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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in Annual Statement

1

Amount

2

Percentage

Amount

4
Securities
Lending Reinvested
Collateral Amount

5

Total Amount
(Col 3+ Col 4)

Percentage

7.
8.
9.
10. Cash, cash equivalents and short-term investments

11. Other invested assets

12. Total invested assets . ............ ... ... o

1.1
1.2

. Bonds:

U.S. treasury securities. ...................
U.S. government agency obligations (excluding mortgage-backed securities):

1.2
1.22

Issued by U.S. government agencies
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 subdidivison 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 Pass-through securities:

1.511 lssued or guaranteed by GNMA.......................................
1.512 Issued or guaranteed by FNMAand FHLMC ............................
1513 Allother. ..o
1,52 CMOs and REMICs:
1.521 lssued or guaranteed by GNMA, FNMA, FHLMCorVA..................
1.522 Issued by non-U.S. Government issuers and collateralized by
mortgage-backed securities issued or guaranteed by agencies shown
in Line 1.521
1523 AlLOther. ...

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

2.1

2.2
2.3

Unaffiliated domestic securities (includes credit tenant loans and hybrid

securities)

Unaffiliated non-U.S. securities (including Canada)..................................
Affiliated securities

Equity interests:

3.1
3.2

3.3

3.4

3.5

Investments in mutual funds. ...
Preferred stocks:

3.21 Affiliated
3.22  Unaffiliated

Publically traded equity securities (excluding preferred stocks):

3.31 Affiliated
3.32  Unaffiliated

Other equity securities:

3.41 Affiliated
3.42  Unaffiliated

Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52  Unaffiliated

Mortgage loans:

Construction and land development
Agricultural
Single family residential properties
Multifamily residential properties ...
Commercial loans
Mezzanine real estate loans. ...

Real estate investments:

Contract loans

Derivatives

Property occupied by company
Property held for production of income (including $
acquired in satisfaction of debt)
Property held for sale (including §
satisfaction of debt)

Receivables for securities. ................. ...

Securities Lending (Line 10, Asset page reinvested collateral)

804,593
8,308,711
4,860,809

804,593
8,308,711
4,860,809

804,593
8,308,711
4,860,809

XXX

304,261,104

. 304,261,104

. 304,261,104
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

Book/adjusted carrying value, December 31 0f Prior YBar ... ... ... . . o
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column6) ... . ... .

2.2 Additional investment made after acquisition (Part 2, Column ) ... ... ... . . .

Current year change in encumbrances:

3.1 Totals, Part 1, Column 13

3.2 Totals, Part 3, Column 11 o

Total gain (loss) on disposals, Part3, Column 18

Deduct amounts received on disposals, Part3, G pmm @ m L. B 000OOB DO 0 -
Total foreign exchange change in book/adjusted ¢

6.1 Totals,Partt,Counmn5 .............. 1o QB @@ M B QR B .
6.2 Totals, Part 3, Column 13

Deduct current year's other-than-temporary impair..c... . vevge wevae

7.0 Totals, Part 1, Column 12

7.2 Totals, Part 3, Column 10 ..

Deduct current year's depreciation:

8.1 Totals, Part 1, ColUmMN 1

8.2 Totals, Part 3, ColUmN O .

Book/adjusted carrying value at the end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 minus
Line 5plus Line 6 minus Line 7 minUS Ling 8) ... ... o

Deduct total nonadmitted amOUNTS . ... ... .

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 0f prioryear ... .. ..
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, Column8) ... ... ... ... .. ...

Capitalized deferred interest and other:

3.1 Totals, Part 1, ColUMN 12

3.2 Totals, Part 3, ColUmNn 1l

AcCrual Of QISCOUNT .. ...
Unrealized valuation increase (decrease):

5.1 Tofals, Part1, Column9 ...............

52 Totals,Part3,Coumn8 ............... 1 B 9 R § = =
Totalgain (loss) ondisposals, Part3,Coumn18 Hl & H B B B Q B B oo
Deduct amountsreceivedondisposals, Part3, ¢ 1l QG Hl W & B SE B

Deduct amortization of premium and mortgageinte ~~~ — T T T T
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13 .

9.2 Totals, Part 3, Column 13 .o

Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, ColUmMN 11 o

10.2 Totals, Part 3, Column 10 ... o

. Book value/recorded investment excluding accrued interest at end of current period (Line 1 plus Line 2 plus

Line 3 plus Line 4 plus Line 5 plus Line 6 minus Line 7 minus Line 8 plus Line 9 minus Line 10) ......... .. ...
Total ValUtion AIOWANCE ... .. .
Subtotal (Line 11 PIUS LiNe 12) ..
Deduct total nonadmitted @MOUNES ... ... .

Statement value of mortgages owned at end of current period (Line 13 minus Line 14) ... ...

S102



1. Book/adjusted carrying value, December 31 0f Prior Year .. .. ... ... o
2. Cost of acquired: -
2.1 Actual cost at time of acquisition (Part 2, Column8) ... . ... .
2.2 Additional investment made after acquisition (Part 2, Column9) ........ ... ... ... ... — ................
3. Capitalized deferred interest and other
3.1 Totals, Part 1, ColUmn 16 . ...
3.2 Totals, Part 3, ColUmN 12 ..
4o ACOrUAl OF dISCOUNE . .
5. Unrealized valuation increase (decrease): -
5.1 Totals,Part1,Column13................. mm B s B = DS
52 Totals,Part3,Coumn9..................  H QA H F B BNR B B
6. Totalgain (loss) ondisposals, Part3, Coumn19 . B WH W M B QB B
7. Deductamounts received on disposals, Part3,Col @ G E - S,
+8. Deduct amortization of premium and depreCiation ... ... ... .
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, ColUmN 17 .
9.2 Totals, Part 3, Column 4 o
10.  Deduct current year's other-than-temporary impairment recognized:
10.1Totals, Part 1, ColUMN 18 ..
10.2Totals, Part 3, Column 11 .. s
11.  Book/adjusted carrying value at the end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 plus
Line 5 plus Line 6 minus Line 7 minus Line 8 plus Line 9 minUS Line 10) . . ... ..o o
12. Deduct total nonadmitted amOUNES . .. .. ... —
13.  Statement value at end of current period (Line 11 minUS Line 12) ... o o o
SCHEDULE D VEFELI:J&Q"I;%I(\SI BETWEEN YEARS
1. Book/adjusted carrying value, December 31 0f Prior Year .. ... ... .. . ... 173,282,331
2. Cost of bonds and stocks acquired, Part 3, ColUMN 7 ... . . ... 132,947,542
3. AcCrual OF dISCOUNL . .. ... 88,449
4. Unrealized valuation increase (decrease):
41 Partd, COIUMN A2
4.2 Part2, Section 1, COMMN ™5 ... oo o I
4.3 Part2, Section 2, ColUMN 13 ..o ... 11,388,384
4.4 Partd, ColUMN 1T, e .... (6,906,69) ... 4,481,688
5. Total gain (loss) ondisposals, Part4, COIUMN 19 ... ... .... 16,683,223
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 ... .. ... 128,273,647
7. Deduct amortization Of premiUm . ... ... 387,297
8. Total foreign exchange change in book/adjusted carrying value: -
B0 Part d, COIUMN A8
8.2 Part2, Section 1, ColUMN 10 ... o
8.3 Part2, Section 2, COIUMN 16 .. ... oo e
B4 Partd, COIUMN A5 e
9. Deduct current year's other-than-temporary impairment recognized:
0.1 Partd, COlUMN 14
9.2 Part2, Section 1, COMMN 7 ..o oo oo I
9.3 Part2, Section 2, COMMN 1 ... oo o st
9.4 Partd, ColUMN 13, 1,138,923 ... 1,510,774
10.  Book/adjusted carrying value at end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 plus Line 5
minus Line 6 minus Line 7 plus Line 8 minUS LiNe Q) ... ... o o ... 197,311,515
11, Deduct total nonadmitted amOUNES . .. .. ... o
12, Statement value at end of current period (Line 10 minus Line 11) ... o ... 197,311,515

ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE BA - VERIEICATION BETWEEN YEARS

Other Long-Term Invested Assets
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States ................[...... 47,235,118 |...... 47,468,907 |...... 47,385,686 |...... 47,004,168
Governments 2.Canada ...
(Including all obligations guaranteed 3. Other Countries ..............|.....oooc
by governments)
4. Totals .....................|..... 47,235,118 |...... 47,468,907 |...... 47,385,686 |...... 47,004,168
U.S. States, Territories and Possessions
(Direct and guaranteed) 5.Totals ..o
U.S. Political Subdivisions of States,
Territories and Possessions (Direct and guaranteed) 6.Totals ...
U.S. Special revenue and special assessment
obligations and all non-guaranteed
obligations of agencies and authorities of
governments and their political subdivisions T.Totals .................... ] 20,798,862 |...... 22,049,531 |...... 21,064,407 |...... 20,446,781
8. United States ................|...... 54,735,282 |...... 54,092,136 |...... 54,786,776 |.... .. 54,165,961
9.Canada ....................|....... 3,035,677 [....... 3,184,037 |....... 3,032,818 |....... 3,035,000
Industrial and Miscellaneous and Hybrid 10. Other Countries ..............|....... 3,907,787 [....... 4,068,328 |....... 397,783 | ... 3,880,000
Securities (unaffiliated)
M. Totals ... 61,678,746 |...... 61,344,501 |...... 61,737,377 |...... 61,080,961
Parent, Subsidiaries and Affiliates 2.Totals ..o
13. TotalBonds ..................|..... 129,712,726 |... .. 130,862,939 |..... 130,187,470 |... .. 128,531,910
PREFERRED STOCKS 14, United States ................] oo
15.Canada ..o
Industrial and Miscellaneous (unaffiliated) 16. Other Countries ..............|......cooc o
f7.Totals ..o
Parent, Subsidiaries and Affiliates 8.Totals ...
19. Total Preferred Stocks ........|.........ooo
COMMON STOCKS 20. United States ................|...... 64,649,334 |...... 64,649,334 [...... 49,719,846
20.Canada ... 143,937 |......... 143,937 |......... 109,377
Industrial and Miscellaneous (unaffiliated) 22. Other Countries ..............[....... 2,805,519 [....... 2,805,519 |....... 1,993,323
2B.Totals ... 67,598,790 |...... 67,598,790 |...... 51,822,546
Parent, Subsidiaries and Affiliates 2. Totals ..o
25. Total Common Stocks .........[...... 67,598,790 |...... 67,598,790 |...... 51,822,546
26. Total Stocks .................|...... 67,598,790 |...... 67,598,790 |...... 51,822,546
27. Total Bonds and Stocks .......[..... 197,311,516 |... .. 198,461,729 |..... 182,010,016
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1

1 Year Over 1 Year Over 5 Years Over 10 Years Over Total Column 6 Total from % From Total
or Through Through Through 20 Current asa % of Column 6 Column 7 Total Publicly Privately
Quality Rating per the NAIC Designation Less 5 Years 10 Years 20 Years Years Year Line9.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

L NI ... 44,858,543 | .. 27,258,445 |..... 7,068,643 [....... 103,206 |......... 9,165 |..... 79,298,002 |.......... M4 118,232,793 |.......... 49.9 |....79,298,001 |................
1.2
1.8 NAIC S e
1.4
1.5
1.6

LT OIS ... 44,858,543 |.... 27,258,445 ... .. 7,068,643 |....... 103,206 |......... 9,165 |..... 79,298,002 |.......... M4 18,282,793 |.......... 49.9 [.... 79,298,001 |................

o
oo =
Do W

=

=

(]

-~

2.7 Totals .. e e

S0IS

3. . States, Territories and Possessions etc. , Guaranteed

u.s
3.1
3.2
3.3 NAIC S L
3.4
3.5
3.6

3.7 Totals .o

Political Subdivisions of States, Territories and Possessions, Guaranteed

4.U8.
4.1
4.2
4.3 NAIC S L
4.4
4.5
4.6

AT Totals .o

Special Revenue and Special Assessment Obligations etc. , Non-Guaranteed
1

5.U.8.
5.1
5.2
5.3 NAICS Lo e
54
5.5
5.6

5T TOtIS . ... 12,034,061 |.... 11,721,906 |..... 2,621,349 ... 1,046,585 |....... 126,421 |..... 21,550,291 |.......... "9 f....... 38,736,233 |.......... 16.4 [.... 27,850,292 |................




ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc
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 Over Total Column 6 Total from % From Total
or Through Through Through 20 Current asa % of Column 6 Column 7 Total Publicly Privately
Quality Rating per the NAIC Designation Less 5 Years 10 Years 20 Years Years Year Line9.7 Prior Year Prior Year Traded Placed (a)

6. Industrial and Miscellaneous (Unaffiliated)
R ... 06,343,164 |.... 11,812,704 ... 33,004,745 |...............|................ 111,160,613 | 8.21....... 79,749,195 |.......... 337 11,160,612 |
NAIC 2 789,450 |.... 10,607,842 |..... 137,877 | 12,770,169 |........... 550 L 12,770,169 |

oo oo
2R3 JENEICH ORI
=
=
(]
o~

B.7  TOtAIS ... .... 06,343,164 |.... 12,602,154 |.... 43,612,587 |..... 1,812,817 | 123,930,782 | 5.7 ... 79,749,195 |.......... 3.7 ... 123,930,781 |

7. Hy

DT W T
=
=
(]
w

7.
7.
7.
7.
7.
7.

1T Totals

90IS

8. Parent, Subsidiaries and Affiliates

If
1
2
3 NAIC S
4
5
6

8.
8.
8.
8.
8.
8.

