... [ AT 0250 ]..... 0329(MS .. |......... 626 | . 10/07/2013| 09/30/2015
912828SF8 ...... USTREASURYNOTE ............coooviiiiie [ fonn oot 1.. ..404,027 | ...... 94.8980 0393827 |......... 415000 | ......... 404301 | ... . ... [ 274 2.000]..... 2351 (FA ...|........ 3,135 . ... [10/07/2013| 02/15/2022
912828PS3 ...... USTREASURYNOTE ...........ccoovoioiii [ [ oot 1.. .. 173,966 | ..... 103.2810 170414 | .........165000 [ ......... 170,637 [............... | (2889) | s 2.000]..... 0353 [JJ ... |........ 1,382 . 3,300 [ 10/03/2012| 01/31/2016
912828QM5 .. ... USTREASURYNOTE ... [ | e 1.. ...55103 | ..... 100.3320 55183 | ..........55000 |..........55013 [ ... | BB e e e 1.000 (..... 0936 |MN .. [.......... 701 . .. 550 |05/17/2011| 05/15/2014
912828ND8 ..... USTREASURYNOTE ... [ | e 1.. ..258,083(..... 107.8830 242,737 .........225000 | ... 0250105 | e (38B4) | e 3500 (..... 1579 |MN .. |........ 1,022 . 7,875103/06/2012| 05/15/2020
912828NT3 ...... USTREASURYNOTE .......ocvveiii [ | e 1.. ..386,973(..... 102.0310 367,312 (.........360,000|.........381,765 | ..... ...t e (3085) [ e 2625(..... 1657 |FA ...|........ 3,570 9,450 |104/16/2012| 08/15/2020
912828QN3 ... .. USTREASURYNOTE ... [ | e 1.. 428312 | ..... 104.2420 411,756 | ......... 395000 | ......... 422402 |.........ocooie e (B078) [ e 3125(..... 2298 |MN .. [........ 1,603 12,344 |1 04/03/2013| 05/15/2021
912828RR3 ... .. U S TREASURY NOTE ... .. PP VU 1.. 407,285 | ...... 95.4450 396,097 [.........415000 | ......... 407424 | . ... ... e 138 e 2000 (..... 2254 |MN .. ... ... 1,078 | . 4,150 |111/01/2013| 11/15/2021
912828RV4 ..... U S TREASURY NOTE ... .. SOf... [....... 1.. 400,59 | ..... 100.0820 400,328 | .........400,000 |......... 400,540 | ..... ... e B [ e 0250 ..... 0109|JD ... f.eeniiinn 4. .. 500 |11/25/2013| 12/15/2014
912828QU7 ..... U S TREASURY NOTE ... .. PP VU 1.. 40,000 |..... 100.2770 L4011 L 40,000 [ L 40,000 | L e e e 0625(..... 0625|JdJ ... ... 115 .. 250 |07/13/2011| 07/15/2014
912828RP7 ... .. USTREASURYNOTE .................oooooo [ [ [, 1.. 260,772 | ..... 100.4380 251,095 |.........250,000 |.........259,013 | ............... |......... (1,760) | ... | [ 1750 | ..... 0984 [A0 ...|......... 757 4,375 [01/10/2013| 10/31/2018
0199999 Subtotal - U.S. Governments - Issuer Obligations . .................ooviiiiiiiiiiiiiniiiinaee|viiin. 9,583,865 XXX oo 9,504,412 XXX XXX XXX |....... 15420 ........ 51,169 [ . XXX . XXX .
U.S. Governments - Residential Mortgage-Backed Securities
3620A94H1 ..... GNMA  POOL #0723624 209,088 . 209,690 208,987 (AM9) [ 4500 ..... 4.088 | MON . 2,941 {08/15/2013| 01/15/2040
3620AUUYS ... .. GNMA  POOL #0740499 ... .. 173,836 . .. 174,336 . 173,756 | .. LG N I 4500 ..... 4.095 [ MON . 2,446 | 08/16/2013| 08/15/2040
36230T5T5 ...... GNMA  POOL #0758958 ..597,918 . .. 580,202 ..596,671 .. 9212) [ ..o 4.000]..... 3.344 | MON . 22,306 [12/21/2011| 10/15/2041
38378KGVS ... GNMA GTD REMIC P/T 13-57 A .. .. 122,640 . .. 120,766 .. 122,636 | .. 0 1350 |..... 1.332 | MON . ... 1,102 (04/12/2013| 06/16/2037
36202FZXT7 ...... GNMA Il POOL #0005258 ....... .. 401,707 . .. 390,454 .. 401,673 | .. L N P P [ 3500]..... 3.162 | MON . .. 13,525 (12/21/2011| 12/20/2041
36202F2L9 ...... GNMA II POOL #0005279 . .. 410,176 . .. 395,244 ..409,749 | .. (3188) [ ..o 3500 ..... 3.097 | MON . . 13,691 (01/13/2012| 01/20/2042
36179MC24 ... .. GNMA Il POOL #0MA0BY ............... ... 680,397 . 651,473 , 675742 | ............... | (17,307) | ..o e | 4.000]..... 3.311 | MON . 25,030 [05/24/2012| 05/20/2042
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Secumles ................................... 2595763 ... XXX ... |....... 2,522,166 | ....... 2442526 | ....... 2589214 | ... (33,462) XXX XXX XXX 81,041 . XXX XXX .
0599999 Subtotal - U.S. Governments .. .................ooiiiiiiiiiiiiiiiiiiii 12179628 | ... XXX ... |...... 12,026,578 | ...... 11,952,526 | ...... 12156429 | ... | (41,537) XXX XXX XXX |....... 2817 |....... 132,209 | . XXX . XXX
All Other Governments - Issuer Obligations
68323AAUS .. ... ONTARIO (PROVINCEOF) .......covvvveveenaa| e |00 oo JIFE oo 035212 104.9000 | .......... 36,715 .......... 35,000 (.......... 35142 oo e 29 e e 3.000f..... 282410 ... 07/14/2011| 07/16/2018
68323AAQ7 ..... ONTARIO (PROVINCEOF) .......covveeeaenaa| e |00 oo JIFE o 029,941 | 103.4600 | ... 31,038 (.......... 30,000 20071 oo e 2 e 2300 ..... 2342 | MN .. 05/03/2011| 05/10/2016
642869AC5 .. ... PROV OF NEWBRUNSWICK ...................|.oo [ b oo [FE oo oo 19941 L, 103.4350 | ... 20687 |.......... 20,000 19961 [ ..o 8 2750 ..... 2797 (JD ... 06/09/2011| 06/15/2018
11070TAB4 ... .. PROVINCE OF BRITISHCOLUMBIA ............. ... [. | [....... [1FE......|......... 159,150 |...... 89.7600 | ... 143616 | ......... 160,000 169,243 [ ..o T8 2.000]..... 2059 [ AO ... 10/16/2012| 10/23/2022
683234DPO . .... PROVINCE OF ONTARIO CANADA ..............|... |. | |[....... [1FE......|......... 336118 |..... 101.9170 336,326 |......... 330,000 335617 | e (BOT) L e 1600 ..... 0.965 [ MS .. 09/27/2013| 09/21/2016
0699999 Subtotal - All Other Governments - Issuer Obligations . .....................ooocoii.. XXX 568,382 | ......... 575,000 579,934 XXX XXX XXX . XXX XXX .
1099999 Subtotal - All Other Governments .................. XXX 568,382 ......... 575,000 579,934 XXX XXX XXX . XXX XXX
U.S. States, Territories and Possessions (Direct and Guarantee
13063BNS7 ... CALIFORNIAST ..o | e e e AFE oooen | oven . 145000 ... 104.7600 151,902 | ... 145,000 145,000 | v e e L 2924 |..... 2924 AO . 10/20/2011| 10/01/2016
13063BPP1 ..... CALIFORNIAST ..o e | FE ......|.........281520 | ..... 112.3760 ..280,940 (......... 250,000 ..268,027 | .. (6,283) . .oeveiiiie | 5000 (..... 2.279| AO . 10/20/2011| 10/01/2016
13063BNQ1 ... .. CALIFORNIAST ..o e | FE ......|..........50,083(..... 101.2000 ...50,600 f.......... 50,000 ..50,022 | .. V2 I I (P PN 2125(..... 2.066 | AO . 10/20/2011( 10/01/2014
13063BMH2 ... .. CALIFORNIAST ..o e | MFE ... | ..o 115476 (... .. 116.1270 L1627 (L 100,000 112,368 (1404) ..o e 5000 (..... 3470 | MS . 09/21/2011| 09/01/2021
13063BN73 ..... CALIFORNIAST ..o e | e MFE ... | 35118 (L 100.2670 L..35093 (... 35,000 35,087 BN e 1.050 (..... 0.929 | FA .. 03/14/2013| 02/01/2016
4521528GT7 ..... ILLINOISST .o e [ s MFE ... | 109,721 L 111.2750 L2750 100,000 108,613 (108) [ ..o | 5000 (..... 24190 .. 06/27/2013| 07/01/2017
4521518V8 ...... ILLINOIS ST ... 1 MFE ... | 3126812 L. 103.0030 ..309,009 (......... 300,000 304,048 (3928) ..o | 4421 1..... 3.041| 4 .. 10/05/2011( 01/01/2015
574193GBS ..... MARYLAND ST 1 FE ... |.........872246 | ..... 116.4730 ..349419 .. 300,000 360,579 (8531) [.oveeeee [ 5.000]..... 1.740 | FA .. 08/17/2012| 08/01/2021
68608UCG0 ..... OREGONST ... oo [ [ MFE ......|.........375026 | ..... 117.4280 369,898 |......... 315,000 358,823 (7659) [ ..oooveeee [ 5.000]..... 2219 [ MN . 10/28/2011| 05/01/2019
880541QL4 ...... TENNESSEE ST ... 1 MFE ......[.........200,000 |..... 101.0810 202,162 ......... 200,000 200,000 ... e e e 1675]..... 1675 | FA .. 10/12/2011| 08/01/2016
93974CE97 ..... WASHINGTON ST .. FE ... | ... ..... 292678 ..... 116.4690 20173 ... 250,000 280,359 (B757) [ oo 5.000]..... 2369 (JD .. 10/14/2011| 06/01/2018
93974C7TW4 ... WASHINGTONST ............................ 1FE ......|.........303075]..... 116.6460 291615 |......... 250,000 294,396 (8680) [............... ... 5.000]..... 0.959 [ JJ .. 01/24/2013| 07/01/2018
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations . XXX 2,559,213 | ....... 2,295,000 2,517,321 . (43,410) XXX XXX XXX . XXX XXX .
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ........................ XXX oo | 2,559,213 [ ....... 2,295,000 2517321 [ (43,410) XXX XXX XXX . XXX . XXX .
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
54675QAF0 .. ... LOUISVILLE & JEFFERSONCNTYKY .........oo [ | oen | v, MFE ... | 297,028 | ..... 1149550 | ......... 287,388 ......... 250,000 [......... 285509 ... (6574) [.oovvoeis | e 5000 (..... 1956 D .| ...ttt 1,042 ........ 12,500 |03/16/2012| 12/01/2018
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possesswns (D|rect and Guaranteed) -
IsSUer OBlIGations . ... ..... ... [ 297,028 ... XXX ... |......... 287,388 ......... 250,000 [......... 285509 ... | (6,574) [ ... | XXX XXX XXX .o 1,042 ........ 12,500 . XXX XXX
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2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....[......... 297,028 ... XXX ... |..oooii. 287,388 ......... 250,000 | ......... 285509 ... e (8574) [ .o | XXX XXX XXX |.ooooit. 1,042 ........ 12,500 . XXX XXX .
U.S. Special Revenue, Special Assessment - Issuer Obligations
041826E53 ...... ARLINGTON TXINDEP SCHDIST ............... e e IFE 40,000 |...... 996040 .......... 39842 .......... 40,000 |.......... 40,000 ... e 05/23/2013| 02/15/2016
072031AB3 ...... BAY AREA CAWTR SPLY & CONSVA ... .. 1. 250,000 248423 | ......... 250,000 250,000 . 02/01/2013| 10/01/2015
11506KCX7 ..... BROWARD CNTY FLPORTFACSREVE .........[... [... [....... 256,676 264,495 ......... 235,000 250,463 (3,004) 11/10/2011| 09/01/2018
13033LSP3 ...... CALIFORNIASTHLTHFACSFINGA ............ .o [oon oot 171,878 169,596 | ......... 150,000 170,581 (1,297) 07/24/2013| 03/01/2020
181006GH4 ... .. CLARK CNTY NEV PASSENGERFACC ..........|... [... [....... 222,032 226120 ......... 200,000 213,963 (3,739) 10/18/2011| 07/01/2017
19648AWW1 . ... | COLORADO ST HLTH FACS AUTHREV . 1. 226,790 218976 | ......... 200,000 225,250 (1,540) 06/27/2013| 02/01/2022
220245TP9 ...... CORPUS CHRISTI TXUTILITY SYSR ... | en o | 464,016 456,124 | ......... 400,000 461,261 (2,755) 07/18/2013| 07/15/2022
235036XP0 ... DALLAS-FORT WORTH TX INTERNATI .. 1. 282,113 263,605 | ......... 250,000 277,575 (3,559) 08/17/2012| 11/01/2023
251250AB2 ...... DETROIT MIWTR & SEWERAGEDEPT ..........|.o. [on |oevnes 270913 249,805 |......... 250,000 249,805 (5,841) 06/21/2012| 07/01/2015
2838212G0 ...... EL PASO TEXWTR&SWRREV .....ooovvvveon [ voe oo [erenns 339,861 317,538 ... 300,000 314,146 (11,976) 10/28/2011| 03/01/2015
29270CYK5 ... ENERGY N W WA ELEC REVENUE . 1. 100,000 100,821 | ......... 100,000 100,000 | v [ 08/16/2012| 07/01/2015
3133XFIF4 ... FEDERAL HOME LNBKCONSBD ........coovvu |ve [oen [ernnns 295,495 278,338 | ......... 250,000 278,465 (11,847) 07/20/2012| 05/18/2016
313371PV2 ... FEDERAL HOME LNBKCONSBD ........coovu |ve [oen [vrnnns 534,961 521947 | ......... 515,000 530,128 (4,833) 01/17/2013| 12/09/2016
3137EACYS ..... FEDERALHOMELNMTGCORP ................ ... | |.ooet. 1,019,653 1,025396 | ....... 1,020,000 1,019,900 RN 10/05/2011| 11/25/2014
3135G0SBO0 ..... FEDERALNATLMTGASSN ..............oooooi oo oo | oot . 499,113 . 499,631 . 385 11/28/2012| 12/21/2015
3135G0WJ8 ... FEDERALNATLMTGASSN ... voe oo [evenns 444,048 444,177 . 130 04/11/2013| 05/21/2018
3135G0OMZ3 ... FEDERAL NATL MTG ASSN ... 784,757 . 784,821 .. 48 08/24/2012( 08/28/2017
3135GONV1 ..... FEDERAL NATL MTG ASSN ... 270,450 270,260 (148) 09/17/2012| 09/28/2015
3135GORD7 ..... FEDERAL NATL MTG ASSN 530,000 530,000 . 10/12/2012| 10/29/2019
343136M53 ... FLORIDAST TPKAUTHTPKREV ......ovovee | voe oo [enenns 276,633 256,045 | ......... 250,000 254,139 (8,176) 03/11/2011| 07/01/2014
4551677K6 ...... INDIANA UNIV REVENUES TXBL ... 1. 200,000 196,538 | ......... 200,000 200,000 .. | 10/18/2012| 08/01/2018
469487CR1 ..... JACKSONVILLE FLASPLREV .......oovveneeean e | [, 578,595 517,955 ......... 500,000 521,897 (17,241) 08/27/2010| 10/01/2014
46613Q6U2 ... JEAFLASTJOHNS RIVPWRPKSY ... | oo, 297,255 286,808 | ......... 250,000 280,146 (7,728) 09/20/2011 10/01/2017
53945CAEO ... LOS ANGELES CAWSTWTRSYSREVE .........|.o. [oon |oevnnes 263,355 257404 | ......... 220,000 258,749 (4,606) 05/15/2013| 06/01/2018
5447125B4 ...... LOS ANGELES CNTY CAMETTRANSP ... on [ovn |oennnns 340,303 332824 |......... 290,000 333,993 (6,310) 05/15/2013| 07/01/2017
575579CW5 ... MASSACHUSETTS BAY TRANSNAUTH ......... [... [... [....... 124,902 119316 | ......... 100,000 118,913 (2,686) 09/22/2011{ 07/01/2020
576000LZ4 ...... MASSACHUSETTS STSCHBLDGAUTH .........[... [... [....... 302,480 L293413 ... 250,000 292,252 (4,837) 11/03/2011| 10/15/2021
592030ZA1 ...... MET GOVT NASHVILLE & DAVIDSON ............[... [... [....... 350,823 342,353 | ......... 295,000 333,337 (8,335) 11/04/2011| 05/15/2018
592112LU8 ...... MET GOVT NASHVILLE & DAVIDSONC ..........[... [... [....... 284,678 277650 | ......... 250,000 277,937 (6,740) 01/30/2013| 07/01/2017
59259YRA9 ..... MET TRANSPRTNAUTHNY REVENUE ..........[... [... [....... . 288,558 280495 | ......... 250,000 276,376 (8,965) 06/29/2012( 11/15/2016
59259RYY4 ..... METROPOLITAN TRANSNAUTHNY ........... ... [ .ot 274,748 260,973 | ......... 250,000 . 256,001 (6,730) 02/23/2011{ 11/15/2014
604111CW2 ... MINNESOTA PUB FACSAUTH ......... 292,538 283445 ......... 250,000 275,577 (7,802) 10/17/2011| 03/01/2017
639707AU2 ..... NEBRASKA UTILCORPREV ............. 280,943 261,930 | ......... 250,000 257,999 (7,860) 01/06/2011| 01/01/2015
649907XP2 ...... NEW YORK ST DORM AUTH REVENUES 1 110,000 110234 | ... 110,000 110,000 | e [ 12/05/2013| 12/01/2016
64989KHSS ... NEW YORK STPOWERAUTH .......ooovvven] e [on | oo 282,918 267,305 | ......... 250,000 265,133 (7,998) 09/22/2011| 11/15/2015
67756A3M2 ... OHIO STHGR EDUCTNL FAC COMMIS ..........| ... [... |.oeiie. 332,469 320496 | ......... 300,000 317,972 (8,857) 04/25/2012| 01/01/2016
67760HIM4 ... OHIO ST TURNPIKE COMMISSION ... e 1 558,440 555910 | ......... 500,000 556,717 . (1,723) 08/13/2013| 02/15/2024
685869CZ0 ...... OREGON STHLTH & SCIENCEUNIV ............ JUUR DU U 228,344 220,698 | ......... 200,000 207367 | (6,773) 05/02/2012| 07/01/2016
686543TP4 ...... ORLANDO & ORANGE CNTY FLEXPRE ......... [... [... [....... 226,614 . 226216 | ......... 200,000 225344 | ..o (1,270) 06/27/2013| 07/01/2022
727199WC1 ... PLANO TXINDEP SCHDIST ............. U O (P P . 67,423 . 67436 |.......... 65,000 67,423 . 12/11/2013| 02/15/2016
812643DQ4 ... .. SEATTLEWASHMUNLT&PWRREV ...........[... [... [....... 176,040 . 169,587 | ......... 150,000 165,668 (4927) ... oo [....5.000 (... 1519 FA L 11/10/2011| 02/01/2017
875124CR8 ..... TAMPABAY WTRFLAAREGLWTR .............] ... |00 [oeens .292,812 . 287630 (......... 245,000 .280,721 (5752) [ ...ooooveeee oo [ 5000 (... 2280 | AO .| ... . 11/08/2011| 10/01/2019
882117M27 ... TEXASA&MUNIVPERMUNIVFD .........oooo ). |0 [ 244,674 . 236,272 ......... 200,000 .234,010 (4820) | .............oo oo [L.05.000 (... 2180 |0 | 10,000 | 09/28/2011{ 07/01/2020
91412GSX4 ..... UNIV OF CALIFORNIA CA REVENUES .. 1. 30,000 . 20873 |.......... 30,000 230,000 ..o e e s [ 0907 [ Ll 0907 [MAY L L BT 09/26/2013| 05/15/2016
915138KS9 ...... UNIVOF TOLEDOOH ... e [ | 278,588 . 274900 | ......... 250,000 265,477 (6,454) [ ..o e |t 5000 | ... 2349 (D Ll 12,500 [10/20/2011| 06/01/2016
91523NKQ8 ... UNIV OF WASHINGTONWAUNIVREY ... |en [oen |oennnns 607,650 I 583,230 | ......... 500,000 589,277 L (18373) | | [ 5000 L. 093800 L] 14,306 01/15/2013| 07/01/2018
91412F5B9 ...... UNIVERSITY CALIFREVS ..o e [ |, 117,825 . 117,936 | ... 100,000 113,029 (2,246) [ ....ooooviiiies oo | e 5000 | ... 2400 [MN L[l 5,000 |10/28/2011| 05/15/2019
914353RY5 ... UNIVERSITY ILLUNIVREVS ...... . .. 231,050 . 234734 (L 200,000 223,826 (3372) [ ..oeeiiiiis oo |t 5500 ... 3370 [AO .| il . 11,000 [10/19/2011| 04/01/2020
956704XT2 ...... WEST VIRGINIA ST UNIV REVENUES ........... ] ... 322,819 . . 302,308 (.. 280,000 .. 298,934 oo (10861) | | .. 5000 .. ... 1.088[AO L.l ........ 14,000 |09/22/2011| 10/01/2015
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations .......................o. [ 15 266,028 | ... XXX ... |...... 14 842,960 | ...... 13,875,000 14 808,639 |........ (12321)|....... (230811) | o ovvveeeeiiee [ [ XXX ] XXX | XXX | ..., 157,638 ... ... 386,808 | . XXX . XXX .
U.S. Special Revenue, Special Assessment - Residentia Mortgage -Backed Securities
3128PWCB9 ... FHLMC POOL#J1-6395 ... | ooe oo [enenins 108,914 | ..... 105.6300 | ......... 109,177 | ......... 103,358 | ......... 108,341 [ .......oovie [oeenennn (1895) | | 4.000..... 2.689 | MON . 10/19/2011| 08/01/2021
3132GEFHS ..... FHLMC POOL#Q0-1068 . ........ovvevvereee|eee oo [erennn 1 . 773621 (.....110.3300 | ......... 776,825 | ......... 704,092 [ ......... 772,359 | ......oooverinn |oeeeens (12042) [ [ 5500 ..... 4.557 | MON . 09/21/2011 05/01/2041
3132GETD2 ..... FHLMC POOL#QO-1448 ..o voe oo [enenns 1., .. 467,631 (.....108.3070 | ......... 467,770 | ......... 431,893 [......... 467,117 |.....ooooiin |ooeiinn (9B40) oo e 5000 ..... 4.172| MON . 10/06/2011| 06/01/2041
3132GF4F1 ..... FHLMC POOL#Q0-2622 ......................f.o | | ooent. 1.. ..308,201|.....109.4500 | ......... 308589 |.........281945 | ........307,194 | .............. [ (BT07)f.... o 5500 ..... 4.622 | MON . 09/28/2011( 08/01/2041
3132GUG24 ...... FHLMC POOL#Q0-8917 ..................oooofoee | | ooenn. 1.. ..215817 | ...... 993570 | .........212965|......... 214343 | ......... 215809 | ...........ooon [ (D) o 3500 ..... 3.462 | MON . 09/20/2013| 06/01/2042
3132HNEB1 ..... FHLMC POOL#Q1-1930 .................ooooofoen oo | oeeenn. 1.. ...22024)......948560 | .......... 19926 |.......... 21007 | .......... 21,045 | ... .. ... oo (984 [ 3.000]..... 2.985 [ MON . 10/31/2012| 10/01/2042
3132J7W99 ..... FHLMC POOL#Q1-6571 .....................o o | | ooeet. 1.. .. 151871 ......94.8560 | ......... 140,083 |......... 147,627 |......... 151,807 | ...........oooo [ (124) [ 3.000]..... 2.857 | MON . 03/27/2013| 03/01/2043
31417C3V5 ... FNMA POOL#0AB6211 ...................... [ | | ooeet. 1.. 117612 ......951630 | ......... 106,530 | ......... 111945 | . ... 117490 [ [ (280) [ 3.000]..... 2.750 | MON . 01/03/2013| 08/01/2042
31417DC35 ... FNMA POOL#0AB6389 ...................... .o | |ooenn. 1.. ..103,986|......95.0390 | ..........94262|.......... 99182 | ......... 101544 | ... ... ... .o (2549) (.. o 3.000]..... 2.807 | MON . 10/26/2012| 10/01/2042
31417EHHT ... FNMA POOL#0AB7431 ..o | o [ [TV PR 82,118 |...... 950350 | .......... 74837 ..........78746|..........82048 | ... | (AT [ | 3.000..... 2.789 | MON . 01/03/2013| 12/01/2042
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31419JSV1 ... .. FNMA  POOL #0AE7731 243246 | ..... 105.9850 239,019 ......... 225,521 243050 | ... | (2,386) [ ..oooveeeee e 4500 ..... 4.026 | MON . 5,074 {05/13/2013| 11/01/2040
31419MC25 ..... FNMA  POOL #0AE9988 . ...98502]..... 107.0430 | ... L..99194 L 92,667 | ... ... 96,163 | .. .. (B801) .o 4.000]..... 3.353 | MON . 3,707 {10/05/2011| 07/01/2026
3138AJWVT ... FNMA  POOL #0AI5127 . ..379,397 [ ..... 106.0560 | ......... 377,884 |......... 356,306 | ......... 377,671 .. (BA58) [ e | 4.000..... 2.994 | MON . 14,252 (09/19/2011| 09/01/2026
3138ALLZS ...... FNMA  POOL #0AI6643 . ..329289 | ..... 105.9660 | .........326,727 |......... 308,332 (.........329,068 | .. (3483) [ ..o e | 4500..... 4.093 | MON . .. 6,937 |06/10/2013| 08/01/2041
3138ASCZ3 ..... FNMA  POOL #0AJ0987 ... .. 337,607 [ ..... 104.6910 | .........335118 [ ......... 320,102 ... 336,845 240 [ e 3500..... 2.622 | MON . 11,204 [09/19/2011| 09/01/2026
3138AUP43 ..... FNMA POOL #0AJ3142 170,801 | ..... 105.9770 169,664 | ......... 160,095 170,693 (1599) [ oo e | 4500..... 4.100 | MON . 3,602 |06/12/2013| 10/01/2041
3138E0RSO ... FNMA  POOL #0AJ7696 ... 28917 | ... 105.9860 274073 | ......... 258,594 278,707 (2201) [ oo e | 4500..... 4.035 | MON . 5,818 |05/13/2013| 12/01/2041
3138LUQST ..... FNMA  POOL #0A04064 ... 148,736 | ...... 99.5330 138,792 |......... 139,443 145,122 @261 [ e | 3500..... 3.160 | MON . 4,88107/12/2012| 06/01/2042
3138LVXA6 ..... FNMA POOL #0A05172 ... 85115 ..... 103.7370 83495 |.......... 80,487 84,836 BN e e 3000..... 2.293 | MON . 1,409 (05/21/2013| 06/01/2022
3138MODJ6 ... FNMA  POOL #0A08204 ... 68432 ...... 99.5020 63841].......... 64,161 64,584 LI P [ 3500 ..... 3.443 | MON . 2,246 07/12/2012| 06/01/2042
3138MCRK2 ..... FNMA  POOL #0AP8589 ... 66,671 ...... 95.0360 60335 |.......... 63,486 66,593 (88 e e 3.000]..... 2.754 | MON . 1,905 |10/31/2012| 11/01/2042
3138MGDD4 .... | FNMA POOL #0AQ0999 ... 204,075 ...... 99.4430 191480 [ ......... 192,552 203,866 (T42) (..o 3500 ..... 3.188 | MON . 5,616 {01/31/2013| 10/01/2042
3138MGNW1 .... | FNMA POOL #0AQ1304 ... 53152 | ...... 95.0360 48291 |.......... 50,814 51,673 (1,535) [ .oooeeee 3.000]..... 2.861 [ MON . 1,524 110/25/2012| 10/01/2042
3138MRGES6 ... .. FNMA  POOL #0AQ9868 55016 |...... 95.0360 50578 |.......... 53,220 54,982 B (70 I I 3.000]..... 2.832 [ MON . 1,330 |01/31/2013| 01/01/2043
3138NXL54 ..... FNMA  POOL #0AR1247 101,384 | ...... 95.0380 91,793 |.......... 96,585 101,283 [ N T P (N 3.000]..... 2.756 | MON . 2,656 {01/03/2013| 01/01/2043
3138NXNFO ... FNMA POOL #0AR1289 114,927 | ... 95.0400 103,886 | ......... 109,308 114,809 (251) | oo e 3000..... 2.748 | MON . 3,006 |01/03/2013| 12/01/2042
3138W03B3 ... FNMA POOL #0AR3493 147,102 ...... 95.0390 135200 | ......... 142,257 147,010 @31 ] oo e 3000..... 2.831| MON . 3,556 |01/31/2013| 01/01/2043
3138WVCNO .... | FNMA POOL #0AT7276 . 399473 ..... 103.0780 394922 ......... 383,130 399,394 (158) | oo e 4.000..... 3.762 | MON . 3,83109/19/2013| 09/01/2043
3138X4R44 ... FNMA  POOL #0AU5006 76,301 |...... 99.5040 74389 | ... 74,760 76,300 @ e 3500..... 3.390 | MON . .. 218 [11/06/2013| 10/01/2043
3138X5MS3 ... FNMA POOL #0AU5768 197,340 | ...... 99.5370 194,587 | ......... 195,492 197,332 AT e 3500..... 3.449 | MON . 1,711 [09/19/2013| 09/01/2043
m 31417YTF8 ... FNMA  POOL #0MA0893 209,614 | ..... 106.2080 211,083 | ......... 198,745 208,621 (2801) [ oo e | 4.000..... 2.679 | MON . 7,950 | 10/19/2011| 10/01/2021
—_ 31418AAF5 ..... FNMA  POOL #0MAQ905 ... 393,740 | ..... 105.0910 396,559 | ......... 377,349 392,432 @A61) [ .. 3500 ..... 2438 | MON . . 13,207 [10/13/2011| 10/01/2021
o 31418AFD5 ..... FNMA  POOL #0MA1063 ... 109,242 | ..... 103.7020 107,555 | ......... 103,715 104,426 LT P P [ 3.000]..... 2.828 | MON . 3,111 {04/26/2012| 05/01/2022
N 31418AHT6 .. ... FNMA  POOL #0MA1153 . 172494 | ... .. 103.7370 170,368 | ......... 164,231 172,054 .. (1,346) [ ............... ..o 3.000]..... 2.380 | MON . . ... 2,463 [05/30/2013| 07/01/2022
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mong 6,792,369 [ ... XXX 6,649,747 | ....... 6,405,491 6,762,267 | ............... [ (79,957) COXXXL XXX | XXX 21581 (....... 204,854 [ . XXX [.. XXX
3199999 Subtotal - U.S. Special Revenue, Special Assessment ............... 22,058,397 | ... XXX ... 21,492,706 | ...... 20,280,491 21,570,906 | ........ (12321)]....... (310,767) XXX XXX XXX | 179220 | ....... 591,662 |. XXX [.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Issuer Ob
00440EALT ...... ACE INAHOLDINGSINC ..., 100,029 | ..... 106.6610 | .......... 95995 | ... ... 90,000 | ...vivnn 96,016 | ..o | @O13) [ e | 5600 ..... 0.697 | MN 01/23/2013| 05/15/2015
020002AZ4 ...... ALLSTATE CORP/THE ... ...69.862(...... 94.8340 |..........66384|.......... 70,000 |..........69,868 c B e 3450 (..... 3.472|JD 06/04/2013| 06/15/2023
02209SAJ2 ...... ALTRIAGROUPINC ....... ...32872 ... 131.7310 | ... 32933 | ... 25,000 30,906 | ..o | (T22) [ [ 9250 (..... 4.406 | FA 09/28/2011| 08/06/2019
025816BG3 ..... AMERICAN EXPRESS CO ......... .. 103469 |...... 97.6400 | ... 102,522 | ..o 105,000 103,493 | o e 28 e 1.550 | ..... 1.892 | MN 12/02/2013| 05/22/2018
02665WABT ..... AMERICAN HONDA FINANCE CORP . ... . ... 29896 |..... 100.4090 | ... 30123 | ..o 30,000 29903 | i | B [ 1425 ..... 1.244 | AO 10/03/2013| 10/07/2016
02687QDGO ... .. AMERICAN INTERNATIONAL GROUP | .......... .. 103235 | ..... 114.7050 | ... 103,235 | ... 90,000 101,724 | oo e (B10) [ e | 5850 (..... 2.445|JJ 06/07/2013| 01/16/2018
026874CT2 ...... AMERICAN INTLGROUP .............. .. ..124805 | ..... 102.7080 | ... 128,385 | ......... 125,000 e e N I 3.000]..... 3.055 [ MS 03/19/2012( 03/20/2015
03076CAF3 ..... AMERIPRISE FINANCIAL INC . .. 81564 ...... 99.7040 | ... 79763 |.......... 80,000 1647 | ..o e (AT e e 4.000]..... 3762 | AO 11/07/2013| 10/15/2023
031162BD1 ..... AMGENINC ................ . L4798 ... .. 101.4670 | ... 5073 |........... 5,000 4845 . 20 s e e 3450 ..... 3.978 | AO 07/07/2011{ 10/01/2020
03523TBAS ... ANHEUSER-BUSCH INBEV WORLDWIDE ........ . 115893 (... 104.1000 | ... 114510 | ... 110,000 M4729 | o [ (B [ e 2875(..... 0.827 | FA 06/17/2013| 02/15/2016
03523TBHO ..... ANHEUSER-BUSCH INBEV WORLDWIDE ......... .. 148790 | ... 1225920 | ... 147410 ......... 120,000 141684 [ ... [ B2T) [ 6.875]..... 3.449 [ MN 10/11/2011| 11/15/2019
037389AY9 ...... AONCORP ...t 181411 104.2870 | ... 187,717 | ......... 180,000 180,762 | ... e B0 [ 3125|..... 2.941 [ MN 10/18/2011| 05/27/2016
037833A09 ...... APPLEINC .. ...83,145| ... .. 96.6950 | ... 33843 |.......... 35,000 33262 ... e M e 1.000|..... 2.207 | MN 09/05/2013| 05/03/2018
00206RAV4 ... AT&TINC ....... ...93946 | ..... 102.6700 | ... 92403 |.......... 90,000 92524 | oo e (822 [ e 2500..... 0.757 | FA 01/23/2013| 08/15/2015
053332AM4 ... AUTOZONEINC ........ ...84,986(...... 96.4880 | ... 82015|.......... 85,000 84,988 | ..o | T e 3700 ..... 3.702 | AO 04/17/2012| 04/15/2022
06051GEC9 ..... BANK OF AMERICA CORP ...83365(..... 114.2710 | ... NMT | 80,000 82723 | e U0) | e 5625(..... 5.005 | JJ 06/08/2011| 07/01/2020
0B050TKN1 ..... BANK OF AMERICANA .. ..280,870 | ..... 110.2220 | ... 275555 | ... ... 250,000 275133 | oo e BT e e 5300 ..... 2,043 | MS 03/21/2013| 03/15/2017
084664BNO ... BERKSHIRE HATHAWAY FINANCE COR L5747 (L 103.6330 | ... 155450 | ......... 150,000 154,088 | ..o e (2049) [ e | 2450 ..... 1.045 | JD 05/04/2012| 12/15/2015
084664BP5 ... BERKSHIRE HATHAWAY FINANCE COR ... .. 149644 | ... 100.0080 | ... 150,012 | ... 150,000 149,996 | .o [ B4 [ e | 1.500 | ..... 1.610 [ JAJO 10/26/2011| 01/10/2014
084670BHO ... .. BERKSHIRE HATHAWAY INC .......... 139,805 [ ...... 98.8740 138424 | ......... 140,000 139,839 ... B3 1550 |..... 1.579 | FA 01/29/2013| 02/09/2018
097014AN4 ... BOEING CAPITALCORP ..... 46,672 |..... 103.1770 46430 .......... 45,000 46545 | ... o 12D e 2125|..... 0.496 | FA 10/23/2013| 08/15/2016
10112RAE4 ..... BOSTON PROPERTIES LP . 123111 (... 105.8030 121673 [......... 115,000 LMB2TT | e (2284) | e e 5.000]..... 2.931(JD 10/13/2011| 06/01/2015
10112RATY ... BOSTON PROPERTIES LP . 119720 | ..... 105.4880 126,586 | ......... 120,000 SM9T02 L B e 3700 ..... 3.736 | MN 11/03/2011| 11/15/2018
101137AM9 ... BOSTON SCIENTIFIC CORP 135281 ..... 100.6800 135918 | ......... 135,000 185263 | e (18) | e e 2650 ..... 2.593 [ AO 08/09/2013| 10/01/2018
149123BM2 ... CATERPILLARINC .......... 90,907 | ..... 111.4890 89191 |.......... 80,000 ...89,593 | .. (1 314) ..... 5700 ..... 1.050 | FA 08/14/2013| 08/15/2016
14916RABO ..... CATHOLIC HEALTH INITIATI 54984 |...... 96.9250 53309 |.......... 55,000 ...54,987 | .. 3 e 1.600|..... 1.606 | MN 10/25/2012| 11/01/2017
12527GACT ..... CF INDUSTRIESINC ........ 29972 ...... 91.3230 27397 | ..o 30,000 ... 29973 (.. e e 3450 (..... 3.461|JD 05/20/2013| 06/01/2023
166764AC4 ..... CHEVRON CORP ... 100,000 | ..... 100.2370 100,237 | ... 100,000 ..100,000 | .. v e e 0889 ..... 0.889 | JD 06/17/2013| 06/24/2016
172967GL9 ...... CITIGROUPINC .......... 79810 ...... 95.0510 76,041 | ... 80,000 ... 79824 | .. LB e 3375(..... 3.402| MS 02/14/2013| 03/01/2023
19416QDW?7 . ... | COLGATE-PALMOLIVE CO . 80,348 | ..... 100.1870 80,150 | ...vivnn 80,000 ...80,200 | .. qag) | 0.600..... 0.312| MN 05/03/2013| 11/15/2014
126650BZ2 ...... CVS CAREMARK CORP ... 122,047 | ... 92.2970 15371 | ..o 125,000 .. 123,057 | .. S0 e | 2750 (..... 2.893| JD 05/28/2013| 12/01/2022
25179MATO ... DEVON ENERGYCORP ............ 89,844 |...... 98.9520 89,057 | .......... 90,000 ...89,845 .. P U PO TP P 2250 ..... 2.287|JD 12/11/2013| 12/15/2018
25459HBA2 ... DIRECTV HOLDINGS LLC / DIRECTV . 103,863 | ..... 105.0510 99798 |.......... 95,000 ..103,029 | .. (833) oo 5.000]..... 3.649 [ MS 02/14/2013| 03/01/2021
25470DAH2 ..... DISCOVERY COMMUNICATIONS LLC 49919 |...... 92.8830 46442 | ...... ... 50,000 ...49924 | .. T T N 3250 |..... 3.268 | AO 03/12/2013| 04/01/2023
260543CC5 ... DOW CHEMICAL CO/THE ......... 106,654 | ..... 106.5140 106,514 | ......... 100,000 ..105343 | .. (748) ... 4250 ..... 3.313 [ MN 02/22/2012{ 11/15/2020
26442CAKO ... DUKE ENERGY CAROLINAS ... .. .10,068 | ..... 104.2300 .10423 | ... 10,000 ...10,053 | .. .. R 1) I I 3900 ..... 3.813 [ JD 05/23/2011| 06/15/2021
264399EM4 .. ... DUKE ENERGY CAROLINASLLC ............... 259 3M7[..... 108.1540 243 347 (... 225,000 240350 | ... (8614) [............... | 5300]..... 1.342 | AO 10/05/2011| 10/01/2015
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26441YATA .. ... DUKEREALTYLP .....................ccoes 1 147,183 | ..... 123.8160 154770 [ ......... 125,000 I O 41 N N I I 8250 |..... 5451 (FA ... |........ 38%(........ 10,313 |109/21/2011{ 08/15/2019
263534CD9 ..... EI DU PONT DE NEMOURS & CO .. 1 .. 124309 ... 102.0400 | ... L. 1224480 120,000 | ... 2351 e (1B8) | e e 1950 |..... 0651 (JJ...|........ 1,079 .. 1,170 |03/25/2013| 01/15/2016
29273RASS ..... ENERGY TRANSFER PARTNERS LP . 1 L T9919 (L 926040 |..........74,083|.......... 80,000 | ...t 79,925 | i e B e | 3600 ..... 3612|FA ...|..oenie. 1,200 1,512 [01/14/2013| 02/01/2023
29379VAZ6 ..... ENTERPRISE PRODUCTS OPERATING . [ T PO DR .. 79926 ...... 949910 | ..........75993 | .......... 80,000 | ..ot 79931 o e B e 3350 (..... 3361|MS .. |...oo.... 789 .. 1,318 [03/11/2013| 03/15/2023
26875PAH4 ... EOG RESOURCESINC ............... [ PR VU PO I 156,272 (... 1034720 | ......... 154758 | ......... 150,000 | ... 154143 [ e (1281 | e 2500..... 0714 | FA ... |..oouie. 1,560 | .. 2,500 |10/22/2013| 02/01/2016
26884LABS ... EQTCORP .......... IS DU PO P | ...82206(..... 1025510 | .......... 82,041 [ ..., 80,000 | ...t 82,095 | it e (M) e e 4875(..... 4ATT|MN .| 498 | .. 1,950 06/25/2013| 11/15/2021
26884ABA0 . ... ERP OPERATINGLP ........... 1 L ATST3 L 913140 |..........43831|.......... 48,000 | ... 47598 i e 25 e 3000..... 3400 A0 .| .ot 304 .. 740 |04/03/2013| 04/15/2023
31620MAJ5 ... FIDELITY NATIONAL INFORM .......... 1 59770 (... 97.2400 |..........58344 | . ......... 60,000 | ...t 59801 | e B e e | 2000..... 2081| A0 ...|. o 253 .. .. 600 [04/10/2013| 04/15/2018
35671DAUY . .... FREEPORT-MCMORAN COPPER& GOLD ....... |... |... [.. 1.. 123057 | ...... 95.0400 | ......... 118,800 |......... 125,000 | ..o 123212 [ e 158 e 3550 (..... 3714 MS .. | ...l 1479 .. 3,46103/04/2013| 03/01/2022
369550AQ1 ..... GENERAL DYNAMICSCORP ............. A U O ...52170 | ..... 103.0820 | ... -5 N I 50,000 | ... Y 4 I [N (< 1) N I S 2250 |..... 0833 [J ... |......... 5191 .. .. 563 [05/31/2013| 07/15/2016
36962G6N9 .. ... GENERAL ELECTRIC CAPITAL CORP . A [P (PO P ..135,000 ] ..... 100.7650 | ... .. 136,033 | ......... 135,000 | ... 185000 s s e e 1500 ..... 1.500 | MJSD |.......... 66 .. 1,202 |12/05/2012| 12/11/2015
36962G6RO ... .. GENERAL ELECTRIC CAPITALCORP ........... AP N .. 150512 ..., 100.2500 | ... .. 150375 ... 150,000 | ... L5047 e ) e e e 1.000..... 0947 [ ... |......... M7 10/24/2013| 01/08/2016
36962GK9%4 ..... GENERAL ELECTRIC CAPITAL CORP . A PO UU ..192501 ... 100.1670 | ... 200,334 (......... 200,000 198103 e 2825 e e [ 1500 |..... 2863 [MJSD |.......... 48| .. 1,089 |10/26/2011| 09/15/2014
37247DANG ..... GENWORTH FINANCIAL INC .. .. 1 .5950|..... 1161210 | ... 5806 |........... 5,000 8856 e (O | e e 7200]..... 4375(FA ... |......... 136 .. .. 360 {01/22/2013| 02/15/2021
37247DAMS .. ... GENWORTH FINANCIAL INC .. 1 66,313 |..... 119.0600 | ... 65483 |.......... 55,000 L.B5087 | e (1225) s e e 7700 ..... 4383(JD ...|......... 188 .. 4,235 [01/31/2013| 06/15/2020
373334JY8 ...... GEORGIAPOWERCO ....... 1 ...65255 [ ..... 100.1850 | ... 65120 | .....o...s 65,000 G BBABB [ e BT) | e 0750 |..... 0588 |FA ...|..couunn 1911 .. .. 244/102/25/2013| 08/10/2015
38141GGQ1 ..... GOLDMAN SACHS GROUPINC ... |en [ove |oennnn 15045 (.. ... 109.4840 | ... 16423 [.......... 15,000 15087 [ e @) e 5250 (..... 5424 | JAN .| ...l 337 .. .. 788 (07/22/2011| 07/27/2021
38141EASS ...... GOLDMAN SACHS GROUP INC/THE ... [ [ [ 86,713 (... 1112130 | ... 94,531 | ... 85,000 G BB275 [ e (AT e 5375(..... 5000 |MS .. |........ 1,345 .. 4,569 |02/18/2011| 03/15/2020
38259PAC6 ... GOOGLEINC ... 1 .. 103962 | ..... 103.3190 | ... 103,319 | ......... 100,000 102,322 [ e (958) | e 2125(..... 1435 [ MN .. [ 248 | .. 2,12504/04/2012| 05/19/2016
40414LAF6 ...... HCPINC ............. 1 ...64690 | ..... 103.8680 | ... 67514 |.......... 65,000 LBATE8 | L e e 3750 ..... 3828|FA ...|........ 1,016 .. 2,438 |01/18/2012| 02/01/2019
m 42217KAY2 . ... HEALTH CAREREITINC .......... 1 .. 134,587 [ ..... 105.2960 | ... 142,450 | ... 135,000 134679 | oo e B e | 4.125(..... 4476 | AO .| ...ents 1,392 .. 5,569 |03/27/2012| 04/01/2019
—_ 42225BAA4 ... .. HEALTHCARE REALTY TRUST INC FUU O R P ..109465 | ..... 1121450 | ... 12145 | ......... 100,000 106,220 [ ..o e (8T [ 6.500|..... 4208 () ... ... 2,961 .. 6,500 [03/22/2012| 01/17/2017
o 428236BM4 .. ... HEWLETT-PACKARDCO ........ P (PO U P 60,338 |..... 101.3550 60813 |.......... 60,000 60309 | ... e 29) s e 4300]..... 4213(JD ... ...l 215 .. 2,580 [02/28/2013| 06/01/2021
w 437076AP7 ...... HOME DEPOT INC/THE ... 1 68,057 | ..... 109.6890 65813 |.......... 60,000 85913 | ... | @MA) | 5400 ..... 0802 (MS .. |........ 1,080 .. 1,620 |03/11/2013| 03/01/2016
437076AW2 .. ... HOME DEPOT INC/THE .. 1 102,705 | ..... 107.9970 97197 | .......... 90,000 101,803 ..o o O03) [ 4400 ..... 2202(A0 ...|......... 990 | .. 1,980 |05/23/2013| 04/01/2021
458140AM2 . ... INTELCORP ...................... 1 154,338 [ ...... 92.1810 142,881 [ ......... 155,000 154,400 ... BB 2700 ..... 2749(JD ... ... 186 | .. 4,232 (12/04/2012| 12/15/2022
459200HBO ..... INTERNATIONAL BUSINESS MACHINE A PUUR I T 110,083 | ..... 100.1480 110,163 | ......... 110,000 10,020 [ @A) 0550 ..... 0526 [FA ...|......... 244 | .. .. 605 [01/28/2013| 02/06/2015
24422ERZ4 .. ... JOHN DEERE CAPITALCORP ....... S U N R 89,905 ...... 99.7470 89772 .......... 90,000 89934 | ... B0 e 0750 ..... 0786 (JJ ... |......... 208 .. .. 336 [01/17/2013| 01/22/2016
46625HJA9 .. ... JPMORGAN CHASE &CO ... [0 TR DU DU 235907 | ..... 104.7700 246209 | ......... 235,000 235477 | oo | (180) [ e 3450 (..... 3.065|dJ ... |t 3619] .. 7,403 |07/19/2011| 07/05/2016
46625HHPS . ... JPMORGAN CHASE &CO ...... [0 TR DU DU 193,493 |..... 103.1200 190772 | ..o 185,000 188,879 | oo [ (BAB3) [ e | 3700..... 0.951|JdJ ... |.oenen 3,061 .. 4,99501/18/2013| 01/20/2015
46625HGYO ... JPMORGAN CHASE & COSRNT ..o [ | oo, 103,887 | ..... 115.1480 103,633 | ....oiins 90,000 102,633 | oo e (1285) [ e | 6.000..... 233840 | 2,490 ... |07/24/2013| 01/15/2018
49326EEE9 ..... KEYCORP ...........c..c..... 1 99,937 |...... 99.2750 99275 | ......... 100,000 99,938 | ..o | T [ 2300..... 2312|dD | 3071 .. ... [11/05/2013| 12/13/2018
494550BM7 ... KINDER MORGAN ENER PART 1 104,578 | ...... 92.8840 97,528 |......... 105,000 104,623 | oo e B2 e 3450 ..... 3494 |FA .|l 1,369 | .. 3,643 08/08/2012| 02/15/2023
501044CX7 ..... KROGERCO/THE ............. 1 64,841 ...... 99.3410 64,572 .......... 65,000 84,841 | ..o | O [ 3300..... 33390 | 46| . 12/16/2013| 01/15/2021
57T1748AS1 ...... MARSH & MCLENNAN COS INC . 1 98,905 ..... 100.7110 99,704 |.......... 99,000 98937 | ... e 19 e 2300 ..... 2320(A0 ...|......... 569 | .. 2,277 {03/07/2012| 04/01/2017
58933YADT7 ..... MERCK&COINC ............. 1 109970 | ...... 99.8250 109,808 | ......... 110,000 109,976 LB 0700 ..... 0709 [MN .. |.......... 92].. .. 381 (05/15/2013| 05/18/2016
59156RANS ..... METLIFEINC ... 1 110,029 | ..... 106.1420 106,142 | ......... 100,000 104,048 (2709) ..o 5.000]..... 2459 (JD ... ...l 222|.. 5,000 {09/30/2011| 06/15/2015
59156RAR9 ..... METLIFEINC ................. 1 95,004 |..... 119.6440 95715 .......... 80,000 89,560 (1,850) [ ..ooveeeeeee [ 6.817|..... 3962 (FA...|........ 2,060 .. 5,454 [11/16/2010| 08/15/2018
50075NBB9 ..... MONDELEZ INTERNATIONALINC .............. ... .o [.ooooe 144,654 | ..... 106.0160 143122 ......... 135,000 139,798 201 N P P [ 4125|..... 2384 (FA ...|........ 21971 .. 5,569 09/28/2011| 02/09/2016
61747TWALS ... .. MORGAN STANLEY ............ 1 149,488 | ..... 111.7460 167,619 | ......... 150,000 149,555 B I [ 5500 ..... 5548 JJ ... ... ... 3,506 | .. 8,250 [07/10/2012| 07/28/2021
61945CACT ..... MOSAIC CO/THE ... 1 84,822 ...... 98.7600 83946 | .......... 85,000 84,823 2 e 4250 ..... 4275|MN .. | 4821 .. ... [11/07/2013| 11/15/2023
628530BF3 ...... MYLAN INC/PA ........... 1 84,791 ...... 99.0020 84,152 | ... 85,000 84,794 c B e 2550 ..... 2600|MS .. |......... 191] .. ... [1119/2013| 03/28/2019
65473QAS2 ..... NISOURCE FINANCE CORP .. 1 130210 | ..... 115.0820 132,344 | ... 115,000 125,357 AT [ | | 6.400..... 4.049|MS .. |........ 2,167 .. 7,360 |09/28/2011| 03/15/2018
666807BG6 ... .. NORTHROP GRUMMAN CORP 1 99,462 | ...... 93.2750 93275 | ... ... 100,000 99,487 25 e 3250 ..... 3.310| FMAN |........ 1,896 ... |05/28/2013( 08/01/2023
693304AQ0 ..... PECO ENERGY CO 1 84,878 ..... 100.2880 85245 | .......... 85,000 84,887 O e 1.200|..... 1241 (A0 ...l 278 ... |09/16/2013( 10/15/2016
713448BT4 ...... PEPSICOINC ...\ 1 78,023 ..... 103.7530 T7815| ... 75,000 77,623 CA00) | e 2500..... 0.996 |MN .. [......... 266 | .. 938 [08/14/2013| 05/10/2016
72650RAW2 .. ... PLAINS ALL AMERICAN PIPELINE L 1 129,079 ..... 114.1500 131273 | ......... 115,000 125,782 (1,550) [ ..oooveeee [ 5750 ..... 3988(J) ... ... 3,049 .. 6,613 [10/24/2011| 01/15/2020
74005PAV6 .. ... PRAXAIRINC ................... 1 57,804 |..... 104.4680 57457 |.......... 55,000 . 57,569 L(230) [ e 3250 ..... 0494 (MS .. |......... 524 .............. 10/30/2013| 09/15/2015
742718DS5 ... PROCTER & GAMBLE CO/THE .. 1 133519 ..... 102.3110 133,004 | ......... 130,000 . 133,114 L05) [ 1800 ..... 0513 [MN .. |......... 299 .. 1,170 |09/27/2013| 11/15/2015
743263AQ8 ..... PROGRESSENERGYINC ..................... 1 126,802 | ..... 109.8790 126,361 | ......... 115,000 123,905 (1337) [ oo [ 4875]..... 3418(JD ... ......... 467 | .. 5,606 [10/11/2011| 12/01/2019
74432QBM6 . . ... PRUDENTIAL FINANCIALINC ... .. 1 100,485 | ... .. 113.0110 96,059 |.......... 85,000 . 99,296 (1190) [ ..oooeeee [ 5375]|..... 2540 (JD ... ......... 1271 .. 4,569 [05/22/2013| 06/21/2020
T4456QAW6 . .. .. PUBLIC SERVICE ELECTRIC & GAS .. 1 72,346 | ..... 102.9020 72031 ... 70,000 72,016 L1 N I I 2700 ..... 0530 [MN .. |......... 315 .. . 945 (10/08/2013| 05/01/2015
75076PAS4 ... RAILSPLITTER IL TOBACCO SETTLE ... 1 242790 | ..... 110.2560 220512 ......... 200,000 . 240,227 (2563) [ ... [ 5500 ..... 251 (D ... |......... M7 |.. 11000 04/24/2013| 06/01/2023
T61713AY2 ...... REYNOLDS AMERICANINC ........... 1 49,961 |..... 103.2310 51616 |.......... 50,000 . 49,962 P B T PP P 4850 ..... 4860 |MS .. |......... (74 T 09/12/2013| 09/15/2023
816851AS8 ...... SEMPRAENERGY ........... 1 124,935 | ..... 101.2950 126,619 |......... 125,000 124,957 A3 [ 2300..... 2311| A0 .| 719 .. 2,875 03/20/2012| 04/01/2017
828807BMS ... SIMON PROPERTY GROUP LP .. 1 120326 | ..... 106.4960 M7146 | ..o 110,000 114180 | oo e T8 [ e | 5100 ..... 2427|0D | 2491 .. 5,610 |09/30/2011| 06/15/2015
828807CGO0 ... SIMON PROPERTY GROUPLP ... 1 98,876 | ..... 103.4500 93,105 | ... ... 90,000 98,048 (828) | v [ 4.125(..... 2782|JD .| 309 .. 3,71301/28/2013| 12/01/2021
84756NAAT ... SPECTRA ENERGY PARTNERS LP . 1 122230 | ..... 103.8070 124,568 | ......... 120,000 121,322 (657) | v e 2950 ..... 2370|JdD .| 157 .. 3,540 |07/11/2012| 06/15/2016
855030AL6 ...... STAPLESINC ........c.cvvvins 1 124,659 | ..... 101.4000 126,750 | ......... 125,000 124,721 B2 e 2750 ..... 28094 .|t 1614 .. 1,700 [01/07/2013| 01/12/2018
882508ARS ... .. TEXAS INSTRUMENTS INC . A U N R 57,352 |..... 103.6540 57010 .......... 55,000 57,042 [ L) N T P [ 2375]..... 0794 [MN .. |......... 163 .. .. 653 [08/14/2013| 05/16/2016
887317AC9 ..... TIMEWARNERINC ............ R U U P 106,367 | ..... 112.8170 101,535 | .......... 90,000 100137 [ [ BAOT) [ 5875]..... 1831 MN .. |......... 676 .. 5,288 [02/22/2012| 11/15/2016
89233P4R4 ..... TOYOTA MOTOR CREDIT CORP 1 62,730 | ..... 104.5010 62701 .......... 60,000 62,546 (184) ..o 2800 ..... 0689 (JJ ... |......... 789 .. 11/04/2013| 01/11/2016
792860AH1 ... .. TRAVELERSCOSINC/THE .........coooovviia oo | oo [ 54,987 |..... 109.0880 54544 |.......... 50,000 54,559 @27) (..o 5500 ..... 0702(JD ...|......... 229 .. 1,375 10/22/2013| 12/01/2015
898365ABT7 ...... TRUSTEES BOSTON COLLEGE . 1 75,000 ..... 100.3490 75262 |.......... 75,000 75,000 T I 0734]..... 0734 ... |......... 199 ... 08/14/2013| 07/01/2015
907818DA3 ..... UNIONPACIFICCORP ......... A (PO U P [P PO L 146774 L 1151110 | ... .. 143889 ......... 125,000 | ... L4035 e (B020) | e [ 5700 ..... 2883|FA...|........ 2,692 .. 7,125 {09/30/2011| 08/15/2018
911312AP1 ... UNITED PARCEL SERVICEINC ................. oo L IFE 89,657 |...... 985090 |.......... 88,658 |.......... 90,000 | .......... 89,700 | ..o | 3 L 1125 ..... 1216 [AO ...[......... 253 ). 506 |06/05/2013| 10/01/2017
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91324PBX9 ..... UNITEDHEALTHGROUPINC .................. 1 129970 | ..... 100.4000 130,520 | ......... 130,000 129,982 10/17/2012| 10/15/2015
91159HHBY ..... USBANCORP ............ .. . 1 L 114897 | L 103.2700 | ... L8597 L 110,000 | ... . 114,041 L 05/23/2013| 11/15/2016
91159JAAd ...... USBANCORP ............ceue 1 L TATB2 | 929130 |..........69685|.......... 75,000 | ... 74792 07/18/2012| 07/15/2022
92276MBBO . ... VENTAS REALTY LP / VENTAS CAPI .. 1 .. 104,939 | ...... 95.6200 | ......... 100401 |......... 105,000 | ......... 104,945 | .. 03/14/2013| 04/01/2020
92343VBPS ... VERIZON COMMUNICATIONS INC ... 1 ...49998 | ..... 105.8560 | ..........52,928 [ .......... 50,000 | ..........49,998 |.. 09/11/2013| 09/14/2018
92343VBR4 ... VERIZON COMMUNICATIONS INC ... PO FUTEN DUUR PO 430121 .. 107.3690 | .......... 42,948 [ .......... 40,000 | ..........42,951 (.. 09/27/2013| 09/15/2023
94974BFE5 ..... WELLS FARGO&CO .......... [0 TR DU DU . 126,708 | ..... 101.4060 | ......... 126,758 |......... 125,000 | ......... 126,488 | .. 10/07/2013| 07/01/2015
94974BFJ4 ...... WELLS FARGO &CO ........ [0 TR DU DU L. 79953 (...... 945440 |..........75635| . ......... 80,000 |..........79,956 | .. 02/06/2013| 02/13/2023
983024AM2 ... WYETHLLC ....... 1 L1977 L 112.3050 | ... 78814 | 70,000 |.......... 78,769 |.. 08/14/2013| 04/01/2017
984121CG6 . ... XEROXCORP ...... AU ...89924|...... 99.1100 | ... ...89199 ... 90,000 | ... ...89,924 | .. 12/03/2013| 03/15/2019
06366RPRO ..... BANK OF MONTREAL ... R I P L..79927 | ... 100.8390 | ... ... 80671 .......... 80,000 | ... ...79,938 | .. 07/11/2013| 07/15/2016
064159DA1 ... .. BANK OF NOVASCOTIA ............ R I P ...54984 . ... 100.4800 | ... ...55264|.......... 55,000 | ... ...54984 | .. 12/10/2013| 12/13/2016
20825TAAS ..... CONOCOPHILLIPS CANADA FUNDING .. A 1. ...56,749 | ..... 111.8870 | ... ...55944 ... 50,000 | ... ...56,340 | .. 10/22/2013| 10/15/2016
78008SD86 ... .. ROYAL BANK OF CANADA . R I P ...89944 ... 99.8610 | ... ...89875|.......... 90,000 | ... ...89,959 | .. 03/05/2013| 03/08/2016
878742AX3 ...... TECK RESOURCES LIMITED A 1. L. TATE8 | ... 100.6040 | ... ... 75453 75,000 | ... ... 74824 | .. 07/30/2012| 02/01/2018
89114QAES8 ..... TORONTO-DOMINION BANK/THE ... R PO L TT884 L 103.8230 | ... TT867 |t 75,000 |..........77,380 | .. 08/14/2013| 10/19/2016
893526DH3 ..... TRANSCANADA PIPELINESLTD ... N 1. ...B3597 [ ..... 103.8940 | ..........62336 | .......... 60,000 |..........62310].. 03/11/2013| 06/01/2015
055451AF5 ...... BHP BILLITON FINANCE USALTD . R [ .. 150,024 | ..... 111.9960 | ......... 145595 ... ...... 130,000 | ......... 142,313 | .. 10/28/2011| 03/29/2017
05565QBT4 ... BP CAPITAL MARKETS PLC ..... R [ 27,711 ... 103.4860 222495 ......... 215,000 217,01 .. 02/25/2013| 11/01/2016
25243YAS8 ... DIAGEO CAPITALPLC ..... R 1. 59,890 | ...... 99.4500 59,670 | .......... 60,000 ...59914 .. 04/24/2013| 04/29/2016
m 530473AG3 ..... LLOYDS TSB BANK PLC . R [ 70,637 |..... 106.6630 69,331 |.......... 65,000 ...69,520 | .. 06/19/2013| 01/21/2016
- 539473AQ1 ..... LLOYDS TSB BANK PLC . R|[....... 103,815 ..... 107.9120 102,516 | .......... 95,000 .. 102,558 | .. 06/05/2013| 03/28/2017
o 636274AC6 ... .. NATIONALGRIDPLC ........ R|..1.. 143949 | ..... 112.4580 140573 | ......... 125,000 135,480 09/30/2011{ 08/01/2016
:h 76720AAMS .. ... RIO TINTO FINANCE USAPLC .. R|..1.. 118903 [ ...... 99.5070 119408 | ......... 120,000 119,003 06/14/2013| 12/14/2018
T6720AAA4 ... .. RIO TINTO FINANCE USAPLC ....... R|..1.. 60422 |..... 100.5560 60334 |.......... 60,000 60,258 04/03/2013| 03/20/2015
78010XAG6 ... .. ROYAL BANK OF SCOTLAND PLC/THE R |....... 121,010 ..... 104.7420 120453 | ......... 115,000 120,693 11/21/2013| 09/21/2015
801060AB0 ...... SANOFI ... R|..1.. 84627 |...... 97.3610 82757 | ... 85,000 84,679 04/03/2013| 04/10/2018
822582A75 ...... SHELL INTERNATIONAL FIN . R 1., 54932 ...... 99.9870 54993 [ ... 55,000 54,935 11/12/2013| 11/15/2016
89641UAA9 ... TRINITY ACQUISITIONPLC ... Rt FEL 34,804 |...... 98.2390 | .......... 34,384 |.......... 35,000 .......... 34,810 08/08/2013| 08/15/2023
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - IssuerObIlgatlons AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 13,172,713 | ... XXX ... 13,074,406 | ...... 12,592,000 13,022,036 . XXX Lo XXX
Industrial & Miscellaneous (Unaffiliated) - Commerc aI Mortgag e-Backed Securities
50179MAET ..... LB-UBS COMMERCIAL MORTGACB A4 .......... U 141391 | ... 109.0800 141,804 | ......... 130,000 140,946 | .o e @I [ e 5372(..... 4.802 | MON . 10/26/2011| 09/15/2039
92936JAZ7 ...... WF-RBS COMMERCIAL MORTGAC5A2 ......... . o1 ...85849..... 103.1040 | .......... 87,638 |.......... 85,000 | ..........85814 | ... oo D) 2684 |..... 2,639 | MON . 11/01/2011| 11/15/2044
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed Securities 227240 | ... XXX ... 229442 | ......... 215,000 226,760 CXXX L] XXX | XXX XXX [0 XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed a ured Securities
02006GADS ... ALLY AUTO RECEIVABLES SN1A4 ............. vt IFE 109,990 | 100.1200 110,132 | ..o 110,000 109,994 | e e B e 0700 ..... 0.703 | MON . 09/11/2012| 12/21/2015
02008JAB4 ...... ALLY AUTO RECEIVABLES TRU 1A3 ... e e e IFE 284,967 | 100.0270 285077 | ...t 285,000 284973 | .o | B [ 0630 ..... 0.633 | MON . 04/03/2013| 05/15/2017
02005ADF2 ..... ALLY MASTER OWNER TRUST 1A2 ... L IFE 99977 | L 99.9200 99920 | ......... 100,000 99,983 | ..o | T [ 1.000|..... 1.008 | MON . 02/12/2013| 02/15/2016
02005ACNS . .... ALLY MASTER OWNER TRUST 3A2 .. AL FE 307,276 | L 100.5520 306,684 | ......... 305,000 307,250 | v | (28) [ [ 1.210|..... 0.993 | MON . 12/11/2013| 06/15/2017
03063XAD7 ..... AMERICREDIT AUTOMOBILE R4 A3 .. AL IFE 94985 L 99.9650 94,967 |...... ... 95,000 94,989 | ..o | 3 [ 0670 ..... 0.673 | MON . 09/05/2012| 06/08/2017
03064YAC6 ... AMERICREDIT AUTOMOBILE RE 1A3 .. L IFE 334991 | L 99.8240 334410 ......... 335,000 334,993 | .o | 2 [ 0610..... 0.611| MON . 01/15/2013| 10/10/2017
03064JACY ...... AMERICREDIT AUTOMOBILERE 2 A3 ... L MFE L 244051 L 99.7830 244468 | ......... 245,000 e [ N I 0990 |..... 0.994 [ MON . 04/03/2013| 12/08/2017
03065BACS ... AMERICREDIT AUTOMOBILE RE 3 A3 S MFE L 114089 100.0550 115,063 | ......... 115,000 M4991 [ oo [ 0920]..... 0.922 | MON . 06/13/2013| 04/09/2018
09657YAD4 ..... BMW VEHICLE LEASE TRUST 1 A4 ... S MFE 199,963 | L 99.9980 199,996 | ......... 200,000 199971 [ oo [ 8 0670 ..... 0.674 | MON . 01/16/2013| 04/20/2017
13975EACT ..... CAPITAL AUTO RECEIVABLES 1A3 .. S MFE 199,958 | L 99.8800 199,760 | ......... 200,000 199,967 ... oo 9 0790 ..... 0.795 | MON . 01/15/2013| 06/20/2017
13975FAC4 ... CAPITAL AUTO RECEIVABLES 4 A3 .. S MFE 294096 | .. 99.6250 293,894 |......... 295,000 204996 | ... e O e 1150 |..... 1.150 | MON . 11/21/2013| 03/20/2018
14313PACT ..... CARMAX AUTO OWNER TRUS 13-4 A3 .. S MFE L 344069 | L 99.8500 344483 | ......... 345,000 344970 | oo o e 1.100|..... 1.102 | MON . 10/30/2013| 07/16/2018
14313JAC5 ... CARMAX AUTO OWNER TRUST 2A3 ... S MFE 269944 L 100.3650 270,986 | ......... 270,000 269,962 | ... o T 109 ..... 1.094 | MON . 06/06/2012( 03/15/2017
12591FACO ..... CNH EQUIPMENT TRUSTAA3 ... L | IFE 145000 99.9830 144975 | ......... 145,000 145,000 | oo e [ e 0690 ..... 0.690 | MON . 02/13/2013| 06/15/2018
12625HACS ... CNH EQUIPMENT TRUSTBA3 ... AL IFE 89,987 | L 99.8850 89,897 | .......... 90,000 89,988 | ... | T [ 0690 ..... 0.693 | MON . 05/21/2013| 08/15/2018
12613SAC6 ..... CNHEQUIPMENT TRUSTCA3 ...... AL MFE 109,987 | L 100.4220 110,464 | ......... 110,000 109,988 | ..o [ T e 1.020..... 1.022 | MON . 08/20/2013| 08/15/2018
34529TACT ..... FORD CREDIT AUTO LEASE TRBA3 ... DAL IFE 15249 L 100.0200 15,254 [ ... 15,251 15,251 oo e 2 e 1.050 | ..... 1.054 | MON . 10/25/2011| 10/15/2014
34530FADS ..... FORD CREDIT AUTO LEASE TRBA3 ... AL MFE 89,987 | L 100.1370 90,123 | ..o 90,000 89,988 | ... | T [ 0760 ..... 0.765 | MON . 10/22/2013| 09/15/2016
34530DAC3 ... FORD CREDIT AUTO OWNER TRCA3 .. AL | MFE . 199,966 | L 100.3630 200,726 | ......... 200,000 199,970 | oo e B e 0820..... 0.824 | MON . 07/23/2013| 12/15/2017
34530GAD4 ...... FORD CREDIT AUTO OWNERTRDAS3 ... S MFE 174092 99.8480 174734 | ......... 175,000 174992 [ ..o [ O 0670 ..... 0.671 [ MON . 11/19/2013| 04/15/2018
34528QCD4 ..... FORD CREDIT FLOORPLAN MAS 1 A1 ... 1 |MFE ] 409,898 L 100.0170 410,070 | ......... 410,000 409917 | e 19 e e 0850 ..... 0.855 [ MON . 01/15/2013| 01/15/2018
34528QBT0 ... FORD CREDIT FLOORPLAN MAS 4 A1 .. S MFE 149,974 100.1250 150,188 | ......... 150,000 e 7 - I 0740 ..... 0.744 | MON . 09/12/2012{ 09/15/2016
36159JCS8 ...... GE CAPITAL CREDIT CARDMA 1A ... AL MFE 139,989 L 100.2810 140,393 | ......... 140,000 189992 e 2 s e e 1.030..... 1.031| MON . 01/18/2012{ 01/15/2018
36159LBS4 ... .. GE DEALER FLOORPLAN 2012-1 A . 1 |MFE L ..100,000 ] 100.3110 100,311 | ......... 100,000 100,000 | e e e [ 1500 ..... 1.500 | MON . 02/14/2012{ 02/20/2017
36161YABO ..... GE EQUIPMENT 2012-1CLA2 ....... 1 |MFE ] 75308 L 100.0100 75321 ... 75,313 B R 1 T [ < P P 0470 ..... 0.473 | MON . 09/19/2012( 01/22/2015
36830NACS3 ... GE EQUIPMENT MIDTICKETLL1A3 ... AL IFE 99,998 | L 100.2290 100,229 | ......... 100,000 299,998 [ e O e 0950 ..... 0.951 | MON . 09/17/2013| 03/22/2017
36162WACT ..... GE EQUIPMENT TRANSPORTATI 1 A3 .. AL IFE 249979 L 99.9550 249,888 |......... 250,000 249983 [ e A e 0690 ..... 0.692 | MON . 03/12/2013| 11/25/2016
36163GAC5 ... GE EQUIPMENT TRANSPORTATI2A3 ........... L |MFE ] .354,983 L 99.9540 354,837 |......... 355,000 354,983 | ... | T 1.210|..... 1.211 | MON . 10/23/2013| 09/25/2017
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
|dentification Description Code| N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date