8.7 Totals ...
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11
1Year Over 1 Year Over5Years | Over 10 Years Over Total Column 6 Total from % From Total
or Through Through Through 20 Current asa % of Column 6 Column 7 Total Publicly Privately
Quality Rating per the NAIC Designation Less 5Years 10 Years 20 Years Years Year Line9.7 Prior Year Prior Year Traded Placed (a)
9. Total Bonds Current Year
01 N G (d) 123,235,768 |.... 50,793,054 |.... 42,694,737 |..... 1,149,761 |....... 135,586 |..... 218,008,906 |.......... 94.5 XXX XXX ... 218,008,905 |................
0.2 NAIC 2 (@ 789,450 |.... 10,607,842 |..... 1,312,877 | 12,770,169 |........... 55 XXX XXX 12,770,169 ..
0.3 NAIC 3 L (d) XXX XXX [
04 NAIC A (d) XXX XXX [
0.5 NAIC B (d) (€ oo XXX XXX [
0.8 NAIC B o () (€ o XXX XXX [
0.7 OIS 123,235,768 51,582,504 53,302,579 |..... 2,522,638 [....... 135,586 |(b) . 230,779,075 |......... 100.0 XXX XXX 280,779,074
9.8 Line9.7asa%of ColumnB ... BB 24| 01 ] ..o 100.0 XXX XXX XXX [ 100.0 [
10. Total Bonds Prior Year
0.1 NAIC T 136,956, 181 58,194,217 41,058,006 |....... 498,845 |........ 10,912 XXX XXX | 236,718,221 |......... 100.0 |... 236,718,223 |................
1.2 NAICZ Lo XXX XXX
1.3 NAICS Lo XXX XXX
104 NAICA ..o XXX XXX |
10,5 NAICS oo XXX XXX (€ v
106 NAICE ..o XXX XXX (o) oo
107 TORAIS ..o .. 136,956, 181 58,194,277 |.... 41,058,006 |....... 498,845 |........ 10,912 XXX XXX (b) 236,718,221 [......... 100.0 |... 236,718,223 |................
10.8  Line10.7asa%of Column8 ... ... ... i 579 (.......... w6 | 3. 0.2 oo XXX XXX | 100.0 XXX [ 100.0 [
11. Total Publicly Traded Bonds
T A T .. 123,235,768 |.... 50,793,055 |.... 42,694,737 |..... 1,149,761 |....... 135,585 |..... 218,008,906 |.......... 945 ... 236,718,224 |......... 100.0 |... 218,008,905 XXX
.2 NAICZ Lo 789,450 |.... 10,607,842 |..... 1,312,877 | 12,770,169 |........... 550 .. 12,770,169 XXX
T3 NAICS L XXX
T4 NAICA L XXX
T8 NAICS L XXX
T8 NAICE ..o XXX
BT TOtaIS . 123,235,768 |.... 51,582,505 |.... 53,302,579 |..... 2,522,638 |....... 135,585 |..... 230,779,075 |......... 100.0 | ...... 236,718,224 |......... 100.0 230,779,074 XXX
1.8 Line11.7asa%of Column 6 ... 534 (... n4|. N (N T 01 ... 100.0 XXX XXX XXX [ 100.0 XXX
11.9  Line 11.7asa%ofLine 9.7, Column 6, Section 9.................oo 534 (... 24 (... B4 (N T 01 ] ..o 100.0 XXX XXX XXX [ 100.0 XXX
12. Total Privately Placed Bonds
120 NAICT L e XXX [
122 NAIC2 oo e XXX [
123 NAICS Lo e XXX [
124 NAICA L. e XXX |
125 NAICS Lo XXX |
126 NAICE ..o e XXX |
127 TotalS ..o e e XXX |
12.8 Line12.7asa%of Column 6 ..o XXX XXX XXX XXX |
12.9  Line12.7asa%ofLine 9.7, Column 6, Section 9. XXX XXX XXX XXX |
(a) Includes § ....................... freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes § ...................... currentyear,$ ... prior year of bonds with Z designationsand $ .......................... currentyear, $ ... 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 $ ....................... current year, § prior year of bonds with 5* designationsand § ................... ... ... currentyear,$ ....................... 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 madequate certification of principal and mterest pa ments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§ .. ... 69,003,464 ;NAIC2$ ................; AIC3S................;NAIC4S . ...............; (NAICSS ... (NAICBS .
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

1

1 Year
or Less

2
Over 1 Year
Through
5Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

6
Total
Current
Year

7
Column 6
asa % of
Line 9.5

8
Total From
Column 6
Prior Year

% From
Column7
Prior Year

10
Total
Publicl
Trade:

11
Total
Privately
Placed

1.

w

.S. Governments

Residential Mort?age-Backed SECUMHIBS .. .o
Commercial Mortgage-Backed Securities ........ ... .. ..
Other Loan-Backed and Structured Securities ................. ...

—_——a e s

Issuer OinPations ............................................................................................. L

44,720,719
137,823

.... 26,901,056
....... 357,390

..... 6,871,633
197,009

..... 78,493,408
........ 804,593

.. 117,193,359
1,039,434

... 18,493,408
....... 804,593

OIS S

o o swro—

2.

P

Il Other Governments
Issuer Obligations ............... PP
Residential Mort?age-Backed SECUMHES . ... ...
Commercial Mortgage-Backed Securities ........ ... ...

Other Loan-Backed and Structured Securities .......... ... ... ...

TOtalS

3. . States, Territories and Possessions, Guaranteed
Issuer OinPations .............................................................................................
Residential Mort([qage-Backed SECUMtIBS ...
Commercial Mortgage-Backed Securities ............ .. .. ...

Other Loan-Backed and Structured Securities .......... ... ...

4, . Political Subdivisions of States, Territories and Possessions, Guaranteed
Issuer OinPations .............................................................................................
Residential Mort([qage-Backed SECUMtIBS ..
Commercial Mortgage-Backed Securities ............ .. .. ...

Other Loan-Backed and Structured Securities .......... ... ... ..

(3]

. SFeciaI Revenue and Special Assessment Obligations etc. , Non-Guaranteed

Residential Mort?age-Backed SECUMHIBS ...
Commercial Mortgage-Backed Securities ........ ... .. .. .
Other Loan-Backed and Structured Securities ............. ...

o coooC | & A2eaeaprC| w wwwwT| o PR
o prwNoaM| o o] o BrwoLS| 7 B

ssuer OinPations ............................................................................................. L

10,486,633
1,547,428

..... 8,060,819
..... 3,661,086

....... 694,128
1,927,222

..... 19,241,580
...... 8,308,712

..... 26,120,941
12,615,292

... 19,241,580
..... 8,308,711

TOtaIS S

12,034,061

. 11,721,905

.. 21,550,291

6. Igd*strial and Miscellaneous
6.2
6.3
6.4

6.5

Residential Mort?age-Backed SECUMHIBS .. ..
Commercial Mortgage-Backed Securities ........ ... .. .. .
Other Loan-Backed and Structured Securities ............. ...

Issuer OinPations ............................................................................................. L

63,149,531

.. 10,948,007

1,654,147

.. 119,032,166

TOtaIS S

66,343,163

.. 12,602,154

... 43,612,587

... 123,930,781

.. 123,930,781

7. Hybrid Securities
7.1 lIssuer OinPations ..................
7.2 Residential Mort([qage-Backed Securities .
7.3 Commercial Mortgage-Backed Securities . . .
7.4 Other Loan-Backed and Structured Securities . . ..

7.5

8. Parent, Subsidiaries and Affiliates

8.1 Issuer OinPations .............................................................................................
Residential Mort([qage-Backed SECUNHES ..o

Commercial Mortgage-Backed Securities ............ .. .. ...

Other Loan-Backed and Structured Securities .......... ... ...

oo ooocooo
o B

TOtalS
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc
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 11
Over 1 Year Over 5 Years Over 10 Years Total Column 6 Total From % From Total Total
1 Year Through Through Through Over 20 Current as a % of Column 6 Column 7 Publicly Privately
Distribution by Type or Less 5Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Traded Placed
9. Total Bonds Current Year
9.1 Issuer OBgAtions . .. ... ... ... 118,356,883 |.... 45,909,882 |.... 51,127,512 |..... 1,372,877 | 216,767,154 |.......... 93.9 XXX XXX 216,767,154 |
9.2 Residential Mortgage-Backed Securities ....................o 1,685,251 |..... 4,018,476 |..... 2,124,231 | ... 1,149,761 |....... 135,586 |....... 9,113,305 |........... 3.9 XXX XXX | 9,113,304 |................
9.3 Commercial Mortgage-Backed Securities ............. ... XXX XXX
9.4 Other Loan-Backed and Structured Securities ... 3,193,632 |..... 1,654,147 |........ 50,836 | ... 4,898,615 |........... 2.1 XXX XXX | 4,898,615 |................
0.5 TOtalS ... ... 123,235,76 .. 51,582,50 .. 53,302,579 |..... 2,522,638 [....... 135,586 |..... 230,779,074 {......... 100.0 XXX XXX 230,779,073 |
9.6 Line9.5asa%of Columnb ......... ... .. A A A 01 |........... 100.0 XXX XXX XXX | 1000 |
10. Total Bonds Prior Year
10,1 Issuer OblIGAtioNS ... .. ... . o ... 132,461,025 |.... 48,857,858 |.... 38,790,564 | ..............|................ XXX XXX | 220,109,447 |.......... 93.0 |... 220,109,447 |................
10.2 Residential Mortgage-Backed Securities ............. ... 3,825,214 |..... 7,135,416 |..... 2,184,339 |....... 498,845 |........ 10,912 XXX XXX | 13,654,726 |........... 58 ... 13,654,728 |................
10.3  Commercial Mortgage-Backed Securities ......................... e XXX XXX o
10.4 Other Loan-Backed and Structured Securities ...................oi 669,944 |..... 2,201,003 |........ 83,102 ..o XXX XXX . 2,954,049 |........... 1.2]..... 2,954,049 ................
0.5 TOtaIS ... 136,956,18 .. 58,194,27 .. 41,058,005 |....... 498,845 |........ 10,912 XXX XXX | 236,718,222 {......... 100.0 {... 236,718,224 |................
10.6 Line10.5asa% of Column8 ... ... .o i 579 |.......... 2686 |.......... 73] 0.2 ... XXX XXX 10 XXX | Of
11. Total Publicly Traded Bonds
111 Issuer OblIGAtioNs ... .. ... o ... 118,356,884 |.... 45,909,882 |.... 51,127,512 |..... 1,872,877 | 216,767,155 |.......... 93.91]..... 220,109,448 |.......... 93.0 |... 216,767,154 XXX
11.2 Residential Mortgage-Backed Securities ....................... 1,685,251 |..... 4,018,476 | ... 2,124,231 | ... 1,149,761 | ... .. 135,585 |....... 9,113,304 |........... 39 ... 13,654,729 |........... 581]..... 9,113,304 XXX
11.3  Commercial Mortgage-Backed Securities ..................... e XXX
11.4  Other Loan-Backed and Structured Securities ... 3,193,632 |..... 1,654,147 |........ 50,836 | ... 4,898,615 |........... 240 2,954,049 ... 1.2 4,898,615 XXX
TS TotalS ... 123,235,767 |.... 51,582,505 |.... 53,302,579 |..... 2,522,638 [....... 135,585 |... .. 230,779,074 {......... 100.0 |..... 236,718,226 |......... 100.0 230,779,073 XXX
11.6 Line11.5as@% 0f Column 6 ............. oo 53.4 ... 7 S D BA . L I PO 01 ... 100.0 XXX XXX XXX | 100.0 XXX
11.7 Line 11.5asa % of Line 9.5, Column 6, Section 9 ....... ... . 53.4 ... 241 ... B L I PO 01| 100.0 XXX XXX XXX | 100.0 XXX
12. Total Privately Placed Bonds
12.1 lssuer Obligations . .......... .. .. ... XXX
12.2 Residential Mortgage-Backed Securities . .......................coo e XXX |
12.3  Commercial Mortgage-Backed Securities ......................... e XXX
12.4  Other Loan-Backed and Structured Securities ....................... e XXX
12,5 Totals ... XXX
12.6 Line12.5asa%of Column6 ... XXX XXX XXX XXX |
12.7 Line12.5asa % of Line 9.5, Column 6, Section9 ... .. ... XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Total

Bonds

Mortgage
Loans

4

Other Short-term
Investment Assets
(a)

5
Investments
in Parent,
Subsidiaries
and Affiliates

. Book/adjusted carrying value, December 31 Of PriOr YBar . ... ..

. Cost of Short-term INVeStMENtS ACQUINET . ... ... .o

O ACCTUAL Of QIS COUNE . .

. Unrealized valuation INCrease (QBCIEASE) ... ... ..o e

oo Total gain (10SS) ONAISPOSAIS . . . . ... . .

. Deduct consideration received 0N diSPOSalS . . ... ... .

. Deduct amortization Of PremiUM . ..

Total foreign exchange change in book/adjusted Carrying ValUe ... ... ... o

Deduct current year's other-than-temporary Impairment reCOGNIZEA . . ... ... .o o

. Book/adjusted carrying value at the end of current period (Lines 1 plus 2 plus 3 plus 4 plus 5 minus 6 minus 7 plus 8 minUS 9) ... ... .

. Deduct total nonadmitted AMOUNES ... ..

. Statement value of end of current period (Line 10 MINUS Line 11) ..o o

........ 69,974,581

....... 148,101,582

....... 167,669,297

........... 178,521

........ 69,974,581

....... 148,101,582

....... 167,669,297

........... 178,521

(a) Indicate the category of such assets, for example, joint VENtUrES, ranSPOMtatiON EQUIDMEN: . .. ..




ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

. Considerations received/ (paid) on terminations, Section 2, Cc

. Amortization:

. Adjustment to the book/adjusted carrying value of hedged item

Book/Adjusted carrying value, December 31, prior year (Line 9, prioryear) ..............................
Cost paid/ (consideration received) on additions:

2.1 Current year paid / (consideration received) at time of acquisition, still open, Section 1, Column 12
2.2 Current year paid / (consideration received) at time of acquisition, terminated, Section 2, Column 14

Unrealized valuation increase/ (decrease):
3.1 Section 1, Column 17
3.2 Section 2, Column 19

Total gain (loss) on termination recognized, Section 2, Columi ~~

6.1 Section 1, Column 19
6.2 Section 2, Column 21

7.1 Section 1, Column 20
7.2 Section 2, Column 23

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

3.1

3.2

3.3
4.

4.2

4.3

. Deduct nonadmitted assets

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

8.1 Section 1, Column 18
8.2 Section 2, Column 20

Book/Adjusted carrying value at end of current period
(Line 1+ Lineg 2 + Line 3 + Line 4 - Line 5 + Line 6 + Line 7 + Line 8)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year (Line 6, prior year)

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

Add:
Change in variation margin on open contracts - Highly effective hedges:
Section 1, Column 15, current year minus
Section 1, Column 15, prior year
Change in the variation margin on open contracts - All other:
Section 1, Column 18, current year minus
Section 1, Column 18, prior year

NO

4.21  Amount used to adjust basis of hedged item (Section 2, Column 17)
4,22 Amount recognized (Section 2, Column 16)

Change in adjustment to basis of hedged item:
Section 1, Column 17, current year to date minus ...
Section 1, Column 17, prioryear ..................
Change in amount recognized:

Section 1, Column 19, current year to date minus ...
Section 1, Column 19, prior year

Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during th
(Section 2, Column 15)

Subtotal (Line 4.1 minus Line 4.2)
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terminations in prior year
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in prior year

Book/Adjusted carrying value at end of current period
(Lines 1+ Line 2 + Line 3.3 - Line 4.3 - Line 5.1- Line 5.2)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 6 minus Line 7)

Si11



ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

Page SI12
Schedule DB, Part C, Section 1
NONE

Page SI13
Schedule DB, Part C, Section 2
NONE

Page Sl14
Schedule DB, Verification
NONE

Pages SI12,S113,S114



ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

SI15

1 2 3
Other
Total Bonds (a)
1. Book/adjusted carrying value, December 31 of prioryear ........................[...... 48,786,630 |...... 48,786,630 |..................
2. Cost of cash equivalents acquired ... 634,551,159 |..... 634,551,159 |..................
3. Accrual of discount ... L
4. Unrealized valuation increase (decrease) ..o oo
5. Total gain (loss) ondisposals ...
6. Deduct consideration received ondisposals ......................occ ] 632,501,298 |..... 632,501,298 |..................
7. Deduct amortization of premium ...
8. Total foreign exchange change in book/adjusted carrying value ................... [
9. Deduct current year's other-than-temporary impairment recognized ................ [,
0. Book/adjusted carrying value at end of current period (Line 1+ Line 2 +

Line3+Line4+Line5-Line6-Line7+Line8-Line9) ................... | 50,836,491 |...... 50,836,491 |........ooiiinn

1. Deduct total nonadmitted amounts ...

12. Statement value at end of current period (Line 10 minus Line 11) ..................|...... 50,836,491 |...... 50,836,491 |..................