41283TAC2 ..... HARLEY-DAVIDSON MOTORCYCL1A3 ......... S MFE 99,983 L 100.0830 100,083 | ......... 100,000 | .......... 99988 (... [ L T N 0680]..... 0.684 [ MON .|.......... 26|........... 680 [07/17/2012| 04/17/2017
41283NADS ... HARLEY-DAVIDSON MOTORCYCL 1A3 ... . S MFE 105680 )L 100.1130 | ... ..105499 | ... 105,380 | ... 105,535 (242) ... 0.960|..... 0.897 [MON .|.......... 45| .. 1,012 09/26/2011| 05/15/2016
44614TAC6 ... HUNTINGTON AUTO TRUST 2A3 ....... AL IFE 234975 L 99.7920 234511 ..o 235,000 234,982 v B e 0610..... 0.612|MON .| .......... 56| .. 1,199 10/03/2012| 04/17/2017
44890QACT ... HYUNDAI AUTO RECEIVABLES C A3 . DAL IFE 34994 | L 100.5820 35204 | ... 35,000 34,994 O e 1.010..... 1.014 [MON .| .......... 16].. . 85[09/11/2013( 02/15/2018
47787BACY ..... JOHN DEERE OWNER TRUST AA3 .. AL MFE e 157,998 | L 100.1410 158,237 | ......... 158,014 158,003 B [ 1.000 | ..... 1.003 [ MON .| .......... 531.. 1,185 (02/22/2012| 03/15/2016
4T7879AC4 ..... JOHN DEERE OWNER TRUSTBA3 .. AL MFE 109,985 L 100.3070 110,338 | ......... 110,000 109,986 o [ 0870 ..... 0.873|MON .| .......... 431 .. . 268 08/27/2013| 08/15/2017
65477KAD4 ... NISSAN AUTO LEASE TRUSTBAS ... AL MFE 89,999 | L 100.0110 90,010 | ...vivnn 90,000 . 89,999 O e 0750 |..... 0.751|MON .| .......... 56| .. . 84 102212013 06/15/2016
65476LAD3 ..... NISSAN AUTO LEASE TRUSTBA4 ... AL MFE 240,384 | L 100.0870 240209 | ......... 240,000 240,381 B e 0740 |..... 0.706 |MON .| .......... 79].. ... [12111/2013| 09/17/2018
654748AC6 ..... NISSAN AUTO RECEIVABLES O A A3 ... L IFE 149972 99.9470 149,921 | ......... 150,000 149,978 B e 0500 ..... 0.504 | MON .| .......... 3. 685 [01/09/2013| 05/15/2017
65477TMAC2 ... .. NISSAN AUTO RECEIVABLESOCA3 ... S MFE L T9983 99.7330 79786 | .......... 80,000 79,984 B | I 0670 ..... 0674 [MON .|.......... 30].. ... [12/04/2013| 08/15/2018
80282WAC4 ... .. SANTANDER DRIVE AUTOREC 3A3 ... AL MFE L 1T059 L 100.1860 116,660 | ......... 116,443 116,882 (240) ... 1.080..... 1.081|MON .|.......... 56 .. 1,224 101/18/2013| 04/15/2016
80283FAB2 ..... SANTANDER DRIVE AUTO RECE 1A2 .. L MFE 67934 99.9960 67,936 |.......... 67,938 67,936 LA 0480 ..... 0482 (MON .|.......... 141 .. .. 298 (01/09/2013| 02/16/2016
80283DABT ..... SANTANDER DRIVE AUTO RECE 2A2 .. S MFE 52828 )L 99.9900 52827 |.......... 52,833 52,829 B I 0470 ..... 0473 [MON .| .......... 1 .. 188 {03/06/2013| 03/15/2016
80283HACS . ... SANTANDER DRIVE AUTO RECE 4 A3 .. AL IFE 54994 | L 100.4960 55273 | ..o 55,000 54,995 e e 110]..... 112 MON .| .......... 511 .. 251 {07/11/2013| 12/15/2017
80281CAD7 ..... SANTANDER DRIVE AUTO RECE 5A3 .. S MFE 119,999 L 99.9420 119930 | ......... 120,000 119,999 B I 0820]..... 0820 [ MON .|.......... 441 .. . 68 [11/14/2013| 02/15/2018
92867TMACH4 ... VOLKSWAGEN AUTO LOAN ENHA 1A3 ... L IFE 114993 ] L 99.9810 114,978 | ..., 115,000 114,995 e e 0620..... 0.621|MON .|.......... 541 .. .. 524102/21/2013| 08/21/2017
98158VADT ..... WORLD OMNI AUTOMOBILE LEAA A4 .. | IFE . 199,988 | L 100.3940 200,788 | ......... 200,000 ..199,991 | .. 2 e 1.080 | ..... 1.061 [ MON .| .......... 9. 2,120 |06/05/2012| 11/15/2017
T844TNAB2 ... SMART TRUST/AUSTRALIA1US A2A ............ R|.. 1. [1FE......].........203,104 | ...... 99.9650 203,038 |......... 203,110 ..203107 | .. LA 0580 ..... 0.581|MON .|.......... 56| .. 1,050 [01/16/2013| 05/14/2015
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan- Backed and Structured Securmes XXX 7542475 ....... 7,539,282 .. 7,541,903 | .. .. (368) XXX XXX XXX | 2800 .. .. 34327 (. XXX . XXX .
3899999 Subtotal - Industrial & Miscellaneous (Unafiiliated) XXX [ 20,846,323 | ...... 20,346,282 | ...... 20,790,698 | .. ... (92,337) XXX XXX XXX | .o 115,669 | ....... 354,352 | . XXX |.. XXX.
8399999 Grand TOtal = BONAS .. ... .. ...\ttt ettt et et e XXX o[ 57,780,589 | ...... 55,699,299 | ...... 57,900,797 | ........ (12,321) | ....... (495,058) XXX XXX XXX | ... 354,553 ...... 1,183,533 . XXX |[.. XXX.
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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 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
8999999 Total Preferred StOCKS ............. ..o | XXX e XXX L] XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
00287Y109 ....... ABBVIEINC .......oiiiiiiiiiie e | e ... 3,045000]........ 160,806 141,095 L 02/21/2013
00738A106 ....... ADTRANINC ... e [ 460.000 | ......... 12,425 ... 6845].... L.........| 12/07/2006
007974108 ....... ADVENT SOFTWAREINC ... e [ e 750000 ......... 26,214 .. 182101.... L.........] 03/23/2012
00130H105 ....... AESCORPITHE ..o e | e ... 5290.000].........76,758 .. 69,1791 .... L.........| 032012013
001084102 ....... AGCOCORP ... e [ | 550.000]......... 32,555 .. 29375].... L.........| 03/08/2013
00846U101 ....... AGILENT TECHNOLOGIES INC ... e [ e 615.000 ....35172 L 317450 L.........| 10/24/2013
009717101 ....... AKAMAITECHNOLOGIESINC ... e [ e 710.000 .... 33,498 .. 20,79 ... L.........] 05221/2012
011659109 ....... ALASKA AIRGROUPINC ...... v e 490.000] ......... 35951 . 11,085 ... L... .| 05/25/2010
012653101 ....... ALBEMARLE CORP .......ooiiiiiiiiiiiiieai | [ | 570.000......... 36,132 25,011 L 04/29/2010
01741R102 ....... ALLEGHENY TECHNOLOGIESINC ... o | 1,200.000......... 42,756 38,137 L 04/10/2012
018581108 ....... ALLIANCE DATASYSTEMS CORP ..o | e | e 80.000 ....21,034 .. 45841, . L.........] 07/02/2010
020002101 ....... ALLSTATE CORPITHE ... | [ | 855.000 .... 46,632 447951 ... L.........| 09/19/2013
021441100 ....... ALTERACORP ...t e [ | 770.000 .... 25033 21727 L.........| 08/29/2013
023135106 ....... AMAZON.COMINC ... e [ e 310.000 ... 123,625 .. 62,165].... L.........| 02/14/2012
02376R102 ....... AMERICANAIRLS GROUPINC ... e [ e 910.000 ... 22,978 .. 59400.... L.........] 12/09/2013
02503X105 ....... AMERICAN CAPITALAGENCY CORP .........coovvvviin | [ | 700.000 .... 13,503 .. 14005(.... L.........| 12/23/2013
026874784 ....... AMERICAN INTERNATIONAL GROUP I ... | e e 2,210.000 ... 112,821 .. 73815].... L.........| 09/28/2012
03027X100 ....... AMERICAN TOWERCORP ........oooiiiiiiiiiii e [ e 700.000 .... 55874 .. 55,0741.... L.........] 06/03/2013
031100100 ....... AMETEKINC ... e e ... 2,160.000]........ 113,767 .. 99834 (... L.........] 09/25/2013
031162100 ....... AMGENINC ... e e ... 1,260.000 | ........ 143,741 L.........| 08/26/2013
037833100 ....... APPLEINC ... e 396.000........222,164 L.........| 09/06/2011
04013V108 ....... ARES COMMERCIAL REALESTATE .........coovveieii | | ... 1320000 ......... 17,292 L.........] 112972013
04247X102 ....... ARMSTRONG WORLD INDUSTRIESINC ... | [ o 260.000......... 14,979 L.........| 09/04/2013
049513104 ....... ATMELCORP ... e | e ... 2540000 ......... 19,888 L.........| 06/24/2013
050095108 ....... ATWOOD OCEANICSINC ... | [ | 490.000| ......... 26,161 L.........| 04/17/2013
052800109 ....... AUTOLIVINC ... e [ e 480.000 | ......... 44,064 L.........] 0711412010
060505104 ....... BANK OF AMERICA CORP .. v ... 7,115000]........ 110,781 L... .| 03/20/2013
054937107 ....... BB&TCORP ...t [ e ... 1,210000]......... 45,157 L 01/25/2013
075896100 ....... BED BATH&BEYONDINC ........oovviiiiiiiiee [ [ [ 775000 ......... 62,233 L 03/06/2013
077454106 ....... BELDENINC ... [ e ... 1,480.000 | ........ 104,266 L.........] 06/07/2010
084423102 ....... BERKLEYWRCORPCOM ........ooiiiiiiiiie o [ [ 950.000......... 41,221 L.........| 02/24/2009
084670702 ....... BERKSHIRE HATHAWAY INC ... [ e ... 1,757.000] ........ 208,310 L.........| 01/06/2011
08579W103 ....... BERRY PLASTICS GROUPINC .........ooiiiiiinie e e ... 2,690.000]......... 63995 L.........| 04/19/2013
09061G101 ....... BIOMARIN PHARMACEUTICAL COM ... [ [ o 180.000......... 12,663 L.........| 02/20/2009
09739D100 ....... BOISE CASCADELLC ..o e [ ... 1,010.000]......... 29,775 L.........] 11/07/2013
097793103 ....... BONANZA CREEKENERGY INC ... [ [ [ 460.000 | ......... 19,996 L.........] 02/01/2013
099724106 ....... BORGWARNERINC .........coooiviiiiiii e e ... 1570000 ......... 87,779 L.........| 06/18/2013
109217101 ....... BRIGHTCOVEINC ..o [ e ... 2570000 ......... 36,340 L.........| 032212013
110122108 ....... BRISTOL-MYERS SQUIBBCO ..o e [ ... 2,710.000 | ........ 144,037 L.........| 03/06/2013
111621306 ....... BROCADE COMMUNICATIONS SYSTEMS ..o v [ennnnn ...6535000]......... 57,965 L.........|] 07/18/2013
127055101 ....... CABOTCORP ... [ [ 740.000 ......... 38,036 L.........| 10/24/2008
12709P103 ....... CABOT MICROELECTRONICSCORP ..........oovovveeoif e [ o 360.000]......... 16,452 L.........| 05/17/2010
127097103 ....... CABOTOIL&GASCORP ... [ [ ... 1420000 ......... 55,039 L.........| 10/06/2008
14040H105 ....... CAPITAL ONE FINANCIAL CORP ... [ [ ... 1,600.000]........122,576 L.........] 01/28/2011
14055X102 ....... CAPITALSOURCEINC ..o e e ... 7,920.000]........ 113,810 L.........| 08/11/2009
14149Y108 ....... CARDINAL HEALTH INC .. v ... 1,580.000]........ 105,560 L... .| 03/30/2012
142339100 ....... CARLISLECOSINC ......oooiiiiiiiiieiee [ [ [ 310000 ......... 24,614 L 05/04/2007
144577103 ....... CARRIZOOIL&GASINC ... e [ ...2,09.000]......... 93,569 L 11/23/2011
149123101 ....... CATERPILLARINC ... [ e ... 1,050.000]......... 95351 L.........| 102212013
124857202 ....... CBSCORP ... e [ e 505.000......... 32,189 L.........| 08/22/2011
150870103 ....... CELANESECORP .......ooovviiiiiiiiiie Lo [ [ 260.000 ... 14,381 L.........] 06/01/2012
151020104 ....... CELGENECORP ......coiiiiiiiiiiiiiiic e e 1,530.000 ... 258,524 L.........] 08/03/2011
168615102 ....... CHICO'SFASINC ... [ e 1,120.000 ....21,101 L.........| 10/31/2008
125509109 ....... CIGNA CORPORATIONCOM ... [ [ e 740000 ......... 64,735 L.........| 02/02/2012
17275R102 ... CISCO SYSTEMS INC TP RTY FUTUTT I ... 4915000 ........110,243 L] 1202312011
172967424 ....... CITIGROUPINC ... e [ ... 3353.000]........174,725 L.........] 03/01/2012
19239302 ....... COGENT COMMUNICATIONS GROUP .........oovvvieen e e ...2,320000]......... 93751 L.........| 11/19/2009
20030N101 ....... COMCASTCORP ..o, U PUUU BT ... 4,690.000]........243,739 L... .| 05/11/2011
20854P109 ....... CONSOLENERGYINC ........ooovvviiiiiiiiiie [ [ [ 430.000]......... 16,357 Lo 04/13/2011
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212015101 ....... CONTINENTALRESOURCESINC ..o [ [ e 470.000 L 10/16/2008
216648402 ....... COOPERCOSINC/THE ........ovviiiiiiee [ e ... 1,660.000] ... L.........| 06/07/2012
22160K105 ....... COSTCOWHOLESALE CORP ........ovviieieiee [ [ [ 940.000 L.........| 01/29/2013
227046109 ....... CROCSINC ... [ [ 20.000 L.........] 10/09/2013
228368106 ....... CROWNHOLDINGSINC ... e [ 1,060.000 L.........| 04/29/2013
126408103 ....... CSXCORP ...t e ... 3,030.000] ... L.........| 05/06/2013
126650100 ....... CVS CAREMARK CORP ... e e ... 1,690.000] ... L.........| 04/04/2011
232806109 ....... CYPRESS SEMICONDUCTORCORP ..o e [ ... 3,290.000] ... L.........] 07/23/2012
235851102 ....... DANAHERCORP .............c.cee [P FURTURE BT ... 1,440.000 | ... L.........] 06/14/2011
252131107 ....... DEXCOMINC ...t [ e ... 3,250.000] ... L.........| 12/03/2008
254709108 ....... DISCOVER FINANCIAL SERVICES ...........ccoovvvvveon [ [ o 945.000 | ... L... .| 09/23/2010
260003108 ....... DOVERCORP ..o [ [ [ 550.000 L 09/20/2012
262037104 ....... DRIL-QUIPINC ... [ [ e 460.000 L 08/07/2007
23335C101 ....... DTSINC/CA ..., U PUUIRN P 1,500.000 L.........| 08/05/2011
267888105 ....... DYNAMIC MATERIALS CORP ..o [ [ e 210.000 L.........| 08/15/2013
26969P108 ....... EAGLEMATERIALSINC ... [ [ e 970.000 L.........] 05/06/2011
278642103 ....... EBAYINC ... L [ 920.000 ... L.........] 10/25/2012
278865100 ....... ECOLABINC ..........ccoovviiinnn. e e 860.000 | ... L.........| 02/04/2013
28176E108 ....... EDWARDS LIFESCIENCES CORP .........oovviniee [ [ [ 270.000 ... L.........| 04/24/2013
285512109 ....... ELECTRONICARTSINC ... [ [ ... 1,200.000 ... L.........] 10/23/2012
292475209 ....... EMULEXCORP .......... I PUUUIRN ... 1,350.000] ... L.........| 1211972013
26875P101 ....... EOG RESOURCESINC ... e e e 210.000 ... L.........| 10/04/2011
29476L107 ....... EQUITY RESIDENTIAL ..o [ [ [ 700.000 ... L.........| 05/10/2013
30219G108 ....... EXPRESS SCRIPTSHOLDING CO .......oovviiiiiies [ [ ... 1,160.000 | ... L.........| 1211972012
30231G102 ........ EXXONMOBILCORP .............. I ORI ... 2,835000]... L.........] 06/21/2012
30303M102 ........ FACEBOOKINC ... e e ... 1,870.000] ... L.........] 09/17/2013
303726103 ....... FAIRCHILD SEMICONDUCTORINTERN ........ooovvien [ oo [ennnen ... 2470000 ... L.........] 0972212011
316773100 ....... FIFTHTHIRDBANCORP .........oviiiiiiiiiee [ e ... 3,380.000] ... L.........| 10/26/2011
337932107 ....... FIRSTENERGY CORP ........coiiiiiiiiiiii e e ... 1,295.000] ... L.........] 07/29/2013
302491303 ....... FMCCORP ... [ [ ... 1,950.000] ... L.........|] 071712012
34959E109 ....... FORTINETINC ..o e e ... 1,430.000] ... L.........| 11/07/2013
364730101 ....... GANNETTCOINC ... e e ... 1,315.000] ... L.........| 08/30/2012
37940X102 ....... GLOBAL PAYMENTSINC ... [ [ [ 460.000 | ... L.........] 10/03/2013
37954N206 . ...... GLOBE SPECIALTY METALSINC ... U PUUURURS DU ... 2560.000] ... L.........| 04/03/2013
38141G104 ....... GOLDMAN SACHS GROUP INC/THE ..o [ [ e 295.000 ... L.........] 101172012
38259P508 ....... GOOGLEINC ... L [ e 249.000 ... L.........| 08/06/2012
39304D102 ....... GREENDOTCORP ..o [ e ... 1,030.000] ... L.........| 05/18/2012
406216101 ....... HALLIBURTONCO ... [ [ ... 1,940.000] ... L.........] 01/07/2013
413086109 ....... HARMAN INTERNATIONAL INDUSTRIE ...........ooooeoeoif oo [ o 600.000 | ... L.........| 06/04/2010
415864107 ....... HARSCO CORP .......voiiiiiiiieiiiieiieee [ e e ... 1,210.000] ... L.........| 04/04/2012
404132102 ....... HCC INSURANCE HOLDINGS INC ..o [ [ o 560.000 ... L.........] 10/26/2011
422368100 ....... HEARTWARE INTERNATIONALINC ... [ [ [ 280.000 ... L.........] 10/03/2013
427866108 ....... HERSHEY CO/THE ................. . U PUUUURRN B ... 1,140.000 ... L... .| 08/08/2011
437076102 ....... HOMEDEPOTINC ...t [ e ... 1,350.000 L 12/02/2011
438516106 ....... HONEYWELL INTERNATIONALINC ... [ [ [ 425.000 L 06/13/2011
440694305 ....... HORSEHEAD HOLDING CORP ........oooviiiiiii [ [ ... 1470000 ... L.........| 04/23/2012
443320106 ....... HUB GROUPINCCLA ........... v e 860.000 | ... L.........| 08/11/2010
443510201 ....... HUBBELLINC .............. PP PUPTTY PSRN IR I 320.000 ... L.........| 07/14/2008
44919P508 ....... IAC/INTERACTIVECORP ... [ [ ... 1,045.000] ... L.........] 01/08/2013
452327109 ....... ILLUMINAINC .............. e e 480.000 | ... L.........] 04/13/2011
45784P101 ....... INSULETCORP COM ... [ [ ... 2,700.000 ... L.........| 03/06/2009
458118106 ....... INTEGRATED DEVICE TECHINC ..........coovvvvio o [ ... 1,864.000] ... L.........| 05/18/2010
45884X103 ....... INTERMUNEINC ... [ [ ... 1,340.000] ... L.........] 08/01/2012
460146103 ....... INTERNATIONALPAPERCO ... [ | | 680.000 | ... L.........| 10/08/2012
460254105 ....... INTLRECTIFIERCORP .........ovvviiiiiiiiiiiie [ [ ... 1,010.000] ... L.........| 11/20/2008
46118H104 ....... INTRALINKS HOLDINGS INC ... [ | | 730.000 ... L.........| 04/04/2012
465741106 ....... ITRONINC ... [ e 730.000 L.........] 11/05/2012
466313103 ....... JABILCIRCUITINC ... e e 1,980.000 L.........] 1211812013
469814107 ....... JACOBS ENGINEERING GROUP INC . U PUUTUR U T 280.000 L... .| 10/08/2013
477143101 ....... JETBLUE AIRWAYSCORP ... | | .. 2,730.000 L 05/18/2012
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478160104 ....... JOHNSON & JOHNSON ... e e ... 1505.000]........137,843|...... 91590 |........ 137,843 | ......... 94579 | .............o [ 03960 L 32,342 L 01/19/2012
478366107 ....... JOHNSON CONTROLS INC ... | e ... 1,630.000].........83619|......51.300|......... 83619 |......... 73780 | ............ 359 [ ....oooiii | 9,839 L.........| 10/30/2013
46625H100 ....... JPMORGAN CHASE & CO ... e | e ... 4495000]........262,868|...... 58.480(........ 262,868 |........ 187,314 | ............... | BBIT 63,153 L.........| 1212112010
482730102 ....... KI2INC ... L [ 770000 ......... 16,748 | ...... 21750 | ......... 16,748 | ......... 14930 | ..........oooo | [ 1,009 . L.........] 05/15/2012
485170302 ....... KANSAS CITY SOUTHERN COMNEW ... [ o 120.000(......... 14,860 (..... 123.830|......... 14,860 |.......... 1,795 ............. 26| ........... 135 o 4842 . L.........| 03/03/2009
482387109 ....... KAR AUCTION SERVICES INC ... [ [ [ 970.000(.........28,664|...... 29550 (......... 28,664 |......... 16976 |............ 243 | ............ 637 | ... 9,031 L.........| 12/07/2012
48242W106 ....... KBRINC ... L [ e 740.000(.........23599|...... 31.890|......... 23,599 |......... 21,096 | ............. 59| ... 134 2,502 L.........| 04/15/2013
497217109 ....... KIORINC ... [ [ ... 7,900.000|......... 13272 ....... 1680 |......... 13272 |......... 21438 | ... [ e (114) L.........] 01/28/2013
497266106 ....... KIRBY CORP ... Lo [ [ 230.000(.........22,828|...... 99250 | ......... 22828 |.......... 3962 |........ocooois | [ 8,593 |. L.........| 04/02/2004
50077C106 ....... KRATON PERFORMANCE POLYMERSIN .........cooooi [ oeen [onnnnn ...2,020.000].........46,561|......23.050 |......... 46,561 |......... 39827 | .......c.ooooe oo [ 6,734 L.........| 06/06/2013
517834107 ....... LASVEGAS SANDSCORP ................... v 930.000(.........73,349|...... 78870 |......... 73,349 |.........48845| . .............. | 1365 30,420 L... .| 02/21/2012
521865204 ....... LEARCORP ... L [ [ 855.000.........69,229|...... 80970 ......... 69229 |......... 36273 | ...........coos | B8 29,181 L 08/08/2011
526057104 ....... LENNARCORP ... e e 1,780.000 | ......... 70,417 |...... 39560 | ......... 70417 |......... 74957 | ... | M2 (4,540) L 05/23/2013
526107107 ....... LENNOX INTERNATIONALINC ..o [ [ e 990.000(.........84,209]...... 85.060......... 84209 ].........30,936|............ 238 | ............ 673 | ... [ 32,215 L.........| 08/08/2011
527288104 ....... LEUCADIANATIONALCORP ........ooviiiiiiiiiii [ e 1,266.000 | .........35878]...... 28340 ......... 35878 |......... 19707 | .........cooes | e 383 16,172 L.........| 03/01/2013
531229102 ....... LIBERTYMEDIACORP ........ooviiiiiee o [ [ 536.000(.........78413|..... 146292 |......... 78413 |......... 30,908 | ........ocooois | [ 47,505 L.........] 01/14/2013
539830109 ....... LOCKHEED MARTINCORP ..o [ [ [ 515.000(.........76,560|..... 148660 |......... 76,560 |......... 63,697 |............... |.ooooe 1076 o 12,863 L.........| 07/24/2013
50212v100 ....... LPL FINANCIAL HOLDINGS INC ... [ [ e 420.000|......... 19,761 ...... 47.050|......... 19761 | ......... 11125 | ... [ 29T 7,934 L.........| 102212012
502161102 ....... LSICORP ...t e e ... 4520000].........49,878|...... 11.035|......... 49878 |......... 34073 | .........ooooo oo 209 L 15,806 L.........| 05/08/2013
55616P104 ....... MACY'SINC ... L [ e 835000 .........44,589|...... 53400 (......... 44589 |.........39430|............ 209 | ........... 31| ..o 5159 |. L.........| 05/01/2013
565849106 ....... MARATHON OILCORP ... e [ ... 1,010.000].........35653|...... 35300 (......... 35653 |......... 33397 | ...........ooo o BBB L 2,256 | . L.........| 04/30/2013
573284106 ....... MARTIN MARIETTAMATERIALSINC ... [ [ e 220.000(.........21,987|...... 99.940(......... 21,987 | ......... 19485 | ... | 392 1,120 L.........] 11/09/2012
57772K101 ....... MAXIM INTEGRATED PRODUCTS ... e [ ... 1250000 .........34,875|......27.900 | ......... 34875 |......... 14275 | ...........oo o 280 L (1,875) L.........| 07/09/2008
58155Q103 ....... MCKESSONCORP ... [ [ [ 600.000(.........96,840|..... 161400 |......... 96,840 |......... 38,008 ............ 144 | ..........581|. ... [ 38,664 L.........] 01/27/2009
58502B106 ....... MEDNAXINC COM ....... U TITY FTDT U R 840.000(.........44,839|...... 53380 |......... 44839 |......... 18387 |..........oo | [ 11,441 L.........| 04/20/2010
59001K100 ....... MERITORINC ... e [ ... 3,380.000].........35253|...... 10430 |......... 35253 | ......... 33222 | .......oooi e [ 19,223 L.........] 04/07/2011
59156R108 ....... METLIFEINC ........ e e e 680.000(.........36,666|......53.920(......... 36,666 |.........21,024 | ............... | 930 14,266 L.........| 05232012
595137100 ....... MICROSEMICORP ...t e e ... 1,040.000.........25948|...... 24950 |......... 25948 |......... 12829 |.........oooiis o e 4,066 L.........| 05/16/2007
594918104 ....... MICROSOFT CORP ... [ [ ... 2320000].........86,791|...... 37410 ......... 86,791 | ......... 67,629 | .............o. | 2501 L 24,234 L.........] 02/16/2012
607828100 ....... MODINE MANUFACTURING CO ..o [ [ ... 1210000 .........15512|...... 12820 ......... 15512 | ......... 10,865 | ... oo [ 4,648 L.........| 04/08/2013
609207105 ....... MONDELEZ INTERNATIONAL INC ... o [ ... 3245000 ........114549|...... 35300 ........ 114,549 | ......... 83715 | ............ 4564 | ... 81T ... 31,954 L.........| 10022012
609839105 ....... MONOLITHIC POWER SYSTEMS INC ........ooovviiie [ e ... 1,800.000].........62,388|...... 34660 (......... 62388 |......... 26,107 | .......coooven oo [ 22,284 L.........] 01/05/2011
61166W101 ....... MONSANTOCO ... e [ [ 890.000(........103,730..... 116.550 | ........ 103,730 | ......... 79135 ........ocoooos |oeee 1286 | 18,897 L.........] 08/30/2012
55345K103 ....... MRCGLOBALINC ... [ [ ... 1,836.000.........59,229|...... 32260 |......... 59229 |......... 40528 | ............... oo e 9,901 L.........| 0411212012
628550104 ....... MYRIAD GENETICSINC ... e e ... 1,030.000].........21,609|...... 20980 |......... 21,609 | ......... 26,730 | ......ccoeiier | [ (6,382) L.........| 06/29/2012
637071101 ....... NATIONAL OILWELL VARCOINC .......ooiiiiiia e e ... 1535000 ........122,079 | ...... 79530 | ........ 122,079 | ........ 13383 | ........oooe oo 199 15,163 L.........| 04/13/2011
64110D104 ....... NETAPPINC ... [ [ ... 1420000 .........58419|...... 41140 ......... 58419 |......... 56174 | ... [ 3 2245| ... L.........| 05/28/2013
65249B109 ....... NEWS CORPINEW ... [ e ... 1485000].........26,760 | ...... 18.020 | ......... 26,760 |......... 23344 | ............... [ [ 3416 .... L.........] 07/05/2013
62913F201 ....... NITHOLDINGSINC ............ v .. 16,740.000 | .........46,035|....... 2750 |......... 46,035 |......... 94996 | .............o. | [ (4,203).... L.........| 1211112012
655844108 ....... NORFOLK SOUTHERN CORP ....... e e e 660.000(.........61,268...... 92.830|......... 61,268 |......... 48506 |............... |.oooe i B8B | 12,762 ... L.........| 06/25/2013
674599105 ....... OCCIDENTAL PETROLEUMCORP ..o [ [ ... 1,205.000........114596 | ...... 95100 |........ 114,596 | ........ 105221 | ............ 771 |.......... 2481 ... | 17,871 L.........] 09/05/2012
681904108 ....... OMNICAREINC ... [ [ ... 1,085.000].........65491|......60.360 |......... 65491 |.........36415|............... | TM 26,322 L.........] 07/31/2012
681919106 ....... OMNICOM GROUPINC ........ e U PUTUUURE PO I 350.000.........26,030|...... 74.370(......... 26,030 |......... 15356 | ............ 140 | ............ 577 ..o 8,544 L... .| 05/12/2011
682189105 ....... ON SEMICONDUCTOR CORP ... [ e ... 7225000 .........59,534|....... 8240 (......... 59,534 | .........50939 |.......c.o.oon [ e 7,009 L 09/18/2012
685564106 ....... ORBITALSCIENCES CORP .......covviiiiiiiiii [ [ ... 1,110.000].........25863|...... 23.300|......... 25863 |......... 16,136 | ........ocooe oo [ 10,578 L 09/03/2010
693718108 ....... PACCARINC ... e e ... 1,020.000].........60,353|...... 59170 |......... 60,353 | ......... 45701 | ............ 918 | ...........833 ... | 14,239 L.........| 1212112012
695156109 ....... PACKAGING CORP AMERCOM ..o [ [ e 410.000|.........25945|...... 63.280|......... 25945 |.......... 5240 |............ 164 | .......... 51| 10,172 L.........| 02/27/2009
696429307 ....... PALLCORP .....ooiiiiiiiiiiiieiieeiee L [ [ 470.000|.........40,115|...... 85.350|......... 40,115 |......... 10,840 | ...........ooo oo 482 11,792 L .........| 04/02/2004
701094104 ....... PARKERHANNIFIN CORP ... [ [ [ 355.000(.........45667|..... 128640 ......... 45667 |......... 28937 |...........c... | B8B | 15,471 L.........] 08/02/2012
717081103 ....... PFIZERINC .. ... e e ... 5790.000........177,348 | ...... 30630 |........ 177,348 | ........ 142193 | ............... | 08823 L 14,623 L.........] 09/23/2010
718546104 ....... PHILLIPS 66 ... [ e ... 1,290.000.........99498|...... 77130 |......... 99,498 |......... 63494 | ............... | 1885 L 23,068 L.........| 12/03/2013
733174700 ....... POPULARINC ...t [ e .. 1,311.000(......... 37,665(...... 28.730 | ......... 37,665 |......... 20,262 | .........ocoois oo | e 10,409 L.........| 05/30/2012
693506107 ....... PPGINDUSTRIESINC ...........coovviiiii [ [ [ 510.000(.........96,727|..... 189.660 |......... 96,727 |......... 61589 | ............... | 98T 23,448 L.........] 09/09/2013
740189105 ....... PRECISION CASTPARTS CORP ........coovviiiiii oo [ [ 500.000(........134,650|.....269.300 | ........ 134,650 |......... 78184 | ............... | B3 39,940 L.........] 08/23/2011
740585104 ....... PREMIERE GLOBAL SVCSINC ........oovviiiiiiei e e 3,380.000 | ......... 39174 | ...... 11590 | ......... 39174 | ... 274N | e e 6,118 L.........| 02/03/2010
741503403 ....... PRICELINE.COMINC .......oooviiiiiiiiee o [ [ 124.000(........ 144,138 | ... 1,162.400 | ........ 144138 | ......... 86,100 [ ..........cooov |ovrvviniians | o, 58,037 L.........| 06/26/2013
T4164F103 ....... PRIMORIS SERVICES CORP .........oooovviiiiiie [ [ [ 830.000(.........25838]...... 31130 |......... 25838 |......... 11,666 | ............. 29| ............. 83| 13,355 L.........] 10/26/2012
747525103 ....... QUALCOMMINC ... [ [ 2,225.000........165206 |...... 74.250|........ 165206 |........ 132972 | . .............. | 2478 22,941 L.........] 06/20/2011
T4T62E102 ....... QUANTASERVICESINC ......... v 1,240.000 | ......... 39,134 |...... 31560 |......... 39134 |.........21915| . ... | [ 5,295 L... .| 08/08/2011
748341100 ....... QUEST DIAGNOSTICSINC/DE ............o.ooeeoee [ [ [ 515.000(.........27,573|...... 53540 |......... 27,573 |......... 31250 | ............... | 165 (3,677) L 08/29/2013
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74874Q100 ....... QUINSTREETINC ... e [ ... 2770000 ......... 24,071 L 05/09/2011
754730109 ....... RAYMOND JAMES FINL INC COM .. JUUY PUTUUUR U P 830.000......... 43,318 L.........| 0521/2010
755111507 ....... RAYTHEONCO ... [ [ e 700.000 63,490 L.........| 03/14/2011
75524W108 ....... RE/MAXHOLDINGS INC ... [ [ [ 18.000............ 577 L.........] 10/01/2013
761248103 ....... RESPONSYSINC ........... [ PUUUURN PR 1,930.000 52,901 L.........] 11/06/2012
761565100 ....... REX ENERGY CORP COM ........ e e 1,100.000 21,681 L.........| 08/12/2010
772739207 ....... ROCK-TENNCO ................. e [ e 405.000 | ... 42,529 L.........| 06/29/2011
775133101 ....... ROGERSCORP ... e [ ... 1,640.000] ... 100,860 L.........] 01/20/2010
779376102 ....... ROVICORP .... e ... 3,016.000] ... 59,385 L.........] 11/09/2011
74972G103 ....... RPXCORP ...t e ...2,010.000] ... 33,969 L.........] 101122012
74973W107 ....... RTI INTERNATIONAL METALS INC . . U PUTUUUR PUUURN PO 310.000 ... 10,605 L... .| 09/26/2008
794661302 ....... SALESFORCE.COMINC .........ccooviiiiiiiiis [ e ... 2,310.000 127,489 L 1112712012
80007P307 ....... SANDRIDGE ENERGYINC ... [ [ .. 5520000 ......... 33,506 L 08/08/2013
78388J106 ....... SBA COMMUNICATIONS CORP ... v e 360.000]......... 32,342 L.........| 04/14/2011
811699107 ....... SEACHANGE INTERNATIONALINC ........oooovivi [ [ e 150.000(.......... 1,824 L.........| 0501/2013
81616X103 ....... SELECT COMFORT CORP ........ovviiiiiiiiiies [ [ 1,690.000 | . 35,642 L.........] 06/22/2012
826919102 ....... SILICON LABORATORIES ... [ [ [ 360.000 ... 15,592 L.........| 06/22/2007
83001A102 ....... SIX FLAGS ENTERTAINMENT CORP .......oovvvoviie [ [ o 295.000 ... 10,862 L.........| 111272013
83088M102 ....... SKYWORKS SOLUTIONSINC ... [ [ ... 1,180.000 ... 33,701 L.........| 06/24/2013
855244109 ....... STARBUCKS CORP ..o [ e ... 1,280.000] ... 100,339 L.........] 101112012
857477103 ....... STATESTREETCORP ..o [ e ... 1,970.000] ... 144,578 L.........| 10/24/2012
86732Y109 ....... SUNEDISONINC ... [ e e ... 1,800.000] ... 23,490 L.........| 06/03/2013
871503108 ....... SYMANTEC CORP ..o [ [ [ 585.000 | ... 13,794 L.........| 08/02/2012
871546206 ....... SYMMETRY MEDICALINC ... [ [ ... 1,830.000] ... 18,446 L.........] 04/13/2012
87157D109 ....... SYNAPTICSINC ............ e e e 610.000 ... 31,604 L.........] 03/07/2011
880349105 ....... TENNECOINC ... e [ 220.000 ... 12,445 L.........| 07/2412012
88164L100 ....... TESSERATECHNOLOGIESINC ......oooiiiiiiii e | e ... 1,000.000 ... 19,710 L.........| 1211012012
883556102 ....... THERMO FISHER SCIENTIFIC INC . [P PUUU IS ... 1,520.000] ... 169,252 L.........|] 01/13/2012
88732J207 ....... TIMEWARNERCABLEINC ... e [ s 330.000 ... 44,715 L.........| 06/26/2012
887317303 ....... TIME WARNERINC ......... [P PO B ... 1,373.000] ... 95,726 L.........] 08/18/2011
888706108 ....... TIVOINCCOM ... e | e ... 2,810.000] ... 36,867 L.........| 042212010
89417E109 ....... TRAVELERS COSINC/THE ..o e [ e 370.000 ... 33,500 L.........| 02/01/2013
89531P105 ....... TREXCOINC ... e [ e 400.000 31,812 L.........] 08/19/2011
89674K103 ....... TRIQUINT SEMICONDUCTORINC ..o e e ... 4,650.000] ... 38,781 L.........] 06/29/2011
872645106 ....... TRW AUTOMOTIVE HOLDINGS CORP ... e [ e 320.000 ... 23,805 L.........| 04/18/2013
902494103 ....... TYSONFOODSINC ... e | e ... 2,025.000] ... 67,757 L.........| 04/18/2013
904034105 ....... ULTRATECHINC .... e ... 1,650.000] ... 47,850 L.........] 08/26/2011
90478E103 ....... UNILIFECORP ... e e ... 6,610.000].........29,084 L.........| 08/06/2012
910047109 ....... UNITED CONTINENTAL HOLDINGS IN ..o e [ ... 6,070.000]........229,628 L.........| 08/01/2011
913017109 ....... UNITED TECHNOLOGIESCORP ........coovvviiiiin [ e .. 1,290.000 | ........ 146,802 L.........| 1211972012
91324P102 ....... UNITEDHEALTHGROUPINC ..o [ [ 570.000 ... 42,921 L.........] 01/18/2013
91347P105 ....... UNIVERSALDISPLAY CORP ... [ [ [ 760.000 ....26114 L.........| 04/01/2013
91913Y100 ....... VALERO ENERGY CORP ...... . U PURUR I 2,505.000 | . .. 126,252 L... .| 08/22/2011
92335C106 ....... VERABRADLEY INC ..o | [ | 650.000(......... 15,626 L 05/07/2012
92342Y109 ....... VERIFONE SYSTEMSINC ... [ e 560.000(......... 15,019 L 10/03/2012
918204108 ....... VECORP ... e e 1,044.000 65,083 L.........] 11/04/2013
92553P201 ....... VIACOM INC ... v 1,240.000 108,302 L.........| 12/07/2012
92826C839 ....... VISAINC ..o [ 730.000 162,556 L.........| 10/25/2012
929566107 ....... WABASH NATIONAL CORP ... | | e ... 5280.000]... 65,208 L.........] 08/02/2011
92927K102 ....... WABCOHLDGSINCCOM ... e [ e 370.000 ... 34,562 L.........| 02/04/2010
930059100 ....... WADDELL & REED FINANCIALINC ..o e [ e 330.000 21,490 L.........| 10/08/2008
254687106 ....... WALTDISNEY COTHE .......oviiiiiiiiiiieieie | | e 1,650.000 126,060 L.........| 06/06/2012
942622200 ....... WATSCOINC ... e [ e 530.000 50,912 L.........] 01/08/2008
94733A104 ....... WEB.COMGROUPINC ... e [ | 700.000 22,253 L.........| 06/04/2012
949746101 ....... WELLSFARGO&CO ..o | | e 4,440.000 201,576 L.........| 04/15/2011
958102105 ....... WESTERN DIGITALCORP ........ e [ e 430.000 | ... 36,077 L.........|] 11/01/2013
966837106 ....... WHOLE FOODS MARKET INC ... e ... 1,160.000 | ... 67,083 L.........] 08/16/2012
981475106 ....... WORLD FUEL SERVICESCORP ........oooviiiiiii | [ e 760.000 | ... 32,802 L.........] 09/22/2010
008474108 ....... AGNICO-EAGLE MINES LTD U O ], 1,250.000......... 32,975 L... .| 1212912011
148887102 ....... CATAMARAN CORP ... [ N 600.000(......... 28477 L 07/11/2012
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45245E109 ....... IMAXCORP ... [ .ol |... 1200000 .........35376...... 29480 |......... 35376 (......... 24084 ... e 8400 ... | 8,400 L 05/31/2012
460951106 ....... INTEROILCORP ........ooooiiiie UTURUIE P U P 750.000 | .........38618(...... 51490 (......... 38,618 39321 e (3,030) [ ..o (3,030) L.........| 06/25/2010
535919203 ....... LIONS GATE ENTERTAINMENT CORP .. FUTTURTIE P ool |...1830000(.........57,938|...... 31660 |......... 57,938 12615 .o 92 271926 ..o | 27,926 L.........| 09/22/2011
767744105 ....... RITCHIE BROTHERS AUCTIONEERS ... [T R O P 450.000......... 10,319 ...... 22930 ......... 10,319 4293 193 M8 918 L.........| 04/02/2004
867224107 ....... SUNCORENERGYINC ............... U 1 ]...2,030.000......... 71,152 ...... 35.050 |......... 71,152 86,946 ... | 0282 4202 i 4,202 L.........| 051272011
H0023R105 ....... ACE LIMITED SHS U UURUN PUPU R.[..... 680.000|......... 70,400 ..... 103.530(......... 70,400 56,080 | ......oooiis | ITS 13,066 | 13,066 L.........| 01/25/2013
(G0083B108 ....... ACTAVISPLC ..., U PO R.[...1,030000](........173,040|..... 168.000|........ 173,040 148320 ..o [ e 720 24,720 L.........| 10/01/2013
Y0486S104 ....... AVAGO TECHNOLOGIESLTD ... | e R.[..... 270.000(.........14,278...... 52.880|......... 14,278 14,083 | ... BB 194 194 L.........| 1211712013
G0692U109 ....... AXIS CAPITALHLDGS LTD SHS ... U R.[..... 230.000(.........10941(...... 47.570(......... 10,941 8194 . ... B2 230 2074 ..o 2,974 L.........| 09/13/2012
M20598104 ....... CAESAR STONE SDOT YAMLTD ....... U OO R.[...1,260.000(.........62584|...... 49670 (......... 62,584 28522 . B2 34062 ... | 34,062 L.........| 04/15/2013
21240E105 ....... CONTROLADORA VUELA CIADE AVIA .. U U R.[..... 630.000|..........8537|...... 13550 |.......... 8,537 |.. 8576 | ... | e (A0) | ..o [ (40) L... .| 12/27/2013
G2554F113 ....... COVIDIENPLC ... [ R.[..... 785.000(.........53459(...... 68100 ......... 53459 (......... 35140 ..o B89 12576 | o 12,576 L 10/14/2011
G3223R108 ....... EVERESTRE GROUPINCCOM ..........oooviviiea o R.[..... 320.000(.........49,878..... 155870 |......... 49878 |......... 19759 | T30 14694 ... | 14,694 L 03/05/2009
(635569105 ....... FLEETMATICS GROUPLTD ............. U PO R.[..... 420.000|.........18,165|...... 43250......... 18,165 13028 ..o e e AT 5,137 L.........| 11/01/2013
Y2573F102 ....... FLEXTRONICS INTERNATIONALLTD ...... U P R.|[...4810000(.........37,374|....... 7.770|......... 37,374 17212 e 7507 | oo 7,507 L.........| 01/29/2013
G5480U120 ....... LIBERTY GLOBALPLCSHSCLC .......... T R.[..... 915.000|......... 77,153 |...... 84.320|......... 77,153 64,042 ... | B0 13,110 L.........| 07/30/2013
580037109 ....... MCDERMOTT INTERNATIONALINC ... o R.[...2570.000(.........23541|....... 9160 |......... 23,541 19095 .. e e 2194 |..........6649|......... (4,455) L.........| 08/08/2012
N63218106 ....... NIELSEN HOLDINGSN.V. ............. U P . R.|...2180.000(........100,040 | ...... 45890 |........ 100,040 76,251 o 1038 28789 . 23,789 L.........| 03/22/2013
H6169Q108 ....... PENTAIRLTD .. v RO 210.000|......... 16,311 |...... 77.670(......... 16,311 6,593 . 242 5989 ... 5,989 L.........| 10/01/2012
N72482107 ....... QIAGENNV ................ [ PO R.[..... 890.000 | .........21,191|...... 23.810(......... 21,191 17572 e e 5037 .o 5,037 L.........| 09/24/2009
m 780259206 ....... ROYAL DUTCH SHELL PLC ...... e R.[..... 985.000......... 70,201 ...... 71.270|......... 70,201 69,987 ... 03302 2285|. . 2,285 L.........| 10/10/2012
- 80105N105 ....... SANOFI ... R 1,640.000(......... 87,953 |...... 53.630(......... 87,953 68,699 ... | 1899 TA0| .o 7,430 L.........| 03/06/2012
N 806857108 ....... SCHLUMBERGERLTD ........c.oviiiii [ R.[..... 655.000 | .........59,022(...... 90.110......... 59,022 47569 (............205). ... 623 1518 11,518 L.........| 12/18/2012
&~ G7945M107 ...... SEAGATE TECHNOLOGY ........oovviiiiiiiiei [ R.[..... 700.000(.........39,312(...... 56160 |......... 39,312 15901 | ..o | TAO 14876 ... | 14,876 L.........| 08/17/2011
826197501 ....... SIEMENSAG ... R.[..... 320.000(.........44,323|.....138510(......... 44,323 36388 ... e e 7935 . o 7,935 L.........| 07/19/2013
M87245102 ....... SYNERON MEDICAL LTD . U R.[..... 830.000(.........10,209...... 12.300......... 10,209 8562 | ... | e 3013 . 3,013 L.........| 08/10/2011
H84989104 ....... TE CONNECTIVITYLTD ...t U PO R.[..... 655.000|......... 36,097 |...... 55110 |......... 36,097 20201 oo BB M783 | 11,783 L.........| 06/22/2012
881624209 ....... TEVA PHARMACEUTICAL INDUSTRIES ... P P R 4420000 (........ 177,154 |...... 40.080|........ 177154 | .. 172405 | .o | TBE 4748 | ... 4748 L.........| 10/30/2013
Q9235v101 ....... TRONOXLTDSHSCLA ................... T P R 1,390.000......... 32,067 |...... 23.070|......... 32,067 |......... 26344 .o B 5723 .. 5723 L.........| 02/14/2013
H89128104 ....... TYCO INTERNATIONAL LTD SHS .. T R.[...3720.000(........152,669|...... 41.040........ 152,669 139146 | ..o B0 1495 .. 11,495 L.........| 121182013
G87210103 ....... UTIWORLDWIDEINCSHS ........... R.[...2460.000(.........43198|...... 17560 ......... 43198 .. 428481 .. 04 8080 ... | 8,080 L... .| 02/22/2011
G9319H102 ....... VALIDUS HOLDINGS LTD COM SHS ... R.|[.... 510.000|......... 20548 ...... 40290 |......... 20548......... 13570 ..o | T00 | 2912 2,912 L 12/18/2009
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) .................................... ... 16872841 .. XXX .. |..... 16,872,841 |..... 11,258,107 |......... 12918 ....... 154643 |............... |...... 4,089,155|.........65391|...... 4,023,764 XXX XXX
Mutual Funds
411511306 ....... HARBOR INTERNATIONALFUND ... [ [ .. 58257.795|...... 4,136,886 |...... 71010 ...... 4,136,886 | ...... 2457574 ..o 8B 22T 510980 | ........cooeon oot 510,980 Lo 12/16/2011
922908710 ....... VANGUARD 500 INDEX FUND T P s |..15836.847 | ...... 2,697,900 ..... 170360 | ...... 2,697,900 |...... 2640990 ... 14802 56,910 ... | 56,910 ... Lo 11/26/2013
9299999 Subtotal - Mutual FUNDS . ... 6,834,786 ... XXX .. |...... 6,834,786 | ...... 5098564 |............... | 099729 567,889 |............... ... 567,889 XXX XXX
9799999 Total COMMON SLOCKS .. ... ... 23,707,627 | ... XXX .. |..... 23,707,627 |..... 16,356,671 |......... 12918 ........ 254372 (.. 4657,044|......... 65391 ...... 4591853 |............... CXXX L XXX
9899999 Total Preferred and Common StOCKS .............co.viiuiiiii i 23,707,627 (... XXX .. |..... 23,707,627 |..... 16,356,671 |......... 12918 (........ 254372 (... | 4657044 |......... 65,391 ...... 4591653 |............... XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues ............... 0, the total $ value (included in Column 8) of all such issues §............... 0.
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912828VW7 ...[US TREASURY NOTE ........oiiiiii e [ . 09/27/2013 . | JPMORGAN SECURITIES INC, NEWYORK .................. [..o.... XXX [, 125894 (............. 125,000 (... 51
912828VR8 ... |US TREASURY NOTE ... i [ . 09/05/2013 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..o XXX [ 89,164 |.............. 90,000 ..o 34
912828VC1 ... [USTREASURY NOTE .......oooiiiiiiiiiii e . 06/06/2013 . | CREDIT SUISSE, NEW YORK (CSUS) ..........coooveveiii] o, XXX 1,028,252 ........... 1,035,000 | .....ccooiiiiiin 162
912828WF3 ...[US TREASURY NOTE ...ttt [ . 12/05/2013 . | JP MORGAN CHASE BANK/HSBCI, NEWYORK ............. [....... XXX [, 530,478 |............. 530,000 ..o 192
912828WB2 ...|USTREASURY NOTE ... [ . 11/05/2013 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..o XXX [ 179,790 ............. 180,000 | .........ocoeii 7
912828VY3 ... [USTREASURY NOTE . ...t [ . 10/07/2013 . | JAMORGAN SECURITIES INC, NEWYORK .................. [ XXX [, 978,472 |............. 980,000 |........cooviin 54
912828RR3 ... |US TREASURY NOTE ... [ . 11/01/2013 . | MORGAN STANLEY & COINC,NY ..o | XXX [ 407,285(............. 415000 (................ 3,902
912828RP7 ... [US TREASURY NOTE .......oooiiiiiiiiiiii e . 01/10/2013 . | CREDIT SUISSE, NEW YORK (CSUS) .........oovveeiiii] o XXX 260,772|............. 250,000 ... 870
912828QN3 ... |USTREASURY NOTE ... [ . 04/03/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 101,377 ..o 90,000 |.........cene 1,088
912828UC2 ... |USTREASURY NOTE ... [ . 12/20/2013 . | MORGAN STANLEY & COINC,NY ..o | XXX [ 538,863 |............. 540,000 .........oceenn 21
912828SF8 ....[US TREASURY NOTE ..ot [ . 10/07/2013 . | JP MORGAN CHASE BANK/HSBCI, NEWYORK ............. [....... XXX o [, 404,027 (............. 415,000 (................ 1,218
912828RV4 ... |USTREASURY NOTE ... [ - 11/25/2013 . | MellonBank ... XXX [ 400,594 |............. 400,000 (... 448