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



ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

Page EO1
Schedule A, Pt. 1, Real Estate Owned
NONE

Page EO02
Schedule A, Pt. 2, Real Estate Acquired
NONE

Page EO3
Schedule A, Pt. 3, Real Estate Sold
NONE

Page EO4
Schedule B, Pt. 1, Mortgage Loans Owned
NONE

Page EO05
Schedule B, Pt. 2, Mortgage Loans Acquired
NONE

Page EO06
Schedule B, Pt. 3, Mortgage Loans Disposed
NONE

Page EQ7
Schedule BA, Pt. 1, Other Long-Term Invested Assets Owned
NONE

Page EO8
Schedule BA, Pt. 2, Other Long-Term Invested Assets Acquired
NONE

Page EO09
Schedule BA, Pt. 3, Other Long-Term Invested Assets Disposed
NONE

Pages EO1,E02,E03,E04,E05,E06,E07,E08,E09



ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

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

013

1 2 Codes 6 7 Fair Value 10 1 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
Current Year's
Book/ Unrealized Current Other-Than- Total Foreign Admitted Amount Stated
Rate Used Adjusted Valuation Year's Temporary Exchange Amount Received Contractual
cusip Bond NAIC Actual To Obtain Par Carrying Increase/ (Amortization) / Impairment Change in Effective | When Due and During Maturity
Identification Description Code [Foreign | CHAR | Designation Cost Fair Value Fair Value Value Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rateof | Paid Accrued Year Acquired Date
U.S. Governments - Issuer Obligations
912828-CT-5 ... UNITED STATESTREASURYNOTE ........... ..... ... ..o, T 1,599,313 ... 102.563 ...... 1,641,008 ...... 1,600,000 ...... 1,899,868 ... 102 A0 4302 FA L 2568 68,000 09/13/2007  08/15/2014
912828-FQ-8 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1 1,379,653 ... 11110 ..., 1,444,430 ... 1,300,000 ...... 183,678 o (11B6) o A8TE 3939 FA 28938 63,375 05/31/2011  08/15/2016
912828-GH-7 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ T 996,875 ... 111.5%9 ... 1,115,300 ... 1,000,000 9B TTS M 465 AT0 FA T8 46,250 10/15/2007  02/15/2017
912828-JR-2 ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ T 564324 109719 L 603,45 ........ 550,000 CoBR8,243 o (OBAY) s 3TB0 344 N 2,678 20,625 11/30/2009  11/15/2018
912828-LY-4 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ T 295208 ... 107.485 ........ 322,45 ... 300,000 Co298,958 BT 03315 8599 MN L3 10,125 12/16/2009  11/15/2019
912828-MH-0 ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1. 2,046,328 ... 102.243 ...... 2,044,860 ... .. 2,000,000 ...... 2,044,540 oo (ITB) s 2050 0188 W 18882 12/16/2013  01/31/2015
912828-MP-2 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1. 2,344,671 ... 108.766 ...... 2,447,235 ... ... 2,250,000 ...... 2,313,829 oo (942T) 3625 3 FA 30,808 81,563 05/31/2011  02/15/2020
912828-NP-1 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1. 2,312,387 ... 102.348 ... .. 2,211,243 ... 2,225,000 ...... 2,268,064 ... (20081) o T80 05200 0 16,205 38,938 06/29/2012  07/31/2015
912828-NV-8 ... . UNITED STATESTREASURYNOTE ........... ..... ... ... 1. 2,618,632 ... 101.606 ...... 2,596,033 ...... 2,555,000 ...... 2,592,944 oo (2,780) s 1250 0382 FA L 10,852 31,938 12/18/2012  (08/31/2015
912828-RE-2 ... UNITED STATESTREASURYNOTE ........... ... ... oo, 1 1,411,827 ... 99.417 oL 1,392,678 ...... 1,400,000 ...... 1,410,508 ..o (N019) s 1B00 1338 FA L T3 6,750 12/05/2013  08/31/2018
912828-RF-9 ... UNITED STATESTREASURYNOTE ........... ... ... oo, 1 2,207,332 ... 100.946 ...... 2,220,812 ... 2,200,000 ...... 2,205,809 ... (133T) s 1000 00,902 FA L T4 19,500 05/31/2013  08/31/2016
912828-RG-7 ... UNITED STATESTREASURYNOTE ........... ... ... oo 1. 1,293,348 ... 100.102 ...... 1,301,326 ...... 1,300,000 ...... 128,417 oo 2T 050 0424 MS L 90 3,250 09/28/2011  09/15/2014
912828-RQ-5.. .. UNITED STATESTREASURYNOTE ........... ... ..o oo 1. 7,167,754 ... 100.207 ...... 7,164,801 ..., 7,150,000 ...... 159197 o (6789) s 0376 0,22 MN L 38 21,188 08/27/2013  11/15/2014
912828-SL-5 ... UNITED STATESTREASURYNOTE ........... ... ... oo, 1 2,601,475 ... 100.085 ...... 2,601,430 ...... 2,600,000 ...... 2,600,354 ..o (1B2) s 00250 0194 MS L 188 6,500 03/14/2013  03/31/2014
912828-SY-7 ... UNITED STATESTREASURYNOTE ........... ..... ... oo, 1 6,501,231 98.704 ... 6,415,760 ...... 6,500,000 ...... 6,501,201 ... (3BT s 0625 0620 MN L 35T 40,625 12/28/2012  05/31/2017
912828-TJ-9 ... UNITED STATESTREASURYNOTE ... ....... ..... ... oo, T 297,310 90.704 ... ma o 300,000 ........ 297,602 .o D 1626 T8 FA B 4,875 12/28/2012  08/15/2022
912828-TP-5 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1. 6,981,914 99.930 ...... 6,995,100 ...... 7,000,000 ...... 6,989,293 ... 06262 oo 0250 .. 0340 MS Lo 0521 17,500 12/28/2012  09/15/2015
912828-UF-5 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ 1. 2,498,242 94391 ... 2,359,715 ... 2,500,000 ...... 2,498,684 ... 2 s T D T8 28,125 12/28/2012  12/31/2019
912828-UN-8 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ T 972,363 92.56 ........ 925,860 ...... 1,000,000 ........ 973,620 ... 286 020000 0002338 FA L T BB 10,000 07/12/2013  02/15/2023
912828-VS-6 . ... UNITED STATESTREASURYNOTE ........... ..... ....... ........ T 490,664 95.844 ... 419,220 ... .. 500,000 ........ 490,942 .8 28000 2783 FA AT 08/27/2013  08/15/2023
0199999 - U.S. Governments Issuer Obligations . .......... ... .. . 46,580,551 ... ... 46,620,982 .. ... 46,230,000 ..... 46,430,525 (T8 s 519125 .
U.S. Governments - Residential Mortgage-Backed Securities
3620AA-TY-4 ... GNMA30YRPOOL#724267 .................. ... oooii. 2 .. T 805,135 109.527 ........ 847,925 ... 774,168 ........ 804,593 ... (203) s ... 50000 o 4112 MON L. 3260 L 38,764 04/01/2010  09/15/2039
0299999 - U.S. Governments - Residential Mortgage-Backed Securities ................................oo 805,136 ...l 847,925 ... 774,168 ........ 804,593 o (203) e e e 3206 8,764
0599999 - Subtotal - U.S. GOVEMMENES ... .. ... oo 47,385,686 ........... ..., 47,468,907 ... 47,004,168 ..... 235,118 (T AT) e s s e 194806 557,880 ... L.
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
3135G0-RT-2 ... FEDERAL NATIONALMORTGAGEASSOC ...... ..... ..o iient. 1 1,063,440 ... 97.909 ...... 1,032,942 ... 1,055,000 ...... 1,062,156 ... (NBA) s 0875 0703 0D 282 9,231 04/10/2013  12/20/2017
31331J-Q5-5 . ... FEDERALFARMCREDITBANKS ............. ... ... ........ T 933,566 ... 100.744 ... ... 931,880 ........ 925,000 ........ 926,680 ... (2,180) s 1150 0913 AL 2512 10,638 10/26/2010 10/06/2014
31331K-HX-1 ... FEDERALFARMCREDITBANKS ............. ... ....... ... ..... 1 1,000,530 ... 100.024 ...... 1,000,235 ...... 1,000,000 ...... 1,000,093 . T 0250 0180 JAJO L 830 2,336 11/01/2012  04/21/2014
313370-H4-3 . ... FEDERALHOME LOANBANKCONSBOND ..... ..... ....... ........ T 545,395 ... 102.661 ........ 554,368 ........ 540,000 ........ 541,950 ..o (08) 020000 1807 MNL L TR 10,800 08/02/2010  11/03/2015
3137EA-BA-6 ... FEDERALHOME LOANMORTGAGECORP ..... ..... ....... ........ 1. 1,631,919 ... 114.099 ... ... 1,711,491 1,500,000 .. 1,566,060 ... (B5M) o B5 3927 MN L 939 76,875 06/17/2009  11/17/2017
3137EA-CA-5 ... FEDERALHOME LOANMORTGAGECORP ..... ..... ....... ........ T 690,282 ... 108.997 ........ 762,978 ... 700,000 ........ 694,128 ... ... 0986 ... 3750 ... 3.966 MS.... ..........68M4 ... ... .. 26,250 11/05/2009  03/27/2019
31359M-4D-2 ... FEDERAL NATIONAL MORTGAGEASSOC ...... ..... ....... ........ 1. 1,018,750 ... 112.5% ...... 1,125,361 ... 1,000,000 ...... 018,750 o s B000 L FA 1916 50,000 04/01/2008  02/13/2017
31359M-UT-8 ... FEDERAL NATIONAL MORTGAGEASSOC ...... ..... ....... ........ 1. 1,573,866 ... 101.142 ... .. 1,517,136 ... 1,500,000 ...... 1,804,676 ..o (16,070) o A5 3043 AO 13,068 61,875 06/18/2009  04/15/2014
31359M-WJ-8 ... FEDERAL NATIONAL MORTGAGEASSOC ...... ..... ..ot it T 323,626 ... 103.49%4 ... ... 310,483 ........ 300,000 Lo 303,784 (4B49) s 4625 3025 A0 2,929 13,875 0 /30/2009 10/15/2014
3136FP-HW-0 ... FEDERAL NATIONAL MORTGAGEASSOC ...... ..... ..o it T 46,494 ... 101593 ......... snr o 45,000 ......... 45,566 ... 4B6) s T00 0678 MS L 206 765 12/16/20 03/24/2015
31398A-DM-1 ... FEDERAL NATIONAL MORTGAGEASSOC ...... ..... ..o it 1 3,930,223 ... 11431 ... 4,288,174 ... ... 3,750,000 3,826,338 ... (20122) o 5375 4788 D 10,638 L 201,563 0 /27/2009 06/12/2017
2599999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions - Issuer Obligations .......................... .. 12,758,000 ... L 13,280,763 .. ... 12,315,000 ..... 12,490,150 oo (00,BAT) L e e BT216 464200
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
Current Year's
Book/ Unrealized Current Other-Than- Total Foreign Admitted Amount Stated
Rate Used Adjusted Valuation Year's Temporary Exchange Amount Received Contractual
cusip Bond NAIC Actual To Obtain Par Carrying Increase/ (Amortization) / Impairment Change in Effective | When Due and During Maturity
Identification Description Code [Foreign | CHAR | Designation Cost Fair Value Fair Value Value Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rateof | Paid Accrued Year Acquired Date
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Residential Mortgage-Backed Securities
312935-M2-2 . ... FHLMC 30YR (GOLD) POOL #A8847 .. ......... ..... ... .... 2 ... T 840,751 ... 108.718 ........ 876,257 ........ 805,992 ........ 840,594 ... (23) o 050000 03,995 MON L. 3388 40,401 05/11/2010  09/01/2039
3128PL-A2-8 . ... FHLMCPCGOLD15YR ...... ... oo e, 2 .. 1 109,813 ... 107.19%6 ........ 116,731 ... .. 108,895 ........ 109,665 ... 6) o 45000 ... 4244 MON Lol 408 4,923 06/12/2009  06/01/2023
31416N-3J-9 .. .. FNMA15YRPOOL#AA5300 .. ................ ... ... ... 2 .. 1 ... 82,931 ... 106.464 ... ... 83,688 ......... 78,607 81,667 .. (89) 4500 . 2412 MON L 295 3,548 03/18/2010  09/01/2020
31371L-6G-9 . ... FNMA30YR POOL #255671 .................. ... ....... 2 .. 1 .. 300,955 ... 10.071 ........ 331,724 ... 301,374 300,985 L s 05000 o MON L3 16,630 09/26/2008  04/01/2035
31402Q-WA-5 ... FNMA3OYRPOOL#735141 ... ............. ... ....... 2 .. 1 o870 0 10031 L 395,380 ... 359,337 31861 BB ... 5500 ... 6.164 MON .. ... ... 1,647 ... ... 19,834 10/29/2008  01/01/2035
31408F-6B-0 . ... FNMA30YR POOL#850566 .................. ..... ....... 2 .. 1 . 162,09 ... 108.544 ... .. 185,539 ... 170,935 162,301 B o ..050000 . 6511 MON L. 12 8,581 10/30/2008  01/01/2036
31413V-UA-3 ... FNMA30YRPOOL#956977 .................. ... ....... 2 .. 1. e B I [ 216,283 ... 248,543 LA (8) ... 6000 ... 5.981 MON .. ... 1243 oL 14,915 08/12/2008  12/01/2037
31416T-L5-6 ... FNMA3OYRPOOL#AA934T ... .. .......... ... ... 2 .. 1. .. 618,106 ... 109.393 ........ 654,780 ... 598,559 LLBITTed o (M130) 05000 4226 MON L. 2,49 30,002 04/01/2010  08/01/2039
3138AB-YR-4 ... FNMAPASS-THRULONG30YEAR ... ........ ... . ... 2 ... 1. . 563,988 ... 105.972 ........ 577,895 ........ 545328 .. ...... 563842 .. ... ... o (120) oo . 4500 L 3.845 MON L. 2,046 24,583 07/07/2011  04/01/2041
3138AK-QW-2 ... FNMAPASS-THRULONG30YEAR ............ ..o oo 2 .. 1 838,697 ... 106.027 ........ 854,783 ........ 806,197 ........ 840,894 ... (289) o 45000 00 3,661 MON L. 3,028 36,380 07/28/2011  (07/01/2041
3138E2-GH-2 ... FNMAPASS-THRULONG30YEAR ... ........ ..o oo 2 ... 1 887,546 ... 103.022 ........ 852,436 ........ 827,428 ........ 887,324 ... (488) s 40000 02,813 MON L. 278 33,146 08/08/2012  01/01/2042
3138EG-HX-5 ... FNMAPASS-THRULONG30YEAR ... ....... ..o oo 2 .. 1. .. 761,951 ... 103.182 ... 778,424 ... 154,640 L TRA33 o B . 4000 L. 3786 MON L. 2,516 30,217 07/28/2011  04/01/2041
31403C-6L-0 .... FNMAPASS-THRULONG30YEAR ... ........ ... oo 2 .. 1. . 264,761 ... 108.531 ........ 1,432 ... 25624 .. 2645388 o o (T8) ... 50000 L. 4081 MON L. 1,065 L 12,831 11/03/2009  02/01/2036
31403D-WU-9 ... FNMAPASS-THRULONG30YEAR ... ....... ..o oo 2 .. 1 350,460 ... 109.852 ........ 363,303 ........ 330,720 ... 360,550 ..o (IBT) s ... 55000 L 3787 MON L. B 18,272 01/28/2010  11/01/2036
31409W-1B-5 ... FNMAPASS-THRULONG30YEAR ... ........ ... .. ... 2 .. 1 202,442 ... 110,011 ..ol 229,90 ........ 209,006 ........ 202,595 B8 ... 55000 L 6,507 MON Lo 988 11,510 07/22/2008  04/01/2036
31411E-2C0 ... FNMAPASS-THRULONG30YEAR ... ....... oo o 2 ... 1. .. 428,616 ... 110.689 ........ 480,444 ... 434,050 ABBI6 e s e . BB000 o MON L 1089 23,966 10/31/2007  01/01/2037
31411E-YD-3 ... FNMAPASS-THRULONG30YEAR ............ ..... ... ... 2 .. 1 .. 530,499 ... 109.764 ........ 589,991 ... 537,508 o B30,499 s oo .o.0B5000 oo 0 MON Lo 2,464 29,713 10/31/2007  01/01/2037
31412P-6K-2 ... FNMAPASS-THRULONG30YEAR ............ ..... ....... 2 .. 233,08 108812 L. 248,208 ........ 28,108 ........0 283,033 ... ... o0 (62) oo o0 .....5000 ..... 4439 MON .. ........... 90 .. ....... 11,435 07/23/2009  02/01/2035
31412W-N2-8 ... FNMAPASS-THRULONG30YEAR ............ ..... ....... 2 .. T 528,937 ... 112169 ........ 595,538 ........ 530,928 ........ 528,936 ... () ... .....6000 ..... 6160 MON .. ..........2685 .. ....... 31,982 08/06/2007  06/01/2037
2699999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions - Residential Mortgage-Backed Securities .......... ...... 8,306,317 ... ... ... ... 8,768,767 .. ... 8,131,781 ... .. 8,308,711 (L 0) .o 402,809 ... .
3199999 - Subtotal - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and Their Political Subdivisions ................................ ... 21,064,407 ... 22,049,531 ... 20,446,781 ..., 20,798,862 ... o (B2886) L s e s e 100,694 L 867,077 .
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
88579Y-AF-8 ... SMCOMPANY ... e 1,379,210 ... 91.528 ...... 1,281,302 ... 1,400,000 ...... 1,882,431 BT 20000 L 2174 0D 389 28,000 06/21/2012  06/26/2022
00751Y-AB-2 ... ADVANCEAUTOPARTSINC ................. ... oo 1. 1,010,250 ... 100.814 ...... 1,008,140 ...... 1,000,000 ...... 1,010,164 o (86) 4500 L4396 20750 1172012013  01/15/2022
025816-BD-0 .... AMERICANEXPRESSCOSRNT .............. oot o e 1,007,692 92.406 ...... 1,016,466 ...... 1,100,000 ...... 1,010,488 .o 2766 . 2,650 03766 JD L 2348 14,575 1171412013 12/02/2022
03076C-AF-3.... AMERIPRISEFINLINC ... o i 1,364,513 9.715 ... 1,346,153 ...... 1,350,000 ...... 1,364,376 o (136) s 40000 L3905 AO L T2B0 1172012013 10/15/2023
037833-AK-6 . ... APPLE INC GLBLNT 2.4%23 .. . 1,218,377 0141 ... 1,099,720 ... .. 1,220,000 ...... 1,218,683 . 0306 2,400 2427 MNL AT 14,640 04/30/2013  05/03/2023
042735-BC-3 ... ARROWELECTRSINC ................oooo. oo oo bV 2FE 198,404 ... 96.174 ... ... 192,348 ... 200,000 ........ 198,693 ... 289 o 4500 ... 4640 MS oo 0030000 4,775 02/12/2013  03/01/2023
00206R-AZ-5 . ... AT&TINC ... ... . 1,379,338 ... 101.449 ... .. 1,268,113 ...... 1,250,000 ...... 1,366,292 ..o (1306) 3875 254 FA 18299 48,438 01/18/2013  08/15/2021
053611-AG-4 . ... AVERY DENNISON CORP . R - 788,195 ... 91.519 ... ... 722,085 ........ 789,000 ........ 788,564 ... 0369 s .....03.350 ... 3385 AO L. o 5580 13,730 04/03/2013  04/15/2023
06051G-EU-9 ... BANKAMERCORP ... ... ... ... i i 1,432,515 ... 94410 ... .. 1,392,548 ... .. 1,475,000 433,933 V9 03300 3709 22,985 16,088 08/28/2013  01/11/2023
06406H-BM-0 ... BANKOF NEWYORKMELLON ............... ... ... ..., 587,510 ... 113.965 ........ 569,825 500,000 CoBBT95 o (9839) L BB0  3 MN L 382 27,250 09/29/2010  05/15/2019
06406H-BP-3 ... BANKOFNEWYORKMTN .................. ... ... ..., .. 641,035 ... 108.406 ........ 677,538 ... 625,000 L B3T2BA s (NTT9) s 4600 219 13T 28,750 07/22/2011  01/15/2020
06406H-BL-2 ... BANK OF NEW YORKMTNBKENT ............ ... ... o ... 59,981 101511 L 60,907 ... 60,000 ......... 60,000 ... (7)o 4300 433 MN L 330 2,580 05/05/2009  05/15/2014
084670-BF-4 ... BERKSHIREHATHAWAYINC ................ ... oo oo, Lo T45,185 ... 98572 L.l 690,004 ... 700,000 L TAOBET L B3) 300 261 9,988 23,800 01/14/2013  01/31/2022
14040H-AY-1 ... CAPITALONEFINLCORP . ... o e . 693,132 ... 106.346 ........ 638,076 ........ 600,000 ........696,187 ... 03085 o ATR0 2426 0 1342 14,250 01/11/2013  07/15/2021
172967-EH-0 ... CITIGROUPINC ....... ... i e 423,568 ... 114162 ........ 570,810 ........ 500,000 ........ 41,370 Lo BTE0 s 60000 FA 3 30,000 10/31/2007  08/15/2017

(continues)
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Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations (continued)
172967-FT-3 ... CITIGROUPINC ....... ... o i e 499,964 ... 105.767 ........ 475,962 ........ 450,000 ........ 495,240 .o T 4800 3102 9,394 ... 01/14/2022
19416Q-DN-7 ... COLGATE PALMOLIVECOMTNBESRNT ...... ..... ....... ... .. ... 399,436 ... 104.251 ........ 417,004 ... ... 400,000 ........ 399,872 T3 s 03150 3195 FA L 510 ... 08/05/2015
19416Q-DY-3 ... COLGATE PALMOLIVECOMTNSBE .......... ..... ....... ... ... 853,145 ... 93.450 cee 882593 (9T) 2450 2422 N 2,661 ... 11/15/2021
20030N-BD-2 ... COMCASTCORPNEW ... ... 0o i e 1,023,420 95.432 1,036,493 0T 315 2662 W @an oo 07/15/2022
25459H-BF-1.... DIRECTHLDGLLC .. ... ... ... ... o i . 1,039,470 95.533 1,035,822 . (3648) 38000 ... 3325 MS L 1M,189 03/15/2022
25470D-AE9 ... DISCOVERY COMMUNICATIONS . ............ ... ... ..., 1,027,842 103.473 1,017,289 oo (10,55) 4315 02899 D 1,79 06/15/2021
25468P-CW-4 ... DISNEYWALTCOMTNS . ... . ... oo i e 1,292,369 90.785 1,203,040 oo BT 2350 2482 D 2,546 ... 12/01/2022
316773-CP-3 ... FIFTHTHIRDBANCORP .................... ... ....... 1T 747,975 ... 98.119 T3S 83 4300 436 3,673 01/16/2024
36962G-4Y-7 ... . GENERALELEC CAPCORPSRNT-A4.62 ...... ..... ....... ........ . 603,161 ... 108.928 ........ 653,568 ... 600,000 ........602,473 ..o (298) L 4625 4608 U 183413 o 01/07/2021
36962G-3H-5 . ... GENERALELECTRICCAPCORPMTN ......... ..... ... oo 420,126 ... 113.601 ..., 568,006 ........ 500,000 ........ 29,128 e e B85 U MS 8,281 ......... 09/15/2017
36962G-3U-6 . ... GENERALELECTRICCAPCORPMTN ......... ... ... oo, 99,937 ... 1495 ... ... 114,959 ... .. 100,000 ......... 99,988 L T e B85 BT MN L 938 05/01/2018
372491-AB-6 ... GENWORTHHLDGSINC ......... ... o i . .. 624,344 99.165 ........ 619,781 ... 625,000 BT 3B s 4800 L 4863 FA L 1,750 02/15/2024
38141G-ER-1 ... GOLDMAN SACHS GROUP INC . 405,857 ... 11T Lol 558,735 ... 500,000 ... 459,040 Lo B3 L BTR0 e AD 7,188 .. 10/01/2016
38141G-GS-7 ... GOLDMAN SACHS GROUP INC 766,662 ... 112.549 ... ..... 731,569 ..., 650,000 ........ 785,750 ..o (10,912) L BTB0 3483 W 16,300 ......... 01/24/2022
38259P-AB-8 ... GOOGLEINC ... ... . e 1,221,328 ... 104.280 ...... 1,287,858 ...... 1,235,000 ...... 1,220,313 oo BB 3625 3T MN L 523 ... 05/19/2021
428236-BF-9 .... HEWLETT-PACKARD CO .. e 581,052 ... 100.270 ........ 601,620 ........ 600,000 ........ 583,066 ... 201 o 03750 4269 D L 1876 12/01/2020
458140-AM-2 ... INTELCORP ........... . 1,290,796 ... 92.0%6 ...... 1,196,468 ... .. 1,300,000 ... 1,201,600 ... 804 2700 ....2.801 D 1,560 ... 1211512022
460146-CG-6 . ... INTLPAPERCO ......... ... ... oo e, e 678,396 ... 104.776 ........ 628,656 ........ 600,000 ........ 671,016 . (T3 AT 3 FA 10,767 ... 02/15/2022
24420E-RM-3 ... JOHNDEERE CAPITALCORP . ... .. ... oo e 1,210,388 ... 94.652 ...... 1,183,150 ...... 1,250,000 ...... 1,268,456 ... (10932) 2750 2568 MS L 10,122 ... 03/15/2022
478160-AU-8 . ... JOHNSON&JOHNSON ...... ... o o TFE 982,550 ... 14710 ... 1,447,100 ... 1,000,000 ........ 082,550 e BB 8,141 07/15/2018
46625H-HZ6 ... JPMORGANCHASE&CO ......... ... i e . 1,138,550 ... 107.746 ...... 1,077,460 ... .. 1,000,000 124080 o (481) 465 2769 MNL L 6,552 ......... 05/10/2021
48121C-YK6 ... JPMORGANCHASEBANKNA ... ... ........ ... ... ..., e 458,294 ... 114330 ... 571,650 ........ 500,000 458,204 oo 80000 AD 7,50 ... 10/01/2017
501044-CS8 ... KROGERCOSRNT ..........o oo e R - 999,580 ....97.993 ........ 979,930 ...... 1,000,000 ...... 1,000,288 ... 08 3850 ... 3883 FA L. 16,683 ... 08/01/2023
50540R-AM-4 ... LABORATORY CORPAMERHLDGS ........... ..... ..o oo 0 2FE oo 789,336 ....99.164 ........ 783,396 ........ 790,000 ........ 789,450 ..o M s 25000 253 MNL L 3,22 11/01/2018
594918-AG-9 .... MICROSOFTCORP ... .. oot e i 1,307,893 ... 102.249 ...... 1,329,237 ... 1,300,000 ...... 1,803,931 o (228) 1625 1B MS 563 ......... 09/25/2015
637071-AJ-0 ... NATIONAL OILWELLVARCOINC ............. ..... ... ... 1. . 1,312,184 ... 92301 ... 1,224,181 ... 1,325,000 ...... 1,313,005 o M 28000 2782 D 2,811 . 12101/2022
652482-CB-4 ... NEWSAMERICAINC ............. .o o e 689,760 ... 107.134 ........ 642,804 ........ 600,000 ........ 679,887 ... (98T3) A0 2,466 FA L 10,200 ......... 02/15/2021
68389X-AP-0 ... ORACLECORP ... ... ... oo o i . 1,276,002 .... 91.664 ...... 1,191,632 ...... 1,300,000 ...... L27,975 oo I s 28000 2,736 AL 6,861 ......... 10/15/2022
695156-AQ-2 . ... PACKAGING CORPAMER ................... ... oo, 1. e 847,748 ... 100.657 ........ 855,585 ........ 850,000 L BMBAST L TI0 s  45000 48T MN L 7,381 11/01/2023
T13448-CG-1.... PEPSICOINC ... ... . .. 669,357 92.56 ........ 620,125 ... 670,000 L. 069,626 . 209 e 2780 26 MS 6,142 .......... 03/01/2023
89837L-AA-3 . ... PRINCETONUNIVERSITY ... ... ... oo i e ... 4O7.655 00113339 L. 566,695 ...500,000 L. 498614 24 s 4950 5078 MS L 8,250 ......... 03/01/2019
742718-DN-6 ... PROCTER&GAMBLECO ................... ... oo o TFE oo 479,155 ... 112439 ... 539,707 ........ 480,000 ........ 479,605 ... B AT00 AT FA 8,523 ......... 02/15/2019
742718-DS-5 . ... PROCTER & GAMBLECOSRNT1.8%15 ....... ..... ....... ... MFE ....... ... ... 213,241 ... 102470 ... 20311 ... 215,000 ........ 14332 M 18000 1979 MN L ds 11/15/2015
T79382-AP-5 ... ROWANCOSINC .. ... ... ...l e . 1 e 678,600 ... 100.664 ........ 629,150 ........ 625,000 L 674804 o (BT98) 48T 3T D 2,5%9 ... 06/01/2022
828807-CN-5 . ... SIMONPPTY GROUP .. .. 1 1,288,209 ... 91.988 .. .... 1,195,454 ... .. 1,300,000 L2924 032 2780 2874 FA L 14,896 ......... 02/01/2023
857477-AL-7 ... STATESTRCORP ... ... .. i i e 673,907 ... 92.982 ........ 627,629 ........ 675,000 L BTA3Y T 300 3136 MN L 2,614 ... 05/15/2023
89233P-4R-4 . ... TOYOTAMOTORCREDITCORP .............. ... e . S 723,992 ... 104506 ........ 757,669 ... 125,000 LTS 28000 2840 9,586 ......... 01/11/2016
91159H-HC-7 ... USBANCORPMTNSBKENT ................ ... ..., 1. 760,918 .... 96.908 ........ 751,087 ... 775,000 L T61,085 6T 3000 32T MS 6,846 ................ 03/15/2022
91159J-AA-4 ... USBANCORPMTN ... o 1. . 1,289,887 ... 92.714 ... ... 1,206,062 ...... 1,300,000 ... 200,477 890 2950 3T 17,684 ... 07/15/2022
91159H-GR-5 ... USBANCORPMTNSBKENT ................ ... i o e 603,120 ... 101.489 ........ 608,934 ........ 600,000 ........ 600,248 ... (T08) L e 42000 A8 MN 3,150 ... 05/15/2014
92343V-BC-7 ... VERIZON COMMUNICATIONSINC ............ ... oo e 1,415,180 ... 99.285 ...... 1,290,706 ...... 1,300,000 ...... 1,403,607 ..o (MBT) s 38000 22303 MNLL 7583 ... 11/01/2021