3620A94H1 ... [GNMA  POOL #0723624 ............ooioiiiii e . 08/15/2013 . | JPMORGAN SECURITIES INC, NEWYORK .................. ..o XXX 226,370 |............. 212,273 (.. 504
3620AUUY8 ...| GNMA POOL#0740499 ...... ... [ . 08/16/2013 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 174900 (............. 164,056 |.................. 390
38378KGV5 ... | GNMA GTD REMIC P/T 13-57 A ..o L . 04/12/2013 . | JPMORGAN CHASE BK/RBS SEC INC, NEW YORK .........|....... XXX [ 125249 (............. 125,000(.................. 136
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS ......... ..o 5571,485|........... 5551,330|................ 9,077
Bonds - All Other Governments
683234DP0 ... | PROVINCE OF ONTARIO CANADA ... oo |0 09/27/2013 . | JP MORGAN CHASE BANK/HSBCI,NEW YORK .............|....... XXX [ 336,118|............. 330,000 161
m 1099999 Subtotal - Bonds - All Other GOVEIMMENES .. ... o 336,118 |............. 330,000(.................. 161
@ Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
13063BN73 ... | CALIFORNIA ST ..ot . 03/14/2013 . | GOLDMAN SACHS & CO,NY ... XXX [ 35118 35,000 ...
452152SGT ... [ILLINOIS ST .. . 06/27/2013 . | WACHOVIA CAP MKTS/WACHOVIA BK, CHARLOTTE ......|....... XXX [ 109,721 ............. 100,000 [.......cooviiiinn
93974C7TW4 .. | WASHINGTON ST ... [ . 01/24/2013 . | JPMORGAN SECURITIES INC, NEWYORK .................. [....... XXX [ 303,075|............. 250,000 ...
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) .......... ... L 447914 ... 385,000|......................
Bonds - U.S. Special Revenue, Special Assessment
041826E53 ....| ARLINGTON TXINDEP SCHDIST ... [ . 05/23/2013 . | WACHOVIA CAP MKTS/WACHOVIA BK, CHARLOTTE ...... |....... XXX [ 40,000 (.............. 40,000 (...
072031AB3 ... |BAY AREACAWTR SPLY & CONSV A ... ... . 02/01/2013 . | GOLDMAN SACHS & CO, NY ... XXX [ 250,000 ............. 250,000 ...
13033LSP3 ... | CALIFORNIASTHLTHFACSFINGA ... . 07/24/2013 . | SOUTHWEST SECURITIES INC, DALLAS ................oo ot XXX [ 171,878 ............. 150,000 |................ 3,083
19648AWW1 ..| COLORADO STHLTHFACS AUTHREV ... [ . 06/27/2013 . | MESIROW FINANCIAL INC, CHICAGO .............coooei [ XXX o [, 226,790 |............. 200,000 ... 4,194
220245TP9 ....|CORPUS CHRISTI TXUTILITY SYSR ... . 07/18/2013 . | PIPER JAFFRAY & CO, MINNEAPOLIS .................oo oo XXX [ 464,016 (............. 400,000 (...........onne 444
313371PV2 ... [FEDERALHOME LNBK CONSBD .......cooiiiiiiiiiee e . 01/17/12013 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX o [, 534,961 |............. 515,000 ... 907
3135GOWJ8 ...| FEDERAL NATL MTG ASSN ... L . 04/11/2013 . | BARCLAYS CAPITALINC,NEWYORK .............oooooiiii oo XXX [ 444,048 (............. 445000 (...t
53945CAEOQ ... | LOS ANGELES CAWSTWTR SYSREVE .........oooiiii . 05/15/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [, 263,355 |............. 220,000 ...
5447125B4 ....|LOS ANGELES CNTY CAMET TRANSP ..ot [ . 05/15/2013 . | JAMORGAN SECURITIES INC,NEWYORK .................. [....... XXX o [, 340,303 |............. 290,000 |.....ocoiiiii
592112LU8 ....| MET GOVT NASHVILLE & DAVIDSONC ..o [ . 01/30/2013 . | RAYMOND JAMES/FI,SAINT PETERSBURG ................. | ....... XXX [ 284678|............. 250,000 ...
649907XP2 ... [NEW YORK STDORMAUTHREVENUES ... . 12/05/2013 . | NATIONAL FINL SVCS CORP,NEW YORK ...............oo oo XXX [, 110,000 (............. 110,000 | ......coovoeiii
67760HJM4 ... [ OHIO ST TURNPIKE COMMISSION ... . 08/13/2013 . | CITIGROUP GBL MKTS INC,NEWYORK ...............o.ooo| oot XXX [ 558,440|............. 500,000 ......ccoivinnn 69
686543TP4 ....| ORLANDO & ORANGE CNTY FLEXPRE ..........coooiiiii . 06/27/2013 . | GOLDMAN SACHS & CO,NY ..o XXX [, 226,614 |............. 200,000 ..o 28
727199WC1 ...[ PLANO TXINDEP SCHDIST ...\ oo [ . 12/11/2013 . [BOSCINC, JERSEY CITY ..o XXX [ 67,423 .............. 65,000 (...
91412GSX4 ...| UNIV OF CALIFORNIACAREVENUES ... . 09/26/2013 . | BARCLAYS CAPITALINC,NEWYORK .............oooooiii] o XXX [ 30,000|.............. 30,000 ...
91523NKQ8 ... [ UNIV OF WASHINGTON WA UNIVREV ... [ . 01/15/2013 . | BARCLAYS CAPITAL INC,NEWYORK .............ocoooovifnnn. XXX [, 607,650 |............. 500,000 ................ 2,986
3132GUG24 .| FHLMC POOL#Q0-8917 ... .. i L . 09/20/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 217,215 ... 215,732 ... 503
3132J7TW99 ... [FHLMC POOL#Q1-6571 . ...\ . 03/27/2013 . [NOMURA SECS,NEW YORK ... o XXX 154,031 ... 149,727 | ..o 125
31417C3V5 ... |FNMA  POOL #0ABB211 ... ... i [ . 01/03/2013 . | GOLDMAN SACHS & CO, NY ... XXX [ 119,906 | ............. 1M4128 (... 124
31417EHHTY ... | FNMA  POOL #0ABT7431 ... o . 01/03/2013 . |NOMURA SECS,NEWYORK ...........cooiiiii] XXX [ 84,705|.............. 81228 | ... 88
31419JSV1 .| FNMA  POOLH0AETT31 ... o [ . 05/13/2013 . | CREDIT SUISSE, NEW YORK (CSUS) ..........oooviii | XXX [, 275,806 |............. 255,709 | ... 384
3138ALLZ8 ....| FNMA POOL#0AIB643 ...t L . 06/10/2013 . |NOMURA SECS,NEWYORK ...........cooiiiii] XXX [ 385696 |............. 361,149 ... 542
3138AUP43 ... [FNMA  POOL#0AJ3142 . ... . 06/12/2013 . |[NOMURA SECS,NEW YORK ...........ccoovvvieiiiii] o XXX 196,817 | ... 184,480 ... 369
3138EORSO ... | FNMA  POOL#0AJTB96 ..o . 05/13/2013 . | CREDIT SUISSE, NEW YORK (CSUS) ........cooviiiiii] i XXX [ 308,042 |............. 285596 ...l 428
3138LVXAB ... |[FNMA  POOL #0AOBAT2 ...\ [ . 05/21/2013 . | MORGAN STANLEY & COINC,NY ..o |, XXX [, 91,267 ... 86,305 ... 165
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3138MGDD4 ..| FNMA  POOL #0AQ0999 ..........oooiiiii e . 01/31/2013 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX o, 213891 ... 201814 ... 216
3138MR6EG ...[ FNMA  POOL #0AQO9868 ...........c.ooiiiiiieiii e [ . 01/31/2013 . [NOMURA SECS,NEWYORK ..........ccoviviii XXX [ 56,034 |.............. 54205 (. ... 50
3138NXL54 ... | FNMA  POOL#0ART247 ... . 01/03/2013 . |NOMURA SECS, NEW YORK ...........ccoooiiviiiii XXX |, 103,531 ... 98,630 [......ccoiinnn 107
3138NXNFO ...[ FNMA  POOL#0ART289 ... ..o [ . 01/03/2013 . | JEFFERIES & CO, INC.SEC FIN,JERSEY CITY ...............|....... XXX [ M7,700(............. 111,945( . ... 121
3138W03B3 ...| FNMA  POOL#0AR3493 ... ... . 01/31/2013 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX 157,923 | ............. 152,721 | ... 140
3138WVCNYI .. [ FNMA  POOLHOATT276 .. ... [ . 09/19/2013 . | JPMORGAN SECURITIES INC, NEWYORK .................. [.ooooe. XXX [, 401,423 (............. 385,000 ..o 984
3138X4R44 ... [FNMA  POOL #0AUS006 .........coouieiiiiiiiiii e [ . 11/06/2013 . [NOMURA SECS,NEWYORK ...........coooviiii o XXX [ 76,408 |.............. T4864 (... 87
3138X5MS3 ...| FNMA  POOL #0AUST68 ..o . 09/19/2013 . | NOMURA SECS, NEW YORK ...........oooviviiii XXX 201,582 |............. 199,695|................. 447
31418AHT76 ... [FNMA  POOL#OMAT153 ... .o [ . 05/30/2013 . | FTN FINANCIAL SECURITIES CORP, MEMPHIS .............|....... XXX o[ 193,201 (............. 183,946 |.................. 261
3199999 Subtotal - Bonds - U.S. Special RevenUE, SPECIal ASSESSMENE ... ... ... e 7975334 |........... 7,361,871 .............. 16,852
Bonds - Industrial and Miscellaneous (Unaffiliated)
00440EALT ... [ACEINAHOLDINGS INC ..o [ . 01/23/2013 . | CREDIT SUISSE, NEW YORK (CSUS) ...........ooooevii | XXX 100,029 | .............. 90,000 (........cvvn 1,022
020002AZ4 ....| ALLSTATE CORP/THE ..o . 06/04/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 69,862|.............. 70,000 (...,
025816BG3 ... [ AMERICAN EXPRESS CO ......oiiiiiiiiii e [ . 12/02/2013 . | JEFFERIES & CO (BONDS DIR DIV), BROOKLYN ............[....... XXX 103,469 ............. 105,000 f........coovvnnn. 59
02665WAB7 ...| AMERICAN HONDA FINANCE CORP ..o . 10/03/2013 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ............cooof e XXX 29,896 |.............. 30,000 (..o,
02687QDGO ...| AMERICAN INTERNATIONAL GROUP | ... . 06/07/2013 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX 103,235|.............. 90,000 ................ 2,135
03076CAF3 ... | AMERIPRISE FINANCIAL INC ... [ . 11/07/2013 . | CREDIT SUISSE, NEW YORK (CSUS) ...........cooooeviii | XXX [ 81,564 |.............. 80,000 (........oeoivinnn 596
03523TBAS5 ... | ANHEUSER-BUSCH INBEV WORLDWIDE ............oooooviiiiiiiiieiee e . 06/17/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX 115,893 | ............. 110,000 | ................ 1,098
m 037833AJ9 ... .[APPLEINC ... ..o [ . 09/05/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 33145 (... 35,000 (.....cccoivinnnns 123
- 00206RAVA . | AT&TINC ... . 01/23/2013 . | JEFFERIES & CO (BONDS DIR DIV), BROOKLYN ............[....... XXX | 93,946(.............. 90,000 ................ 1,019
L 06050TKN1T ... [BANKOF AMERICANA ... . o [ . 03/21/2013 . | BARCLAYS CAPITAL INC,NEWYORK ............ocooooii | XXX [ 280,870 |............. 250,000 ..o 405
- 084670BHO ... | BERKSHIRE HATHAWAY INC ... [ . 01/29/2013 . | GOLDMAN SACHS & CO,NY ..o XXX 139,805 ............. 140,000 [ ..........ooeinnn.
097014AN4 ... | BOEING CAPITAL CORP .......cooiiiiiii i . 10/23/2013 . | RBC CAPITAL MARKETS LLC,NEWYORK ...................| oo XXX [ 46,672|.............. 45,000, 194
101137AM9 ... |[BOSTON SCIENTIFIC CORP ..ot [ . 08/09/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 135281 (............. 135,000 (.......ccovviiinnnnn 7
149123BM2 ... | CATERPILLARINC ... e . 08/14/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 90,907 |.............. 80,000 (..........oevvnie 51
12527GACT ...|CFINDUSTRIES INC ... . 05/20/2013 . | MORGAN STANLEY & COINC,NY ..........cooooi [ XXX [ 29972 ... 30,000 (..o
166764AC4 ... | CHEVRON CORP ... ... . 06/17/2013 . | BARCLAYS CAPITAL INC, NEWYORK .............oocoovei | XXX 100,000 |............. 100,000 | .....cooveiinn,
172967GLY ... | CITIGROUPINC ... e . 02/14/2013 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............[....... XXX [ 79810(............e. 80,000 (......ccoviiinn,
19416QDW?7 .. | COLGATE-PALMOLIVE CO ..o . 05/03/2013 . | JPMORGAN SECURITIES INC, NEWYORK .................. .o XXX [ 80,348 |.............. 80,000 (........ceovvinnn 231
126650BZ2 ....| CVS CAREMARK CORP ........cooiiiiiiiiiiiii e e . 05/28/2013 . | UBS SECURITIES LLC, STAMFORD .............coooviveeioi | XXX 122047 ............. 125,000 ................ 1,734
25179MATO ... | DEVON ENERGY CORP ..ot e . 12/11/2013 . | MORGAN STANLEY & COINC,NY ... [ XXX [ 89,844 |.............. 90,000 [ ..c.ovviieiii
25459HBA2 ... [ DIRECTV HOLDINGS LLC /DIRECTV ... [ . 02/14/2013 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .............oof e XXX 103,863 |.............. 95,000 ................ 2,230
25470DAH2 ... | DISCOVERY COMMUNICATIONS LLC ... [ . 03/12/2013 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 49919|.............. 50,000 (......ccooviiiinnn,
263534CD9 ... |EIDUPONTDENEMOURS & CO .......oivviiiiiie e e . 03/25/2013 . | BNP PARIBAS SECS CP/FIXED INCOME, PA ................ [....... XXX 124,309 ............. 120,000 |..........coevne 475
29273RAS8 ... | ENERGY TRANSFER PARTNERSLP ...........oooiii [ . 01/14/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 79919(.............. 80,000 (......cc.ooviinn,
29379VAZ6 ... | ENTERPRISE PRODUCTS OPERATING ........oiiiiiiiiii | e . 03/11/2013 . | JPMORGAN SECURITIES INC, NEWYORK .................. [.ooooe. XXX [ 79926 |.............. 80,000 (......cvveiii
26875PAH4 ... [EOGRESOURCES INC ... [ . 10/22/2013 . | MILLENNIUM ADVISORS LLC, JERSEY CITY .............ooo [ XXX [ 52,002(.............. 50,000 |..........ocooen 292
26884LABS ... [EQTCORP ... . 06/25/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 82,206 |.............. 80,000 (........oeovvinnn 466
26884ABA0 ... |[ERP OPERATINGLP ... . 04/03/2013 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX [ 47573 (... 48,000 .......cceiiii
31620MAJ5 ... | FIDELITY NATIONAL INFORM ..o . 04/10/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 59,770 (.............. 60,000 ..o
35671DAUSY ... | FREEPORT-MCMORAN COPPER & GOLD ...........ooviiiiiiiiiiiie [ . 03/04/2013 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX [ 123,057 (............. 125,000 [ ................ 1,242
369550AQ1 ... | GENERALDYNAMICS CORP .......cooiiiiiiiiiiiiiee e . 05/31/2013 . | CANTOR FITZGERALD & CO/DEBT CAP MKTS, NY .........[....... XXX [ 52170 ............. 50,000 |..........ocoenn 438
36962G6R0 ... | GENERAL ELECTRIC CAPITAL CORP ..o [ . 10/24/2013 . | BARCLAYS CAPITAL INC,NEWYORK .............ccooovifnnnn XXX [ 150,512 ............. 150,000 | ........ccivnnns 436
37247DAMS ...| GENWORTH FINANCIALINC ... . 01/31/2013 . |NOMURA SECS, NEW YORK ..o XXX 66,313].............. 55,000 |.........cocevnn 507
37247DANG ...| GENWORTH FINANCIALINC ... . 01/22/2013 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............[....... XXX 5950 ... 5000 (... 160
373334JY8 ... | GEORGIAPOWER CO ...ttt [ . 02/25/2013 . | KEYBANC CAPITAL MARKETS INC, NEWYORK ............ [....... XXX [ 65,255 .............. 65,000 .........oivn 24
428236BM4 ... [HEWLETT-PACKARD CO ..ot [ . 02/28/2013 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 60,338|.............. 60,000].........ccn 670
437076AW2 ...|HOME DEPOT INC/THE ..o . 05/23/2013 . [NOMURA SECS,NEWYORK ..........ccooiviiii XXX [ 102,705 .............. 90,000 (.....ccovvinnnnn 638
437076AP7 ... [HOME DEPOT INC/THE ...t [ . 03/11/2013 . | CREDIT SUISSE, NEW YORK (CSUS) .........coccoviivei | XXX 68,057 |.............. 60,000].........cc 117
459200HBO ... [ INTERNATIONAL BUSINESS MACHINE ... [ . 01/28/2013 . | BARCLAYS CAPITAL INC, NEWYORK .............oocoovvi | XXX 110,083 |............. 110,000 | .......ooeenn, 294
24422ERZ4 ... | JOHN DEERE CAPITALCORP ...t . 01/17/2013 . | JPMORGAN SECURITIES INC, NEWYORK .................. ..o XXX [ 139,852 ............. 140,000 [ ..........oooveiinnn
46625HHPS ... [ JPMORGAN CHASE & CO .......ooviiiii e [ . 01/18/2013 . | MIZUHO SECURITIES USAINC.NEWYORK .................[....... XXX 105,403 |............. 100,000 | .......oooivinnnn 41
46625HGYO0 ...| JPMORGAN CHASE & COSRINT ... e . 07/24/2013 . | JPMORGAN SECURITIES INC, NEWYORK .................. [.ooooe. XXX [ 103,887 [ ............. 90,000 (.....ccovvinnnnn 210
49326EEEY ... [KEYCORP ...\ttt [ . 11/05/2013 . | KEYBANC CAPITAL MARKETS INC, NEWYORK ............ |....... XXX [ 99,937 ............. 100,000 ...
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501044CX7 ... [KROGER CO/THE ... ..ot . 12/16/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE XXX 64841 65,000
58933YAD7 ...|MERCK&COINC ... ... . 05/15/2013 . | BNP PARIBAS SECS CP/FIXED INCOME, PA XXX 109,970 o 110,000
61945CACT ...|MOSAIC COITHE ... . oo . 11/07/2013 . | MORGAN STANLEY & COINC,NY ...........oooooii XXX 84,8220 85,000
628530BF3 ....[MYLAN INC/PA ... . 11/19/2013 . | JPMORGAN SECURITIES INC, NEW YORK XXX 8479 85,000
666807BG6 ... | NORTHROP GRUMMAN CORP ........cooiiii . 05/28/2013 . | JAMORGAN SECURITIES INC, NEW YORK XXX 99,462 ... 100,000
693304AQ0 ... [PECOENERGY CO ..ot . 09/16/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE XXX 84,878 ... 85,000 ...
713448BT4 ....|PEPSICOINC ... ..o . 08/14/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE XXX 78,023 75,000 516
7T4005PAV6 ... [PRAXAIRINC ... . 10/30/2013 . | MILLENNIUM ADVISORS LLC, JERSEY CITY XXXl 57,804 ... 85,000 243
742718DS5 ... |PROCTER & GAMBLE CO/THE ... . 09/27/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE XXX 133519 130,000 891
74432QBM6 ...| PRUDENTIAL FINANCIALINC ... . 05/22/2013 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK XXX, 100,485 .............. 85,000 |................ 1,992
74456QAWG .. | PUBLIC SERVICE ELECTRIC& GAS ... . 10/08/2013 . | KEYBANC CAPITAL MARKETS INC, NEW YORK XXX 72,346 70,000 840
75076PAS4 ... | RAILSPLITTER ILTOBACCO SETTLE ..o . 04/24/2013 . | FIXED INCOME SECURITIES LLC, JERSEY CITY XXX 242790 ............. 200,000 | ... 4,522
761713AY2 ... [REYNOLDS AMERICANINC ... . 09/12/2013 . | GOLDMAN SACHS & CO,NY ..o, XXX 499610 80,000
828807CGO0 ... | SIMON PROPERTY GROUPLP ... . 01/28/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE XXX 98876 090,000 619
855030AL6 ....[STAPLESINC .. ..o . 01/07/2013 . | BARCLAYS CAPITAL INC, NEWYORK ........................ XXX 124659 125,000
882508AR5 ... | TEXAS INSTRUMENTS INC ... . 08/14/2013 . | MILLENNIUM ADVISORS LLC, JERSEY CITY XXX oo 87,352 85,000 34
89233P4R4 ... [TOYOTAMOTOR CREDITCORP ........cooivviiiiiii . 11/04/2013 . | MILLENNIUM ADVISORS LLC, JERSEY CITY XXXl 62,730 . 60,000 541
792860AH1 ... [ TRAVELERS COS INC/THE ... . 10/22/12013 . [ STIFELNICOLAUS ... ... XXXl 54987 (... 60,000 . 1,100
898365AB7 ... | TRUSTEES BOSTON COLLEGE ..., . 08/14/2013 . | BARCLAYS CAPITALINC,NEWYORK ........................ XXX 75,000 75,000
911312AP1 ... [UNITED PARCEL SERVICEINC ............oooiii . 06/05/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE XXXl 89,657 . 90,000 194
T 91159HHBY ...|USBANCORP ... ... . 05/23/2013 . | US BANCORP INVESTMENTS INC, ST. PAUL XXX 14897 110,000 94
w 92276MBBO ...| VENTAS REALTY LP/VENTAS CAPI ... . 03/14/2013 . | JAMORGAN SECURITIES INC, NEW YORK XXX 104,939 105,000
N 92343VBR4 ...| VERIZON COMMUNICATIONS INC ........ooiiiiii . 09/27/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE XXX 430120 40,000 69
92343VBP8 ... | VERIZON COMMUNICATIONS INC ........oooiiiiii . 09/11/2013 . | JPMORGAN SECURITIES INC, NEW YORK XXX 49,998 050,000
94974BFJ4 ... .|WELLSFARGO & CO .. ...t . 02/06/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE XXX 79,953 80,000
94974BFE5 ... |WELLS FARGO & CO ... . 10/07/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE XXX 126,708 | . 125,000 516
983024AM2 ... [WYETHLLC .. ..o . 08/14/2013 . [STIFELNICOLAUS ... ... XXX 79727 70,000 1,462
984121CG6 ... | XEROX CORP ... . 12/03/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE XXX 89,924 090,000
06366RPRO ...| BANK OF MONTREAL ... ..o . 07/11/2013 . | MORGAN STANLEY & COINC,NY ... XXX 79,927 80,000
064159DA1 ... [BANKOF NOVA SCOTIA ... i . 12/10/2013 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK XXX .. 549841 085,000
20825TAAS5 ... [ CONOCOPHILLIPS CANADA FUNDING ... . 10/22/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE XXX 56,749 .0 80,000 78
78008SD86 ... [ ROYAL BANK OF CANADA ... i . 03/05/2013 . |RBC CAPITAL MARKETS LLC,NEWYORK ................... XXX 89944 190,000
89114QAE8 ...| TORONTO-DOMINION BANK/THE ... ..o . 08/14/2013 . | JPMORGAN SECURITIES INC, NEW YORK XXX TT.684 75,000 594
893526DH3 ... | TRANSCANADA PIPELINES LTD .....ovuiiiiii e . 03/11/2013 . | CREDIT SUISSE, NEW YORK (CSUS) ...........ccooviin. XXXl 63897 60,000 584
05565QBT4 ... [ BP CAPITAL MARKETS PLC ... ..ot . 02/25/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE XXXl 67,1 65,000 475
25243YASS8 ... [DIAGEO CAPITAL PLC ... i . 04/24/2013 . | BARCLAYS CAPITALINC,NEWYORK ........................ XXX .. 59,890 .............. 60,000 ...
539473AG3 ... [LLOYDS TSBBANKPLC ...\ o . 06/19/2013 . | CANTOR FITZGERALD & CO/DEBT CAP MKTS, NY XXX 70,637 65,000 1,347
539473AQ1 ... |LLOYDS TSBBANKPLC ... o . 06/05/2013 . | MORGAN STANLEY & COINC,NY ... XXX 103,815 095,000 798
76720AAA4 ... [RIOTINTO FINANCE USAPLC ... . 04/03/2013 . | SG AMERICAS SECURITIES LLC, NEW YORK XXX 95668 ..o 95,000 53
76720AAM8 ... | RIO TINTO FINANCE USAPLC ... . 06/14/2013 . | JPMORGAN SECURITIES INC, NEW YORK XXX 118903 120,000
78010XAG6 ...| ROYAL BANK OF SCOTLAND PLC/THE ..o . 11/21/2013 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) XXX 121,010 115,000 833
801060ABO ... [ SANOFI ... . 04/03/2013 . | JPMORGAN SECURITIES INC, NEW YORK XXX 84627 85,000
822582AZ5 ....| SHELL INTERNATIONAL FIN ... . 11/12/2013 . | GOLDMAN SACHS & CO, NY ... XXX 549320 85,000
89641UAA9 ... [ TRINITY ACQUISITION PLC ... . 08/08/2013 . | BARCLAYS CAPITAL INC, NEWYORK ........................ XXX 34804 035,000
02006JAB4 ....|ALLY AUTO RECEIVABLES TRUTA3 ..., . 04/03/2013 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) XXX 284967 (... 285,000 ..
02005ADF2 ... | ALLY MASTER OWNER TRUST1A2 ... . 02/12/2013 . | JPMORGAN SECURITIES INC, NEW YORK XXX 99,977 100,000
02005ACNG ... | ALLY MASTER OWNER TRUST3A2 .......ooooiiiiii . 12/11/2013 . | BARCLAYS CAPITAL INC, NEWYORK ........................ XXX 307,276 | ... 305,000 10
03064YACG ...| AMERICREDIT AUTOMOBILERE1A3 ... . 01/15/2013 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) XXX 03349910 335,000
03064JACY ....| AMERICREDIT AUTOMOBILERE 2 A3 .............ooiii . 04/03/2013 . | JPMORGAN SECURITIES INC, NEW YORK XXX 244051 245,000
03065BACS ...| AMERICREDIT AUTOMOBILERE3A3 ... . 06/13/2013 . | BARCLAYS CAPITALINC,NEWYORK ........................ XXX 114,989 115,000
09657YAD4 ... | BMW VEHICLE LEASE TRUST1A4 ... . 01/16/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE XXX 199,963 (0.0 200,000
13975EACT ... | CAPITAL AUTO RECEIVABLES 1A3 ..., . 01/15/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE XXX 199,958 0.0 200,000
13975FAC4 ... | CAPITALAUTO RECEIVABLES 4 A3 ... . 11/21/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE XXX 0294996 | ... 295,000
14313PAC1 ... | CARMAX AUTO OWNER TRUS 13-4 A3 ..., . 10/30/2013 . | BARCLAYS CAPITAL INC, NEWYORK ........................ XXX .. 344969 ............. 345,000 ...
12591FACO ... | CNH EQUIPMENT TRUSTAA3 ... . 02/13/2013 . | JPMORGAN CHASE BK/RBS SEC INC, NEW YORK XXX .|, 145000............. 145,000 | ......................
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12625HAC6 ... | CNH EQUIPMENT TRUSTB A3 .. ..o [ . 05/21/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 89,987 (.............. 90,000 [ .....oiviiiii
12613SAC6 ... |CNHEQUIPMENT TRUSTC A3 ... ..o . 08/20/2013 . | CREDIT SUISSE, NEW YORK (CSUS) ........cooviiiiiii] i XXX [ 109,987 (............. 110,000 ..o
34530FADG ... | FORD CREDITAUTOLEASE TRBA3 .. ..o [ . 10/22/2013 . | CREDIT SUISSE, NEW YORK (CSUS) ..........ooooviii | XXX [ 89,987 .............. 90,000 [ ....oiviiiii
34530DAC3 ...| FORD CREDITAUTOOWNERTRCA3 ... ..o [ . 07/23/2013 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................|.ooooes XXX [ 199,966 (............. 200,000 ...
34530GAD4 ...| FORD CREDITAUTOOWNERTRD A3 ... .o [ . 11/19/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX o [, 1749921 ............. 175,000 ..o
34528QCD4 ...| FORD CREDIT FLOORPLANMAS 1 A1 ... [ . 01/15/2013 . | BARCLAYS CAPITALINC,NEWYORK .............ooocooi] i XXX [ 409,898 (............. 410,000 ...
36830NAC3 ...| GE EQUIPMENT MIDTICKETLL 1 A3 ... [ . 09/17/2013 . | JPMORGAN CHASE BK/RBS SEC INC, NEWYORK .........|....... XXX [ 99,998 |............. 100,000 [.......cooviiiint
36162WAC1 .. | GE EQUIPMENT TRANSPORTATI T A3 ... [ . 03/12/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX o [, 249979 |............. 250,000 ...
36163GACS ...| GE EQUIPMENT TRANSPORTATI2 A3 ... [ . 10/23/2013 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 354,983 |............. 355,000 ...
44890QACT7 ...|HYUNDAIAUTO RECEIVABLES CA3 ... . 09/11/2013 . | JAMORGAN SECURITIES INC, NEWYORK .................. [..o..o. XXX [ 34994 ... 35,000 (..o
477879AC4 ... [JOHNDEERE OWNERTRUSTBA3 ... ..o . 08/27/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 109,985(............. 110,000 ..o
65477KAD4 ... [NISSAN AUTO LEASE TRUSTB A3 ... .o . 10/22/2013 . | BARCLAYS CAPITALINC,NEWYORK .............ocooooiiii] oo XXX [ 89,999 |.............. 90,000 .....ccoiiii
65476LAD3 ... |NISSAN AUTO LEASE TRUSTB A4 ... | . 12/11/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [, 240,384 |............. 240,000 ... 5
654748AC6 ... [NISSAN AUTO RECEIVABLES O AA3 ... . 01/09/2013 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 149,972 ............. 150,000 [ ........ooviiiin
65477TMAC2 ...|NISSAN AUTO RECEIVABLES O C A3 ... . 12/04/2013 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 79,983 (.............. 80,000 (.......ooviiii
80283FAB2 ... | SANTANDER DRIVEAUTORECE 1A2 .. ... [ . 01/09/2013 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 154,990 (............. 155,000 [......ocooiiil
80283DAB7 ... | SANTANDER DRIVE AUTORECE 2 A2 ... [ . 03/06/2013 . | BARCLAYS CAPITAL INC,NEWYORK ...............ooooefoinnn XXX [ 89,993 .............. 90,000 [ ....oiviiiii
80282WAC4 .. [ SANTANDER DRIVE AUTORECE 3A3 ... [ . 01/18/2013 . | JAMORGAN SECURITIES INC, NEWYORK .................. [ XXX o [, 100,715 ............. 100,000 f........coooivnn 27
80283HACG ...| SANTANDER DRIVE AUTORECE4 A3 ... [ . 07/11/2013 . | CREDIT SUISSE, NEW YORK (CSUS) .........cooiiiiii] i XXX [ 54994 ... 55,000 ......ccoiii
80281CAD7 ... | SANTANDER DRIVE AUTORECE 5 A3 ... [ . 11/14/12013 . | JPMORGAN SECURITIES INC, NEWYORK .................. [ XXX o [, 119,999 ............. 120,000 (.......cooooeiii
92867MAC4 ...| VOLKSWAGEN AUTO LOANENHA 1A ... . 02/121/2013 . | BARCLAYS CAPITALINC,NEWYORK .............oooooiii] i XXX [ 114,993 (............. 115,000 ...
78447NAB2 ... | SMART TRUST/AUSTRALIATUS A2A ... ... ... R...|. 01/16/2013 . | JPMORGAN CHASE BK/RBS SEC INC, NEWYORK .........|....... XXX [ 299,992|............. 300,000 ...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 13,604,267 |......... 13,318,000 |.............. 35,655
8399997 Subtotal - BONAS - Part 3 ... ... 27,935,118 1......... 26,946,201 .............. 61,746
8399998 Summary item from Part 5 fOr BONAS .. ... ... e [ 8,640,247 |........... 8,558,799|.............. 22,139
8399999 SUDLOLAl = BONAS . ... ... e 36,575,365 |......... 35,504,999 .............. 83,885
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00287Y109 ....[ABBVIEINC ... . o [ . 10/23/2013 . | BARCLAYS CAPITAL LE, JERSEYCITY ........oooiiv [ 3,340.000|............. 151,075(....... XXX [
007974108 ....| ADVENT SOFTWARE INC ... [ . 01/03/2013 . | INVESTMENT TECHNOLOGY GROUP,NEWYORK .........|.............. 90.000|.........oene 1,957 (... XXX [
00130H105 ....[| AES CORPITHE ..ot L . 12/13/2013 . | J P MORGAN SECURITIES INC, BROOKLYN .................f oo 5,310.000|.............. 69,432 ....... XXX [
001084102 ....| AGCO CORP ... oo L . 05/09/2013 . | GOLDMAN SACHS & CO, NY ..o 615.000|.............. 32,679|....... XXX [
00846U101 ....[ AGILENT TECHNOLOGIES INC ..ot [ . 11/13/2013 . | LEERINK SWANN & CO, JERSEY CITY ......oooovii [ 615.000.............. 31,745 ... XXX o [
009717101 ....| AKAMAI TECHNOLOGIES INC ... [ . 03/18/2013 . [ INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[............. 100.000 | ................ 3438(....... XXX [
01741R102 ....| ALLEGHENY TECHNOLOGIESINC ... [ . 07/02/2013 . | INVESTMENT TECHNOLOGY GROUP,NEWYORK .........|.............. 90.000|.........oene 2,333(....... XXX [
020002101 .... [ ALLSTATE CORP/THE ... ..ottt [ . 10/24/2013 . | GOLDMAN SACHS EXECUTION & CLEARING, NY ..........[............. 855.000.............. 447951 ....... XXX [
021441100 ....|ALTERACORP ... .o . 09/09/2013 . | LIQUIDNET INC, BROOKLYN .......coooiviiiiiii 830.000|.............. 29,804 1....... XXX [
023135106 .... [AMAZON.COMINC ... [ . 06/26/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[..cooeiii 50.000(.............. 13,839|....... XXX [
02376R102 ....| AMERICAN AIRLS GROUP INC ..o [ . 12/09/2013 . |MERGER -US AIRWAYS ... [ 910.000|................ 5940(....... XXX [
02503X105 ....| AMERICAN CAPITALAGENCY CORP ... [ . 12/26/2013 . | GOLDMAN SACHS EXECUTION & CLEARING, NY ..........| ..o 700.000|.............. 14,005]....... XXX [
026874784 .... | AMERICAN INTERNATIONAL GROUP | ... [ . 04/03/2013 . | PULSE TRADING LLC, BOSTON .......ccooiviiiii 320.000(.............. 12,234)....... XXX [
03027X100 ....| AMERICAN TOWER CORP .........oooiiii e [ . 07/03/2013 . | STEPHENS INC, LITTLEROCK ..o 700.000|.............. 55,074|....... XXX [
031100100 ... [AMETEKINC ... L . 10/28/2013 . | GOLDMAN SACHS & CO,NY ..o 2,160.000|.............. 99,834 1(....... XXX [
031162100 ....|AMGENIINC ... ... . 08/27/2013 . | LIQUIDNET INC, BROOKLYN .......coooiiiiiiiii 970.000|............. 109,846 |....... XXX [
037833100 ... [APPLE INC ... ..o [ . 04/24/2013 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........ccoooi| oo, 121.000(.............. 54,553 |....... XXX [
04013V108 ....| ARES COMMERCIAL REAL ESTATE ..ot [ . 12/19/2013 . | KEEFE BRUYETTE AND WOODS, JERSEY CITY ............[...ooo 1,320.000 | .............. 17,165]....... XXX [
04247X102 ....| ARMSTRONG WORLD INDUSTRIES INC ..o [ . 11/08/2013 . | INVESTMENT TECHNOLOGY GROUP,NEWYORK .........|............. 260.000|.............. 12,909 ....... XXX [
049513104 ... . [ATMEL CORP ... o L . 11/15/2013 . [INSTINET CORP, NY ... L 2,540.000|.............. 18,5991....... XXX [
050095108 ....| ATWOOD OCEANICS INC ... [ . 04/17/2013 . | INVESTMENT TECHNOLOGY GROUP,NEWYORK .........|............. 490.000(.............. 22,099(....... XXX [
060505104 .... [ BANK OF AMERICA CORP ... ..ot [ . 05/14/12013 . [ISIGROUP INC,NY ... ..ot 8,280.000|............. 106,9101....... XXX
054937107 ... [BBET CORP ... L . 02/06/2013 . | GOLDMAN SACHS EXECUTION & CLEARING, NY ..........[............. 930.000.............. 28,745]....... XXX [
075896100 ....|BEDBATH&BEYOND INC ... [ . 03/22/2013 . | J P MORGAN SECURITIES INC, BROOKLYN ..............ooi|coeiiiinn 775.000|.............. 46,469 (....... XXX [
08579W103 ... [ BERRY PLASTICS GROUP INC ... ..o [ .10/08/2013 . [INSTINET CORP, NY ... [ 2,690.000|.............. 45767 ....... XXX [
09739D100 ....|BOISE CASCADE LLC ..o . 11/07/2013 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........|........... 1,010.000(.............. 22,725(....... XXX o
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097793103 ....| BONANZA CREEKENERGY INC ..o . 02/01/2013 . | CREDIT SUISSE, NEW YORK (CSUS) .........coovvoviivi [, 670.000.............. 19,765|....... XXX [
099724106 .... [BORGWARNERINC ... [ . 10/31/2013 . | BERNSTEIN SANFORD C & CO,NEW YORK .................l oo, 785.000(.............. 68,9211....... XXX [
109217101 ... | BRIGHTCOVE INC ... e . 04/24/2013 . | CANTOR FITZGERALD & CO INC,NEWYORK ...............f oo 2,570.000|.............. 15,360 |....... XXX [
110122108 .... | BRISTOL-MYERS SQUIBB CO ..........iiiiiiii e . 08/19/2013 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[........... 3,800.000............. 145,708 |....... XXX [
111621306 ....| BROCADE COMMUNICATIONS SYSTEMS ... e . 10/08/2013 . | BERNSTEIN SANFORD C & CO, NEW YORK .............ooof oo, 6,535.000|.............. 48,167]....... XXX [
14040H105 ....| CAPITAL ONE FINANCIAL CORP ......coooiiiii e [ . 10/24/2013 . | CREDIT SUISSE, NEW YORK (CSUS) .........cocoovivi o, 675.000(.............. 39,841 (... XXX [
144577103 ... |CARRIZO OIL & GASINC ... [ . 02/21/2013 . | JEFFERIES & CO INC,NEWYORK ... [, 510.000.............. 10,602]....... XXX [
149123101 ... | CATERPILLARINC ... e . 12/02/2013 . | LIQUIDNET INC, BROOKLYN .........cccooviiviiii 1,050.000|.............. 90,685]....... XXX [
125509109 .... | CIGNA CORPORATION COM ...t . 04/23/2013 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[............. 215.000.............. 13,983]....... XXX [
17275R102 ....| CISCO SYSTEMS INC ...t e . 04/03/2013 . | MORGAN STANLEY & COINC,NY ..o [ 2,800.000(.............. 59,205(....... XXX o
22160K105 ....| COSTCO WHOLESALE CORP .......oviiiiiiie e | . 04/24/2013 . [ LIQUIDNET INC, BROOKLYN ...........coooiiiii 690.000.............. 72,045(....... XXX [
227046109 .... | CROCS INC ...t . 10/09/2013 . | CANTOR FITZGERALD & CO INC,NEW YORK ...............|.ccoooiii 20.000|....c.coeviinnnn 261]....... XXX [
228368106 .... | CROWN HOLDINGS INC ... [ . 09/30/2013 . | CITIGROUP GBL MKTS INC, NEW YORK ............cooooovii [, 1,060.000|.............. 44626]....... XXX o
126408103 ... [CSXCORP ... . 05/08/2013 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[........... 3,030.000|.............. 73,898 (....... XXX [
126650100 ....| CVS CAREMARK CORP ..ottt e . 10/23/2013 . | CITIGROUP GBL MKTS INC, NEW YORK ..........ccooooiii [, 655.000.............. 39,275(....... XXX [
232806109 ....| CYPRESS SEMICONDUCTOR CORP ..........oiiiiiiiiiiiiii | . 11/20/2013 . [INSTINET CORP, NY ... [ 440.000(................ 4015]....... XXX [
254709108 .... | DISCOVER FINANCIAL SERVICES ..........cooiiiiiii [ . 01/24/2013 . | KEEFE BRUYETTE AND WOODS, JERSEY CITY ............ oo, 320.000(.............. 12,522|....... XXX [
267888105 .... | DYNAMIC MATERIALS CORP ..ot [ . 08/23/2013 . | CANTOR FITZGERALD & CO INC,NEWYORK ...............[ccoeeiiinnn. 210.000(.............. 4300]....... XXX [
278642103 ....|EBAYINC ..o . 05/14/2013 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[............. 240.000(.............. 13,486 ]....... XXX [
278865100 ... [ECOLAB INC .. ...t [ . 12/09/2013 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[............. 920.000(.............. 76,401 ....... XXX [
T 28176E108 ....| EDWARDS LIFESCIENCES CORP ..o . 04/24/2013 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[............. 270.000.............. 17,337 ... XXX [
w 292475209 ... |[EMULEX CORP .......iiiiiiii e [ . 12/26/2013 . | CANTOR FITZGERALD & CO INC,NEWYORK ...............f oo 1,350.000 | ................ 9,308....... XXX [
> 26875P101 ....|EOG RESOURCES INC .........ooiiiiii e e . 02/28/2013 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[............. 100.000 | .............. 12,692]....... XXX [
29476L107 ....| EQUITY RESIDENTIAL ... . 05/22/2013 . | BERNSTEIN SANFORD C & CO,NEW YORK .................[ oo, 700.000.............. 41,075 ....... XXX [
30219G108 ... | EXPRESS SCRIPTS HOLDING CO ... | . 111122013 . | CREDIT SUISSE, NEW YORK (CSUS) .........cooeoviiii [, 660.000(.............. 39,594 ... XXX o
30231G102 ... [EXXONMOBIL CORP ..ot [ . 12/03/2013 . | J P MORGAN SECURITIES INC, BROOKLYN ... 1,040.000(.............. 94,856 |....... XXX [
30303M102 ... | FACEBOOKINC ... ... . 09/17/2013 . | PULSE TRADING LLC, BOSTON ..........coooviiviiiie [ 1,870.000(.............. 82,594 1....... XXX
316773100 .... [ FIFTH THIRD BANCORP ..o [ . 02/11/2013 . | CITIGROUP GBL MKTS INC, NEWYORK ...............ooooo oo 1,155.000(.............. 19,084 ... XXX [
337932107 .... [ FIRSTENERGY CORP ...t [ . 12/23/2013 . | BENCHMARK COMPANY LLC, BROOKLYN ............coooo oo 1,295.000 (.............. 48,0121 ....... XXX [
302491303 ... |FMC CORP ..ottt . 10/03/2013 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........[ ... 760.000.............. 49,551 ....... XXX [
34959E109 ....[FORTINET INC ... [ . 12/02/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[ ... 1,430.000(.............. 25828 |....... XXX [
37940X102 ....| GLOBAL PAYMENTS INC ... . 10/04/2013 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[............. 180.000|.............. 10177 ... XXX [
37954N206 ....| GLOBE SPECIALTY METALSINC ... [ . 09/20/2013 . | CITIGROUP GBL MKTS INC, NEWYORK ............o.coooii oo 2,560.000|.............. 35959 (....... XXX [
38259P508 ....| GOOGLE INC ... ..o . 06/26/2013 . | UBS SECURITIES LLC, STAMFORD .............cooooviiii i, 52.000(.............. 42,128]....... XXX o
406216101 ... [HALLIBURTON CO ..ot [ . 04/23/2013 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........|[........... 1,110.000 | .............. 44669]....... XXX [
422368100 ....| HEARTWARE INTERNATIONAL INC ... e .10/08/2013 . [INSTINET CORP, NY ..o [ 280.000(.............. 21613]....... XXX [
437076102 .... [HOME DEPOT INC/THE ..........ooiiiiiii e [ . 06/06/2013 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[............. 200.000(.............. 15,265|....... XXX [
44919P508 ....| IAC/INTERACTIVECORP ..ot . 05/01/2013 . | MORGAN STANLEY & COINC, NY ... [ 1,010.000 | .............. 44,4941 ... XXX [
45884X103 ....[INTERMUNE INC ... ... [ . 03/21/2013 . | COWEN AND COMPANY LLC,NEWYORK ..............coooo oo, 50.000|.........cooevnn. 475(....... XXX [
465741106 ... [ ITRONINC ... . 04/26/2013 . | CANACCORD GENUITY INC.NEY YORK .........oooovvii oo, 550.000.............. 22,8491 ....... XXX [
466313103 .... | JABIL CIRCUITINC ... e . 12/18/2013 . [INSTINET CORP, NY ... [ 820.000.............. 13,8491....... XXX [
469814107 .... | JACOBS ENGINEERING GROUP INC .........ooooiiiii [ . 10/08/2013 . | INSTINET CORP, NY ..o [ 10.000(.....oovev, 565(....... XXX [
478366107 ....| JOHNSON CONTROLS INC ... . 10/31/2013 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[ ... 1,630.000(.............. 73,7801 ....... XXX [
46625H100 ....[ JPMORGAN CHASE & CO ..o [ . 04/12/2013 . | J P MORGAN SECURITIES INC, BROOKLYN ..........occoooif v, 520.000(.............. 24938]....... XXX [
48242W106 ... | KBRINC ... . 04/17/2013 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[............. 930.000.............. 26,666 |....... XXX [
497217109 ... |KIORINC ... o . 12/19/2013 . | LIQUIDNET INC, BROOKLYN .........cccooviiiii 6,760.000|.............. 24963 |....... XXX [
50077C106 ....| KRATON PERFORMANCE POLYMERS IN ..o . 10/16/2013 . | CANTOR FITZGERALD & CO INC,NEWYORK ...............f oo 2,020.000|.............. 39,827(....... XXX [
526057104 .... [LENNAR CORP ... [ . 06/07/2013 . | LIQUIDNET INC, BROOKLYN .........cccoovviiiii o 1,780.000(.............. T4957 (... XXX [
527288104 ....| LEUCADIANATIONAL CORP ..ot . 03/01/2013 . |MERGER WITH JEFFRIESGROUP .............ocoovvii [ 1,846.800(.............. 28,748]....... XXX [
531229102 .... [LIBERTY MEDIACORP ...t [ . 01/14/2013 . | FROM LIQUIDATION OF LIBERTYMEDIA ............c.ooooo [, 776.000.............. 447471 ... XXX [
539830109 ....| LOCKHEED MARTIN CORP .......ooiiiiiiiiie e . 10/23/2013 . | GOLDMAN SACHS EXECUTION & CLEARING,NY ..........[...coooeee. 515.000.............. 63,697]....... XXX [
502161102 ... |LSICORP ...t . 11/04/2013 . | GOLDMAN SACHS & CO,NY ..o 4520000 (.............. 34,073]....... XXX
55616P104 ....[MACY'SINC ... [ . 07/16/2013 . | SJLEVINSON & SONS LLC, JERSEY CITY ... [, 835.000(.............. 39,430 ....... XXX [
565849106 ....| MARATHON OIL CORP .......cooviiiiiiii e . 05/08/2013 . | AQUA SECURITIES LP, NEWYORK ..........ccooviii [ 1,010.000|.............. 33,397 ....... XXX
573284106 .... | MARTIN MARIETTAMATERIALS INC ... . 02/21/2013 . [INSTINETCORP, NY ..o 40.000(................ 3897 ... XXX o [
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59001K100 ....|MERITORINC ...
594918104 ....|MICROSOFT CORP ...........ccoooiiiiiiiiiii
607828100 ....| MODINE MANUFACTURING CO ...........ooooiiii,
55345K103 ....|MRC GLOBAL INC ...........ccoiiiii
B1166W101 ... | MTLY ...
628554104 ... [MYRIAD GENETICSINC ...,
637071101 .... [ NATIONAL OILWELL VARCO INC ..o,
64110D104 ... NETAPPINC ...
65249B109 ....[NEWS CORPINEW ...
62913F201 ... |NITHOLDINGS INC ...
655844108 .... | NORFOLK SOUTHERN CORP .............ocooiii,
674599105 .... | OCCIDENTAL PETROLEUMCORP ...,
682189105 ....| ON SEMICONDUCTOR CORP ...........coooiiiiiiiiiii
717081103 ... | PFIZERINC ... ..o
718546104 ... | PHILLIPS 66 .................ccoiiii
693506107 ....[PPGINDUSTRIESINC ...,
741503403 .... | PRICELINE.COMINC ...............ooi
747525103 ....|QUALCOMMINC ...,
748341100 ....| QUEST DIAGNOSTICS INC/DE ...........ooooiii,
74874Q100 ... [QUINSTREETINC ...,
75524W108 ... | RE/MAXHOLDINGS INC ...,
79466L302 ....| SALESFORCE.COMINC ...,
80007P307 ....| SANDRIDGE ENERGY INC ...
811699107 ....| SEACHANGE INTERNATIONAL INC ...,
81616X103 ....| SELECT COMFORT CORP .............cooooiiiiiiiiie,
83001A102 ....| SIX FLAGS ENTERTAINMENT CORP .............oooiii,
83088M102 ... | SKYWORKS SOLUTIONS INC ..............oooi
857477103 ....| STATESTREET CORP ...
86732Y109 ....| SUNEDISON INC ..o
88164L100 ....| TESSERATECHNOLOGIESINC .............cooooiiii,
887324207 .... | TIMEWARNER CABLEINC ...
887317303 .... | TIMEWARNERINC ..................o
89417E109 ....| TRAVELERS COS INC/THE ...
89674K103 ....| TRIQUINT SEMICONDUCTORINC ..................ooooo,
872645106 ....| TRW AUTOMOTIVE HOLDINGS CORP .............cooooiiiei,
902494103 ....| TYSON FOODS INC ..o
904034105 ....|ULTRATECHINC ...,
90478E103 ....|UNILIFE CORP ...
91324P102 ....| UNITEDHEALTHGROUP INC ...,
91347P105 ....| UNIVERSAL DISPLAY CORP ...........cooiiiiiiii
91913Y100 ....| VALEROENERGY CORP ...........oooiiiiii
92335C106 ....| VERABRADLEY INC ...
918204108 .... | VF CORP ... ...t
958102105 ... |WESTERN DIGITALCORP ...
966837106 ....| WHOLE FOODS MARKET INC ...
008474108 ....| AGNICO EAGLE MINESLTD ..ot
HO023R105 ... [ACE LIMITED SHS ... ..
GO083B108 ... |ACTAVISPLC ...
Y04865104 ... | AVAGO TECHNOLOGIES LTD .........oooiiiiiii e
M20598104 ... | CAESAR STONE SDOT YAMLTD ..o
21240E105 ....| CONTROLADORAVUELACIADE AVIA ...
(35569105 ... | FLEETMATICS GROUPLTD ..........oooiiiiiiii
Y2573F102 ....| FLEXTRONICS INTERNATIONALLTD ..o
G5480U120 ... | LIBERTY GLOBALPLCSHSCLC ...
580037109 ....| MCDERMOTT INTERNATIONALINC ...