(continues)
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Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations (continued)
929903-DT-6 ... WACHOVIACORP ... ... i e i FE ... 375,234 ... 14011 ... 570,35 ........ 500,000 ........ 375,230 e s s BTB0 D 218 28,750 12/18/2007  (06/15/2017
931142-CZ-4 . ... WALMART STORESINCSR.NT. 3.25%2 ...... ..... ....... ........ FE ... L. 149,429 ... 101.869 ........ 152,804 ... ... 150,000 ........ 149,654 ..M 80 35 A 8 4,875 10/18/2010  10/25/2020
931142-CU-5 . ... WAL-MARTSTORESINC ...... .. ... oo i co...... 999,080 ... 104.856 ...... 1,048,560 ...... 1,000,000 .......0999,910 Lo T 3625 3659 T4 36,250 06/30/2010  07/08/2020
94974B-FD-7 . ... WELLS FARGO CO MTN BE COB13725 102,011 510,35 ........ 500,000 513,208 I 21000 1296 MN L B 11/13/2013  05/08/2017
94974B-FJ-4 . ... WELLS FARGO CO MTN BE .. 306,992 ... 94.087 ........ 305,620 .. 325,000 L30T T9 BT 380 A28 FA A28 1112012013 02/13/2023
98385X-AP-1.... XTOENERGYINC ... ... ... ... o .. 685,854 ... 114.926 ........ 689,556 .. 600,000 CB1136 L (10455) o .....055000 ... 3450 D L. 46T 33,000 07/15/2010  06/15/2018
064149-A6-4 . ... BANK NOVA SCOTIA HALIFAX .. 359,539 ... 103.006 ........ 370,822 .. 360,000 LU89,913 T 3400 3 B0 12,240 01/19/2010  01/22/2015
064149-C8-8 . ... BANKNOVASCOTIAHALIFAXSRNT4.3 ....... ..... | .. 805,504 ... 107.643 ........ 861,144 ... ... 800,000 804,222 o (B06) L AT A3 1838 35,000 04/20/2011  01/13/2021
78008K-5V-1 ... ROYALBKOF CANADABDSRNT ............ ..... . 997,640 ... 104.502 ...... 1,045,020 ...... 1,000,000 ....oooo0999,116 36 2875 02,93 A0 B0 28,750 04/12/2011  04/19/2016
89114Q-AE-8 ... TORONTODOMINIONBANK ................. ..... 870,135 103.663 ........ 907,051 ........ 875,000 ........ 872,421 ..o BT 2315 2499 AO L A5 20,781 10/12/2011  10/19/2016
055451-AU-2 . ... BHPBILLITONFINUSALTD ................. ..... 898,893 100.765 ........ 906,885 ........ 900,000 ........ 899,342 ..M 3850 3896 MS L BTRY 09/25/2013  09/30/2023
05574L-TW-8 ... BNPPARIBAS / BNPPARIBASUS ............ ..... . 854,119 100.073 ..., 855,627 .. 855,000 BB 2 e 80 8D BB 12/05/2013  12/12/2016
22546Q-AA-5 ... CREDITSUISSENEWYORK ................. ..... . 205,787 ... 101.647 ..., 29,529 ..., 275,000 Lo 25,085 o (225) . D500 L 5487 MN L 252 15,125 04/28/2009  05/01/2014
822582-AM-4 . ... SHELL INTERNATIONAL FINANCEBV . ......... ..... R0 FE ... ... 1,175,824 ... 108.921 ...... 1,252,892 ...... 1,150,000 ...... 1,169,956 ... (2849) 315 4106 MS L T 50,313 07/25/2011  03/25/2020
961214-BK-8 .... WESTPACBANKINGCORP .................. ..... R0 FE ... 73,161 ... 110528 ..., 773,696 ........ 700,000 ........ 709,003 .o (1366) L 48T 488 MNL 308 34,125 09/28/2010  11/19/2019
3299999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations . ... 56,865,002 ........... ..., 56,494,711 ... 56,224,000 ..... 56,817,938 .. (BT O] e s s L A8 1,604,492 ..o
Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
15200W-AB-1 ... CENTRPOINTENGY TRANS2012-4 ... ......... ..... .......2 ...... 100,000 ....99.682 ......... 99,682 ........ 100,000 ........ 100,037 oo (M) 218 2164 A B 2,161 01/11/2012  10/15/2021
161571-FJ-8 . ... CHASEISSUANCETRUST .................. ... .......2 ... 499,916 502,075 ........ 500,000 ........ 499,997 2 e 0790 00793 MON Lo IT6 3,950 06/11/2012  06/15/2017
12613S-AA-0 . ... CNHEQUIPMENT TRUSTSERIES ............ ..... .......2 ...... .. 335,302 335,091 .. 335,302 335,302 s s 0250 0,253 MON L. 3T 260 08/20/2013  09/15/2014
31679G-AA-7 ... FIFTHTHIRDAUTOTR ... .. ... o 0 2 . 262,542 262,389 ..., 262,542 ... 262,542 s s 02500 0000 0,283 MON L. 232 08/14/2013  09/15/2014
36159J-DH-1 . ... GE CAPITALCREDITCARDMASTER .......... ..... .......2 ... .. 999,611 986,070 ...... 1,000,000 ........ 999,909 ... W o 1360 000 1871 MON L. B0 13,600 08/22/2012  08/15/2020
36830N-AA7 ... GEEQUIPMIDTCKT2013-1 ................. ... 02 o, 184,221 184,000 ........ 184,221 ... 14, 20 e e s 0 0230 000283 MON L 12 112 09/17/2013  09/22/2014
43812X-AA-3 ... HONDAAUTORECV2013-3 .................. ..o i 2 o .. 336,074 335,920 ... 336,074 38,074 s s 0220000000228 MON L L 36 319 07/17/2013  08/15/2014
43814F-AA-0 ... HONDAAUTORECV 20134 .................. ... i 2 o .. 385,657 385,657 ... 385,657 L8587 s s 0,240 000000243 MON L L3 126 10/23/2013  11/18/2014
44890Q-AA-1 ... HYUNDAIAUTORECVTR ..........o oo s i 2 .. 136,057 135,965 ... 136,057 Lo 3B,087 e s s 0220000000228 MON L s M 81 09/11/2013  09/15/2014
58768V-AA-9 ... MERCBENZAUTOLEASE .................. ..... .......2 ...... ... 92,259 ... 92,245 o 92,259 92,280 s s s 02000 0,275 MON L 12 170 04/16/2013  05/15/2014
58768W-AA-7 ... MERCBENZAUTORECV ................... ..... ... 2 ... .. 105,137 L 105,103 ... 105,137 0537 s s 0220000000225 MON L s 9 93 07/23/2013  08/15/2014
92867P-AA-1 ... VOLKSWAGENAUTO ... oo i 2 213,145 ... 100.000 ........ 213,145 L 203,145 A s s 002800 000000232 MON L L 2 65 11/06/2013  11/20/2014
92867N-AA6 ... VOLKSWAGENAUTOLEASE ................ ... .......2 ...... . 163,665 ....99.978 ........ 163,629 163,665 ... 163,665 ... s 02300 000000234 MON L 13 165 07/17/2013  08/15/2014
98158K-AD-1 ... WORLDOMNIAUTOTR2014-A ... s 0 2 740,888 ... 100.804 ........ 730,829 ... 725,000 ........ 78,906 ... (1) s 1910 0,986 MON Lo 616 13,848 05/22/2012  04/15/2016
98160N-AA-7 ... WORLDOMNIAUTOTR2013-B ............... ... ... 2 ... 257,902 ... 100.000 ........ 257,902 ... 267,902 ... 257,902 s s o 0240 0000243 MON L0260 91 10/23/2013  11/17/2014
3599999 - Industrial and Miscellaneous (Unaffiiated) - Other Loan-Backed and Structured Securities . ............. ...... 48712316 ... ... ... 4849791 ... 4,856,961 . ..... 4,860,809 .. T ) 2,09 35,212
3899999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ..................... ... ... 61,737,317 ... ... 61,344,501 ... 61,080,961 ..... 61,678,747 . (T 9) e oo 543963 1,839,765 ... L.
7799999 - Total Bonds - Subtotal - Issuer Obligations .................... i 116,203,642 ........... .... 116,396, 456 . 114,769,000 SN T38,614 L (200,B40) L e e .. 800,662 2,487,826 ...
7899999 - Total Bonds - Subtotal - Residential Mortgage-Backed Securities ................................0 911,452 ... 9,616,692 ...... 8,905,949 ...... 913,304 oo M) e e 3,703 41633
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8099999 - Total Bonds - Subtotal - Other Loan-Backed and Structured Securities ............................. ..., 4,872,376 ... 4,849,791 ... 4,856,961 ... 4,860,809 ... (T 340) o e 2,000 BA2
8399999 - Subtotal - Total Bonds . ... ... 130,187,470 ... ..., 130,862,939 ... 128,531,910 ... 129,712,721 ... ... (21,332 o s 839,462 ...... 2,964,731
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Industrial and Miscellaneous (Unaffliated)