AVDVO0000000—

. 10/01/2013 . | REPLACEMENT OF ACTAVIS INC

. 02/20/2013 . | RAYMOND JAMES & ASSOC INC, ST PETERSBURG
. 01/24/2013 . | SJLEVINSON & SONS LLC, JERSEY CITY
. 05/01/2013 . | BAIRD, ROBERT W & CO INC, MILWAUKEE
. 08/02/2013 . | UBS SECURITIES LLC, STAMFORD
. 06/05/2013 . | MERRILL LYNCH PROFESSIONAL CLRG, PURCHAS
. 09/23/2013 . | JANNEY MONTGOMERY SCOTT, PHILADELPHIA
. 08/02/2013 . | DEUTSCHE BK SECS INC, NY (NWSCUS33)
. 08/21/2013 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK
. 07/17/2013 . | CREDIT SUISSE, NEW YORK (CSUS)
. 12/11/2013 . | MACQUARIE SECURITIES(USA)INC JERSEY CITY

. 07112/2013 . | GOLDMAN SACHS & CO,NY ................ooooeee,
. 06/04/2013 . | CITIGROUP GBL MKTS INC, NEW YORK
. 11/15/2013 . | WUNDERLICH SECURITIES INC, MEMPHIS
. 04/26/2013 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK

. 12/05/2013 . | LIQUIDNET INC, BROOKLYN .........................
. 09/09/2013 . | GOLDMAN SACHS & CO,NY ..............coooeenn,
. 06/26/2013 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK

. 11/22/2013 . | STIFELNICOLAUS ....................oc
. 09/25/2013 . | SJLEVINSON & SONS LLC, JERSEY CITY
. 02/20/2013 . | MORGAN STANLEY & CO INC, NY
. 10/01/2013 . | MERRILL LYNCH PIERCE FENNER SMITH INC NY
. 06/26/2013 . | MERRILL LYNCH PIERCE FENNER SMITH INC NY
. 12/09/2013 . | WEEDEN & CO,NEWYORK ........................
. 05/01/2013 . | CANACCORD GENUITY INC.NEY YORK
. 10/17/2013 . | BARCLAYS CAPITAL LE, JERSEY CITY

. 11/20/2013 . | RBC CAPITAL MARKETS LLC, NEW YORK
. 06/24/2013 . | RAYMOND JAMES & ASSOC INC, ST PETERSBURG
. 06/28/2013 . | CITIGROUP GBL MKTS INC, NEW YORK
. 06/03/2013 . |MellonBank ...................cccoooiii
. 111172013 . | LIQUIDNET INC, BROOKLYN ..........................
. 02/127/2013 . | MORGAN STANLEY & CO INC, NY
. 09/20/2013 . |CUTTONE & CO, JERSEY CITY ...
. 09/11/2013 . | MORGAN STANLEY & CO INC, NY
. 10/24/2013 . | MERRILL LYNCH PIERCE FENNER SMITH INC NY
. 04/18/2013 . | BARCLAYS CAPITAL LE, JERSEY CITY
. 12/06/2013 . | AQUA SECURITIES LP, NEW YORK
. 12/10/2013 . [INSTINETCORP, NY ...
. 11/19/2013 . | CANTOR FITZGERALD & CO INC, NEW YORK
. 04/02/2013 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK
. 10/01/2013 . | BARCLAYS CAPITAL LE, JERSEY CITY
. 12/04/2013 . | LONGBOW SECURITIES LLC, JERSEY CITY
. 02/07/2013 . | CANTOR FITZGERALD & CO INC, NEW YORK
. 11/06/2013 . | CREDIT SUISSE, NEW YORK (CSUS)
. 11/01/2013 . | J P MORGAN SECURITIES INC, BROOKLYN
. 02/25/2013 . | LIQUIDNET INC, BROOKLYN ..........................
. 12/19/2013 . | DEUTSCHE BK SECS INC, NY (NWSCUS33)
. 06/28/2013 . | PULSE TRADING LLC,BOSTON ......................

1,420.000
1,485.000
14,090.000
660.000
355.000
2,245.000
3,320.000
610.000

. 121712013 . | J P MORGAN SECURITIES INC, BROOKLYN
. 04/18/2013 . | J P MORGAN SECURITIES INC, BROOKLYN
. 12/31/2013 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK
. 11/05/2013 . | CANTOR FITZGERALD & CO INC, NEW YORK
. 01/29/2013 . |NEEDHAM & CO, NEW YORK ....................o..e.
. 11/15/2013 . | GOLDMAN SACHS & CO, NY ..........................
. 03/04/2013 . | KEYBANC CAPITAL MARKETS INC, NEW YORK

1,270.000
450.000

440.000

515.000

150.000
295.000

430.000
540.000

270.000
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N63218106 ....| NIELSEN HOLDINGS N.V. ... ... R...|. 05/14/2013 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .............c.o|veivinnnnn. 2,180.000|.............. 76,251 ....... XXX |
80105NT05 ... [ SANOF ... ... R...|. 10/24/2013 . | CREDIT SUISSE, NEW YORK (CSUS) .........cooeovviieeii| i, 600.000|.............. 31,248]....... XXX |
806857108 ....| SCHLUMBERGER LTD .. ..ottt ... R...|. 04/03/2013 . | CITIGROUP GBL MKTS INC,NEW YORK ...............cccooo| v, 610.000|.............. 44386 |....... XXX |
G7945M107 ...| SEAGATE TECHNOLOGY ......ooiiiiiiiiie e ... R...|. 07/26/2013 . | SJLEVINSON & SONS LLC, JERSEY CITY ........coooeevini |, 245.000.............. 10,595|....... XXX |
826197501 ... | SIEMENS AG ...t ... R...|. 09/23/2013 . | GOLDMAN SACHS EXECUTION & CLEARING,NY ..........|........ooo. 320.000.............. 36,388 ....... XXX |
881624209 ....| TEVA PHARMACEUTICAL INDUSTRIES .........ccooiiiiiiiiiiii ... R...[. 12/10/2013 . | JEFFERIES & COINC,NEWYORK ...............cccoooeini| e, 4,420.000............. 172,405]....... XXX o |
Q9235V101 ... [TRONOXLTD SHS CLA ... ..ot ... R...|. 06/04/2013 . | JONESTRADING INSTL SVCS LLC, WESTLAKE .............|........... 1,860.000|.............. 35228]....... XXX o |
H89128104 ....| TYCO INTERNATIONALLTD SHS ... oot ... R...|. 12/31/2013 . |CUTTONE & CO, JERSEY CITY ......ooooiiiiiiiiii 2,990.000(............. 119,822 ....... XXX |
G87210103 ... [UTIWORLDWIDE INC SHS ... ... R...|. 11/15/2013 . |BAIRD, ROBERT W & CO INC, MILWAUKEE .................|............. 780.000.............. 12,606]....... XXX oo |
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ......... ... 5,248,030 ....... XXX o
Common Stocks - Mutual Funds
411511306 ....| HARBOR INTERNATIONAL FUND .........coiiiiiiiiiiiei e [ CA2MTI2013 [0 oo L 1,260.383[.............. 85,2271 ....... XXX o |
922908710 .... | VANGUARD 500 INDEX FUND ......ooviiiiiiiiiiiiiiiieiiieeiieeieee [ 1212312013 [0 o [ 21,729.598|........... 3,623,607]....... XXX oo i
9299999 Subtotal - CommMON StOCKS - MUIUAI FUNGS ... ... e e e e e 3,708,834 |....... XXX o[
9799997 Subtotal - CommONn StOCKS - Part 3 ... 8,956,864 | ....... XXX oo
9799998 Summary ltem from Part 5 for COMMON SEOCKS ... .. e e e [ 4504934 1|....... XXX o[
9799999 Subtotal - COMMON STOCKS . ... ... e e 13,461,798 |....... XXX o[
9899999 Subtotal - Preferred and CommoOn SHOCKS ... .. .. . 13,461,798 |....... XXX oo
9999999 TOAIS ... ..o [ 50,037,163 |....... XXX oo [ 83,885
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Bonds - U.S. Governments
912828TL4 | USTREASURYNOTE ...........cooeienns . 05/03/2013| JPIMORGAN SECURITIES
INC, ... XXX 225263 |...... 225,000]...... 2248951 ...... 224913 ... 18 | 18 | 224931 ... 332 ... 332|......... 3841 08/31/2014
912828TF7 | USTREASURYNOTE ............ocoienns . 106/28/2013| JPIMORGAN SECURITIES
INC, ... CXXX 849,179 ...... 850,000 ...... 8478111...... 848207 ..o |oeiiinnn 408 .. [ 408 ..o | 848615 [oeiinn, 563 ... 563|......... 83107/31/2014
912828SU5 | US TREASURYNOTE ...........cevvivnes . |08/30/2013| DEUTSCHE BK SECS
INC,NY ... CXXX 584,435(...... 585,000 ...... 583,448 ...... 583,740 ... o, 138 . 138 ). | 583879 ... o 557 ... 557 ......... 57205/15/2015
912828UD0 | US TREASURY NOTE ...........coiienes 12/05/2013{ JPMORGAN SECURITIES
INC, ... XXX ... |...4537,024]..... 4,545,000 |..... 4,530,812 ..... 4530812 ... [ 2327 2327 | 4533139 ..o 3884 |......... 3884 |....... 1,804 | 12/31/2014
912828UC2 | USTREASURYNOTE ...........cooivnnnn. . |04/17/2013| JPMORGAN SECURITIES
INC, ... co XXX ] 1441133 )L 1,445,000 |..... 1,439,022 ..... 1,439,082 (... | B399 B399 1,439,481 12/15/2015
912828TT7 | U S TREASURY NOTE ... ... |08/30/2013| STANDISH XXX 413315 ...... 415,000 ...... 413542 ...... ABBIT | 32T 32T 413,944 10/15/2015
912828LS7 | U S TREASURY NOTE . 05/03/2013| JPMORGAN SECURITIES
INC, ..o XXX .o 516,287 |...... 500,000 ...... 528,146 |...... 517,027 ..o [ B207) | [ (B207) [ [ 513,820 10/31/2014
912828KD1 | US TREASURY NOTE ...........coeines . |08/26/2013| MERRILL LYNCH PIERCE
FENN ..., XXX 193487 ...... 184,000 (...... 189,419 ...... 188236 ..o | @d25) [ @25) 187,811 02/15/2019
912828QN3 | US TREASURY NOTE ...........coevienes . |02/14/2013| BARCLAYS CAPITAL
INC,NEW ............... CXXX 4453421 ...... 400,000 |...... 428767 ...... 425054 | ... e (BAB) | e (34B) | 424,708 05/15/2021
912828JT8 .| USTREASURYNOTE ...........ccoivnnnns . |01/10/2013| BARCLAYS CAPITAL
INC,NEW ............... CXXX 528/448|...... 520,000]...... 530,869 |...... 528487 (... oo (282) [ (282 528,205 11/30/2013
912828QX1 | US TREASURY NOTE ............ooeienns . |01/17/2013| BARCLAYS CAPITAL
INC,NEW ............... CXXX 258,837 (...... 250,000 ...... 259,366 | ...... 250132 .o [ (128 e (124 259,009 07/31/2016
912828JW1 | USTREASURYNOTE ...........coviiinnnnn . |04/17/2013| JPMORGAN SECURITIES
INC, ... o XXX ] 2021575 .. 2,000,000 |..... 2,026,960 | ..... 2026178 ... | (5268) o e (B268) | | 2,020,909 12/31/2013
912828RS1 | US TREASURYNOTE ...........ccooeiviiinnn 12/02/2013| Maturity ................. XXX 400,000 ...... 400,000 |...... 400,328 | ...... 400,288 | ... e (288) | e (288) | 400,000 11/30/2013
3620A94H1 | GNMA POOL #0723624 . 12/16/2013| Redemption ... s XXX 16206 ... 16,206 .. 17,282 e e BB e e BB) e 16,206 01/15/2040
3620AUUY8| GNMA  POOL #0740499 .... 12/16/2013| Redemption ... e XXX 997 997 083 [ e ) () e 997 08/15/2040
362307575 | GNMA  POOL #0758958 ... ... 12/16/2013| Redemption ... s XXX | 137,497 | 137497 | L 147,423 0 138998 | (0B0) [ (B0T) [ 137,497 10/15/2041
38378KGV5 | GNMA GTD REMIC P/T 13-57 A 12/16/2013| Redemption ... s XXX 2803 2803 2809 L [ e O O 2,603 06/16/2037
36202FZX7 | GNMA I POOL #0005258 ...... 12/20/2013| Redemption ... c XXX 709 | 7091 | T390 | T8 @2 e 22T) e 71,091 12/20/2041
36202F2L9 | GNMA Il POOL #0005279 . ... 12/20/2013| Redemption ... o XXX 71816 71816 75,306 L 72122 e (B0B) [ e (BOB) [ 71,816 01/20/2042
36179MC24 | GNMA Il POOL #0MA0089 ... 12/20/2013| Redemption ... XXX |.....203312]...... 203,312 |...... 221,070|...... 207,686 | ............. |...... (4374) | ............. |  (A374) | ... | 203,312 05/20/2042
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ............iuiti e .. 12,917,848 | ... 12,822,522 | ... 12,942,040 | ... 12,874,898 . 12,881,975 . XXX
Bonds - All Other Governments
6832348A9 | PROVINCE OF ONTARIO CANADA ............ | |08/13/2013| SG AMERICAS
SECURITIESLL ......... XXX .o 206,318 |...... 200,000 ...... 216,056 |...... 208915 ... [ Q781 | Q787 .o | 206128 (... [ 190].......... 190]....... 5,467 | 06/16/2014
748148RQ8 | PROVINCE OF QUEBEC CANADA ............ .| |08/30/2013] STANDISH .............. XXX ..o ... 181,859 ...... 170,000 ...... 189,589 ...... 183126 ..o | (3,586) [ ..o |t (3,586) [ .........o. | 179539 oo | 2320|......... 2320(....... 5,952 | 05/26/2015
1099999 Subtotal - Bonds - All Other GOVErMENTS ...ttt | 388,177 ...... 370,000]...... 405645]...... 392041 ... | 6374) [ ... | 6374) [ ........... | 385667 |............. |....... 2510(......... 2510(...... 11418 |. XXX.
Bonds - U.S. Special Revenue, Special Assessment
31331KHW3| FEDERAL FARM CRBK CONSBD ............ . |08/30/2013| STANDISH .............. XXX 508,415(...... 500,000 ...... 5147811 ...... 511,99 ... oo (4220) ..o | (4220)[........... 11/19/2014
31331KAH3 | FEDERAL FARM CRBKCONSBD ............ 10/07/2013{ CITIGROUP GBL
MKTS/SALOMO ......... XXX .o | 752,918 |...... 750,000 ...... 760,423 |...... 755165 | ... e (3436) [ ..o | (3,436) [ ........... 02/27/2014
3137EADM8| FEDERAL HOME LNMTGCORP .............. . |08/14/2013| BARCLAYS CAPITAL
INC,NEW ............... XXX 505,641 1...... 535,000 ]...... 534597 ...... 534613 | ... [ (L PUTUTUTRUE PO L 10/02/2019
3137EACY3 | FEDERAL HOME LNMTGCORP .............. . |08/19/2013| DEUTSCHE BK SECS
INC, NY .. XXX .o 866,194 |...... 860,000 ...... 859,708 |...... 11/25/2014
3134G3Z60 | FEDERAL HOME LN MTG CORP ... |121192013| Call ........ XXX .o | 135,000 ...... 135,000 ...... 135,095 ...... 06/19/2015
3134G3P38 | FEDERAL HOME LN MTG CORP . |08/30/2013| STANDISH . XXX .o 258,456 |...... 260,000 ...... 260,130 (...... 10/05/2016
3134G3Y20 | FEDERAL HOME LN MTG CORP 11/2712013| Call ..................... XXX 200,000 ...... 200,000 ...... 200,120 ...... 11/27/12015
3135G0SB0 | FEDERAL NATLMTGASSN ...........c.cot.e. 11/07/2013| NOMURA SECS, NEW
YORK ..o XXX .o | 530473 |...... 530,000 ...... 529,060 | ...... 529,201 | .....cooooein [vee i 228 e 228 1212112015
3135GOFY4 | FEDERAL NATLMTGASSN ............cet.e. . |04/12/2013] NOMURA SECS, NEW
YORK ......ooiii XXX . 1,008475]..... 1,000,000 ...... 999,970 (...... 999,981 ... e Bl 3. 12/19/2014
3135G0PQO | FEDERAL NATLMTGASSN ................... . |09/24/2013] NOMURA SECS, NEW
YORK ... XXX . 1,270,268 | ... 1,280,000 |..... 1,282,9% | ..... 1282877 ... | (267) ..o (267)]........... 10/26/2017
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343136M53 | FLORIDA ST TPKAUTH TPKREV ............. ... |01/31/2013] MESIROW FINANCIAL
INC,CH ... Lo XXX 07/01/2014
592663F45 | METROPOLITAN WTR DIST SOUTHNC ....... ... |01/28/2013] SOUTHWEST
SECURITIESING, ....... o XXX 07/01/2014
3128PWC89| FHLMC POOL #J1-6395 ... |12/16/2013| Redemption o XXX 08/01/2021
3132GDW65| FHLMC POOL #Q0-0669 ... ... |... |05/21/2013| Redemption ... Lo XXX 04/01/2041
3132GEFH8 | FHLMC POOL #Q0-1068 ... 12/16/2013| Redemption ... Lo XXX 05/01/2041
3132GETD2| FHLMC POOL #Q0-1448 ... 12/16/2013| Redemption ... Lo XXX 06/01/2041
3132GF4F1 | FHLMC POOL #Q0-2622 ... ... |12/16/2013| Redemption ... o XXX 08/01/2041
3132GJAJ8 | FHLMC POOL #Q0-3009 ... ... |05/13/2013| Redemption ... Lo XXX 09/01/2041
3132GJJR1 | FHLMC POOL #Q0-3272 ... . 101/31/2013| Redemption ... Lo XXX 09/01/2041
3132GUG24 | FHLMC POOL #Q0-8917 ... 12/16/2013| Redemption ... Lo XXX 06/01/2042
3132HNEB1 | FHLMC POOL #Q1-1930 ... 12/16/2013| Redemption ... o XXX 10/01/2042
3132J7W99 | FHLMC POOL #Q1-6571 ... 12/16/2013| Redemption ... Lo XXX 03/01/2043
31417C3V5 | FNMA  POOL #0AB6211 12/26/2013| Redemption ... Lo XXX 08/01/2042
31417DC35 | FNMA  POOL #0AB6389 12/26/2013| Redemption ... Lo XXX 10/01/2042
31417EHH7 | FNMA  POOL #0AB7431 12/26/2013| Redemption ... o XXX 12/01/2042
31419JSV1 | FNMA  POOL #0AE7731 12/26/2013| Redemption ... Lo XXX 11/01/2040
31419MC25 | FNMA  POOL #0AE9988 ... |12/26/2013| Redemption ... Lo XXX 07/01/2026
T 3138AD4K8 | FNMA  POOL #0AI0825 ... |05/21/2013| Redemption Lo XXX 09/01/2041
[ 3138AJVV1 | FNMA  POOL #0AI5127 ... |12/26/2013| Redemption o XXX 09/01/2026
| 3138ALLZ8 | FNMA POOL #0AI6643 12/26/2013| Redemption ... Lo XXX 08/01/2041
3138ASCZ3 | FNMA  POOL #0AJ0987 .... 12/26/2013| Redemption ... Lo XXX 09/01/2026
3138AUP43 | FNMA  POOL #0AJ3142 ... 12/26/2013| Redemption ... Lo XXX 10/01/2041
3138EO0RSO | FNMA  POOL #0AJ7696 . ... 12/26/2013| Redemption ... o XXX 12/01/2041
3138LUQST7 | FNMA  POOL #0A04064 ... 12/26/2013| Redemption ... Lo XXX 06/01/2042
3138LVXA6 | FNMA  POOL #0A05172 ... 12/26/2013| Redemption ... Lo XXX 06/01/2022
3138MODJ6 | FNMA  POOL #0A08204 ... 12/26/2013| Redemption ... Lo XXX 06/01/2042
3138MCRK2| FNMA  POOL #0AP8589 ... 12/26/2013| Redemption ... o XXX 11/01/2042
3138MGDD4| FNMA  POOL #0AQ0999 ... 12/26/2013| Redemption ... Lo XXX 10/01/2042
3138MGNW1{ FNMA  POOL #0AQ1304 ... 12/26/2013| Redemption ... Lo XXX 10/01/2042
3138MR6E6 | FNMA  POOL #0AQ9868 ... 12/26/2013| Redemption ... Lo XXX 01/01/2043
3138NXL54 | FNMA POOL #0AR1247 12/26/2013| Redemption ... o XXX 01/01/2043
3138NXNFO | FNMA  POOL #0AR1289 12/26/2013| Redemption ... Lo XXX 12/01/2042
3138W03B3 | FNMA  POOL #0AR3493 12/26/2013| Redemption ... Lo XXX 01/01/2043
3138WVCN9| FNMA  POOL #0AT7276 12/26/2013| Redemption ... Lo XXX 09/01/2043
3138X4R44 | FNMA  POOL #0AU5006 12/26/2013| Redemption ... o XXX 10/01/2043
3138X5MS3 | FNMA  POOL #0AU5768 ... 12/26/2013| Redemption ... Lo XXX 09/01/2043
31417Y7F8 | FNMA  POOL #0MA0893 12/26/2013| Redemption Lo XXX 10/01/2021
31418AAF5 | FNMA  POOL #0MA0905 12/26/2013| Redemption Lo XXX 10/01/2021
31418AFD5 | FNMA  POOL #0MA1063 ... 12/26/2013| Redemption ... o XXX 05/01/2022
31418AH76 | FNMA POOL #0MA1153 12/26/2013| Redemption .............|... XXX... 07/01/2022
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
942683AF0 | ACTAVISINC ..ot ... |10/04/2013| JPMORGAN CHASE
BK/IRBSSEC ............ XXX 61,029 ....... 65,000....... 64,457 |....... 64469 (............ | 37| [ 37| e 64,505 ............. ... (3476) | ....... (3476) | ....... 2,154 | 10/01/2022
020002AR2 | ALLSTATE CORP/THE .............cccvvnne. ... |06/07/2013| MILLENNIUM ADVISORS
LLC, oo XXX 136,377 ...... 130,000 ...... 142419 ...... 137,074 oo | (1,933) [ .o | (1,933) [ .o | 135141 1235|......... 1235|....... 5,363 | 08/15/2014
02209SAN3 | ALTRIAGROUPINC ..., ... 02/15/2013 GOLDMAN SACHS & CO,
...................... s XXX o]0 155202 ..., 160,000 |...... 159,821 |...... 169,827 ... | 2 2 | 159,829 ] (4628) | (4,628) ... ... 2,432 08/09/2022
02209SAJ2 | ALTRIAGROUPINC .........coiviiinnnne. ... |11/26/2013 CREDIT SUISSE, NEW
YORK(.ovviviniinnnn, XXX 17,032]....... 13,000 (....... 16,990 ....... 16447 | ..o @14y @14y 16,033 ..o [ 999, 999|....... 1,960 | 08/06/2019
0258MODE6 | AMERICAN EXPRESS CREDIT CORP .......... ... |12/02/2013| BARCLAYS CAPITAL
INC,NEW ............... XXX 172,665 ...... 170,000 ...... 173,851 ...... 173387 | oo | B4 o [ B4 .o 172546 oo | 120).......... 120....... 2,317 | 06/12/2015
039483BB7 | ARCHER-DANIELS-MIDLANDCO ............. ... |01/15/2013| CITIGROUP GBL
MKTS/SALOMO ......... XXX 114174 | ...... 100,000 ...... 112,448 ...... 11,003 o | (BO) .o [ (BO) .o [ 11,043 3131 3131 ... 1,705 | 03/01/2021
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06051GEC9 | BANK OF AMERICACORP ...............c.e. 11/12/2013{ JPMORGAN SECURITIES
INC, ... XXX .o | 90,535 ....... 80,000 ....... 83,365(....... 82934 (... | (266) | ..o [ (266) | ..o e 82,667 [.......c.ooo it 7868|......... 7868|....... 6,175 | 07/01/2020
05531FAL7 | BB&T CORPORATION ............cooevvennn. ... |08/30/2013[ STANDISH .............. XXX 39,355 ....... 40,000 ....... 39,927 | ....... 39932 (... Bl [ 8l [ 39,940 (... | (585) .. ... (585) .. ...... 668 | 08/15/2017
084664BP5 | BERKSHIRE HATHAWAY FINANCE COR ...... . |08/06/2013| MERRILL LYNCH PIERCE
FENN ... XXX 150,280 | ...... 150,000 (...... 149644 | ...... 149,832 (... 750 [ 75 . o 149907 ..o | 373 373 670 01/10/2014
084670AU2 | BERKSHIRE HATHAWAY INC ................. .. |02/11/2013| Maturity ................. XXX 95,000 ....... 95,000....... 97,043 |....... 95178 (... | (78) | oo [ (A78) | oo [ 95,000 [.....ovovee | [ 1,009 | 02/11/2013
084670AV0 | BERKSHIRE HATHAWAY INC ................. . 101/29/2013| MERRILL LYNCH
PROFESSIONA ......... CXXX 147284 | ...... 140,000 ...... 147,755 ...... 4911 | (190) | oo [ (190) | oo e 144721 2564 (......... 2,564 (....... 2,116 | 02/11/2015
097023AV7 | BOEING CO/THE ..........coooviiiiiiiien . |05/14/2013| RBC CAPITAL MARKETS
LLC, .o CXXX 129649 ...... 125,000 ...... 133660 ...... 131764 oo QU6 .o 16) ..o | 129649 ..o [ 4,201 {03/15/2014
10138MAH8 | BOTTLING GROUPLLC .............ccevennae. . |08/14/2013| BARCLAYS CAPITAL
INC,NEW ............... CXXX 172,261 ...... 165,000 ...... 187,920 ...... 176,595 | ..o | 4925) ... | et 4925)[.......ooo |oonn AT1670 (oo | 590 ... 590|....... 9,269 | 03/15/2014
172967DY4 | CITIGROUPINC ..., . 102/05/2013| CITIGROUP GBL
MKTS/SALOMO ......... CXXX 128,330 ...... 115,000 ...... 123942 ...... 123323 oo (196) | oo [ (196) | oo o 123127 oo 5202(......... 5202(....... 3,040 | 02/15/2017
172967EY3 | CITIGROUPINC ........coooviiiiiiia . |08/06/2013| WELLS FARGO
SECURITIESLL ......... XXX 158,132 ...... 150,000 |...... 161,681|...... 156,908 ..o | aennn (2546) [ ... | (2546) [ .........o. | 154,362 | .....ooioi |t 3770 ......... 3770 ....... 9,483 | 08/12/2014
126408GL1 [CSXCORP ........oviiiiiiei ... |03/15/2013| Maturity ................. CXXX 100,000 ...... 100,000 ...... 106,324 | ...... 100,955 | ..o (955) | v [ (955) | oo [ 100,000 [ ..o | [ 2,875 | 03/15/2013
126650BZ2 | CVS CAREMARKCORP ...............oeuee . [01/17/2013| NOMURA SECS, NEW
YORK ..o XXX 157,802 ...... 160,000 ...... 159,778 | ...... 189,778 | oo | T [} ETTETUTO 189,779 (oo | (1,977) | ....... (1,977) | ... 660 | 12/01/2022
25746UAM1 | DOMINION RESOURCES INC/VA .............. . 03/15/2013| Maturity ................. XXX 75,0001 ....... 75,000 ....... 79152 ....... 75627 .o | 627) | oo [ 627) | oo [ 75,000 (..o e [ 1,875 03/15/2013
36962G4G6 | GENERAL ELECTRIC CAPITALCORP ......... 10/24/2013| WELLS FARGO
SECURITIESLL ......... CXXX 326,056 |...... 315,000 ...... 330,589 (...... 324630 (... | (4043) ... e (4043) ... | 320587 ... [ 5469 (......... 5469(...... 10,921 | 11/14/2014
36962G4C5 | GENERAL ELECTRIC CAPITALCORP ......... 10/07/2013| JEFFERIES & CO
(BONDSDR ............. CXXX 189,151 ...... 180,000 ...... 199,429 ...... 190176 .o | (B164) [ ..o | (3164) [ ..o | 187,012 | 2139 ... 2139 ....... 5,961 | 05/13/2014
24422ERZ4 | JOHN DEERE CAPITALCORP ................ . |04/12/2013| WELLS FARGO
SECURITIESLL ......... XXX 50,159 ....... 50,000....... 49947 | [ Al Al 49,951 . 207 T 88 | 01/22/2016
46625HHP8 | JPMORGAN CHASE & CO ........ovvvvnn . |04/12/2013| CREDIT SUISSE, NEW
YORK (.o, XXX 68218 |....... 65,000]....... 67,363 |....... 66,483 [ ... | (208) [ (208) | oo e 66,274 (... et 1943 |......... 1943]....... 1,784 1 01/20/2015
806605AE1 | MERCK&COINC ... . |05/15/2013| BNP PARIBAS SECS
CPIFIXED ............... CXXX 112,888 ...... 110,000 ...... 120,842 ...... 114670 ..o | (1964) (1,964) [ ........oo |oonn M2706 (..o | 181 181]....... 2,737 [ 12/01/2013
59018YN56 | MERRILLLYNCH&CO ... e 03/21/2013| WELLS FARGO
SECURITIESLL ......... XXX 122512 ...... 122,000 ...... 110,265 121,046 04/25/2013
60871RAB6 | MOLSON COORS BREWING CO 11/12/2013| STIFEL NICOLAUS ...... XXX 81,857 |....... 81,000]....... 80,771 .. 80,800 05/01/2017
61747YCK9 | MORGAN STANLEY .................. ... |10/22/2013| STIFEL NICOLAUS ...... CXXX 155249 ...... 150,000 ...... 149,822 149,891 11/20/2014
66989HAAG | NOVARTIS CAPITALCORP ................... . |06/05/2013{ MERRILL LYNCH
PROFESSIONA ......... CXXX 179254 | ...... 175,000 ...... 188,284 |...... 181,355 o | (2526) [ ..o | (2526) [.....ocoin |oennn 178,829 (oo | 425 ... 425(....... 6,016 | 02/10/2014
717081DA8 | PFIZERINC ... . |08/14/2013| CITIGROUP GBL
MKTS/SALOMO ......... XXX 176,982 ...... 165,000 ...... 187,853 | ...... 180,019 (..o | @273 .o @4273) ..o | 75746 ..o | 1237 ... 1237 )....... 8,190 | 03/15/2015
718172AB5 | PHILIP MORRIS INTERNATIONALIN .......... .. |05/16/2013| Maturity ................. CXXX 135,000 ...... 135,000 ...... 144,00 ...... 137,002 oo | (2092) ..o | (2092) ..o |oennn 135,000 .o | [ 3,291 | 05/16/2013
74432QBJ3 | PRUDENTIAL FINANCIALINC ................. . 105/22/2013| MILLENNIUM ADVISORS
LLC, .. CXXX 146,594 | ...... 135,000 ...... 140,712 ...... 139,007 oo | (B79) | oo [ (B79) | e e 138427 ..o | 8,166 [......... 8,166 [....... 4,471109/17/2015
828807CH8 | SIMON PROPERY GROUPLP ................. . 101/28/2013| WELLS FARGO
SECURITIESLL ......... CXXX 179172 ... 170,000 ...... 169,606 | ...... 169,688 | .....coiivi | 2 20 169,690 [ .....ooovein | it 9482(......... 9482(....... 2,380 | 01/30/2017
88732JAQ1 | TIME WARNER CABLEINC ................... 10/09/2013{ J.P. MORGAN
SECURITIESLL ......... CXXX 133,188 ...... 130,000 ...... 148541 ...... 138,856 ...t |eenn 6223) ..o | 6223) ..o | 132633 (.o | 555|.......... 555|...... 12,542 | 02/14/2014
911312AL0 | UNITED PARCEL SERVICEINC ............... . |06/05/2013| JEFFERIES & CO
(BONDSDRR ............. CXXX 180,098 ...... 175,000 ...... 187,898 ...... 181,582 ..o | (2031 .o | (2031 ..o | 179,552 | oo | 546 |.......... 546|....... 4,320 | 04/01/2014
91159HGRS [ USBANCORP ... . |05/23/2013| US BANCORP
INVESTMENTSIN ... CXXX 114,088 ...... 110,000 ...... 118,700 ...... M4579 (.o | (1,364) [ ..o | (1,364) [ ..o | oo M3215 | o 873|.......... 873|....... 2,490 | 05/15/2014
91159HGW4| USBANCORP ..o . |04/12/2013| US BANCORP
INVESTMENTSIN ........ CXXX 175462 ...... 175,000 ...... 178,819 ...... 176,062 | ..o |, B91) | [ 691) | .o e 175372 oo | 9| 9M|....... 1,196 | 06/14/2013
92343VAMS6 | VERIZON COMMUNICATIONSINC .............. . |03/14/2013| BARCLAYS CAPITAL
INC,NEW ............... CXXX 156,573 | ...... 130,000 ...... 154,086 | ...... 149936 ..o | (T56) | oo [ (756) | oo [ 149179 .o 739 |......... 73% ... 3,392 | 04/15/2018
92976GAE1 | WACHOVIABANKINA ... . 102/06/2013| WELLS FARGO
SECURITIESLL ......... CXXX 124,064 | ...... 110,000 ...... 119,704 | ...... 116481 ..o |, (212) | oo [ (212) | oo e 116,269 | ...c.ooovei | 179 ... T79%|....... 2,498 | 03/15/2016
94106LAY5 | WASTE MANAGEMENTINC .................. . 102/14/2013| DEUTSCHE BK SECS
INC,NY ..o CXXX 131877 ... 135,000 ...... 134569 | ...... 134581 oo Sl [ Sl [ 134587 ..o | (2,709) | ....... (2,709) | ....... 1,718 | 09/15/2022
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94973VAZ0 | WELLPOINTINC ......ooviiiiiiiiii 11/18/2013| WELLS FARGO
SECURITIESLL ......... CXXX 141211 ... 140,000 ...... 139,943 ...... 139948 ..o | 7 7 |, 139,965 (... |t 1246 |......... 1246 |....... 2,095 | 09/10/2015
94974BET3 | WELLSFARGO&CO ... 10/07/2013| JP MORGAN CHASE
BANK/HSBC ............ XXX 191,825(...... 185,000 (...... 197,452 ...... 192282 (... | (2502) [ ..oooovii | (2502) ... | 189,780 ..o | 2045(......... 2,045(....... 5,940 | 10/01/2014
78008TXA7 | ROYAL BANK OF CANADA .................... | |03/07/2013| RBC CAPITAL MARKETS
LLC, .o CXXX 203,170 (...... 200,000 ...... 199,924 | ...... 199,953 ..o Sl [ Sl [ 199,958 ... |t 3212(......... 3212....... 1,063 | 10/30/2014
89114QAE8 | TORONTO-DOMINIONBANK .................. I 121032013 RBC CAPITAL MARKETS
LLC, oo CXXX 135456 | ...... 130,000 ...... 129277 ...... 129443 (..o 130 . o | 130 .o | 129573 (oo | 5883 |......... 5883|....... 3,491 (10/19/2016
89153UAB7 | TOTAL CAPITAL CANADALTD ................ | |09/27/2013| JP MORGAN CHASE
BANK/HSBC ............ XXX 120530 ...... 120,000 ...... 122460 ...... 121041 (T98) | oo [ (T98) | .o o 120343 oo 188].......... 188]....... 2,297 | 01/28/2014
22303QAL4 | COVIDIEN INTLFINANCE SA ................. R |08/19/2013| MILLENNIUM ADVISORS
LLC, oo XXX 100,342 ....... 95,000...... 100,627 | ....... 99,438 06/15/2020
767201AF3 | RIO TINTO FINANCE USALTD ................ R |06/14/2013] JPMORGAN SECURITIES
INC, ... XXX 128,408 | ...... 120,000 ...... 142730 ...... 131,821 05/01/2014
76720AAA4 | RIO TINTO FINANCE USAPLC ................ F 09/04/2013| MILLENNIUM ADVISORS
e XXX 35031(....... 35,000]....... 35246 (.............. 03/20/2015
822582AQ5 | SHELL INTERNATIONALFIN .................. R [11/12/2013) STANDISH ... XXX 208,734 1...... 200,000 ...... 212,602(...... 208,491 06/28/2015
85771SACO | STATOIL ASA R |08/30/2013| STANDISH CXXX 153,890 ...... 150,000 ...... 158,028 |...... 155,734 10/15/2014
92857WAF7 | VODAFONE GROUPPLC ..............cceen R |02/11/2013] MERRILL LYNCH
PROFESSIONA ......... XXX | 51,912) ... 50,000 ....... 54241 ....... 12/16/2013
59022HMU3 | MERRILL LYNCH MORTGAGE CKI1 A6 ......... . 101/17/2013| JPMORGAN SECURITIES
INC, ... o XXX o] 277,168 ... ... 250,000 ... 275,127 |...... 11/12/2037
02005ABC1 | ALLY MASTER OWNER TRUST 1A2 .......... . 07/23/2013| NOMURA SECS, NEW
YORK ..o . XXX...|.....261,808]...... 260,000 ...... 264,936]...... 01/15/2016
06052YAC3 | BANK OF AMERICAAUTO TRUS1A3 ......... . |04/12/2013| BAIRD, ROBERT W & CO
INC, ... o XXX .oo|......55198|....... 55000....... 54,998]....... 06/15/2016
14313GAC1 | CARMAX AUTO OWNER TRUST1A3 ......... . |04/12/2013| BAIRD, ROBERT W & CO
e Lo XXX 09/15/2016
12622XAC4 | CHN EQUIPMENT TRUSTAA3 ................ . |04/12/2013| Redemption ............. XXX .. 05/16/2016
12622XAD2 | CHN EQUIPMENT TRUSTAA4 ...............| ... 04/12/2013| NOMURA SECS, NEW
YORK ..o XXX 10/17/2016
12616VAB8 | CNH EQUIPMENT TRUSTCA2 ............... ... |08/15/2013| Redemption ... Lo XXX 04/15/2015
12612AAD4 | CNH EQUIPMENT TRUSTC A4 ....... . |05/15/2013| Redemption ... o XXX 08/17/2015
34529TAC1 | FORD CREDIT AUTO LEASETRBAS3 ... ... |12/16/2013| Redemption o XXX 10/15/2014
34529UAC8 | FORD CREDIT AUTO OWNERTRAA3 ........ . |04/12/2013| BAIRD, ROBERT W & CO
INC, ..o XXX ... 08/15/2016
34528QBE3 | FORD CREDIT FLOORPLAN 11-2A1 .......... . 109/16/2013| Call ........... o XXX 09/15/2015
36161YABO | GE EQUIPMENT 2012-1 CL A2 ... |12/23/2013| Redemption ... Lo XXX 01/22/2015
36162CAB7 | GE EQUIPMENT MIDTICKETLL1A2 .......... . |06/22/2013| Redemption Lo XXX 05/22/2014
41283NAD3 | HARLEY-DAVIDSON MOTORCYCL 1A3 ....... 12/16/2013| Redemption ............. . XXX ... 05/15/2016
43813UAC4 | HONDA AUTO RECEIVABLESOW 1 A3 ....... 10/22/2013{ CITIGROUP GBL
MKTS/SALOMO Lo XXX 01/15/2016
47787BAC9 | JOHN DEERE OWNER TRUSTAA3 ........... .. |12/16/2013| Redemption Lo XXX 03/15/2016
65475HAD3 | NISSAN AUTO LEASE TRUSTAA3 ... . |08/27/2013| Redemption ... Lo XXX 08/15/2014
80282WAC4 | SANTANDER DRIVE AUTOREC 3A3 ... 12/16/2013| Redemption ... o XXX 04/15/2016
80283FAB2 | SANTANDER DRIVE AUTO RECE 1A2 .. 12/16/2013| Redemption ... Lo XXX 02/16/2016
80283DAB7 | SANTANDER DRIVE AUTO RECE 2A2 .. ... |12116/2013| Redemption . XXX ... 03/15/2016
92867GACT7 | VOLKSWAGEN AUTOLOAN1A3 ............. . |04/12/2013| CITIGROUP GBL
MKTS/SALOMO ......... XXX .o 251,328 |...... 250,000 ...... 249997 [ ...... 249998 (... | Of oo [ Of oo i 249998 | ............. ... 1330 1330 691 08/22/2016
78447NAB2 | SMART TRUST/AUSTRALIA1US A2A ......... R |12/16/2013| Redemption ............. XXX .o | 96,890 ....... 96,890 |....... 96,888 | ... | [ o o [ 96,890 | .......oooi e [ 441 | 05/14/2015
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .........................cocco .. 9,900570]..... 9,632,124 | ... 10,011,045|..... 9,554,619 |............. |..... (60,001) ... | (60,001) | ........... |..... 9,814,706 |............. [...... 85864 |....... 85864 |..... 196,058 . XXX .
8399997 Subtotal - BONAS - Part 4 .. .. ... .. 33,201,462 |... 32,631,131 ... 33,480,706 |... 32,639,116|............. o (116498) | | (116,498) | ........... . 33,083178|............. ... 138,284 |...... 138,284 | ..... 361,945|. XXX.
8399998 Summary Item from Part 5 for BONAS .. ...t .. 8,556,800 ..... 8,558,799 |..... 8640247 | ... [ | (15192) [ ... | (15192) [ ........... |..... 8,625,055 |............. |..... (68,256) | ...... (68,256) | ...... 66,243 |. XXX.
8399999 Subtotal - BONAS . ...\ .. 41,758,261 (... 41,189,929 |... 42,120,953 | ... 32,639,116|............. . (131,690) ... | (131,690) | ........... 41688233 |.............|...... 70,028 | ....... 70,028 |..... 428,188 |. XXX.

Common Stocks - Industrial and Miscellaneous (Unaffiliated)
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002824100 .| ABBOTT LABORATORIES ..................... ... |04/05/2013| SJ LEVINSON & SONS
LLC,J oo 450.000]...... 31226 (... XXX ... . XXX
00287Y109 [ ABBVIEINC ........covviiiiiiiiiiiiaenn ... |03/22/2013] GOLDMAN SACHS
EXECUTION& ..........|...... 295.000]...... 11,443 ... XXX ... . XXX
003830106 .| ABRAXAS PETROLEUMCORP ................ ... |07/09/2013| INVESTMENT
TECHNOLOGYGRO ... |..... 4,230.000....... 9517 ... XXX ... . XXX
00738A106 | ADTRANINC ..........coooiiiiiiiiiiiinns ... |03/22/2013| STIFEL NICOLAUS ......|...... 140.000 ....... 2736 ... XXX... . XXX
007974108 .| ADVENT SOFTWARE INC ... oeveeood| ... |03/22/2013) STIFELNICOLAUS ......|...... 340.000....... 9286|... XXX ... . XXX
00130H105 [AESCORP/THE ...........ccovviniiee, ... |03/22/2013] GOLDMAN SACHS
EXECUTION& ..........|....... 20.000(......... 249 ... XXX ..o 253 e e e 253 ()] T ()] T . XXX
001084102 .| AGCOCORP ........vvviiiiiiiiiiiea ... |10/28/2013| CITATION GROUP/BCC
CLRG, ..o | 65.000....... 4095(... XXX ... [.........3305|. ... . XXX
011659109 .| ALASKAAIRGROUPINC ..................... ... |03/22/2013| STIFEL NICOLAUS ......|...... 2100001 ...... 13,040 ... XXX ... ... ....9,049 . XXX
012653101 .| ALBEMARLECORP ................ .o..|... |03/22/2013| STIFEL NICOLAUS ......|...... 250.0001...... 15437 ... XXX ... .. 15,530 . XXX
01741R102 | ALLEGHENY TECHNOLOGIES INC ... ... |03/22/2013| STIFEL NICOLAUS ......|...... 500.000...... 15,569 ... XXX... ...... 15,180 . XXX
018581108 .| ALLIANCE DATA SYSTEMS CORP ... ... |... |03/22/2013| STIFELNICOLAUS ......|....... 40.000]....... 6271 |... XXX ..o | 2292] .00t 5,790 . XXX
021441100 .| ALTERACORP ...........ooiiiiiiiiiin. ... |11119/2013| FBR CAPITAL MARKETS
&CO, ... 1,160.000...... 38303 (... XXX... 290 ....... 37,829 . XXX
023135106 .| AMAZON.COMINC ...........ccvvviiiinnnnn ... |03/22/2013| MERRILL LYNCH PIERCE
T FENN ... 50.000...... 12,646 ... XXX... |.oooiins 9520 |....... 12,544 . XXX
$ 025537101 .| AMERICAN ELECTRIC POWERCOINC ....... ... |07/31/2013| CREDIT SUISSE, NEW
~ YORK(.ooovovoeoee [ 1,075.000...... S1ATT ... XXX ..o [ 41579 ....... 45,881 . XXX
026874784 .| AMERICAN INTERNATIONAL GROUP I ......... ... |03/22/2013| MERRILL LYNCH PIERCE
FENN ... 390.000]...... 14812|... XXX ... |....... 12,675]....... 13,767 . XXX
03073E105 | AMERISOURCEBERGENCORP ............... ... |09/16/2013| J P MORGAN
SECURITIESINC ........|...... 940.000...... 51184 (... XXX ... [....... 36,407 |....... 40,589 . XXX
031162100 .| AMGENINC ...........ooiiiiiiies ... |11/22/2013] GOLDMAN SACHS
EXECUTION & ..........|...... 635.000...... 66,564 ... XXX ... [....... 35108 ....... 54,737 . XXX
037598109 .| APOGEE ENTERPRISESINC ................. ... |10/10/2013| CITIGROUP GBL MKTS
INC,N ..o 1,550.000...... 45030 (... XXX... [....... 20,304 |....... 37,154 . XXX
037833100 .| APPLEINC .........coovviiiiiie ... |12/16/2013| INVESTMENT
TECHNOLOGYGRO ... |...... 484.000|..... 228675|... XXX ... [...... 161,969 ...... 257,572 . XXX
04269Q100 | ARRISGROUPINC ..., ... |04/16/2013| KING (CL) &
ASSOCIATES, A ........ |..... 2,522.000...... 37,839 (... XXX... [....... 25311 ....... 37,6791..... (12367) [ ..o e [ (12,367) . XXX
052800109 .| AUTOLIVINC ........ccooviiiiiiiiis ... |03/22/2013| STIFEL NICOLAUS ......|...... 200.000]...... 13674)... XXX ... e . v (3,662) . XXX,
05367P100 | AVID TECHNOLOGY INC COM ... ...|... |04/23/2013| INSTINET CORP,NY .... |...... 889.000(....... 5963 (... XXX ..o |.oooon M218] 00 B739 e 44T 4479 . XXX
060505104 .| BANK OF AMERICACORP .................... ... |03/22/2013] GOLDMAN SACHS
EXECUTION& ..........[..... 1,165.000...... 14594 ... XXX ... 996 | e [ [ . XXX
054937107 .| BB&T CORP .......covviiiiiiiieiiiieie ... |08/21/2013] GOLDMAN SACHS
EXECUTION & ..........|...... 945.000...... 30415 (... XXX ... | 26387 | ..o 27,509 ... (1122) | e e (1,122) . XXX
077454106 .| BELDEN ...t ... |03/22/2013| STIFEL NICOLAUS ......|...... 670.000...... 34755 (... XXX ... \ s 30, \ v (16,154) . XXX
084423102 .| BERKLEY WR CORP COM ... ... |... |09/04/2013| STIFEL NICOLAUS ......|...... 750.000...... 32109 (... XXX... , A20) [ (11,129) . XXX
084670702 .| BERKSHIRE HATHAWAY INC ... |03/22/2013] GOLDMAN SACHS
EXECUTION & ..........|...... 785.000...... 80,314 (... XXX... (19,955) . XXX
09061G101 | BIOMARIN PHARMACEUTICALCOM .......... ... |03/22/2013| STIFEL NICOLAUS ......|....... 70.000(....... 4197 (... XXX... . v ] (2,616) . XXX
097793103 .| BONANZA CREEK ENERGY INC ... ... |03/22/2013| STIFEL NICOLAUS ......|...... 210.000....... 8,006 |... XXX... 95| e e . XXX
110122108 .| BRISTOL-MYERS SQUIBBCO ................ ... |11/05/2013| MERRILL LYNCH PIERCE
FENN ... 1,090.000...... 50,520 ... XXX ... |..ooou 40,860 | ..o [ e [ . XXX
111320107 .| BROADCOMCORP ..o, ... |05/13/2013] MORGAN STANLEY &
COINC, ... 2,390.000...... 79,073 (... XXX... 987 (..., , B15 | 2,615 . XXX
127055101 .[| CABOTCORP ..........covoviiiiiiiiinn, ... |03/22/2013| STIFEL NICOLAUS ......|...... 330.000]...... 11,345 ... XXX ... . e (8,082) . XXX
12709P103 | CABOT MICROELECTRONICSCORP ......... ... |03/22/2013| STIFEL NICOLAUS ......|...... 170.000 ....... 5741 ... XXX ..o |.ooiins e v e (1,244) . XXX
127097103 .| CABOTOIL& GASCORP ............. ... |... |03/22/2013| STIFEL NICOLAUS ......|...... 330.000]...... 22456 (... XXX... 290 ..., S , (12,124) . XXX
13342B105 | CAMERON INTERNATIONAL CORP ... |04/19/2013] GOLDMAN SACHS
EXECUTION& ..........|...... 325.000]...... 19,509 | ... XXX ... |....... 17,969 ....... 18350 | ........(381)|...ovevii [ | (381) . XXX
14040H105 | CAPITAL ONE FINANCIALCORP .............. ... |03/22/2013] GOLDMAN SACHS
EXECUTION & ..........|...... 525.000...... 28365(... XXX... [....... 667 (....... ; \ (6,746) . XXX
14055X102 | CAPITALSOURCEINC ........................ ... |03/22/2013| STIFEL NICOLAUS ......|..... 3,580.000...... 34,763 |... XXX... 075]....... , ) (22,061) . XXX
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14149Y108 | CARDINALHEALTHINC ....................o. ... |11/05/2013| MERRILL LYNCH PIERCE
FENN ... 900.000...... 46597 | ... XXX ... [....... 38939 |....... 37,062 |....... 1877 ... | e [ 1,877 . XXX
14170T101 | CAREFUSIONCORP ..........ccoovviiinnn ... |07/02/2013| J P MORGAN
SECURITIESINC ........[..... 1,485.000...... 53,969 (... XXX... (4,739) . XXX
142339100 .| CARLISLECOSINC ..........ccoovviiinnns ... |03/22/2013| STIFEL NICOLAUS ......|....... 90.000f....... 6,135[... XXX ... .. (3,425) . XXX
144577103 .| CARRIZO OIL & GAS INC . ... |... |03/22/2013| STIFELNICOLAUS ......|...... 950.000...... 24825(... XXX... 11,265 . XXX
124857202 .[CBSCORP .......voviiiiiiiei ... |10/09/2013| J P MORGAN
SECURITIESINC ........[..... 1,515.000...... 68,821 (... XXX... e (24,093) . XXX
150870103 .| CELANESECORP ..o ... |03/22/2013| STIFEL NICOLAUS ......|...... 110.000....... 4743[... XXX ... , 898 |.(TI3) | (713) . XXX
151020104 .| CELGENECORP ............coovviiiinnes ... |04/23/2013| CITIGROUP GBL MKTS
INC,N oo 1,225.000..... 129,331 ... XXX ... (27,612) . XXX
808513105 .| CHARLES SCHWAB CORP/THE ............... ... |08/20/2013| J P MORGAN
SECURITIESINC ........[..... 3,450.000...... 69686 (... XXX... (1,994) . XXX
168615102 .| CHICO'SFASINC ............. ....|... |03/22/2013| STIFELNICOLAUS ......|..... 1,670.000...... 29875(... XXX... (23,848) . XXX
125509109 .| CIGNA CORPORATION COM 11/15/2013| GOLDMAN SACHS
EXECUTION & ..........|...... 705.000...... 49193 |... XXX ... [....... 31,659 (....... 37,689(...... (6,080) ..o | [ (6,030) ..covvien |t 31659 .. 17534 ....... 17534 |.......... 19(. XXX.
17275R102 | CISCOSYSTEMSINC ..., ... |07/19/2013| MERRILL LYNCH PIERCE
FENN ... ] 6,155.000 | ..... 139,405 (... XXX ... |...... 112506 | ...... 120,940 ...... BA34) [ .o (8434) ... | 112506 ..o | 268991 ....... 268991 ....... 1,001]. XXX.
172967424 .| CITIGROUPINC .........coooviiiiiia, ... |04/03/2013] GOLDMAN SACHS
T EXECUTION & ..........[..... 3,655.000..... 162,398 (... XXX ... |...... 122319 ...... 144,592 ..... (22273) [ .o e (22273) [ .o | 122319 oo | 40,080 |....... 40,080 |.......... 37|. XXX.
$ [ 177376100 .| CITRIXSYSTEMSINC ..ot ... |10/22/2013| LIQUIDNET INC,
w, BROOKLYN .............|..... 1,000.000...... 59,581 (... XXX... [....... 65852 ....... 65620 (......... 282 282 65852 (... |nnnn 6271) | ....... 6271) ..o . XXX
184496107 .| CLEAN HARBORSINC ................oveenne ... |02/04/2013| LIQUIDNET INC,
BROOKLYN ...t 300.000]...... 16,718 ... XXX ... |.oooiins 4050 ....... 16,503 ..... (12453) [ ..o | e (12453) [ ..o oo, 4050 (..o | 12,6681 ....... 12,668 |............. . XXX
19239v302 | COGENT COMMUNICATIONS GROUP ........ ... |12/20/2013| STIFFEL NICOLAUS .....|...... 980.000...... 26149 (... XXX ... | 8144 |....... 23,939(..... (15,795) [ ..o e [ (15,795) [ .....oooe oo, 8144 | ... | 18,005 ....... 18,005 |.......... 10(. XXX.
192446102 .| COGNIZANT TECHNOLOGY SOLUTIONS ..... ... |11/05/2013| CREDIT SUISSE, NEW
YORK (.o o 1,460.000..... 105989 (... XXX ... |....... 944821 ...... 107,868 | ..... (13,386) [ ..o e [ (13,386) [ ... | 94482 .......... | 1,507 ... 1507 oo . XXX
20030N101 | COMCASTCORP ..., ... |03/22/2013] GOLDMAN SACHS & CO,
NY ] 2,460.000 | ...... 98,892 (... XXX ... [....... 56,053 |....... 91,906 |..... (35,852) [ ... e (35,852) [.....ovvven | oennnn 56,053 ... |eennn 428381....... 42838 |......... 323|. XXX.
20564W105 | COMSCOREINCCOM ..., ... |10/25/2013| INVESTMENT
TECHNOLOGYGRO ... |...... 600.000...... 15,1120 XXX .o | 6621 |......... 8268|...... (1847) [ .o | [ (1,647) [ .o |, 6,621 ..o | 8491 (......... 8491 (............. . XXX,
20854P109 | CONSOLENERGYINC .........c.cvvivnnnn. ... |03/22/2013| STIFEL NICOLAUS ......|...... 200.000....... 6,708 ... XXX ... |....... 10,079 |......... 6420|....... 3659 .. | [ 3659 ... e 10079 | .o [ (B3| ....... B3N . XXX
210313102 .| CONSTANT CONTACT INC ... |05/20/2013| CANTOR FITZGERALD &
COIN ... 770000 ...... 10926 ... XXX... |....... 14,442 ....... 10,942 ....... 3500 ..o | [ 3500 (...t et 14442 ... (3515)|....... (3515) [ .ovvnnnnn . XXX
21036P108 | CONSTELLATIONBRANDSINC ............... ... |07/19/2013| CREDIT SUISSE, NEW
YORK(.ovvveiiiinn [ 985.000...... 46,079 (... XXX ... [....... 27,995|....... 34859 |......(6864)|............. |eeiiiii [ 6,864)........... |.ooinn 27995 | .o | 18,084 |....... 18,084 |............. . XXX
212015101 .| CONTINENTAL RESOURCESINC ............. ... |03/22/2013| STIFEL NICOLAUS ......|...... 230.000]...... 19,696 | ... XXX ... |.........4763]....... 16903 |.....(12139) | ... [ | (12139 [ .o o 4763 (... | 14,933 ]....... 14933 ..., . XXX
22160K105 | COSTCO WHOLESALECORP ................. ... |09/06/2013| BARCLAYS CAPITAL LE,
JERS ... [ 290.000...... 31495 (... XXX ... |....... 28492 .. ... 28632 ........(139) | ..o [ [ (139) | o [ 28492 ] 3003(......... 3003|......... 145]. XXX.
222816100 .| COVANCEINC .........cooiiiiiiiiinn, ... |07/03/2013| STIFEL NICOLAUS ......|....... 40.000]....... 3041 ... XXX oo | 1941 231 BT0) | [ (B70) | .o e 1941 1,100|......... 1,100 ..o . XXX
228368106 .| CROWN HOLDINGS ... ... |07/30/2013| LIQUIDNET INC,
BROOKLYN .............|..... 2,500.000 | ..... 102,016 ... XXX ... |....... 45914 ...... 92025 .....(46111)|......oooooii [ (46,111) . XXX
126650100 .| CVS CAREMARKCORP ............ccvvents ... |03/22/2013] GOLDMAN SACHS
EXECUTION & ..........|...... 460.000|...... 25341 (... XXX ... |....... 16045 ....... 22241 |...... (6,196) | ... [ (6,196) . XXX
232572107 .[CYMERINC ..., ... |05/31/2013| STIFEL NICOLAUS ......|...... 600.000...... 51,003 (... XXX... c (41112) . XXX
232806109 .| CYPRESS SEMICONDUCTOR CORP ..........|... |03/22/2013| STIFEL NICOLAUS ......{..... 1,290.000...... 14350 ... XXX ..o | 20141 18984 | TAST | 7,157 . XXX
235851102 .| DANAHERCORP ..........coviiiiiiiine, ... |04/17/2013| LIQUIDNET INC,
BROOKLYN ...t 720.000]...... 43915|... XXX ... [....... 38410(....... 40248 ...... (1,838) | .....coovvve | i [ (1,838) . XXX
252131107 .| DEXCOMINC ... ... |12/24/2013| WILLIAM BLAIR & CO,
CHICA ................ | 2,310.000...... 46,558 ... XXX ... |[.........6376|....... 31,393 | .....(25017) [ ........coo | e (25,017) . XXX
23335C101 | DIGITAL THEATER SYSTEMS
INCORPORATION ...t ... |03/22/2013| STIFEL NICOLAUS ......|...... 680.000...... 11,625 ... XXX ..o | 12,1400 11,356 o T84 784 . XXX
254709108 .| DISCOVER FINANCIAL SERVICES . |03/22/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 425.000]...... 19115 | ... XXX ..o ... 4050 ... 16384 ... (12334) | ..o [ (12,334) . XXX
256746108 .| DOLLARTREEINC ............coovivininnt. ... |03/15/2013] WEDBUSH MORGAN
SECSINC, .....oovvvn e 620.000...... 26189 (... XXX ... |.........58%|....... 25147 [.....(19251) | ....ooovevi [ [ (19,251) . XXX
260003108 .| DOVERCORP ........ccoovviiiiiiiinns ... |03/22/2013] GOLDMAN SACHS
EXECUTION& ..........|...... 2450001 ...... 17,783 | ... XXX ..o | 14812]....... 16099 ...... (1,287) [ ... | [ (1,287) . XXX
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262037104 .| DRIL-QUIPINC ..o ... |07/03/2013| INVESTMENT
TECHNOLOGYGRO .... |...... 330.000]...... 28950 (... XXX ... |[....oo.t. 6,768 |....... 24107 |..... (17,338) [ .o e [ (17,338) [ ..o [, 6,768 | ... | e 22181....... 22181 ... . XXX
26969P108 | EAGLE MATERIALSINC ...............ce.ee. ... |03/22/2013| STIFEL NICOLAUS ......|...... 430.000]...... 29484 (... XXX... [, 12,055 ....... 25155(..... (13,100) [ ..o e e (13,100) [ ..o e 12,055 | ..o e 17429 ....... 17429|.......... 43, XXX.
278642103 .[EBAYINC ... ... |08/05/2013] GOLDMAN SACHS
EXECUTION& ..........[..... 1,480.0001...... 78746 (... XXX ... [....... 488421 ....... T5ATT|..... (26,635) [ ......oovoeo e (26,635) [ .........o | oennnnn 48842 ... | 29904 1....... 29904 |............. . XXX
278865100 .| ECOLABINC ...........coovviiiiiies ... |09/06/2013| INVESTMENT
TECHNOLOGYGRO .... |....... 60.000....... 5565 (... XXX... |.cooiiis 44251 e e e 44250 ... 1140 ......... 1,140 .......... 31]. XXX.
281020107 .| EDISONINTLCOM .......oovvviiiiiiiee ... |05/14/2013] BERNSTEIN SANFORD C
&CO, ... 925.000...... 46269|... XXX... . XXX
285512109 .| ELECTRONICARTSINC .........coevinnnns ... |05/03/2013| CITATION GROUP/BCC
CLRG, ..o e 3,140.000...... 55427 (... XXX ... . XXX
268648102 .| EMC CORP/MASSACHUSETTS ............... ... |12/09/2013| MERRILL LYNCH PIERCE
FENN ... ], 3,390.000...... 80,515(... XXX ... . XXX
292562105 .| ENCOREWIRE CORP .......... ... | ... |04/23/2013| INSTINET CORP,NY ....[...... 340.0001...... 11,141 ... XXX ... . XXX
26875P101 | EOG RESOURCESINC .............covvee. ... |09/25/2013| J P MORGAN
SECURITIESINC ........|...... 525.000...... 72,603 (... XXX ... . XXX
268841109 .[EQTCORP ..o ... |01/09/2013| CITATION GROUP/BCC
CLRG, ... | 260.0001...... 15399 | ... XXX ... . XXX
30219G108 | EXPRESS SCRIPTS HOLDING CO ............ ... |03/22/2013] GOLDMAN SACHS
T EXECUTION& ..........|...... 375.000]...... 216% ... XXX ... . XXX
. [30231G102 [ EXXONMOBILCORP ... ... |03/22/2013] GOLDMAN SACHS
o EXECUTION & ..........|...... 800.000...... 71202 (... XXX... [....... 53,052(....... 69,240 ..... (16,188) [ ... v [ (16,188) [ ......ovn | oennn 53,052 (. ... |, 18,150 |....... 18,150 |.......... 45|, XXX.
303726103 .| FAIRCHILD SEMICONDUCTORINTL .......... ... |03/22/2013| STIFEL NICOLAUS ......|..... 1,110.000...... 15,361 ... XXX... |.oooiiiis 5428|....... 15984 |..... (10,556) [ ..o v [ (10,556) [ ..o |oeninnnn 5428 || 9933 [......... 9933 ... . XXX
31620R105 | FIDELITY NATIONAL FINANCIALIN ........... ... |09/19/2013| UBS SECURITIES LLC,
STAMF ... | 1,450.000...... 36432(... XXX... [....... 25,0601 ....... 34,148 ...... (9,087) ..o | [ 9087) ..o |t 25060 (........coco |eennn 1372 ....... 1372 ......... 522|. XXX.
316773100 .| FIFTH THIRDBANCORP ...................... ... |03/22/2013] GOLDMAN SACHS
EXECUTION& ..........[..... 1,505.000...... 24492(... XXX. .. [....... 17,637)....... 22876 ...... (5,239) ..o | [ (5239 .o | 17,637 | [ 6,854 (......... 6,854 (......... 151]. XXX.
302491303 .| FMCCORP ..ot ... |03/22/2013| MERRILL LYNCH PIERCE
FENN ... 380.000...... 21,823 (... XXX ... . XXX
364730101 .| GANNETTCOINC ...t ... |03/22/2013] GOLDMAN SACHS
EXECUTION& ..........|...... 585.000...... 12,667 ... XXX ... . XXX
369604103 .| GENERAL ELECTRICCO ...........oevveennn. ... |07/15/2013| CREDIT SUISSE, NEW
YORK(.ooovovovien [ 9,255.000|..... 2116441 ... XXX ... . XXX
37940X102 | GLOBALCROSSING ............covvinnnnn ... |03/22/2013| STIFEL NICOLAUS ......|...... 120.000....... 5763|... XXX... . XXX
38141G104 | GOLDMAN SACHS GROUP INC/THE .......... ... |03/22/2013] GOLDMAN SACHS
EXECUTION & ..........|...... 300.000]...... 44821]... XXX... . XXX
38259P508 | GOOGLEINC ... ... |03/22/2013| MERRILL LYNCH PIERCE
FENN ... 45000 ...... 36,574 (... XXX... . XXX
39304D102 | GREENDOTCORP ........coovvviiiiinnnn ... |03/22/2013| STIFEL NICOLAUS ......|...... 470.000|....... 7358 |... XXX... . XXX
406216101 .| HALLIBURTONCO .........cooviviiiiiinn ... |12/05/2013| PULSE TRADING LLC,
BOSTON ..............o| .. 4,275.000 | ..... 181,728 (... XXX ... |...... 159,500 ...... 148,300 | ...... 11,200 | .......oon [ oo | 11200 159,500 . XXX
410345102 .| HANESBRANDS INC ...t ... |11/13/2013| INSTINET CORP,NY ... |...... 870.000...... 48598 (... XXX ... [....... 24103 (....... 31,163 |...... (7,060) [ ............. | oo [ (TL080) [ 24103 ... . XXX
413086109 .| HARMAN INTL INDS INC NEW COM .. ....|... |03/22/2013| STIFEL NICOLAUS ......|...... 260.000...... 11460 ... XXX... |.oooins 4875 11,606 | ...... B,731) | .o [ | BT [ 4875 . XXX
413875105 .| HARRISCORPDELCOM ...............eeeee ... |03/12/2013| CREDIT SUISSE, NEW
YORK( .o [ 925.000...... 42703 ... XXX ... [....... 31,189 45288 |.....(14099) ... | [ (14099) | 31,189 . XXX
415864107 .| HARSCOCORP .................... ... |03/22/2013| STIFEL NICOLAUS ......|...... 550.000...... 13520 ... XXX... |....... 13,087 | ..o 12925 . 162 e e 182 13,087 . XXX
404132102 .| HCC INSURANCE HOLDINGS INC .. ... |03/22/2013| STIFEL NICOLAUS ......|...... 250.000...... 10,306 | ... XXX ... |.cooiiinn 6,935(.........9303 | ......(2367)|..c.ooveii [ [ (36T | 6,935 . XXX
427866108 .| HERSHEY CO/THE ................. ... |... |04/08/2013| INSTINET CORP,NY ....|...... 360.000...... 30436 (... XXX... [....... 20,365 25999 (......(5634) ..o [ e (BB3A) [ 20,365 . XXX
42983D104 | HIGHER ONE HOLDINGSINC ................. ... |02/15/2013| KEEFE BRUYETTE AND
WOODS, ..o 470.000]....... 4914 (... XXX... [ 5710 ......... 4954 1. TE6 | e e TR 5,710 . XXX
437076102 .| HOME DEPOTINC .........cooovviiiiiinnnn ... |03/22/2013| CREDIT SUISSE, NEW
YORK (oo [ 500.000...... 34,004 (... XXX ... |....... 19415 ... 30,925 ... (11510) ..o | [ (MB10) [ 19,415 . XXX
438516106 .| HONEYWELL INTERNATIONALINC ........... ... |03/22/2013] GOLDMAN SACHS
EXECUTION& ..........|...... 465.000|...... 32445( ... XXX ... |....... 26627 ....... 29514 ......(2886) |.......cooo | [ (2880) [ 26,627 . XXX
440694305 .| HORSEHEAD HOLDINGCORP ................ ... |03/22/2013| STIFEL NICOLAUS ......|...... 660.000(....... 7319 .0 XXX oo | 1129 B 739 390 [ 390 7,129 . XXX
443320106 .| HUB GROUP INC CL A ...|... |03/22/2013| STIFEL NICOLAUS ......|...... 390.000]...... 15149 | ... XXX ..o | 8742 13404 (4362) | [ e (A382) [ 8,742 . XXX
443510201 .|HUBBELLINC ..., ... |03/22/2013| STIFEL NICOLAUS ......|....... 80.000{....... 7700 (... XXX .o | 2814 BTT0 | (4156) | [ | (156) [ 2,614 . XXX
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444859102 .| HUMANAINCCOM ..........oooviiiininnnn. . |09/24/2013| SJ LEVINSON & SONS
LLC,J oo 535.000]...... 43223 ... XXX ... [....... 27550(....... 36,717]...... O167) .o | [ O167) . e | 27550 (... | 15,673 ]....... 15673 |......... 265|. XXX.
44919P508 | IAC/INTERACTIVECORP .........cccooviint 12/31/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 625.000...... 33270 (... XXX... . XXX
452327109 .| ILLUMINAINC ... . |03/22/2013| STIFEL NICOLAUS ......|...... 2100001 ...... 11,158 ... XXX ... . XXX
45784P101 [INSULETCORP .................... ... |11/20/2013| INSTINET CORP,NY ... |..... 1,860.000...... 49800|... XXX... . XXX
458118106 .| INTEGRATED DEVICE TECH INC ... ... |03/22/2013| STIFEL NICOLAUS ......|...... 840.000(....... 6,100 ... XXX ... . XXX
45884X103 | INTERMUNEINC .............. . 103/22/2013| STIFEL NICOLAUS ......|...... 610.000(....... 5689... XXX... . XXX
460146103 .| INTERNATIONAL PAPER CO 10/04/2013| LIQUIDNET INC,
BROOKLYN .............|..... 1,910.0001...... 85,052 (... XXX ... |.......65962|....... 76,094 |.....(10133)|.......cooo | vieiriiieia [oennn (10,133) . XXX
460254105 .| INTLRECTIFIERCORP ..........cccooveennn .. |03/22/2013) STIFEL NICOLAUS ......|...... 450.000|....... 9455(... XXX... .. (1,904) . XXX
46118H104 | INTRALINKS HOLDINGS INC ... |03/22/2013| STIFEL NICOLAUS ......|...... 340.000....... 2150 (... XXX... ... (347) . XXX
465741106 .| ITRONINC .................... ... |03/22/2013| STIFEL NICOLAUS ......|...... 270.0001...... 12,298 ... XXX ... ... (458) . XXX
466313103 .| JABIL CIRCUITT INC ... |03/22/2013| STIFEL NICOLAUS ......|...... 530.000....... 9,707 |... XXX... .. (6,646) . XXX
469814107 .| JACOBS ENGINEERINGS GROUP INC .. ... |03/22/2013| STIFEL NICOLAUS ......|...... 120.000....... 6476 |... XXX ... (4,066) . XXX
472319102 .| JEFFERIESGROUPINC .............ccoviin . 03/01/2013] MERGER WITH
LEUCADIA ..............|..... 2,280.000...... 28748 (... XXX ... |....... 28748 ....... 42340(.....(13,592) |......ocooi | [ (13,592) . XXX
477143101 .| JETBLUE ARWAYSCORP .................... .. |03/22/2013) STIFEL NICOLAUS ......|..... 1,230.000....... 8434 | ... XXX ..o | T 7086 95 [ 95 . XXX
478160104 .| JOHNSON & JOHNSON ............ovovvvinnn . |03/22/2013| GOLDMAN SACHS
EXECUTION & ..........|...... 670.000...... 53,346 (... XXX ... [....... 42,2801 ....... 46,967 |...... (4687) . ..o | [ (4,687) . XXX
46625H100 | JPMORGAN CHASE&CO ... ... |05/03/2013| STIFEL NICOLAUS ......|..... 2,150.000 | ..... 104,205 (... XXX ... |....... 68,305 ....... 94,533 [.....(26228) | .........c.oi [ | (26,228) . XXX
48273U102 [K12INC ... ... |09/20/2013| INSTINET CORP,NY ... |..... 2,060.000...... 54586 (... XXX... [....... 43594 1. ... 42106 |....... 1487 [ [ 1,487 . XXX
485170302 .| KANSAS CITY SOUTHERN COM NEW . 103/22/2013| GOLDMAN SACHS & CO,
NY 390.000...... 39,830 (... XXX... [.........6061|....... 32,557 (.....(26/496) | ........ooooi [ | . XXX
482387109 | KAR AUCTION SERVICESINC ................ .. |03/22/2013) STIFEL NICOLAUS ......|...... 440.000] ....... 8694 |... XXX... . XXX
48242W106 | KBRINC ... . |07/09/2013| DEUTSCHE BK SECS
INC,NY .o [ 190.000....... 6,031|... XXX... . XXX
497217109 .| KIORINC ... .. |03/22/2013| STIFEL NICOLAUS ......|..... 1,130.000....... 5865(... XXX... . XXX
497266106 .| KIRBY CORP ... ... |03/22/2013| STIFEL NICOLAUS ......|....... 90.000{....... 6,884 ... XXX... . XXX
500255104 .| KOHL'S CORP . 05/07/2013| RBC CAPITAL MARKETS
LLC, oo 1,375.000...... 62,682(... XXX... . XXX
50076Q106 | KRAFT FOODS GROUPINC .................. . 109/13/2013| DEUTSCHE BK SECS
INC,NY ..o 1,778.000...... 93420 (... XXX ... . XXX
515098101 .| LANDSTARSYSTEM .........coovvviiinnn. . 07/03/2013| STIFEL NICOLAUS ......|...... 540.000...... 28,951 (... XXX... . XXX
517834107 .| LASVEGAS SANDSCORP ...........ccoeovii] e 03/22/2013| MERRILL LYNCH PIERCE
FENN ... 180.000....... 9711 |... XXX ... . XXX
521865204 .[LEARCORP ..o . |03/22/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 380.000]...... 20876 (... XXX... . XXX
526107107 .| LENNOX INTERNATIONALINC ................ .. |03/22/2013) STIFEL NICOLAUS ......|...... 460.000|...... 29,308 (... XXX... . XXX,
527288104 .| LEUCADIANATIONALCORP .................. .. |03/22/2013) STIFEL NICOLAUS ......|...... 580.800...... 15489 ... XXX... . XXX
531229102 .| LIBERTY MEDIACORP .............cooveennen . |03/22/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 240.0001...... 26444 (... XXX ... . XXX
530322106 .| LIBERTY MEDIA CORP - LIBERTY ............ . |01/14/2013| FOR LIBERTY MEDIA
ANDSTA ..o | 776.000...... 50,598 (... XXX... . XXX
548661107 .| LOWE'SCOSINC ..........cooiiiiiiien . |04/25/2013| GOLDMAN SACHS & CO,
NY 2,900.000..... 110377 (... XXX ... . XXX
50212V100 | LPL FINANCIALHOLDINGSINC ............... .. |03/22/2013) STIFEL NICOLAUS ......|...... 200.000....... 64% ... XXX ... . XXX
55973B102 | MAGNUM HUNTER RESOURCES CORP ....... . |04/17/2013| STIFEL NICOLAUS ......|..... 8,190.000...... 25378 ... XXX... . XXX
560879108 .| MAKO SURGICALCORP ............ocovenne 11/07/2013] COWEN AND COMPANY
LLCNE ..o 3,090.000...... 74,085(... XXX ... . XXX
571748102 .| MARSH & MCLENNAN COSINC ............... . 109/30/2013| J P MORGAN
SECURITIESINC ........|...... 815.000...... 34186 (... XXX... . XXX
573284106 .| MARTIN MARIETTAMATERIALSINC .......... .. |03/22/2013) STIFEL NICOLAUS ......|...... 100.000...... 10,314 ... XXX ... . XXX
57772K101 | MAXIM INTEGRATED PRODUCTS ... . |03/22/2013| STIFEL NICOLAUS ......|...... 550.000...... 17,532 ... XXX ... . XXX
58155Q103 | MCKESSONCORP ...........ccvviviiinnnn 10/08/2013| J P MORGAN
SECURITIESINC ........|...... 545.000...... 63,770 (... XXX ... . XXX
585028106 | MEDNAXINCCOM ... . |03/22/2013| STIFEL NICOLAUS ......|...... 180.000...... 15,738 ... XXX ... . XXX
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552715104 .| MEMC ELECTRONIC MATERIALSINC ......... ... |06/03/2013] MERGER WITH
SUNEDISON ............|..... 3,020.000...... 15,112 ... XXX ... | 32216 (......... 969%|...... 22522 (. e 22522 (.. | 32216 (... | (17,105) | ...... (17,105) [ ............. . XXX
58933Y105 | MERCK& COINC ...........ooiiiiiinna. ... |10/22/2013| BARCLAYS CAPITAL LE,
JERS ... 2,960.000 | ..... 135845 (... XXX ... |...... 130652 ...... 121,182 ....... 9470 ..o | 9470 ... i 130652 (... |t 5193 [......... 5193 ....... 4661(. XXX.
59001K100 | MERITORINC ... ... |03/22/2013| STIFEL NICOLAUS ......|..... 1,530.000....... 739 (... XXX |, 26247 (......... 7237 |...... 19010 oo | [ 19010 ..o e 26247 (... (18,848) | ...... (18,848) [ ............. . XXX
59156R108 | METLIFEINC ... ... |04/03/2013| SJ LEVINSON & SONS
LLC,J o] 2,030.000...... 7689 (... XXX... [....... 83,987 ....... 66,868 . XXX
591708102 .| METROPCS COMMUNICATION ............... ... |05/01/2013| STOCK/CASH MERGER
WITHT- ] 1,320.000...... 12194 ... XXX ... 20,421 . XXX
595137100 .| MICROSEMICORP ..............coevviinnan. ... |03/22/2013| STIFEL NICOLAUS ......|...... 410.000]....... 9,009 ... XXX... 82| ... 8,626 . XXX
594918104 .| MICROSOFTCORP ...........ceiviviiinnnn ... |09/20/2013| MERRILL LYNCH PIERCE
FENN ... 5955.000..... 168,589 (... XXX... 159,058 . XXX
609207105 .| MONDELEZ INTERNATIONALINC ............. ... |04/08/2013| PULSE TRADING LLC,
BOSTON ...........oo] e 2,090.000...... 61477 (... XXX ... . 53,197 . XXX
609839105 .| MONOLITHIC PWRSYSINC .................. ... |10/23/2013| STIFEL NICOLAUS ......|..... 1,170.000...... 28478 (... XXX ... 26,068 . XXX
61166W101 | MONSANTOCO ... ... |03/22/2013| MERRILL LYNCH PIERCE
FENN ... 160.000...... 16,222 ... XXX ... 15,144 . XXX
611742107 .| MONSTER WORLDWIDEINC ................. ... |02/07/2013| MERRILL LYNCH PIERCE
FENN ..., 2,630.000...... 14239|... XXX... 14,781 . XXX
T 615369105 .| MOODY'SCORP ..o ... |02/06/2013| CREDIT SUISSE, NEW
S YORK( .o [ 500.000...... 23384 (... XXX... 25,160 . XXX
00 | 55345K103 [MRC GLOBALINC .........ovvvniiiininne ... |03/22/2013| STIFEL NICOLAUS ......|...... 630.000...... 19,923 ... XXX... ... 17,501 . XXX
62855J104 .| MYRIAD GENETICS INC .. . 03/22/2013| STIFEL NICOLAUS ......|...... 170.000 ....... 4335(... XXX...|.........3980|......... 4,633 . XXX
63009F105 | NANOSPHERE INC COM 11/14/2013| DEUTSCHE BK SECS
INC,NY oo 5810.000...... 12,624 ... XXX ... 16,733 . XXX
637071101 .| NATIONAL OILWELL VARCOINC ............. ... |03/22/2013| MERRILL LYNCH PIERCE
FENN ... 190.000...... 12972 ... XXX ... |.oon. 14260 |....... 12,987 (....... 1273]... L2273 14260 | ..o e (1,288) | ....... (1,288) | ... . XXX
62913F201 | NITHOLDINGSINC ........cvvviiiiiii ... |03/22/2013| STIFEL NICOLAUS ......|..... 4,990.000...... 22375(... XXX ... [ 51,359 35579(...... 15,780 15,780 | .o e 51,359 ..o | (28,984) | ...... (28,984) . XXX
654106103 . NIKEINC ..., ... |09/16/2013] MKM PARTNERS LLC,
GREENWI ............. .. 1,220.000...... 78724 (... XXX ... |....... 63,346 | ....... 62,952 (......... 3/ 3% 63346 .............|.oe 15378 |....... 15378 |......... 433 XXX.
666807102 .| NORTHROP GRUMMANCORP ................ ... |02/19/2013| SJ LEVINSON & SONS
LLC,J oo 630.000]...... 41870|... XXX ... [....... 32,083(....... 42575]..... (10493) [ ..o e [ (10493) [ ....ove | oennnn 32,083 (... | 9787 (......... 9787 (...t . XXX
67066G104 [ NVIDIACORP .........cccooiiiiiiiiiee ... |06/27/2013| CREDIT SUISSE, NEW
YORK(.ooovovoeoee [ 2,455.000...... 32547 (... XXX ..o | 294021 ....... 30,098 (........ (696) | ... [ (696) | ...ovves [ 20402 (... ] 3145(......... 3145(.......... 95|. XXX.
674599105 .| OCCIDENTAL PETE CORP COM .............. ... |12/04/2013| MERRILL LYNCH PIERCE
FENN ... 1,605.000..... 136,348 (... XXX ... |...... 140,932 ...... 122959 ...... 17973 | [ 17973 |, 140932 (..o | (4,584) | ....... (4,584) | ....... 1494, XXX.
681904108 .| OMNICAREINC ..., ... |03/22/2013] GOLDMAN SACHS
EXECUTION& ..........|...... 485.000]...... 19128 ... XXX... |....... 15196 |....... 17,509 ...... 312 .o | 2312 .o | 15196 | ..o [ 3932(......... 3932 (... . XXX
681919106 .| OMNICOM GROUP ............cooovvivinnnn ... |10/25/2013| CREDIT SUISSE, NEW
YORK (.o [ 900.000 o XXX 26,573 |....... 44964 | ..... (18391) [ ..o e [ (18391) [ .o | oenen 26573 (..o | 291441 ....... 29144 |......... 459, XXX.
682189105 .| ON SEMICONDUCTORCORP ................. ... |03/22/2013| STIFEL NICOLAUS ......|..... 2,770.000 CXXX 20197 | ....... 19529 |......... 669 | ... [ 669 ...t [ 20197 .o 2272(......... 2272 ... . XXX
68389X105 | ORACLECORP ..........ocoiiiiiiiiiiintn ... |06/26/2013| CREDIT SUISSE, NEW
YORK(.oovovnviin o 5,510.000 . XXX ... . XXX
685564106 .| ORBITAL SCIENCESCORP ................... ... |10/25/2013| CITIGROUP GBL MKTS
INC,N ..o 920.000 o XXX . XXX
690742101 .| OWENS CORNING .o.|... |04/23/2013) STIFEL NICOLAUS ......|....... 20.000 XXX ... . XXX
693718108 .| PACCARINC .........ovoviiiiiie ... |03/22/2013| MERRILL LYNCH PIERCE
FENN ... 200.000....... 9986 ... XXX... . XXX
695156109 .| PACKAGING CORP OF AMERICA ............. ... |07/25/2013] MORGAN STANLEY &
COINC, ... 590.000...... 27,025(... XXX... . XXX
696429307 .| PALLCORP ..........cccoiiiiiiiiii, ... |03/22/2013| STIFEL NICOLAUS ......|...... 160.000...... 10,928 ... XXX... . XXX
701094104 .| PARKER HANNIFIN CORP .. ... |03/22/2013] GOLDMAN SACHS
EXECUTION& ..........|...... 430.000]...... 3899 ... XXX... [....... 37,037 |....... 36,576 (......... 461 461 .. 37,037 .o | 1959 ......... 1959 ..., 13]. XXX.
714290103 .| PERRIGOCOCOM ..........ccoiiiiiiinnnn. ... |11/01/2013| STIFEL NICOLAUS ......{|...... 330.000]...... 37781 |... XXX oo |t 7688|....... 34330 ..... (26,642) [........cooo | (26,642) [ ........... | 7688 .| 30,093 ]....... 30,093 |.......... 24|. XXX.
717081103 .| PFIZERINC .......cooviii i ... |08/26/2013] GOLDMAN SACHS
EXECUTION & ..........[..... 5905.000..... 166,932 (... XXX ... |....... 96,335|...... 148,002 ..... GBLTEN) oo [ e G175 e | 96,335 | ..o | 70597 | ....... 70597 | ....... 1,949|. XXX.
718546104 | PHILLIPS 66 ...............ccoviiiiiine, ... |03/22/2013] GOLDMAN SACHS
EXECUTION& ..........|...... 300.000]...... 20209 (... XXX... |......... 9944|....... 15930 ...... (5986) [ ... | [ (5986) [.........c.. |.oiiiin. 9944 | ... | 10,265]....... 10,265|.......... 22|. XXX.
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733174700 .| POPULARINC ........cooiiiiiii .. |03/22/2013) STIFEL NICOLAUS ......|...... 580.000...... 16,693 ... XXX... |.oooiiins 9523|....... 12,058 ...... (2535) ..o | [ (2535) [..ooovvee | 9523 | ..o FA(V TATO| oo . XXX
693506107 .| PPG INDUSTRIESINC ..................c..ee . 103/22/2013| MERRILL LYNCH PIERCE
FENN ... 460.000 | ...... 63840 (... XXX... . XXX
740189105 .| PRECISION CASTPARTSCORP .............. . 103/22/2013| MERRILL LYNCH PIERCE
FENN ... 100.000...... 19,297 |... XXX... . XXX,
740585104 .| PREMIERE GLOBAL SVCSINC ............... ... |07/18/2013| STIFEL NICOLAUS ......|..... 1,720.000...... 19,223 ... XXX ... . XXX
741503403 .| PRICELINE.COMINC ..o . 103/22/2013| MERRILL LYNCH PIERCE
FENN ... 15.000...... 10,391)... XXX... . XXX
74164F103 | PRIMORIS SERVICESCORP .................| ... 03/22/2013| STIFEL NICOLAUS ......|...... 370.000....... 8122|... XXX ... . XXX
747525103 .| QUALCOMMINC ..o . 103/22/2013| MERRILL LYNCH PIERCE
FENN ... 270.0001...... 17,757 ... XXX ... . XXX
74762E102 | QUANTASERVICESINC ..o . 106/12/2013| BUCKINGHAM
RESEARCHGRPI ...... |..... 1,040.000...... 29,146 (... XXX ... . XXX,
74874Q100 | QUINSTREETINC ..., ... |03/22/2013| STIFEL NICOLAUS ......|..... 1,250.000....... 7660(... XXX... . XXX
754730109 .| RAYMOND JAMES FINL INC COM .. ... |03/22/2013| STIFEL NICOLAUS ......|...... 370.0001...... 16,962 ... XXX ... . XXX
755111507 .| RAYTHEONCO ......ovviiiiiiiiee . 103/22/2013| COWEN AND COMPANY
LLC,NE ..o 505.000...... 28480 (... XXX... . XXX
759351604 .| REINSURANCE GROUP OF AMERICA ........ 11/08/2013| KEEFE BRUYETTE AND
WOODS, ..o 470.000]...... 31648(... XXX... . XXX
761248103 .| RESPONSYSINC ..ot .. |03/22/2013) STIFEL NICOLAUS ......|...... 870.000(....... 7360 (... XXX... . XXX
761565100 .| REX ENERGY CORP COM .. ... |07/26/2013| STIFEL NICOLAUS ......|..... 1,440.000...... 24591 (... XXX... . XXX
772739207 .| ROCK-TENNCO ............ . |03/22/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 180.000...... 15,743 ... XXX ... . XXX
775133101 |ROGERSCORP ...........ooviiiiiiinnne, 11/06/2013{ KEYBANC CAPITAL
MARKETS | ... | e 1,030.000...... 50,863 (... XXX... 51,150 ..... (24490) [ ..o e (24,490) . XXX,
779376102 |ROVICORP ... ... |03/22/2013| STIFEL NICOLAUS ......|..... 1,360.000...... 28415(... XXX ... .. 20,985]...... 38,013 ... .. 38,013 . XXX
74972G103 |RPXCORP ... ... |07/30/2013| STIFEL NICOLAUS ......|..... 2,390.000...... 36,075(... XXX... . 21606 ....... 7,519 ... 1519 . XXX
74973W107 | RTI INTERNATIONAL METALS INC . ....|... |03/22/2013| STIFEL NICOLAUS ......|...... 140.000 ....... 4439 (... XXX ... [.........2003(......... 3858|...... (1,855) (1,855) . XXX
781295100 .| RUE21INC .......cooviiiiiiii . |09/24/2013| WEEDEN & CO, NEW
YORK ... 650.000...... 238%4|... XXX... 18454 |...... @75 o | (2,751) . XXX
794661302 .| SALESFORCE.COMINC ...................... . 103/22/2013| MERRILL LYNCH PIERCE
FENN ... 90.000{...... 15,707 ... XXX ... 15129 ........ O19) | o [ (919) . XXX
78388J106 .| SBA COMMUNICATIONS CORP COM ......... . |08/22/2013| CANTOR FITZGERALD &
COIN ... 570.000]...... 40639|... XXX... . XXX
81616X103 | SELECT COMFORT CORP ........ ... |03/22/2013| STIFEL NICOLAUS ......|...... 610.000...... 11,483 ... XXX ... . XXX
826919102 .| SILICON LABORATORIES ... ... |03/22/2013| STIFEL NICOLAUS ......|...... 160.000....... 6,406 |... XXX ... . XXX
82967N108 | SIRIUSXMRADIOINC .........coovvviiinnn . |01/03/2013| SJ LEVINSON & SONS
LLC,J o] 5225.000(...... 15649 ... XXX ... . XXX
83088M102 | SKYWORKS SOLUTIONS ..................... .. |03/22/2013) STIFEL NICOLAUS ......|..... 1,010.000...... 21841(... XXX ... . XXX
784541100 .| SMENERGY CO ..ot . |06/07/2013| GOLDMAN SACHS
EXECUTION & ..........|...... 645.000...... 38,381(... XXX... . XXX
835898107 .| SOTHBY'SHOLDINGS ........................ .. [10/11/2013) STIFEL NICOLAUS ......|...... 310000 ...... 14345 ... XXX ... |.........2756|....... 10422|......(7,666)|............. |.coovriieiii [oinnn (7,666) [.......coe |oenennnn 2756 .o | 11,589 ]....... 11589 |.......... 22|. XXX.
854502101 .| STANLEY BLACK & DECKERINC ............. . 107/26/2013| LIQUIDNET INC,
BROOKLYN .............|..... 1,600.000..... 127,667 ... XXX ... |...... 108454 .. ... 118352 |......(9898)|........ccooo fvreiiiiii it (9898) [ .....oooven |oennnn 108454 ............. ... 19213 ]....... 19,213 ]....... 1137, XXX.
855030102 .| STAPLESINC .......ooiiiiiiiiie 09/19/2013| J P MORGAN
SECURITIESINC ........[..... 1,560.000...... 22585(... XXX ... [....... 24261 ....... 17,784 ... BATT | oo | [ BATT .o | 24261(.........o | (1,676) | ....... (1,676)[......... 259|. XXX.
855244109 .| STARBUCKS CORP ..........oviiviiin 10/24/2013| MERRILL LYNCH PIERCE
FENN ... 450.000]...... 29104 (... XXX ... [....... 19,035]....... 241341 ... (5,008) ..o | [ (5098) ..ot et 19,035 | ..o [ 10,068 |....... 10,068 |......... 158|. XXX.
857477103 .| STATE STREETCORP ..........ccciiiinnn 11/12/2013| MERRILL LYNCH PIERCE
FENN ... 990.000...... 61490 (... XXX ... [....... 42,005]....... 465401 ...... (4535) .o | [ (4535) ..o et 42,005 | 19486 ....... 19486 |......... 47| XXX.
867914103 .| SUNTRUSTBANKSINC ...t 10/25/2013| SJ LEVINSON & SONS
LLC,J o] 1,660.000...... 50,361 (... XXX... . XXX
871503108 .| SYMANTECCORP ...........coviniiinnn.n. 11/12/2013| GOLDMAN SACHS
EXECUTION & ..........[..... 1,135.000...... 26516 (... XXX ... . XXX
871546206 .| SYMMETRY MEDICALINC .................... .. |03/22/2013) STIFEL NICOLAUS ......|...... 830.000....... 9341 ... XXX ... . XXX
87157D109 | SYNAPTICS INC ... |03/22/2013| STIFEL NICOLAUS ......|...... 270.000]...... 10,501 ... XXX ... . XXX
87612E106 | TARGET CORP . |05/29/2013| GOLDMAN SACHS
EXECUTION & ..........[..... 1,285.000...... 86,848 (... XXX... . XXX
880349105 .| TENNECOINC ... ... |03/22/2013| STIFEL NICOLAUS ......|...... 110.000] ....... 4246(... XXX... . XXX
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881641100 .| TESSERA TECHNOLOGIESINC ...............| ... 03/22/2013| STIFEL NICOLAUS ......|...... 230.000....... 4190 (... XXX ... [t 3697 ......... 3784|......... (86) ..o e [ (86) .o e 3697 . i 492(.......... 492 ... . XXX
882508104 .| TEXAS INSTRUMENTSINC ................... . |02/04/2013| LIQUIDNET INC,
BROOKLYN .............|..... 2,200.000...... 72790 (... XXX ... . XXX
216648402 .| THE COOPERCOSINC ...........c.oevennn. .. |03/22/2013) STIFEL NICOLAUS ......|...... 630.000]...... 65574 (... XXX ... . XXX
883556102 .| THERMO FISHER SCIENTIFICINC ............ . 03/22/2013| PULSE TRADING LLC,
BOSTON ..........ccoo|ovnnen 510.000]...... 39,038 (... XXX... . XXX
88732J207 .| TIME WARNER CABLEINC ................... . |03/22/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 150.000...... 14,365|... XXX... . XXX
887317303 .| TIME WARNER INC NEW COMNEW .......... . |03/22/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 500.000]...... 28403 (... XXX... . XXX
888706108 .| TIVOINCCOM .........ooiiiiiiin . 106/03/2013| CITIGROUP GBL MKTS
INC,N ..o 1,480.000...... 18240 |... XXX... . XXX
89531P105 [ TREXCOINC ......oovviiiiiiiiiie .. |03/22/2013) STIFEL NICOLAUS ......|...... 180.000....... 9,023|... XXX... . XXX,
89674K103 | TRIQUINT SEMICONDUCTORINC ....... ... |03/22/2013| STIFEL NICOLAUS ......|...... 930.000....... 42741... XXX ... . XXX
872645106 | TRW AUTOMOTIVE HOLDINGS CORP . ... |03/22/2013| STIFEL NICOLAUS ......|...... 110.000....... 6121|... XXX... . XXX
904034105 .| ULTRATECH INC . ... |03/22/2013| STIFEL NICOLAUS ......|...... 500.000...... 19,800 ... XXX... . XXX
90478E103 | UNILIFECORP ................ ... |03/22/2013| STIFEL NICOLAUS ......|..... 2,780.000....... 5983|... XXX... . XXX,
910047109 .| UNITED CONTL HLDGS INC . |03/22/2013| STIFEL NICOLAUS ......|..... 2,740.000...... 87,582 (... XXX... . XXX
911312106 .| UNITED PARCEL SERVICEINC ............... 10/25/2013| GOLDMAN SACHS & CO,
NY 405.000|...... 34846 (... XXX ... . XXX
913017109 .| UNITED TECHNOLOGIESCORP .............. . 103/22/2013| MERRILL LYNCH PIERCE
FENN ... 270.0001...... 25195(... XXX... . XXX
91324P102 | UNITEDHEALTH GROUPINC ................. 11/14/2013| J P MORGAN
SECURITIESINC ........[..... 1,225.000...... 78581 (... XXX... . XXX
90341W108 | US ARWAYS GROUPINC .................... 12/09/2013| MERGER - AMERICAN
ARRLINE ................ [..... 1,320.000...... 12,902)... XXX ... . XXX
902973304 .| US BANCORP DEL COMNEW ................ . |04/08/2013| INVESTMENT
TECHNOLOGYGRO ... |..... 2,945.000...... 99,369 (... XXX... . XXX
91913Y100 | VALERO ENERGY CORP ... ... |12/09/2013[ SIMMONS .............. |..... 3,125.000..... 140,174 (... XXX ... . XXX
92335C106 | VERABRADLEYINC ........ ... |03/22/2013| STIFEL NICOLAUS ......|...... 300.000....... 7188 ... XXX ... . XXX
92342Y109 | VERIFONE SYSTEMS INC .. ... |09/26/2013| STIFEL NICOLAUS ......|...... 470.000]...... 10176 ... XXX ... . XXX
92343E102 |VERISIGNINC ... . |04/09/2013| NEEDHAM & CO, NEW
YORK ...ovvvii 520.000]...... 23764 (... XXX... . XXX
92532F100 | VERTEX PHARMACEUTICALSINC ............ . 101/31/2013| COWEN AND COMPANY
LLCNE ..o 1,980.000...... 88,798 (... XXX... . XXX
92553P201 |VIACOMINC ........coovviiiiiiiiie . 103/22/2013| SJ LEVINSON & SONS
LLC,J o 815.000...... 48806|... XXX... . XXX
92826C839 |VISAINC ... . 103/22/2013| MERRILL LYNCH PIERCE
FENN ... 140.000...... 22226 (... XXX... . XXX
929566107 .| WABASH NATIONALCORP ................... .. |03/22/2013| STIFEL NICOLAUS ......|..... 2,380.000...... 24109 (... XXX... . XXX
92927K102 | WABCOHLDGSINCCOM ..........c.evveennn . 03/22/2013| STIFEL NICOLAUS ......|...... 130.000....... 9169 |... XXX ... . XXX
930059100 .| WADDELL & REED FINANCIALINC ............| ... 04/17/2013| DEUTSCHE BK SECS
INC,NY ..o 270.000]...... 11,286 ... XXX..o | 4174 .. 9,401 (5,227) . XXX
254687106 .| WALTDISNEY CO/THE .....................o. . |04/25/2013| INVESTMENT
TECHNOLOGYGRO ... |..... 1,070.000...... 63,868 (... XXX... 53,275 (5,550) . XXX,
942622200 .| WATSCOINC ......oooviniiiiiiiiiia .. |03/22/2013) STIFEL NICOLAUS ......|...... 170.000(...... 14,266 |... XXX... .. 12,733 .. (6,205) . XXX
942683103 .| WATSON PHARMACEUTICALS INC ... |01/24/2013 FORACTAVISINC ...... |..... 1,040.000...... 74,007 ... XXX ... . 89,440 . (16,625) . XXX
94733A104 | WEB.COMGROUPINC ....................... ... |03/22/2013| STIFEL NICOLAUS ......|...... 320.000....... 5459 ... XXX ... |.........4857|......... 4736 (... 121 121 . XXX
949746101 .| WELLSFARGO&CO .........ovviiiiinnn . |04/29/2013| GOLDMAN SACHS
EXECUTION & ..........[..... 2,785.000 | ..... 103,652 (... XXX... 95,191 (20,801) . XXX
958102105 .| WESTERN DIGITALCORP .................... . 106/05/2013| ONEIL WILLIAM & CO
INC/BC ... 1,290.000...... 66,001(... XXX... 54,812 (20,157) . XXX
966837106 .| WHOLE FOODS MARKETINC ................. . 103/22/2013| MERRILL LYNCH PIERCE
FENN ... 120.000...... 10476 ... XXX ... |....... 11,385]....... 10939 |......... 46| 46| .. 11,385 | oo 909) [ ......... (909) [ .......... 24|. XXX.
929297109 .| WMS INDUSTRIESINC ....................... . 102/01/2013| DEUTSCHE BK SECS
INC,NY oo 790.000...... 19489 ... XXX... |....... 29546 | ....... 13825|...... 15721 15721 o 29546 (... | (10,057) | ...... (10,057) [ ............. . XXX
981475106 .| WORLD FUEL SERVICESCORP .............. 10/11/2013| LIQUIDNET INC,
BROOKLYN ............|ovenen 770000 ...... 30466 (... XXX... |[......... 9332 ....... 31,7011..... (22,369) [ ..o e e (22,369) [ ...ooovee [, 9332 i | 211341 ... 21134 | ... 51]. XXX.
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98419M100 | XYLEMINCINY ..o, . 102/01/2013| KEEFE BRUYETTE AND
WOODS, ....c.ovvveve | 915.000...... 25536 (... XXX... . XXX
008474108 .| AGNICO-EAGLE MINESLTD .................. | |03/22/2013| STIFEL NICOLAUS ......|...... 250.000...... 10,228 ... XXX... . XXX
148887102 .| CATAMARANCORP ........... .| |03/22/2013| STIFEL NICOLAUS ......|...... 270.0001...... 14141 ... XXX ... . XXX
45245E109 | IMAXCORP .............. .| |03/22/2013| STIFEL NICOLAUS ......|...... 540.000...... 14141 ... XXX ... . XXX
460951106 .| INTEROIL CORP COM .| |03/22/2013| STIFEL NICOLAUS ......|...... 330.000]...... 24672(... XXX... . XXX
50015Q100 | KODIAKOIL& GASCORP .............ceevee .| |06/17/2013| WELLS FARGO
SECURITIESLL .............. 1,950.000...... 17,277 ... XXX ... . XXX
535919203 .| LIONS GATE ENTERTAINMENT CORP ........ | [10/22/2013| PIPER JAFFRAY & CO,
MINNE ... ] 2,270.000...... 58420 (... XXX ... [....... 15,766 | ....... 37,228 |..... (21462) [ ... o (21462) [ ........... |....... 15,766 | ..o o 42654 1....... 42654 |............. . XXX
767744105 .| RITCHIE BROTHERS AUCTIONEERS ......... | |03/22/2013| STIFEL NICOLAUS ......|...... 130.000....... 2734 ... XXX .o | 1240|......... 2716 ...... (TAT6) [ oo | [ (1476) [ .o | 1240 ..o [ 1494 ......... 1494 ... 141. XXX.
867224107 .| SUNCORENERGYINC .............covnnne. .| 03/22/2013| MERRILL LYNCH PIERCE
FENN ... 420.000]...... 12745 ... XXX ... |....... 18492|....... 13,852|....... 4640 (... 4640 (... | 18492 ... (5747)|....... B747) .o . XXX
HO023R105 | ACELIMITEDSHS ...t R |03/22/2013| GOLDMAN SACHS
EXECUTION & ..........|...... 255.000]...... 22467 (... XXX ... [ 18,750 ....... 20,349 (...... (1,599) .o | [ (1,599) .o | 18750 | ..o [ 37| 3T . XXX
03524A108 | ANHEUSER BUSCH INBEV SPNADR ......... R |01/28/2013) J P MORGAN
SECURITIESINC ........|...... 355.000]...... 32505(... XXX... [....... 17,756 | ....... 31,031(..... (13.275) [ ..o [ e (13,275) [ ..o | 17756 | oo e 14749 ....... 14749 ... . XXX
G0692U109 | AXIS CAPITALHLDGSLTDSHS .............. R [12/24/2013] DOWLING & PARTNERS,
JERSE .........oovi | 435.000]...... 19186 ... XXX... |....... 15,345 ....... 15,068 |......... 7o e 217 . XXX
M22465104 | CHECKPOINT SOFTWARE TECH ............. R |04/04/2013| LIQUIDNET INC,
BROOKLYN .............|..... 1,370.000...... 62,974 (... XXX ... [....... 75899 ....... 65,267 |...... 10632 ..o | [ 10,632 . XXX
N22717107 | CORE LABORATORIES .....................e. R |06/14/2013| LIQUIDNET INC,
BROOKLYN .............| et 320.000]...... 43905|... XXX ... [..o.oo.. 3480(....... 349791(..... (B1499) [ ..o | (31,499) . XXX
G2554F113 | COVIDIENPLC ..., R |07/01/2013| LIQUADATING DIVIDEND | .......... 350.000...... 26,753 [... XXX ... [....... 21,934 .. 24,653 .. (2,718) . XXX
(G3223R108 | EVEREST RE GROUP INC .. R |03/22/2013) STIFEL NICOLAUS ......|....... 80.000...... 10,389 | ... XXX... |....o.ons 5,155 ....8,796 .. (3,641) . XXX
Y2573F102 | FLEXTRONICS INTLLTD .... R |03/22/2013| STIFEL NICOLAUS ......|..... 2,190.000...... 14636 ... XXX ... |..oooins 5606|....... 13,600 (7,994) . XXX
H27178104 | FOSTERWHEELERAG ..............ceovntnn R [10/15/2013| WEEDEN & CO, NEW
YORK ..o 1,260.000...... 31298 (... XXX... [....... 28,706 ....... 30,643 (1,938) . XXX
580037109 .| MCDERMOTT INTERNATIONALINC ........... R |03/22/2013| STIFEL NICOLAUS ......|..... 1,160.000...... 12,714 ... XXX ..o ... 17,870 .. 12,783 .... 5,087 . XXX
H6169Q108 | PENTAIR LTD R |03/22/2013) STIFEL NICOLAUS ......|...... 343.000...... 18160 ... XXX... |....... 10,768 |....... 16,858 (6,091) . XXX
N72482107 | QIAGENNV ..................... R |03/22/2013) STIFEL NICOLAUS ......|...... 410.000|....... 8383 ... XXX...|.oooiiins 8303|......... TAA2 | 8B 861 . XXX
780259206 .| ROYALDUTCH SHELLPLC ................... R |03/22/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 440.000]...... 28924 (... XXX... [....... 30,703 | ....... 30,338 ......... 365 .. [ 365 . XXX
80105N105 [ SANOFI ..o R |03/22/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 465.000|...... 23531 (... XXX... [, 17,2081 ....... 22,032(...... (4823) .o | [ (4,823) . XXX
806857108 .| SCHLUMBERGERLTD ............c.oeeeennn. R |03/22/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 2100001 ...... 15559 ... XXX... |....... 14,639....... 145853 |.......... 87| oo [ 87 . XXX
G7945M107 | SEAGATE TECHNOLOGY ............cceeee. R |04/16/2013) SJ LEVINSON & SONS
LLC,J oo 560.000...... 19,623 ... XXX... |.ooiiiins 7544 |....... 17,035|...... Q49 [ | [ (9,491) . XXX
M87245102 | SYNERON MEDICALLTD .........ccovveennn R [11/13/2013| LEERINK SWANN & CO,
JERSE ............coo | 2,910.000(...... 26898 (... XXX... [....... 31,073 ....... 25230 (....... 5844 | . 5,844 . XXX
H84989104 | TE CONNECTIVITYLTD .........ocooiiiiinen R |03/22/2013| GOLDMAN SACHS
EXECUTION & ..........|...... 295.000]...... 12,308 ... XXX... |.oooiins 8523|....... 10950 ...... (2428) .o | [ (2,428) . XXX,
Q9235V101 | TRONOXLTDSHSCLA ..o R |03/22/2013) STIFEL NICOLAUS ......|...... 470.000|....... 9,353 ... XXX...|.ooiiiis 8884 ..o [ e e . XXX
H89128104 | TYCO INTERNATIONALLTDSHS ............. R |03/22/2013| GOLDMAN SACHS
EXECUTION & ..........|...... 325.000]...... 10124 | ... XXX... |.ooons 8107 |.........9506 | ......(1,399) |....ocooviii [ [ (1399 [ 8,107 ... . XXX
(87210103 | UTIWORLDWIDEINCSHS .................... R |03/22/2013) STIFEL NICOLAUS ......|...... 770000 ...... 11,350 ... XXX... |....... 16,880 |....... 10,318 |....... 6,562 .......ccoooe [eeiiiiii | 8862 16,880 . XXX
G9319H102 | VALIDUS HOLDINGSLTD COMSHS .......... R |07/24/2013| GOLDMAN SACHS
EXECUTION& ..........|...... 645.000...... 23575(... XXX ... [....... 17,019 ... 22304 (......(5286)|......oovi [evei | (B286) [ 17,019 . XXX
92857W209 | VODAFONE GROUPPLC ..................... R |02/27/2013) CITIGROUP GBL MKTS
INC,N ..o 1,170.000...... 28803 (... XXX... [....... 33497 (... 29472 3725 [ BT2E 3397 .o (4,39)|....... (4,39)|....... 1,088|. XXX.
(94368100 | WARNER CHILCOTT PLC CLASSA ........... R |04/23/2013| LEERINK SWANN & CO,
JERSE ............ooo | 4,020.000...... 55,001 (... XXX... [....... 79218 | ....... 48401 ... 30817 | ... | [ 30817 79218 (... | (24,217) | ...... (4217 ... . XXX
H27013103 | WEATHERFORD INTERNATIONLLTD ......... R |07/16/2013| GOLDMAN SACHS
EXECUTION& .......... [..... 1,345.000...... 16,452 ... XXX... |....... 17,715] ... 15,051]....... 2665 . | 2665 ... | 17,715 (1,263) | ....... (1,263) [ ............. . XXX
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................o . 10,130,313 ... XXX ... |..... 7,598,097 | ..... 9,058,307 | .. (1,595934) | ............. |............. o (1595934) ... | 7,598,097 |............. 2,532,216 | ..... 2,532,216 ...... 44392 . XXX
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SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
4 5 6 7 8 9 10 16