88579Y-10-1 ... SMCOMPANY o 1,425.000 ........ 199,856 ..... 140.250 ......... 199,856 ........ 180,580 o 19,21 19,217 . Lo 1211212013 ...
002824-10:0 ... ABBOTT LABORATORIES ..........oooiiet s s e 3,410.000 ........ 130,705 ...... 38.330 ... 130,705 ........ 124,001 o e 6,704 . 6,704 ... Lo 1211212013 ...
00287Y-10-9 ... ABBVIEINCCOM .........ocooiiiiii s s 3,478.000 ........ 183,673 ...... 52810 ......... 183,673 ........ 182,216 o e 1897 1897 U 1211212013 ...
00724F-10-1 ... ADOBESYSINC ... 1,025.000 ......... 61,376 ...... 50.879 ... 61,376 ......... 5,387 5,989 5989 ... Lo 1211212013 ...
00130H-10-5....... AESCORP ... e 1,360.000 ......... 19,589 ... 14510 ... 19,589 ......... 18,881 L e 907 907 Lo 1211212013 ...
00817Y-10-8 ... AETNAINCNEW ..o e e 816.000 ......... 55,969 ...... 68.590 .......... 55,969 ......... 49185 L 3 6,785 ... 6,785 ... Lo 09/2172013 .....
001085-10-2 ... AFLACING .o 1,020.000 ......... 68,136 ...... 66.800 .......... 68,136 ......... 86,985 .. e 151 1151 Lo 1211212013 ...
001084-10-2 ... AGCOCORP ... s e 1,606.000 ......... 95,069 ...... 50190 .......... 95,050 ......... 80,605 ... 50 14,454 186 ... 14,28 ... Lo 04/04/2013 .....
00846U-10-1 . ... AGILENT TECHNOLOGIESINC ............ oo e 726.000 ......... “450 ... 57190 .......... 450 ... 40,195 L 1825 185 Lo 1211212013 ...
001204-10-6 . ... AGLRESINC ... ... o 260.000 ......... 12,80 ... .20 ... 12,280 ......... BT 483 483 Lo 1211212013 ...
009158-10-6 . ... ARPRODS&CHEMSINC ... s e 460.000 ......... 51,419 ... M780 . 51,419 ... 49,501 L 1918 1918 Lo 1211212013 ...
009363-10-2 ... AIRGASING ... oo 145.000 ......... 16,218 ..... 111850 ... 16,218 ......... 15,805 L 614 614 Lo 1211212013 ...
00971T-10-1 ... AKAMAITECHNOLOGIES ... ..o s e 391.000 ......... 18,447 ... 47180 ... 18,447 ... 100 1328 138 Lo 1211212013 ...
013817-10-1 ... ALCOAINC ... o 2,347.000 ......... 24,949 ... 10630 ... 24,949 .. 20,003 2,9 2,9 Lo 1211212013 ...
015351-10-9 ... ALEXION PHARMACEUTICALSINC ........ ... oo 429.000 ......... 57,007 ... 132.884 ... 57,007 ......... 52,640 o 4,367 4,367 Lo 1211212013 ...
016265-10-1 ... ALIGN TECHNOLOGYINC ... s s 3,107.000 ........ 177,53 ... 57140 ... 177,53 ... 135,310 o 04 8 ... 2139 Lo 08/21/2013 .....
01741R-10-2....... ALLEGHENY TECHNOLOGIESINC ......... ... oo e 27.000 .......... 8,444 .. ... 35.630 ... 8,444 ... 7,850 o B T 94 Lo 1211212013 ...
01748X-10-2 ... ALLEGIANTTRAVELCO ......ovviiiiiet s s 1,067.000 ........ 112,504 ... 105.440 ......... 112,504 ... 100,842 ... 2401 1,662 ......... 10,79 ... 871 Lo 06/18/2013 .....
018490-10-2 ... ALLERGANING ... e e 651.000 ......... 72,313 ... 11.080 .......... 33 83,102 o 9211 9211 Lo 1211212013 ...
018581-10-8 ..... ALLIANCE DATA SYSTEMCORPCOM ... oot i e 107.000 ......... 28,13 ... 262.930 ... 28,134 ... 20,950 o 8 1 Lo 1213112013 ...
020002-10-1 ... ALLSTATE CORP ...\ e s 1,017.000 ......... 55,467 ...... 54540 .......... 55,467 ... 36,775 ... 1,96 ............ M7 1,062 . 1,062 ... Lo 02/2012013 ...
021441-10:0 ... ALTERACORP ... s e 701.000 ......... 2,70 ... 2511 2,70 ... 23 K 983 Lo 1211212013 ...
02209S-10-3 . ... ALTRIAGROUPINC ... e e 4,398.000 ........ 168,839 ...... 38.390 ... 168,839 ........ 149,004 ... 6,418 ... 4,046 19,835 ... 2,112 T8 Lo 05/10/2013 .....
023135-10-6 ... AMAZONCOMINC ... s e 802.000 ........ 319,830 ... 398.790 ... 319,830 ... 306,433 L 13,37 18,37 Lo 1211212013 ...
00164v-10-3 ... AMCNETWORKSINC ... i e 1,747.000 ........ 118,988 ...... 68.110 ......... 118,988 ........ 108,279 o 10,709 ... 4191 6,518 ... Lo 06/18/2013 .....
023608-10-2 . ... AMERENCORP ... e e 532.000 ......... 19,237 ... 36.160 .......... 19,237 ... 18,808 . L 541 Lo 1211212013 ...
024013-10-4 ... AMERICAN ASSETTRINCCOM ... oo s 4,646.000 ........ 146,024 ... 3430 . 146,024 ... 137,568 2,913 8,456 ......... 18,720 (7,265) ................. Lo 04/04/2013 .....
025537-10-1 ... AMERICANELECPWRINC ...........oooo i e 1,068.000 ......... 49,918 ... 46.740 ... 49918 ... 49,071 84T 84T Lo 1211212013 ...
025816-10-9 ... AMERICANEXPRESSCO .........cooii it e 2,036.000 ........ 184,726 ...... 90.730 ......... 184,726 ......... 97,866 ... 1751 67,697 ... 67,607 ... Lo 1212112012 ...
025932-10-4 ... AMERICAN FINLGROUP INCOHIO ........ .....oo oo o 2,626.000 ........ 151,573 ... 5170 ... 151,573 ... 81,590 .. 5500 L. 798 798 Lo 0412112011 ...
026874-78-4 ... AMERICANINTLGROUPINC ...........coo s s 3,239.000 ........ 165,351 ...... 51.050 ......... 165,351 ........ 180,395 L e 4,956 496 . Lo 1211212013 ...
03027%-10:0 ... AMERICAN TOWER CORPNEW ........... ooios s 867.000 ......... 69,204 ...... 7980 ... 69,204 ......... 86,601 ..o e 2,603 . 2,603 ... Lo 1211212013 ...
030420-10-3 ... AMERICANWTRWKS COINC ..........coo o s 5,09.000 ........ 215,367 ... 2.0 ... 215,367 ... 193,784 5,082 2513 20513 Lo 01/03/2013 .....
03076C-10-6 ... AMERIPRISE FINANCIAL INC . ..........ooo o e 434.000 ......... 49,932 ... 115.050 .......... 4992 ... 48,356 . 3576 3516 Lo 1211212013 ...
03073E-10-5...... AMERISOURCEBERGENCORP .......oovt et it e 507.000 ......... 35,647 ... 70310 ... 35,647 ... 946 o 702 702 Lo 1211212013 ...
031100-10:0 ... AMETEKING ... oo e 536.000 ......... 28,21 ... 52610 .......... 28,231 ... 26,247 1985 o 1,985 Lo 1211212013 ...
031162-10-0 ... AMGENINC ... ... oo 1,663.000 ........ 188,574 ... 114,080 ......... 188,574 ... 186,527 . e 2,048 2,08 Lo 1211212013 ...
032095-10-1 ... AMPHENOL CORP CLA ... i e 349.000 ......... 3124 89.180 .......... M4 29,718 1406 . 1,406 ... Lo 1211212013 ...
03232P-40-5 . ... AMSURG CORP ... e e 8,818.000 ........ 404,923 ... 6590 ... 404,923 ... 200,760 .o 140,204 140,204 Lo 08/08/2012 .....
032511-10-7 ... ANADARKO PETROLEUMCORP ........... oo e 1,103.000 ......... 87,490 ...... 79320 ... 87,490 ......... 87,490 o 4,946 ... (4,946) ................. Lo 1211212013 ...
032654-10-5 . ... ANALOGDEVICESINC ... ... i e 682.000 ......... 34,73 ... 50,930 .......... U7 K PRSP 194 194 Lo 1211212013 ...
037411-10-5 ... APACHE CORP ... ..o e e 886.000 ......... 76,143 ... 85.940 .......... 76,143 76,043 199 (199) ... Lo 1211212013 ...
03748R-10-1. ... APARTMENT INVT & MGMTCO ... oo e 320000 .......... 8,291 ... 290 ... 8,291 ... B 185 106 oo 106 . Lo 1211212013 ...
037612-30-6 ... APOLLO GLOBALMGMTLLC ..o e s 5,57.000 ........ 175,973 ... 3610 ... 175,973 ... 175,300 o 671 671 Lo 1212012013 ...
037833-10-0 ... APPLEINC ... oo e 1,947.000 ...... 1,092,306 ..... 561.020 ....... 1,092,306 ........ 802,848 ... 12,624 . 89,368 ... 89,368 ................. Lo 112912013 ...
(()38222-10-5 ..... APPLIEDMATLSINC ... s s 2,639.000 ......... 46,658 ...... 17680 .......... 46,658 ......... BA2B4 234 2,34 Lo 1211212013 ...

continues)

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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039483-10-2 ... ARCHER DANIELSMIDLANDCO ........... coooos i
044209-104 ... ASHLAND INCNEW COM ..o s s
04621%-10-8 ... ASSURANTINC ... e e
00206R-10-2....... ATETING ... e
050095-10-8 ... ATWOOD OCEANICSINC ..o s s
052769-10-6 ... AUTODESKINC ... e s
053015-10-3 ... AUTOMATIC DATAPROCESSINGINC ...... ....... ........ .
05329W-10-2 ... AUTONATIONINC ... i e
053332-10-2 ... AUTOZONEINC ... s s
053484-10-1 ... AVALONBAY CMNTYSINC ... o s
053611-10-9 ... AVERYDENNISONCORP ... v s
054303-10-2 ... AVONPRODSINC ... s s
057224-10-7 ... BAKERHUGHESINC ..................ooo s
058498-10-6 . ... BALLCORP ... s
064058-10-0 . ... BANKNEW YORKMELLONCORP .......... ... s
060505-10-4 ... BANK OF AMERICACORP .........ccoovs s e
067383-10-9 ..... BARDCRINC ... o s
071813-10-9 ..... BAXTER INTERNATIONALINC ...........o s o
054937-10-7 ... BBE&TCORP ... e
073302-10-1 ... BEAEROSPACEINC ... s e
073730-10-3 ... BEAMING ...
075887-10-9 ... BECTONDICKISON&CO ... s i
075896-10-0 ... BEDBATH&BEYONDINC ................ coon o L
081437-10-5 ... BEMISING ...
084670-70-2 ... BERKSHIRE HATHAWAY INCDEL .......... ....... .ol L.
086516-10-1 ... BESTBUYINC ... s
09062X-10-3 . ... BIOGENIDEC INC ..o e
09247X-10-1 ... BLACKROCKINC ... s
093671-10-5 ... BLOCKH&RINC ...
097023-10-5 ... BOEINGCO ..o e
099724-10-6 ... BORGWARNERINCCOM .............cooe s o
10121101 ... BOSTONPROPERTIESINC ............... s o
10137107 ... BOSTON SCIENTIFICCORP ..ot s o
110122108 ... BRISTOLMYERSSQUIBBCO ..........o. oiis o
110394-10-3 ... BRISTOWGROUPINC ... s
11820107 ... BROADCOMCORPCLA ... s e
115637-209 ... BROWNFORMANCORP .............coooe s s
119848-109 ... BUFFALOWILDWINGSINCCOM .......... ....... .. .
12541W-20-9 .... CHROBINSON WORLDWIDEINC .......... ....... oo o
12673P-10-5 .. ... CAING ...
12686C-10-9 .. ... CABLEVISION SYSTEMS CORPNY GROUP . ....... ........ ..
127097-10-3 ... CABOTOIL&GASCORP ... e i
133131-10-2 ... CAMDENPPTY TR ..o s
13342B-10-5 . . ... CAMERON INTERNATIONALCORP ........ ....... ool .
134429109 ... CAMPBELLSOUPCO ... s e
14040H-10-5 ... CAPITALONEFINLCORP ...t s o
14149Y-10-8 ... CARDINALHEALTHINC ... s e
141707-10-1 ... CAREFUSIONCORP ...t e e

(continues)

145,657
87,346
17,453

207,874

Fair Value
7 8
Rate Per
Share Used
to Obtain
Fair Value Fair Value
...... 43.400 ... 62,756
...... 97.040 ......... 271,809
...... 66.370 ......... 167,982
...... 35.160 ......... 405,782
...... 53.390 ......... 126,481
...... 50.319 .......... 24,606
...... 80.799 .......... 85,566
...... 49.690 ........... 7,006
..... 477.940 ... 31,219
..... 118.230 .......... 31,567
...... 50.190 .......... 10,791
...... 17.220 .......... 16,376
...... 55.260 .......... 53,713
...... 51.660 .......... 16,428
...... 34.940 ... 88,189
...... 15.570 ......... 360,726
..... 133.940 .......... 23,306
...... 69.550 .......... 82,834
...... 37320 .......... 57,622
...... 87.030 ......... 427,491
...... 68.060 .......... 24,161
..... 110.490 .......... 47,069
...... 80.300 .......... 38,383
...... 40.960 ........... 9,257
..... 118.560 ......... 468,193
...... 39.880 .......... 23,609
..... 219.572 ... 145,657
..... 316.470 .......... 87,346
...... 29.040 ... 17,453
..... 136.490 ......... 207,874
...... 55.910 .......... 28,067
..... 100.370 .......... 33,524
...... 12,020 .......... 3,41
...... 53.150 ......... 191,978
...... 75.060 ......... 131,580
...... 29.645 .......... 3578
...... 75510 .......... 26,978
..... 147.200 ... 243,027
...... 58.350 .......... 20,423
...... 33.650 .......... 24,228
...... 17.930 ........... 8,409
...... 38.760 .......... 35715
...... 56.880 .......... 91,918
...... 59.530 .......... 32,146
...... 43.280 .......... 16,966
...... 76.610 .......... 98,367
...... 66.810 .......... 49,773
...... 39.820 ......... 182,296
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143130-10-2 ... CARMAXING ... ..o
149123-10-1 ... CATERPILLARING ... s s
12503M-10-8 ... CBOEHLDGSINC ..........coooiiiiiiies s e
12504L-109 ... CBREGROUPINC ..ot s o
124857-20-2 ... CBSCORP ...\ e
151020-104 ... CELGENECORP ........c.ovviiiiiiiiiis s s
151897-10-7 ... CENTERPOINTENERGYINC ............o s o
156700-10-6 ... CENTURYTELINC ... s
156782-104 . ... CERNERCORP ... ..o s
125269-100 ... CF INDUSTRIESHOLDINGSINC ........... ..o s
165167-10-7 ... CHESAPEAKE ENERGYCORP ..........o. oo s
166764-10-0 ... CHEVRONCORP ..o s
169656-10-5 . ... CHIPOTLE MEXICANGRILLINC ........... ... o L
171232101 ... CHUBBCORP ..o e
125509-10-9 ... CIGNACORPORATION ... e
172062-10-1 ... CINCINNATIFINLCORP ... e o
172908-10-5 ... CINTASCORP ... ..o e s
17215R10-2 ... CISCOSYSTEMSINC ... e e
172967-424 ... CITIGROUPINC ... e e
177376-10-0 ... CITRIXSYSINC ... e e
18683K-10-1 ... CLIFFS NATURALRESOURCESINC ........ ..o ool o
189054-10-9 ... CLOROXCODEL ..ot e s
12572Q-10-5 ... CMEGROUPINC ... s
125896-10-0 ... CMSENERGYCORP ..........oooooiiis s i
12621E-10-3 ... CNOFINANCIALGROUPINC ... s s
189754-104 ... COACHINC ...
191227-10-9 ... COCA COLAENTERPRISEINCNEW ....... ....... ........ ..
191216-10-0 ... COCA-COLACO ... e
192446-10-2 ... COGNIZANT TECHNOLOGY SOLUTIONS ... ....... ........ ..
194162-10-3 ... COLGATE-PALMOLIVECO .........cooovt s o
20030N-10-1...... COMCASTCORPNEW CLA ... ..ot s e
200340-10-7 ... COMERICAINC ... .o e s
205363-10-4 ... COMPUTER SCIENCESCORP .........ooe oo i
205887-10-2 ... CONAGRAFOODSINC ... s o
20825C-10-4 ... CONOCOPHILLIPS ... e e
20854P-10-9 ... CONSOLENERGYINC ... s e
209115-10-4 ... CONSOLIDATEDEDISONINC ............ s s
21036P-10-8 . ... CONSTELLATIONBRANDSINCCLA ....... ....... .ol L.
219350-10-5 ... CORNINGING ..o s
22160K-10-5 . ... COSTCOWHSLCORPNEW .............oo o o
20410J-10-6 . ... CRACKER BARREL OLD COUNTRY ST ..... ....... ........ ..
208227-10-4 ... CROWN CASTLEINTLCORP ... s i
126408-10-3 ... CSXCORP ...
231021-10-6 ... CUMMINSINC ... .o
231561-10-1 ... CURTISSWRIGHT CORP .........ocovies s o
126650-10-0 ... CVS CAREMARK CORP ... s o
23251P-10-2 ... CYBERONICSINCCOM ...t s o
232820-10:0 ... CYTECINDSINC ..o e s

(continues)