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
Common Stocks - Mutual Funds
411511306 .| HARBOR INTERNATIONAL MUTUAL FND | ... (03/27/2013] NON-BROKER TRADE .. |..... 7,933989|..... 500,000 (... XXX ... [...... 318,3121...... 492,859 | ... (174548) [ ............. | o, (174548) | ........... [...... 38312 ..o | 181,688 ...... 181688 |............. . XXX
0075W0700 | UNITED ASSOCIATION S&P 500 ...... ... |10/25/2013| NON-BROKER TRADE .. |.. 315,657.637 | ... 3,983,882|... XXX ... |..... 2,145622|..... 3,289,153 | .. (1,142,867) | ... o (1142,867) .o | 2,145622 ... ... 1838260 ..... 1,838,260 | ...... 41,555 |. XXX.
922908710 .| VANGUARD 500 INDEXFUND ........ ....| ... |12/127/2013] NON-BROKER TRADE .. |..... 5,892.752 ... 1,000,000 ... XXX ... [...... 982,616 (.............. |.oo e 982,616 |............. [...... 17,384 |....... 17,384 |....... 5381[. XXX.
9299999 Subtotal - Common Stocks - Mutual Funds ... ... 5483882|... XXX... [..... 3,446,551 ..... 3,782,012 .. (1,317,415) (1317 415) | 3,446,551 ... 2,037,332 ..... 2,037,332 |...... 46,936 |. XXX.
9799997 Subtotal - Common Socks - Part 4 . ........... ... .. 15614,195| ... XXX ... [... 11,044,647 ... 12,840,319 ..(2,913,348) .. (2,913,348) ... 11,044,647 ... 4569548 |..... 4569548 |...... 91,328 |. XXX.
9799998 Summary Item from Part 5 for Common Stocks ... ... | 4893719 XXX ... |..... 4504934 | ... [ e i e e 4504934 ... | 188,786 | ...... 188,786 | ....... 8846 [. XXX.
9799999 Subtotal - Common Stocks ............... T ..20,307,915]... XXX... |... 15549,581 ... 12,840,319 |..(2,913,348) | ... ... (2913,348) ... 15549581 ... ... 4758334 ... 4,758,334 |..... 100,174 |. XXX
9899999 Subtotal - Preferred and Common Stocks . ... ]..20307,915|... XXX... |... 15,549,581 ... 12,840,319 |..(2,913,348) ... (2,913,348) ... 15,549,581 ... ... 4758334 ..., 4758334 |..... 100,174 | XXX
9999999 Totals ... .. |.. 62066176 |... XXX... |... 57,670,534 |... 45479,435]..(2,913,348) | ... (131,690)]... .. (3,045,039) . 57,237814 ... .. 4,828362]..... 4,828,362 ..... 528,362|. XXX.