345,558
66,748
126,116

Fair Value
7 8
Rate Per
Share Used
to Obtain
Fair Value Fair Value
...... 47.020 ... 23,087
...... 90.810 ......... 126,771
...... 51.960 ......... 122,314
...... 26,300 .......... 15,990
...... 63.740 .......... 78,655
..... 168.968 ......... 152,409
...... 23180 .......... 21,789
...... 31.850 .......... 41,978
...... 55.740 .......... 36,064
..... 233.040 .......... 29,363
...... 20140 ... 30,180
..... 124910 ... 522,124
..... 532.780 .......... 36,29
...... 9.630 .......... 54,209
...... 87.480 .......... 54,35
...... 52310 .......... 16,916
...... 59.590 ......... 366,776
...... 22430 ......... 263,844
...... 52110 ......... 343,509
...... 63.250 .......... 25,99
...... 26.210 ........... 8,807
...... 92.760 .......... 26,529
...... 78.460 ... ... .. 54,059
...... 26.770 ... 152,482
...... 17.690 ......... 241,716
...... 56.130 .......... 34,744
...... 44130 ... 24,051
...... 4310 ... 345,558
..... 100.980 .......... 66,748
...... 65.210 ......... 126,116
...... 51.965 ......... 298,175
...... 47.540 ... ..... 19,301
...... 55.880 .......... 18,105
...... 33,700 .......... 31,206
...... 70.650 ......... 189,554
...... 38.040 .......... 19,09
...... 55.280 .......... 35545
...... 70.380 .......... 25,618
...... 17.820 .......... 57,09
..... 119.020 ......... 114,021
..... 110.070 ......... 291,135
...... 73.430 .......... 53,016
...... 28.770 .......... 64,301
..... 140.970 ... ..... 53,851
...... 62.230 ......... 243,010
...... 71510 ......... 186,941
...... 65.422 ......... 139,153
...... 93.160 ......... 238,024

9114




A

ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

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 Changes in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16
Current Year's
Rate Per Unrealized Other-Than- Total Total Foreign NAIC
Number Share Used Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP of Book/Adjusted to Obtain Declared but | Amount Received Declared Increase/ Impairment B./A.C.V. Change in Indicator Date
Identification Description Code | Foreign Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year But Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

Industrial and Miscellaneous (Unaffliated) (continued)

23331A-10-9 ... .. DRHORTONINCCOM ..o s s 623.000 ......... 13,905 ... 230 ... 13,906 ... L TP 2,113 3,06 ... (314) Lo 03/2172013 .....
235851-10-2 ... DANAHER CORPDEL COM ...t s o 1,312.000 ........ 101,286 ...... 720 ... 101,286 ......... 97,570 o T T Lo 1211212013 ...
237194105 ... DARDEN RESTAURANTSINC .........oooe s s 286.000 ......... 15,850 ...... 54310 ... 15,850 ... 700 L e 850 i 850 ..l Lo 1211212013 ...
23918K-10-8 ... DAVITAHEALTHCARE PARTNERSINC ..... ... ooos 387.000 ......... 24,54 ... 63.370 .......... 6.5 ... 23,310 1206 o 1,26 . Lo 1211212013 ...
244199-10-5 ... DEERE&CO ... e s 840.000 ......... 76,717 ... 91,330 .......... 0717 . 12,975 o 342 3742 Lo 1211212013 ...
247361-10-2 ... DELTAAIRLINESINCDEL ........coooves s s 1,882.000 ......... 51,699 ...... 2410 ... 51,699 ... HA06 . 165 10,592 10,692 ... Lo 10/10/2013 ...
247916-20-8 ... DENBURYRESINC ...t s s e 818.000 ......... 13,440 ... 16.430 .......... 13,440 ... 13,008 BT B Lo 1211212013 ...
249030-10-7 ... DENTSPLY INTERNATIONALINC .......... ..o s 312.000 ......... 15,126 ... 48.480 .......... 15,126 ... 18,074 52 5 Lo 1211212013 ...
25179M-10-3 ... DEVONENERGY CORPNEW .............. ... oo 837.000 ......... 51,785 ...... 61.870 .......... 51,785 ... 49,767 o 2,019 2,019 Lo 1211212013 ...
25271C-10-2. ... DIAMOND OFFSHORE DRILLINGINC ....... ....... oo 153.000 .......... 8,709 ...... 56.920 ........... 8,709 ... I 56 5 o Lo 1211212013 ...
25490A-30-9 . .. .. DIRECTV .. s 1,120.000 ......... 71,347 ... 69.060 .......... 347 75,085 2,292 2,22 Lo 1211212013 ...
254709-10-8 ... DISCOVER FINANCIAL SERVICES ......... ....... ... oo, 1,061.000 ......... 59,363 ...... 55.950 .......... 59,363 ......... MM 699 W W Lo 03/2172013 ...
25470F-10-4 . ... DISCOVERY COMMUNICATNS NEW ....... ....... ..o 507.000 ......... 45,843 ... 90.420 .......... 45843 ... 42150 L 3,693 3693 Lo 1211212013 ...
254687-10-6 ... DISNEYWALTCO ..o s s 3,645.000 ........ 28,478 ... 76.400 ... 28,478 ... 192,811 ... 4830 83,000 ... 83,00 ................. Lo 03/2172013 ...
256677-10-5 ... DOLLAR GENCORPNEW ... s s 653.000 ......... 39,389 ... 60.320 .......... 39,389 ... 30,380 183 (183) o Lo 1211212013 ...
256746-10-8 ... DOLLARTREEINC ... s s 457.000 ......... 25,784 ... 56.420 .......... 25,784 ... 25,528 L 26 26 Lo 1211212013 ...
25746U-10-9 ... DOMINIONRESINCVANEW ... s s e 1,210.000 ......... 82,156 ...... 64.690 .......... 82,156 ......... 80,737 o 19 19 Lo 1211212013 ...
260003-10-8 ... DOVERCORP ...t e s 374.000 ......... 36,106 ...... 9.540 .......... 36,106 ......... 33 1T 2,509 2,59 Lo 1211212013 ...
260543-10-3 ... DOWCHEMCO ... s s 2,656.000 ........ 17,882 ... 44400 ... 17882 ... 108,323 o e 9,559 9,589 Lo 1211212013 ...
26138E-10-9 ... DRPEPPER SNAPPLEGROUPINC ........ ..o oo 447.000 ... 20,718 ... 8720 ... 2718 218 B15 615 . Lo 1211212013 ...
26168L-20-5 ... DREWINDSINC ... s s 2,852.000 ........ 146,022 ...... 51200 ......... 146,022 ......... 90,679 .......... 5,704 54,045 54,046 ... Lo 1210412012 ...
233326-10-7 ... DSTSYSINCDEL ... s s 3,213.000 ........ 296,992 ... 90.740 ......... 296,992 ... 196,469 ... 3,98 98,648 ... 98,648 ................. Lo 1210412012 ...
23334L-10-2 . ... DSWINC ... 6,062.000 ........ 259,009 ... 2730 . 259,009 ... 5188 788 B84 18,841 U 10/23/2013 ...
233331-10-7 ... DTEENERGY CO ... s s 384.000 ......... 25,49 ... 66.390 .......... 25,494 ... 25,130 38 3B/ Lo 1211212013 ...
263534-10-9 ... DUPONTEIDENEMOURS&CO ........oe oo s o 2,026.000 ........ 131,629 ... 64.970 ... 131,629 ........ 20510 0,110 10,10 .o Lo 1211212013 ...
26441C-204 . .. .. DUKE ENERGY CORPNEW ............... ..o o 1,549.000 ........ 106,896 ...... 69.010 ......... 106,896 ........ 105,670 o e 12 122 Lo 1211212013 ...
26483E-10-0 . ... DUN & BRADSTREET CORPDELNEW ... ....... ... o 85.000 ......... 10,434 ... 122750 ... 10,434 ... 9,800 L 535 53 Lo 1211212013 ...
269246-40-1 ... .. E TRADE FINANCIALCORP ... s s 630.000 ......... 12,3713 ... 19.640 ... 12,373 ... T BID 758 T8 Lo 1211212013 ...
268948-10-6 ... EAGLEBANCORPINC ... s s 8,021.000 ........ 245,683 ... 30.630 ... 245,683 ... TMABA6 100,086 ... 100,066 ................. Lo 03/07/2012 .....
277432100 ... EASTMANCHEMICALCO ...t e s e 338.000 ......... 2,21 ... 80.700 .......... 2,7 24,989 L 2,81 2,87 Lo 1211212013 ...
278642-10-3 ... EBAYINC ... o 2,556.000 ........ 140,235 ... 54.865 ......... 140,235 ... 99,000 .. e 9,88 . 9,88 ... Lo 121212012 ...
278865-10-0 ... ECOLABINC ... .o e s 595.000 ......... 62,041 ... 104200 ... 62,041 ... B1,262 o 9 M9 Lo 1211212013 ...
281020-10-7 ... EDISONINTLCOM ..o e s e 715.000 ......... 3,105 ... 46.300 .......... 33,105 ... L T ) 51 Lo 1211212013 ...
28176E-10-8 ... EDWARDS LIFESCIENCESCORP .......... ooois s e 246.000 ......... 18,477 ... 65.760 .......... 8477 18, 218 L 959 i 959 Lo 1211212013 ...
285512-10:9 ... ELECTRONICARTSINC ...t s s 673.000 ......... 15,439 ... 290 ... 15,439 ... S 1294 1,204 Lo 1211212013 ...
532457-10-8 ... ELILILLY&CO ..o e s 2,175.000 ........ 110,925 ...... 51.000 ......... 10,925 ........ 107,316 o e 3,609 L 3,609 ... Lo 1211212013 ...
268648-10-2 ... EMCCORP ... . i s 4,565.000 ........ 114,810 ... 25150 ... 114,810 ........ 105,055 o e 8,854 .. 8,854 ... Lo 1211212013 ...
291011-10-4 ... EMERSONELECTRICCO ..ot s s 1,568.000 ........ 110,042 ... 70180 ... 110,042 ........ 104,538 o e 5504 5504 .. Lo 1211212013 ...
292562-10-5 . ... ENCOREWIRECORP ...t s s 3,473.000 ........ 188,237 ... 54200 ......... 188,237 ... 181,034 6,703 ... 6,703 ... Lo 1212012013 ...
29364G-10-3 ... ENTERGY CORPNEW ... ... o s 391.000 ......... 24,73 ... 63.270 .......... 8739 23,974 T65 765 Lo 1211212013 ...
29404K-10-6 . ... ENVESTNETINC COM ... s s 5,507.000 ........ 25,559 ... 40.300 ......... 25,559 ... 101,289 o 12420 124,210 . Lo 04/18/2013 .....
26875P-10-1 ... EOGRESOURCESINC ...........ccooii s s 598.000 ........ 100,368 ..... 167.840 ......... 100,368 ......... 71,202 24 2,167 ... 1,009 ... 2,067 ... Lo 05/28/2013 .....
29414B-10-4 ... .. EPAMSYSINC ... 3,720.000 ........ 129,977 ... 4940 ... 129977 ... 113,898 o 18,219 18,219 ... Lo 08/21/2013 .....
26884L-10-9 ... .. EQTCORP ... . i e 330.000 ......... 2,627 ... 89.780 .......... 2,627 ... 28,787 o 840 840 ... Lo 1211212013 ...
26885B-10-0 . ... EQT MIDSTREAMPARTNERLP ..o s s 4,196.000 ........ 246,683 ...... 58790 ......... 246,683 ........ 126,06 ... 6,819 .. 15,917 15,9717 Lo 11/08/2012 ...
204429-10-5 ... EQUIFAXINCCOM ..o s s 3,873.000 ........ 267,586 ...... 69.090 ......... 267,586 ........ 199,204 ... 679 ... 2,51 46479 46,479 Lo 1211212013 ...
20476L-10-7 ... EQUITYRESIDENTIAL ... e s e 735.000 ......... 38,124 ... 51870 .......... 38124 38,12 509 ... (509) ..o Lo 1211212013 ...
518439-10-4 ..... ESTEE LAUDER COMPANIES CLA ......... ..o s 561.000 ......... 42,5 ... 7530 ... 42,5 ... 40,990 L 1,264 1,64 Lo 1211212013 ...

(continues)
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298736-10-9 ... EURONET WORLDWIDEINC ............o s s 4,634.000
3016N-10-1..... EXELONCORP ... it e s 1,879.000
30212P-30-3 ... EXPEDIAINCDELNEW CLASS ... s s 236.000
302130-109 ... EXPEDITORSINTLWASHINC ... s s 453.000
30219G-10-8 .... EXPRESS SCRIPTSHLDGCO .........oovv vviii i e 1,786.000
30231G-10-2 ... EXXONMOBILCORP .........ccoiiiiiis i e e 9,468.000
302491-30-3 ... FMCCORP ... e s 299.000
315616-10-2 ... FSNETWORKSINC ... e s 172.000
30303M-10-2 ... FACEBOOKINC .............cccoooiiis s i 3,512.000
307000-10-9 ... FAMILY DOLLAR STORESINC ..o s s 212.000
311900-10-4 . ... FASTENALCO ... s s 599.000
31428X-10-6 . ... FEDEX CORPORATION ..ot s s 652.000
31620M-10-6 ... FIDELITY NATLINFORMATIONSVCS ....... ..o oo 641.000
316773-10-0 ... FIFTHTHIRDBANCORP ..o s s 1,946.000
32023E-10-5 . ... FIRST FINANCIAL HOLDINGSINC .......... ..oon s 4,080.000
336433-10-7 ... FIRSTSOLARINC ... e s 152.000
337932-10-7 ... FIRSTENERGY CORP ... s s e 918.000
337738-10-8 ... FISERVINC ... e s 570.000
339041-10-5 ... FLEETCOR TECHNOLOGIES INCCOM ... ....... oooiis o 1,859.000
302445-10-1 ... FLRSYSING ... e s 312.000
34354P-10-5 ... FLOWSERVE CORP ...\t e s e 309.000
343412102 ... FLUORCORPNEW ...t s s e 358.000
30249U-10-1 . ... FMC TECHNOLOGIES INC ... s s 520.000
345370-86-0 . ... FORDMOTOR CO ... s s 8,644.000
345838-10-6 . ... FORESTLABSINC ... ... s s 518.000
346233-10-9 ... FORESTARGROUPINC ................. oo s 9,159.000
34964C-106 . ... FORTUNE BRANDS HOME & SECURIT ..... ....... ... ..., 3,961.000
34980V-10-6 . ... FOSSILGROUPINC ... . ..o s s 110.000
354613-10-1 ... FRANKLINRESOURCESINC .............. s s 892.000
35671D-85-7 ... FREEPORT-MCMORAN COPPER&GOLDINC ... ....... .....os ot 2,277.000
35906A-10-8 ... FRONTIER COMMUNICATIONS CORP ... ..o oo o 2,193.000
36467TW-10-9 .... GAMESTOP CORPNEW ............oooiis i e e, 256.000
364730-10-1 ... GANNETTINC ... e s 503.000
364760-10-8 ... GAPINC . e 605.000
368736-10-4 ... GENERACHLDGSINC ...t s s 3,308.000
369550-10-8 ... GENERALDYNAMICS CORP ..ot s s e 729.000
369604-10-3 . ... GENERALELECTRICCO .........oovviies e s o 22,343.000
370023-10-3 ... GENERAL GROWTHPPTYSINCNEW ...... ....... ..o o, 1,215.000
370334-10-4 . ... GENERALMILLSINC ... s s 1,408.000
37045V-10-0 . ... GENERALMTRS CO ... s s 2,485.000
37253A-10-3 . ... GENTHERMINC ... ... o s s 6,457.000
372460-10-5 . ... GENUINEPARTS CO ... s s 340.000
37247D-106 . ... GENWORTHFINLING ... s 1,083.000
375558-10-3 . ... GILEAD SCIENCESINC ... s s 3,358.000
38141G-10-4 ... GOLDMAN SACHSGROUPINC ............ ..o i e, 916.000
382560-10-1 ... GOODYEARTIRE&RUBBERCO .......... ooooee v o 540.000
38259P-50-8 ... GOOGLEINC ..o e s 610.000
384109-104 ... GRACOINCCOM ..o s s 2,381.000