[AR4T
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SCHEDULE D - PART 5
Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year

1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
912828UN8 ...| US TREASURY NOTE ......... 03/06/2013 | BARCLAYS CAPITAL MORGAN STANLEY
INC, NEW YORK .... |10/10/2013[ &COINC, ...........|..... 405,000 | ...... 407,311 ...... 387,734 ...... 407,212 o (100) | ..o [ (100) | .o [ e (19,478) | ...... (19478) [ ......... 40471(.......... 448
912828UW8 .. | US TREASURY NOTE ......... 05/03/2013 | RBC CAPITAL
MARKETS LLC, NEW
YORK ......oovve 08/30/2013 | STANDISH ..........|..... 685,000 |...... 684,039 (...... 678,362...... 684,142 (... | 103 ). | 103 oo | G779 ....... GI7Y | e 641 ... 98
912828VA5 ...| US TREASURY NOTE ......... 05/24/2013 | MORGAN STANLEY JP MORGAN CHASE
&COINC,NY ....... 08/26/2013 | BANK/HSBC ........ |..... 415000 |...... 408469 |...... 388,364 |...... 408690 | ... i 222 222 (20,327) | ...... (20,327) [ ......... 1510 ... 355
912828TG5 ...| US TREASURY NOTE ......... 08/16/2013 | JPIMORGAN
SECURITIES INC, MORGAN STANLEY
NEWYORK ......... 10/07/2013[ &COINC, ...........|..... 175,000 ...... 170598 | ...... 171,800 ...... 170746 ..o [ U8 .o ) U PP F 1054|......... 1054 .......... 164]............ 45
912828TR1 ...| US TREASURY NOTE ......... 03/06/2013 | MERRILL LYNCH
PIERCE FENNER, MORGAN STANLEY
CHARLOTTE ........ 07/29/2013| & COINC, ...........|..... 210,000 ...... 207,368 | ...... 200590 ...... 207521 .o 183 | 153 | e (6,930)|....... (6,930)[......... 1744 ... ... 912
912828UMO .. | U S TREASURY NOTE ......... 03/06/2013 | JPIMORGAN
SECURITIES INC,
NEWYORK ......... 08/30/2013 | STANDISH ..........[..... 535,000]...... 535127 (...... 532,534 |...... 535106 [............o | O] @O [ [ (2573)|....... (2573)|......... 1085].......... 111
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ...ttt .. 2425000..... 2412912]|..... 2,359,384 |..... 2413417 | 505 . .. [ 505 . . e (54,033) |...... (54,033) [ ......... 9191 [......... 1,969
Bonds - All Other Governments
68323AAC8 .. | PROVINCE OF ONTARIO JP MORGAN CHASE
CANADA ........ooiiiiiiinn 11 08/13/2013 | BANK/HSBCI, NEW JP MORGAN CHASE
YORK ............... 09/27/2013 | BANK/HSBC ........ |..... 320,000]...... 341318|...... 341,005(...... 340,713 | ..o | (60B) | ... [ (60B) | ..o e 292 ... 292|......... 299 [......... 1,708
6832348A9 ... | PROVINCE OF ONTARIO RBC CAPITAL
CANADA ........ooiiiiiinn, 1 101/18/2013 | MARKETS LLC, NEW SG AMERICAS
YORK ............... 08/13/2013 | SECURITIESLL .....]..... 130,000 ...... 136,790 ...... 134,107 | ...... 134,882 .............. ... (1,908) ..o e (1,908) ..o | (775)|......... (775)|......... 3553 |.......... 563
1099999 Subtotal - Bonds - All Other GOVEIMENTS . ............uuit e [ 450,000 |...... 478,108]...... 475112 ...... 475595| . ... | (2514) [ ..o 514) [ .o | (483)]......... (483)]......... 6549 [......... 2,271
Bonds - U.S. Special Revenue, Special Assessment
313381YP4 .. .| FEDERAL HOME LN BK CONS MS SECURITIES
BD .o 01/24/2013 | SERVICES INC, NEW NOMURA SECS,
YORK ... 04/12/2013| NEWYORK .........|..... 535,000 ...... 5345241 ...... 5349711 ...... 534576 (..o | 2| i e B2| i [ 395|.......... 395|.......... 297 o
313381PY5 ... | FEDERAL HOME LN BK CONS NOMURA SECS,
BD ..o .. | 01/25/2013| NEW YORK ......... 08/30/2013 | STANDISH ..........|..... 270,000 ...... 269649 1...... 2692471 ...... 269,724
3137EADB2 .. | FEDERAL HOME LN MTG CORP| .. |06/27/2013 | GOLDMAN SACHS & DEUTSCHE BK SECS
CO,NY . 10/07/2013 [ INC,NY .............|..... 415,000 |...... 403,710]...... 404,080 ...... 404,062 ...
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt ..ot .. 1,220,000 |..... 1,207,883 | ..... 1,208,297 | ..... 1,208,362
Bonds - Industrial and Miscellaneous (Unaffiliated)
0258MODES .. | AMERICAN EXPRESS CREDIT CREDIT SUISSE, BARCLAYS CAPITAL
CORP ..., 01/24/2013 | NEW YORK (CSUS) . | 12/02/2013 | INC,NEW ...........|..... 130,000 ...... 132,692 ...... 132219 ...... 132279 (o | @14y @14y e () P ()1 P 2231 ). 297
03523TBL1 ... | ANHEUSER-BUSCH INBEV BARCLAYS CAPITAL JPMORGAN
WORLDWIDE 01/28/2013 | INC, NEW YORK ... | 06/17/2013 | SECURITIESINC, ... |..... 130,000 ...... 131,880 ...... 131455 ...... 131381 (499) | oo (99) | oo [ TA|.. TA|....o 845|............ 92
05531FAL7 ... | BB&T CORP 03/11/2013 | WELLS FARGO
SECURITIES LLC,
CHARLOTTE ........ 08/30/2013 | STANDISH ..........|...... 30,000 ....... 30,235(....... 29516 |....... 30,213 .o 22) .o (22) .o e 697)|......... 697) ... 260 39
084664BX8 .. .| BERKSHIRE HATHAWAY WELLS FARGO
FINANCECOR ................. 08/06/2013 | SECURITIES LLC,
CHARLOTTE ........ 08/30/2013 | STANDISH ..........|...... 60,000 ....... 59,968 |....... 59,901 ....... 59,969 [ ..o | Of oo e Of oo e [ 68)].......... [(G5:) 1 I 8.
097023AY1 ...|BOEINGCO/THE ............... 01/17/2013 | MILLENNIUM
ADVISORS LLC, WELLS FARGO
JERSEYCITY ....... 09/04/2013 | SECURITIESLL .....{..... 130,000 ...... 137,557 | ...... 136,129 ...... 135827 oo [ (1730) oo e (1730) oo | [ 302 ... 302|......... 4163 (......... 1,997
14149YAY4 .. .| CARDINAL HEALTHINC ....... 02/19/2013 | MERRILL LYNCH
PIERCE FENNER, CREDIT SUISSE,
CHARLOTTE ........ 05/16/2013 | NEW YORK ( ........[..... 100,000 ....... 99,793 |....... 99,869 |....... 99,797 | ..o | Al Al T2 T2 . 19
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year
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0 Current
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14912L4Y4 ... | CATERPILLAR FINANCIAL KEYBANC CAPITAL
SERVICES ...............oee 01/28/2013 | MARKETS INC, NEW WELLS FARGO
YORK ............... 08/14/2013 | SECURITIESLL .....|..... 100,000 ...... 101,159 ...... 100815 (...... 100,820 ....ovovies | (B39) | oo [ (B39) | o [ ()] P ()] T 763 ... 144
172967GGO .. [ CITIGROUPINC ............... 08/06/2013 | MITSUBISHI UFJ
SECURITIES, NEW CITIGROUP GBL
YORK ......oovve. 10/22/2013 | MKTS/SALOMO ... {..... 165,000 ...... 164,147 | ...... 165,335 ...... 164,220 ..o T3 | T3 e [ 1115] ... 1115 573 ... 138
172967GK1 ...[ CITIGROUPINC ............... 02/05/2013 | UBS SECURITIES CITIGROUP GBL
LLC, STAMFORD ....[04/05/2013 | MKTS/SALOMO .....|...... 25,000]....... 25,0001 ....... 26,091 ....... 25,000 (... | [ L e e 1,099......... 1,099 ..., 174 ...
191216AP5 ... [ COCA-COLACO/THE .......... 05/03/2013 | CREDIT SUISSE,
NEW YORK (CSUS) . [08/30/2013 | STANDISH ..........|...... 80,000 ....... 82,265(....... 81514|....... 81,988 (... | (276) | oo (276) | oo [ 474)|......... (474) ] .......... 950 |..c.iinns 577
205887BR2 ...| CONAGRAFOODSINC ........ 01/15/2013 | MERRILL LYNCH
PIERCE FENNER, MERRILL LYNCH
CHARLOTTE ........ 08/12/2013 | PIERCEFENN ...... |...... 65,000....... 64,840 ....... 61,809(....... 64,848 (... | Bl Bl e [ (3,039)(....... (3,039 [......... 1156 ..o
126408GZ0 ...[CSXCORP .............ceeeen 10/17/2013 | CITIGROUP GBL
MKTS/SALOMON, CREDIT SUISSE,
NEWYORK ......... 12/09/2013 | NEW YORK (........[...... 80,000....... 79,939 ....... 77,956 | ....... 79940 ..o | T T (1,984) | ....... (1,984) | .......... AN
263534BY4 ...| EI DU PONT DE NEMOURS & MILLENNIUM
CO it 03/07/2013 | ADVISORS LLC, KEYBANC CAPITAL
JERSEYCITY ....... 04/12/2013 | MARKETS | .........|...... 60,000....... 63,161 ....... 62919 ....... 62995 ... | (165) | oo e (165) | oo [ [ 76)].......... 76)].......... 498 |.......... 309
263534BX6 ... | EI DU PONT DE NEMOURS & MERRILL LYNCH
CO it 03/11/2013 | PIERCE FENNER,
CHARLOTTE ........ 08/30/2013 | STANDISH ..........|...... 60,000 ....... 64,818 |....... 63616 |....... 63720 (... |t (1,098) ..o [ (1,098) ..o | e (103) | ......... (103) | ......... 27320 ......... 1,417
38143USC6 .. | GOLDMAN SACHS GROUP MERRILL LYNCH
INC/THE ... 02/25/2013 | PIERCE FENNER,
CHARLOTTE ........ 08/30/2013 | STANDISH ..........|...... 60,000]....... 63829(....... 62,795 | ....... 63184 ... | 644) | ..o 644) | oo e (389)|......... (389)|......... 1226 .......... 127
438516AY2 ...| HONEYWELL INTERNATIONAL JPMORGAN
INC ... .. | 01/23/2013 | SECURITIES INC, WELLS FARGO
NEWYORK ......... 09/04/2013 | SECURITIESLL .....|...... 65,000....... 67,351|....... 65872 ....... 65976 ... |t (1375) [ oo [ (1375 [ oo | e (104)]......... (104)|......... 2687 (......... 1,140
46625HJJ0 ... | JAMORGAN CHASE & CO ... 04/24/2013 | JPMORGAN
SECURITIES INC, JPMORGAN
NEWYORK ......... 07/24/2013 | SECURITIESINC, ... |..... 105,000 ...... 104,435 ....... 97,823 |...... 104447 (oo 120 120 e 6,623)(....... 6,623)f.......... 866|..............
500255AR5 ...|KOHL'SCORP ................. 02/21/2013 | JPMORGAN
SECURITIES INC, JPMORGAN
NEWYORK ......... 04/25/2013 | SECURITIESINC, ... |...... 60,000 ....... 60,367 | ....... 63,199 ....... 60,361 [ ..o | @)oo | B) oo | [ 2,838|......... 2,838|......... 1182 ... 747
594918AG9 ...| MICROSOFTCORP ............ 02/22/2013 | WELLS FARGO
SECURITIES LLC,
CHARLOTTE ........ 08/30/2013 | STANDISH ..........|...... 90,000 ....... 92,773 |....... 92,013 |....... 92231 | o | (B542) | oo (B42) | oo [ 17 ... 17 ... 1361 ... 618
66989HAC2 .. | NOVARTIS CAPITAL CORP .... | .. |06/05/2013 | MILLENNIUM
ADVISORS LLC,
JERSEYCITY ....... 08/30/2013 | STANDISH ..........|..... 110,000 ...... 114947 ...... 114210 ...... 114365 (..o | (582) | .o [ (582) | oo [ (155) | ......... (155) | ......... 1116 ..., 408
68402LAC8 ...| ORACLECORP ................ 01/28/2013 | WELLS FARGO
SECURITIES LLC, WELLS FARGO
CHARLOTTE ........ 04/12/2013 | SECURITIESLL .....]..... 100,000 ...... 113,098 ...... 112430 ...... 112165 (.o | (933) | oo (933) | oo [ 265|.......... 265(......... 1342 ... 233
742718DUO ...| PROCTER & GAMBLE CO/THE .| .. | 01/23/2013 | CITIGROUP GBL
MKTS/SALOMON, MERRILL LYNCH
NEWYORK ......... 09/27/2013 | PROFESSIONA ... |..... 140,000 ...... 140,859 | ...... 140518 | ...... 140574 (.o | (285) | v (285) | oo [ (56)[.......... (56) [ .......... 933 ... 313
74456QAY2 .. | PUBLIC SERVICE ELECTRIC & MILLENNIUM
GAS ... 04/03/2013 | ADVISORS LLC, US BANCORP
JERSEYCITY ....... 10/08/2013 [ INVESTMENTS IN .| ....... 65,000....... 65345(....... 65250 (....... 65216 |.........ocoon |t (129) | oo [ (129) | oo [ 4. 34| 362 81
89233P5N2 ...| TOYOTA MOTOR CREDIT CORP| .. |01/22/2013 | STIFEL NICOLAUS .. | 11/04/2013 | RBC CAPITAL
MARKETSLLC, ..... |...... 70,000 ....... 71,049 ....... 70678 ....... 70597 .o | (452) | ..o (452) | oo [ 81| ..o 11 P 851|.......... 165
792860AH1 .. .| TRAVELERS COS INC/THE ... 02/25/2013 | WELLS FARGO
SECURITIES LLC,
CHARLOTTE ........ 08/30/2013 | STANDISH ..........|...... 60,000 ....... 67,678|....... 66,137 ....... 66,288 |..........c.on et (1,390) [ oo e (1,390) [ oo | e (151) ..o (151) ..o 2466 (.......... 798
92343VBH6 .. | VERIZON COMMUNICATIONS . 01/24/2013 | CREDIT SUISSE, GOLDMAN SACHS &
NEW YORK (CSUS) . [09/04/2013| CO,NY ............. |..... 140,000 ...... 140,160 | ...... 139,09 | ...... 140126 ..o [ B3] e | B3] e [ [ (1,031) | ....... (1,031) | .......... 684|.......... 223
931142CX9 ...| WAL-MART STORESINC ....... 01/23/2013 | BARCLAYS CAPITAL
INC, NEW YORK ....|08/30/2013 | STANDISH ..........|..... 130,000 ...... 133,632 ...... 132,315 ...... 132,859 (. ... T4 T4 o (543)|......... (543)|......... 1653].......... 504
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25468PCQ7 .. | WALT DISNEY CO/THE ........ 01/24/2013 | WELLS FARGO
SECURITIES LLC, MERRILL LYNCH
CHARLOTTE ........ 06/19/2013 | PROFESSIONA ... |...... 70,000 ....... 70,701 ....... 70451 ....... 70549 (... (152) | oo o (152) | oo [ 98)].......... 98)].......... 345
78008TXA7 ...| ROYAL BANK OF CANADA ..... 1 101/23/2013 | WELLS FARGO
SECURITIES LLC, RBC CAPITAL
CHARLOTTE ........ 03/07/2013 | MARKETS LLC, .....|...... 90,000 ....... 91,567 ....... 91427 |....... 9459 [ (108) | v e (108) | oo [ [ (B3] [X) 1 P 479
78008SD86 ...| ROYAL BANK OF CANADA ..... | 103/05/2013 | RBC CAPITAL
MARKETS LLC, NEW RBC CAPITAL
YORK ... 12/03/2013 | MARKETS LLC, ..... |..... 105,000 |...... 104,935]...... 105,117 | ...... 104,951 (..o | 16| [ 16 [ 166 |.......... 166 |.......... 664
89114QAJ7 ...| TORONTO-DOMINION CREDIT SUISSE, MERRILL LYNCH
BANK/THE ..................... |1 05/02/2013 | NEW YORK (CSUS) . | 08/14/2013 | PROFESSIONA ... |...... 80,000 ....... 80,000]....... 80,003 |....... 80,000 [ ....ovvvveie e e L [ 3. 3. 105
055451AG3 .. .| BHP BILLITON FINANCE USA US BANCORP
LTD oo R [01/23/2013 [ INVESTMENTS INC, WELLS FARGO
ST.PAUL ........... 05/02/2013 | SECURITIESLL .....]...... 90,000 ....... 95504 ]....... 94,180 ....... 94226 (..........oo et (1277) oo e (1277 oo | [ @nl.......... @n|......... 2,970
055451AK4 .. .| BHP BILLITON FINANCE USA JPMORGAN
LTD oo R | 05/02/2013 | SECURITIES INC,
NEWYORK ......... 08/30/2013 | STANDISH ..........|...... 85,000 ....... 88,031]|....... 86,112 ....... 87,768 | ......ooes | (263) oo (263) | oo [ (1,656) | ....... (1,656) | ......... 1,235
822582AH5 .. .| SHELL INTERNATIONAL MERRILL LYNCH
m FINANCEBV ................... R {10/22/2013 | PIERCE FENNER, JPMORGAN
- CHARLOTTE ........ 11112/2013 | SECURITIES INC, ... | ...... 50,000 ....... 52,559 ....... 52456 |....... 52485 (.. ... | T4 T e BO)|....... BO)f....... 239
O1 | 92857WBA7 ..| VODAFONE GROUPPLC ...... R [02/11/2013 | MITSUBISHI UFJ
N SECURITIES, NEW JP MORGAN CHASE
YORK ............... 05/22/2013 | BANK/HSBC ........ |...... 67,000....... 66,925]|....... 66,982 ....... 66,932 ... | Tl Tl o 50 .o 50 ..o 166
02006JAA6 ... | ALLY AUTO RECEIVABLES TRU DEUTSCHE BK SECS MERRILL LYNCH
TA2 .. | 04/03/2013 | INC, NY (NWSCUS33)| 11/21/2013 | PIERCEFENN ...... |..... 140,000 |...... 139,996 | ...... 140,034 | ...... 139997 [ oo [ T T 37| 74 P 402
02005PAC9 .. | ALLY AUTO RECEIVABLES MORGAN STANLEY MORGAN STANLEY
TRUST ..o 01/01/2013| & COINC, NY ....... 03/08/2013| & COINC, ...........|...... 23,268 |....... 23301]|....... 23268 ....... 23298 (..o @)oo B oo | [ (B0)[.......... [0 PP
06052YAC3 .. | BANK OF AMERICA AUTO MERRILL LYNCH
TRUSTA3 ..., .. | 01/25/2013 | PIERCE FENNER, BAIRD, ROBERT W &
CHARLOTTE ........ 04/12/2013| COINC, .........co|.venn 150,000 |...... 150,709 ...... 150,539 | ...... 150,668 | ..o [ @O @O e (129) | ......... (129) | ..o 299
13975EAA1 . ..| CAPITAL AUTO RECEIVABLES MERRILL LYNCH
TAT .. | 01/15/2013 | PIERCE FENNER, JPMORGAN
CHARLOTTE ........ 11/22/2013 | SECURITIES INC, ... | ..... 160,000 |...... 159,997 ...... 159,956 | ...... 159,998 ... [ T T @42)].......... @42)].......... 633
14313HAC9 .. | CARMAX AUTO OWNER TRUS MORGAN STANLEY MORGAN STANLEY
M1A3 .. |01/01/2013| & COINC, NY ....... 03/08/2013| & COINC, ...........|...... 12,680 [....... 12,748]....... 12,6801 ....... 12743 o @ @ e [ 63)].......... 63) ..o
14313LAB2 ... | CARMAX AUTO OWNER TRUST JPMORGAN
TA2 .. | 02/06/2013 | SECURITIES INC, CITIGROUP GBL
NEWYORK ......... 10/22/2013 | MKTS/SALOMO ... | ...... 70,000 ....... 69,995]....... 69,99 |....... 69,997 [ ..o | 2 20 e M. M. 200
14313GAC1 .. | CARMAX AUTO OWNER TRUST WELLS FARGO
TA3 .. | 01/18/2013 | SECURITIES LLC, BAIRD, ROBERT W &
CHARLOTTE ........ 04/12/2013| COINC, .............|...... 65,000 ....... 65411]....... 65300 ....... 65386 |.......ccooion e (25) .o (25) .o [ @7].......... @7)].......... 148
34530CAC5 .. | FORD CREDIT AUTO LEASE TR JPMORGAN
AA3 .. | 03/12/2013 | SECURITIES INC,
NEWYORK ......... 08/30/2013 | STANDISH ..........|..... 100,000 |....... 99990(....... 99,846 |....... 99,992 (... | T T (146) | ......... (146) | .......... 267
44890LACS ...| HYUNDAI AUTO RECEIVABLES CREDIT SUISSE,
BA3 ..o .. | 06/19/2013 | NEW YORK (CSUS) . | 08/30/2013 | STANDISH ..........|..... 115,000 |...... 114,978 ]...... 114,745 ... 14978 | .o [ T T (234)]......... (234) ..o 143
44918AAB2 .. .| HYUNDAI AUTO RECEIVABLES MORGAN STANLEY
CA2 ... .. |01/01/2013| & COINC,NY ....... 02/01/2013 | Maturity .............|...... 20,850 |....... 20,849 ....... 20850 ....... 20850 ..o T T e
ATT8TTAB2 ... JOHN DEERE OWNER TRUST A CITIGROUP GBL
AAAAAAAAAAAAAAAAAAAAAAAAAAAAA 04/03/2013 | MKTS/SALOMON,
NEWYORK ......... 08/30/2013 | STANDISH ..........|..... 140,000 |...... 139,996 | ...... 139,899 ...... 139997 o [ T T o @7 ].......... @7 ].......... 223
65475HAD3 .. | NISSAN AUTO LEASE TRUST 2 NOMURA SECS,
AA3 . .. | 01/25/2013| NEW YORK ......... 08/27/2013 | Redemption .........|...... 65,000....... 65206]....... 65,008 ....... 65049 (... | (156) | oo e (156) | oo [ [ @nl.......... @nl.......... 292
654748AC6 .. .| NISSAN AUTO RECEIVABLES O CITIGROUP GBL
AA3 .. | 01/09/2013 | MKTS/SALOMON,
NEWYORK ......... 08/30/2013 | STANDISH ..........|..... 125,000 |...... 124976 ...... 124645|...... 124980 ..o [ Bl Bl e (335) | ....ennn (335) | ..o 389
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SCHEDULE D - PART §

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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
80283GACS .. | SANTANDER DRIVE AUTO JPMORGAN
RECE3A3 ...t .. | 05/08/2013 | SECURITIES INC,
NEWYORK ......... 08/30/2013 | STANDISH ..........|..... 120,000 ...... 119,998 | ...... 119,149 ...... 119998 ..o [ Of oo e Of oo e [ (849)|......... (849)|.......... 45| ...
78447NADS .. | SMART TRUST/AUSTRALIA 1US JPMORGAN CHASE
A3A R [ 01/16/2013 | BK/RBS SEC INC,
NEWYORK ......... 08/30/2013 | STANDISH ..........|..... 110,000 ...... 109,99 | ...... 109,878 | ...... 109,997 ..o T (1M9)]......... (1M19)].......... 557 ...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .................. T s 4463799 .. ... 4541344 | ... 4514007 | ..... 4527682 .............. |...... (13,661) ... [ (13861) [ (13,675)[...... (13,675) . 42299....... 13,368
8399998 Subtotal -Bonds ........................ T ... 8558799]..... 8,640,247 |..... 8,556,800 ..... 8,625,055 |.............. |...... (15192) [ ... | (15192) [ | (68,256) | ...... (68,256) . 66243 |....... 22,139
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
003654100 ... | ABIOMEDINC ................. .. | 02/06/2013 | MERRILL LYNCH
PIERCE FENNER
SMITHINCNY ...... 08/01/2013 | STIFEL NICOLAUS .. |......... 650 [......... 8829|....... 14079 |......... 8829 ... [ e e e 5250 |......... 5250 ..o [
00507K103 ... | ACTAVISINC .................. .. | 01/24/2013 | FROM WATSON
PHARMACEUTICALS | 10/01/2013 | STIFEL NICOLAUS .. | ....... 1,260 (...... 104,704 | ...... 169,114 | ...... 104,704 [ oo | L L e [ 64411|....... BAAT ..
00130H105 ...| AESCORP/THE ................ .. | 03/12/2013 | CREDIT SUISSE, GOLDMAN SACHS
NEW YORK (CSUS) . [ 03/22/2013 | EXECUTION & ......|......... 795|....... 10,020 |......... 9,880 |....... 10,020 | ..o e e e e (140) | ......... (140) | oo [
T [ 001084102 ... |AGCOCORP .................. .. | 03/01/2013 | GOLDMAN SACHS & CREDIT SUISSE,
- CONY ... 10/25/2013 [ NEW YORK (........|[....coens 280....... 14,3801 ....... 15238 ....... 14,380 | oo [ e [ e 859|.......... 859 ...t LA T
O 1021441100 ... | ALTERACORP ................ .. | 08/21/2013 | DEUTSCHE BK SECS DEUTSCHE BK SECS
S INC, NY (NWSCUS33)| 11/19/2013 [ INC,NY ............. | oeees 1310 ....... 458891 ....... 42887 1....... 45889 | ... [ L e e (3,002)....... (3,002) f............ 57 . i,
04033A100 ... | ARIAD PHARMACEUTICALS INC| .. |10/21/2013 | INVESTMENT
TECHNOLOGY BTIG LLC, SAN
GROUP, NEW YORK | 11/01/2013| FRANCISCO ........[....... 1640 |......... 4838(......... 3643|......... 48381 ..o | [ e e (1,195) | ....... (1195) [ .o |
04270V106 ... | ARRISGROUPINC ............ .. | 04/16/2013| MERGER ........... 11/08/2013 | BARCLAYS CAPITAL
LEJJERS ..o | 802(......... 9,10 ....... 13609 |......... 9O | [ e e e 44991 ......... 4499 ...
060505104 ... | BANK OF AMERICA CORP ..... .. | 03/20/2013 | COWEN AND
COMPANY LLC, NEW GOLDMAN SACHS
YORK ............... 03/22/2013 | EXECUTION & ...... [....... 1685|....... 21707 | ....... 21,108 ....... 20707 [ oo | [ e e e (600)|......... (600) | ... o
109194100 ... [ BRIGHT HORIZONS FAMILY J P MORGAN
SOLUTIO ... .. | 01/25/2013 | SECURITIES INC, GOLDMAN SACHS &
BROOKLYN ......... 01/25/2013| CO,NY .....oove [ e 50 ......... 1,100 ......... 1429|......... 1100 oo [ e e e e 329, 329
111320107 ... | BROADCOMCORP ............ .. | 03/18/2013 | LIQUIDNET INC, OPPENHEIMER & CO
BROOKLYN ......... 05/22/2013 | INC,NEW ...........]....o.oee 430(....... 15,019]....... 15779 ....... 15,019 | o [ e [ e 760|.......... 760 | ..o |
140781105 ... | CARBO CERAMICSINC ........ .. | 04/25/2013 | CANTOR
FITZGERALD & CO UBS SECURITIES
INC,NEW YORK .... |07/25/2013 [ LLC, STAMF ........ [......... 400 ....... 31,99 ....... 30,593 ....... 3199 oo | [ e e (1,403) | ....... (1,403) | ... 81| .o
177376100 ... [ CITRIXSYSTEMSINC ......... .. | 04/02/2013 | BMO CAPITAL
MARKETS CORP, GOLDMAN SACHS &
NEWYORK ......... 10/23/2013 [ CO,NY .o [ 550 |....... 39,649 ....... 31,027 ....... 39649 (.o | [ e e e (8,623)f....... (8,823) ..o |
189754104 ... [COACHINC .................... .. | 01/11/2013 | PULSE TRADING
LLC,BOSTON ....... 02/27/2013 | ISIGROUP INC,NY . |......... 930(....... 55590 ....... 44837 1....... 55590 ..o | [ e L L (10,753) | ...... (10,753) [ ..o |
191216100 ... [ COCA-COLACO/THE .......... .. | 04/09/2013 | INVESTMENT
TECHNOLOGY BARCLAYS CAPITAL
GROUP, NEW YORK |09/23/2013| LE, JERS ........... [....... 2130(....... 87441|....... 82,169 | ....... BTAM | [ e e (5272) | ....... (5272) | ......... 1193
192446102 ... | COGNIZANT TECHNOLOGY BERNSTEIN
SOLUTIONS .................e. .. | 04/29/2013 | SANFORD C & CO, J P MORGAN
NEWYORK ......... 11/05/2013 | SECURITIESINC ....|......... 1M0|......... 7,030 (......... 9767 |......... 7030 oo [ e e e 2737 ... 2737 |
210751103 ... | CONTAINER STORE GROUP BARCLAYS CAPITAL CITIGROUP GBL
INC ... .. | 11/01/2013 | LE, JERSEY CITY ... | 12/05/2013 | MKTS INC,N ........[.......... 29 522|......... 1248 .......... 822 o e e e e 726|.......... T26|. o
12646R105 ... [ CSTBRANDSINC ............. .. | 05/02/2013 | FROM VALERO INVESTMENT
ENERGY ............ 05/16/2013 | TECHNOLOGY GRO | ......... 322 5655|....... 10,150 | ......... 5,655 | ..o [ e e e 44951 ......... 4495 .
278865100 ... | ECOLABINC ................... .. | 01/31/2013 | MACQUARIE
SECURITIES(USA)ING MERRILL LYNCH
JERSEYCITY ....... 09/06/2013 | PIERCEFENN ......|......... 160 ....... 11,627)....... 12976 ....... 627 | oo [ e e e 1349 ......... 1349 ... 0]t
268648102 ... |EMCCORPIMA ................ .. | 10/04/2013 | BARCLAYS CAPITAL BERNSTEIN
LE, JERSEY CITY ... [12/11/2013| SANFORD C & CO, ..|....... 1120 ....... 21,759 ....... 26,188 |....... 20,759 | .o | [ (1,571) | ....... (1571 .......... 78|,
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

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

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
350465100 ... | FOUNDATION MEDICINE INC .. | .. | 09/25/2013 | GOLDMAN SACHS & INVESTMENT
CONY ......ooen 09/26/2013 | TECHNOLOGY GRO | ........... 5l 90|..iiinns 170 ... 90| i e [ e e e 80|..eoiiinn 80 .o [
369604103 ... | GENERAL ELECTRICCO ...... 01/17/2013 | CITIGROUP GBL
MKTS INC, NEW SJLEVINSON &
YORK ............... 07/2412013| SONSLLC,J ........[....... 1440 |....... 31,347 ... 349621 ....... BT [ e e e 3616 |......... 3616 |......... 1041 ...
37954N206 ... | GLOBE SPECIALTY METALS LIQUIDNET INC,
INC ... .. | 01/02/2013 | BROOKLYN ......... 03/22/2013 | STIFEL NICOLAUS .. |......... 500(......... 7132 M9 TA32 | e e e e [ (13)]...ovne (3) oo e
444859102 ... | HUMANA INC 01/25/2013 | SJ LEVINSON &
SONS LLC, JERSEY J P MORGAN
CITY ... 09/30/2013 | SECURITIESINC ....|......... 215(....... 15934 |....... 20316 ....... 15934 | e e e 43821......... 4382(.......... 79| ...
459200101 ... | INTERNATIONAL BUSINESS INVESTMENT
MACHINE ...................... 07/15/2013 | TECHNOLOGY DEUTSCHE BK SECS
GROUP, NEW YORK [11/13/2013 | INC,NY .............|.oeeees 345(....... 66,802....... 62,891|....... 66,802 [ .......ocoiii | [ e e B9 |....... G| o 656 |..............
461227102 ... | INTREXONCORP .............. 08/08/2013 | J P MORGAN
SECURITIES INC, LIQUIDNET INC,
BROOKLYN ......... 10/09/2013 | BROOKLYN .........|.cooeenes 0(......... 1120 1542|......... 1120 o [ e e e e 422 ... 422
530555309 ... | LIBERTY GLOBALINC ......... 03/01/2013 | J P MORGAN
SECURITIES INC, MERGER WITH
BROOKLYN ......... 06/10/2013 | LIBERTY GLOBA ....|......... 665(....... 43,064 |....... 43636|....... 43064 | ..o e L e [ e 572|.......... B72 . i
G5785G107 .. | MALLINCKRODTPLC .......... .. | 07/01/2013 | CONVERSION OF CREDIT SUISSE,
COVIDIENPL ....... 07/08/2013 | NEW YORK ( ........[.......... 98 |......... 3453 |......... 42371 ......... 3453 | e e e [ T840 T8A| .
654106103 ... |NIKEINC ...................... 01/11/2013 | WELLS FARGO
SECURITIES LLC, MKM PARTNERS
CHARLOTTE ........ 09/17/2013| LLC, GREENWI ..... |......... 4101....... 21,702 ....... 27,952 ....... 20702 (o e [ e e e 6,250 |......... 6,250 |.......... 367
67066G104 ...|NVIDIACORP .................. .. | 01/28/2013 | J P MORGAN
SECURITIES INC, RBC CAPITAL
BROOKLYN ......... 10/29/2013 | MARKETS LLC, ..... |....... 1,770 | ....... 2231 |....... 26,740 ....... 23T o e [ e e e 4369 (......... 4369 (.......... 1.
68389X105 ... | ORACLECORP ................ 05/14/2013 | INVESTMENT
TECHNOLOGY INVESTMENT
GROUP, NEW YORK | 06/26/2013 | TECHNOLOGY GRO |......... 285(......... 9662|......... 8534 |......... 9,662 | ... [ e L [ (1,128) | ....... (1128) .o
73754Y100 ... | POTBELLY CORPCOM ........ 10/03/2013 | MERRILL LYNCH
PIERCE FENNER INVESTMENT
SMITHINCNY ...... 10/04/2013 | TECHNOLOGY GRO |........... 5l 70(.......... 158 (... TO[ oo | L e e e 88|, 88 .. [
85208M102 ...| SPROUTS FARMERS MARKETS GOLDMAN SACHS & INVESTMENT
INC ... .. | 08/01/2013| CO,NY ............. 08/01/2013 | TECHNOLOGY GRO | .......... 120 216 ... 464|.......... 26| L e [ e e 248|.......... 48|
85571Q102 ...| STARZ - LIBERTY CAPITAL .... | .. |01/14/2013 | AS LIQUIDATION OF
LIBERTY MEDIA CITIGROUP GBL
CORP ..........c.... 03/04/2013 | MKTSINC,N ........|......... 76| ......... 5850 |....... 14477 ......... 5850 ..o [ e e e 8626 |......... 8626 ... [
875372104 ... | TANDEM DIABETES CARE INC 11/13/2013 | MERRILL LYNCH
PIERCE FENNER PIPER JAFFRAY &
SMITHINCNY ...... 11114/2013 [ CO,MINNE ......... [.......... 40(.......... 600|.......... 78| .. BOO | ..o [ | [ e e 178 (... 78|
872590104 ... | T-MOBILEUSINC .............. .. | 05/01/2013 | CASH/STOCK
MERGER WITH WEEDEN & CO, NEW
METROPCS ........ 05/01/2013| YORK ..o e 690 (....... 10,384 ....... 11,322]....... 10,384 | oo [ e [ e 938, 938 [
89417E109 ... | TRAVELERS COS INC/THE ... 01/31/2013 | CITIGROUP GBL
MKTS INC, NEW GOLDMAN SACHS
YORK ......oovvve 03/22/2013 | EXECUTION & ...... | ......... 125|......... 9,803|....... 10455|......... 9,803 | ..o [ e e e [ 651|.......... 651 o [
911312106 ... | UNITED PARCEL SERVICE INC 09/20/2013 | SJ LEVINSON &
SONS LLC, JERSEY J P MORGAN
CITY ... 11/26/2013 | SECURITIESINC ....|......... 325(....... 28280 (....... 32456 |....... 28280 (... | [ L e e 4176 (......... 4176 (.......... 509 . ...
92343V104 ... | VERIZON COMMUNICATIONS STATE STREET
INC ... .. | 02/04/2013 | BROKERAGE SVCS, MORGAN STANLEY
BOSTON ............ 06/18/2013| & COINC, ...........[....... 1310 ....... 58272 ....... 67,343 |....... 58272 (.o | [ e e e 9071 |......... 9071 |.......... 561 ...
NO07059210 ... ASMLHLDGNV ............... R [ 05/31/2013 | STOCK/CASH
MERGER WITH NON-BROKER
CYMER ............. 06/18/2013| TRADE ............. |ceeenes 127 ... 2675|....... 10454 |......... 2675 | o [ e e e 7779 ... TTT9| o [
H2906T109 ...| GARMINLTD .................. R | 04/03/2013 | GOLDMAN SACHS & CANTOR
CONY ............. 04/24/2013 | FITZGERALD & COIN|.......... 320(....... 10,721 ... 10,962 ....... 10721 L e L e 1) ... 40
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

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

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
Q9235V101 ...| TRONOXLTD SHSCLA ....... R [01/09/2013 | JONESTRADING
INSTL SVCS LLC,
WESTLAKE ......... 03/22/2013 | STIFEL NICOLAUS .. |......... 140]......... 2916 ......... 2786 |......... 2916 oo [ e e e (130) | ......... (130) | v [
92857W209 .. | VODAFONE GROUPPLC ...... R | 06/28/2013 | DEUTSCHE BK SECS MACQUARIE
INC, NY (NWSCUS33)| 10/11/2013 | SECURITIES(USA) .. | ....... 1,780 |....... 50,723 | ....... 62,066 |....... 50,723 .o | [ e e 11,343 ....... 343
H27013103 ... | WEATHERFORD DAHLMAN ROSE &
INTERNATIONLLTD ........... R {01/22/2013 | CO LLC, JERSEY J P MORGAN
CITYY ... 08/05/2013 | SECURITIESINC ....|....... 1695|....... 21,502 ....... 23959 |....... 21502 ..o e [ e e L 2457 |......... 2457 |
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........................ooco | o 927554 1(..... 1,041,498 ...... 927554 | ..o 113,945 ...... 113,945 ......... 5340 [ ..............
Common Stocks - Mutual Funds
78462F103 ... | SPDR S&P 500 ETF TRUST .... | .. |10/30/2013 | MELLON FINANCIAL
MRKTS LLC, JERSEY MELLON FINANCIAL
CITY ..o 11212013 [ MRKTSLL .......... [...... 20,0411..... 3532,318]..... 3,603,724 ..... 3532318 | .o e L e e e 71405(....... 1405 | .o
0075W0700 .. | UNITED ASSOCIATION S&P 500 NON-BROKER NON-BROKER
IND ... 06/28/2013| TRADE ............. 10/25/2013 | TRADE ............. [....... 3787 [....... 45062....... 48497 1....... 45062 ... | L L L 3436 |......... 3436|......... 3506 [..............
9299999 Subtotal - Common Stocks - Mutual Funds ...................coiiiiiiiiiiiiiii | 3,577,380 ..... 3,652,221 ..... 3577,380 | ..o e | L e 748411 ....... T4841......... 3506 [..............
9799998 Subtotal - COMMON SOCKS .. ........oui e 45049341 ..... 46937191 ..... 4504934 | ... 188,786 ...... 188,786 |......... 8846 [..............
9899999 Subtotal - Preferred and CommOn SOCKS .............ouuiuiiiiiiiiiiiiiieie e 4,504,934 ..... 4,693,719 ..... 4504934 | ... L e L e 188,786 | ...... 188,786 |......... 8846 [..............
9999999 TOAIS .. ...\ ... 13,145,181 ... 13,250,519 ... 13,129,989 |.............. |...... (15192) [ ........cooo | (15192) | ..o | 120,530 ...... 120,530 ....... 75089 |....... 22,139
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
3 4 5 6 7 8

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

E16
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SCHEDULE DA - PART 1

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

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
8399999 TOtal BONAS ... .. .. L | L e e [ [ e L XXX XXX XXX
Exempt Money Market Mutual Funds
.. 262006885 . | DREYFUS GOVTPRIMEMM ..................[...... ... | 12312013 [ MELLONBANK ................|  [..... 1245444 | o [ e e 1245444 | ... ... 0500]...... 0500(.. MON . |............. (N ETT
. 60934N104 . | FEDERATED GOVT OBLIGATIONSFUND .....|...... ... |12M6/2013|FIFTHTHIRD .................. | .. 500 .o e L e [ 500 ..o ... 0500]...... 0500|.. MON . |............. [
8899999 Subtotal - Exempt Money Market Mutual FUNdS ............ ... 1245944 | ... Lo XXX 1245944 | ... XXX XXX XXX o
9199999 Total Short-TErM INVESIMENES ... .. ...\t [ 1245944 | ... [ L XXX 1245944 | ... | XXX XXX XXX o

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

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. .

E20 Schedule DB - Part B Sn 1 Futures Contracts Open

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminiated

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23  Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity

E23  Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank .......................... Maumee, Oh ... [ e 7207 ..o ..12,730,019 X X X
Huntington Bank ................................. Maumee, OH ... 206,378 [X X X
MellonBank ..................ccoo Pittsburgh, Pa ................ooooooc e L L e 68 X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - 0peN dePOSItONIES . ... . ... .o XXX e X X X]
0199999 Totals - Open DEPOSILONIES ........... ... XXX 7207 |............... 12,936,465 [X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DEPOSIt ........ ... ... XXX 7207 |............... ... 12,936,465 [X X X|
0499999 Cash in ComPany's OffiCe ...t XXX XXX... XXX | 367 [X X X
0599999 Total CaSN ... XXX 7207 (... .. 12,936,832 [X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 5,308,191 |4. April ...............| .o 8,600,574 (7. July .............. | 6,403,235 10. October ..........|.......... (3,230,409)

2.February ..........|........... 4,500,896 5. May ............... | 11,882,828 8. August ............|........... 7,169,605 11. November .......|........... 7,747,408

3.March .............[........... 2,761,594 (6. June ..............|........... 3,700,442 9. September ........|........... 4,399,869 [ 12. December .......|.......... 12,836,832
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8699999 Total Cash EqQUIVaIENtS ... ...
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States. Efc.

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

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

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