(continues)
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384637-10-4 ... GRAHAMHLDGS COCOM ... s s e 452.000 ........ 299,821 ... 663.320 ......... 299,821 ... 28165 . 75,65 ... 75,656 ... Lo 1211212013 ...
384802-10-4 ... GRAINGERWWINC ... s s e 136.000 ......... 34,737 ... 265420 ... M 34,322 o M5 M5 Lo 1211212013 ...
38526M-10-6 .... GRANDCANYONEDINC............ooooin oo s e 5,423.000 ........ 236,443 ... 43.600 ......... 236,443 ... 180,966 ... e e 55417 55,417 ... Lo 08/21/2013 .....
406216-10-1 ... HALLIBURTON CO ...t s s e 1,865.000 ......... 94,141 ... 50.750 .......... 9141 69,299 ... 1622 20,041 20,041 Lo 07/19/2013 .....
412822108 ... HARLEY DAVIDSON INC ... s s 489.000 ......... 33,888 ... 69.240 .......... 33,858 ... 33,392 103 486 . 466 ... Lo 1211212013 ...
413086-10-9 ... HARMAN INTLINDSINC ... e s 149.000 ......... 12,19% ... 81.850 .......... 12,19 ... LR PP 355 35 Lo 1211212013 ...
413875-10-5 ... HARRISCORP DEL ...t e s e 235.000 ......... 16,406 ...... 69.810 .......... 16,406 ......... 18,300 L 1,006 . 1,06 . Lo 1211212013 ...
416515-10-4 ... HARTFORD FINLSVCS GROUPINC ........ ..o v o 998.000 ......... 36,18 ... 36.230 ... 36,158 ... 35,104 1,054 1,054 Lo 1211212013 ...
418056-10-7 ..... HASBROINC ... . ... 253.000 ......... 13,918 ... 55.010 .......... 13,918 ... 13,028 L 895 895 ... Lo 1211212013 ...
40414L-10-9 ...  HCPINCCOM ... s 998.000 ......... 36,247 ... 36.320 ... 36,247 ... 35,650 L 597 597 Lo 1211212013 ...
42217K-10-6 . ... HEALTHCAREREITING ... ... s s 629.000 ......... 33,69 ... 53,570 .......... 33,696 ......... 33,800 L 9% (95) .o Lo 1211212013 ...
421924-30-9 ... .. HEALTHSOUTH CORP COMNEW .......... ..ooos s 7,397.000 ........ 246,468 ... 3830 . 246,468 ........ 156,151 1331 90,37 90,317 ... Lo 08/01/2012 .....
422806-10-9 ..... HEICOCORP ... . ..o i i 3,449.000 ........ 199,870 ...... 57950 ... 199,870 ........ 181,009 o BTN BIT Lo 10/10/2013 ...
423452-10-1 ... HELMERICH & PAYNEINCCOM ........... .ooos s 234.000 ......... 19,675 ... 84.080 .......... 19,675 ... 4,286 . 259 5389 ... 656 ......... 4733 Lo 08/07/2013 .....
427866-10-8 ... HERSHEY COMPANY ... s s 328.000 ......... 31,891 ... 97.230 ... 31,891 L 19,210 T4 8,203 .. 8,203 ... Lo 1212112012 ...
42809H-10-7 ... HESSCORP ... .o e e 633.000 ......... 52,580 ... 83.000 .......... 52,53 ... 49712 188 2,167 2,167 Lo 1211212013 ...
428236-10-3 ... HEWLETT PACKARD CO ...t s s 4,217.000 ..., "7,992 ... 21980 ... "7,992 ... 112,025 5467 .. 5467 ... Lo 1211212013 ...
437076-10-2 ... HOMEDEPOTINC ..o s s 3,094.000 ........ 264,760 ... 82.340 ... 264,760 ........ 153,639 . 5607 63,396 ... 63,396 ................. Lo 121212012 ...
438516-10-6 ... HONEYWELLINTLINC ... s s 1,722.000 ........ 157,339 ... 9310 ... 157,339 ... 8,875 e 8,464 ... 8,464 ... Lo 1211212013 ...
440327-104 ... HORACE MANN EDUCATORS CORPNEW .. ....... ........ ..., 9,463.000 ........ 298,463 ...... 31540 ... 298,463 ........ 81,912 T3 109,582 .. 109,582 ... Lo 04/03/2012 ...
440452-10:0 ... HORMELFOODS CORP ...t e s e 295.000 ......... 13,35 ... B 13,36 ... T 185 185 Lo 1211212013 ...
441060-10-0 ..... HOSPIRAINC ... ... i e 363.000 ......... 14,985 ... 49280 ... 14,986 ... T B0 L 35 35 Lo 1211212013 ...
44107P-10-4 ... .. HOSTHOTELS &RESORTSINC ... oois s 1,646.000 ......... 31,998 ... 19.440 ... 31,998 ... 20,529 o 2,469 .. 2,469 ... Lo 1211212013 ...
44267D-10-7 . ... HOWARD HUGHES CORP ..ot s s 2,09.000 ........ 251,730 ... 120,100 ......... 251,730 ... A SR IS5 5655 ... 31,863 ... Lo 08/21/2013 .....
443683-10-7 ... HUDSON CITY BANCORP ...t s s 1,043.000 .......... 9,8%5 ... 9.430 ... 9,835 ... 9,500 L 269 209 Lo 1211212013 ...
444859-10-2 ...  HUMANAINC ... ... 343.000 ......... 35,404 ... 10320 .......... 35,404 ... 3494 9 M Lo 1211212013 ...
446150-10-4 ... .. HUNTINGTON BANCSHARES INCCOM ... ....... ...ooos o 1,820.000 ......... 17,563 ....... 9.650 .......... 17,53 ... 11000 B4 W Lo 1211212013 ...
447462-10-2 . ... HURON CONSULTINGGROUPINC ......... ..o s 3,513.000 ........ 220,160 ...... 62.670 ......... 220,160 ........ 175,964 o 419 419 Lo 09/10/2013 .....
44919P-50-8 . .. .. IAC/INTERACTIVECORP ... o i 4,419.000 ........ 303,369 ...... 68.651 ......... 303,369 ........ 210,256 . 2,306 . 813 1,429 ... 81,684 ................. Lo 06/18/2013 .....
45169U-10-5 . ... [GATECORP COM .......oiiiiiiiiiis i e 6,778.000 ........ 212,204 ... 40.160 ......... 212,204 ... 200,003 . e 5,141 5,41 ... Lo 1/19/2013 ...
452308-10-9 ... ILLINOISTOOLWKS INC ... e e e, 904.000 ......... 76,008 ...... 84.080 .......... 76,008 ......... 71029 o 4919 4919 Lo 1211212013 ...
45672H-104 ... INFOBLOXINC COM .........oviiiiiiis i e e 4,346.000 ........ 143,505 ... 33.020 ... 143,505 ... 138,116 e e 5389 ... 40,852 ... (35,463) ...l Lo 10/10/2013 ...
45822P-10-5 ... INTEGRYSENERGY GROUPINC .......... ..oooo o e, 175.000 .......... 9,522 ... 5440 ... 9,522 ... 9,302 L 20 200 Lo 1211212013 ...
458140-10-0 ... INTELCORP .........0oiiiiitiiiiiiis i e e 10,931.000 ........ 283,714 ... 256,95 ... 283,714 ... 45846 ... 4485 37,868 37,868 ... U 1211212013 ...
45866F-10-4 ... INTERCONTINENTALEXCHANGE GROUPCOM .. ....... ... oo, 251.000 ......... 56,455 ... 2490 ... 56,45 ......... 40,623 ... 864 . 15,832 15,832 .. U 03/2172013 .....
459200-10-1 ... INTERNATIONAL BUSINESS MACHINES ... ....... ........ ..., 2,259.000 ........ 43,11 . 187.570 ......... 3,11 392,162 L e 3,558 31,588 . Lo 1211212013 ...
459506-10-1 ... INTERNATIONAL FLAVORS & FRAGRANCES ....... ........ ....... 1,573.000 ........ 135,247 ... 85.980 ......... 135,247 ... 125372 ... 544 544 9,875 ... 648 ... 926 ... Lo 1211212013 ...
459902-10-2 ... INTERNATIONAL GAME TECHCOM ........ ..o o 5712.000 ......... 10,388 ...... 18.160 .......... 10,388 ... 0,0 416 476 Lo 1211212013 ...
460146-10-3 ... INTERNATIONALPAPER CO ..........oooo oo i 978.000 ......... 47,951 ... 49.00 .......... 47,951 5213 2,678 2,618 Lo 1211212013 ...
460690-10-0 ... INTERPUBLIC GROUPCOSINC .........co oo s 926.000 ......... 16,390 ...... 17.700 ... 16,390 ... B A8 94 M4 Lo 1211212013 ...
461202-10-3 ... INTUIT Lo 651.000 ......... 49,684 ... 76.30 ... 49,684 ... 8414 120 120 Lo 1211212013 ...
46120E-60-2 . ... INTUITIVE SURGICALINC ... o e 87.000 ......... 3,415 ... 384.080 ... B45 32,192 o 1223 1228 Lo 1211212013 ...
46146P-10-2 ... INVESTORS BANCORPINC ...........oooo oo s 5,757.000 ........ 147,264 ... 2550 ... 147,264 ... 2,71 1202 44905 4905 Lo 04/2012011 ...
462846-10-6 ..... IRONMTNINC ... 373.000 ......... "2 30.350 ... M3 10,805 L 505 505 Lo 1211212013 ...
450911-20-1 ... ITTCORP ..o e e 6,199.000 ........ 269,161 ...... 4340 ... 269,161 ........ 109,102 oo 2,588 123,782 123,78 Lo 02/13/2012 ...
466313-10-3 ..... JABILCIRCUITING ... e e 405.000 .......... 7,063 ... 1740 ... 7,063 ... L PP 684 ... (684) ... Lo 1211212013 ...
466367-10-9 ... JACKINTHEBOXINC ... s s 4,867.000 ........ 43,447 ... 50.020 ......... 43,447 ... 186,322 o 57125 5715 ... Lo 06/18/2013 .....
469814-10-7 ... JACOBENGR GROUPINCDELCOM ....... oot i e 288.000 ......... 18,141 . 62.990 .......... B4 18,317 o 1824 1824 Lo 1211212013 ...

(continues)
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471109-10-8 ... JARDENCORPCOM ... e e 4,006.000 ........ 245,768 ... 61.350 ......... 245,768 ... 200,000 L D749 25,749 .. Lo 11/19/2013 ...
478160-10-4 ..... JOHNSON &JOHNSON ..o s s 6,183.000 ........ 566,301 ...... 91.590 ......... 566,301 ........ 433,48 18,014 182,873 132,873 . Lo 121212012 ...
478366-10-7 ... JOHNSONCTLSINC . ... s s 1,501.000 ......... 77,000 ... 51300 ... 7,001 ... 15,184 1847 1847 Lo 1211212013 ...
481165-10-8 ..... JOYGLOBALINCCOM ..o s e 233.000 ......... 13,628 ...... 58.490 .......... 13,628 ......... LA PP 146 145 Lo 1211212013 ...
46625H-10-0.. ... JPMORGAN CHASE & CO ... s s 8,180.000 ........ 478,366 ...... 58.480 ......... 478,366 ........ 395,838 L 8,211 82,528 ... 7,460 ... 75,088 ... Lo 09/2172013 .....
48203R-10-4 ... JUNIPERNETWORKS INC ... s s 1,112,000 ......... 25,08 ... 2510 ... 25,008 ... 23,000 . 2,012 2,012 Lo 1211212013 ...
482821104 ... KADANTINC ... e s 8,027.000 ........ 325,264 ... 40520 ... 325,264 ... 166,239 ... 321 12,488 . 12,488 .. Lo 011712012 ...
485170-30-2 ... KANSAS CITY SOUTHERN ............coo s s e 242.000 ......... 29,97 ... 123.830 .......... 2997 ... 28,383 L 1,604 1,604 . Lo 1211212013 ...
48562P-10-3 . .. .. KAPSTONE PAPER & PACKAGINGCRP ... ....... ... ool 4,5385.000 ........ 253,305 ... 55.860 ......... 253,35 ... 70,020 oo 152,693 ... 152,693 ... Lo 11109/2011 ...
487836-10-8 ... KELLOGG CO ... s s 565.000 ......... 34,505 ... 61.070 .......... 34,505 ... 34,204 21 M1 Lo 1211212013 ...
493267-10-8 ... KEYCORPNEW ... oo s s 2,000.000 ......... 26,840 ... 13,420 ... 26,840 ... 26,220 o 620 . 620 ... Lo 1211212013 ...
494368-10-3 ... KIMBERLY-CLARKCORP ... ..o s s 840.000 ......... 87,746 ... 104460 .......... 87,746 ... 87,284 482 462 o Lo 1211212013 ...
49446R-109 . .. .. KIMCORLTY CORP ... s s 899.000 ......... 17,755 ... 19.750 ... 17,756 ... 770D 456 (456) ... Lo 1211212013 ...
49456B-10-1 . ... KINDERMORGAN INCDEL ..o s s 1,477.000 ......... 53,112 ... 36.000 .......... 53,172 ... 48,618 4,554 4,54 Lo 1211212013 ...
482480-10-0 ... KLA-TENCORCORP ... s s 364.000 ......... 23,463 ... 64.460 .......... 28,463 ... 20,206 . 187 187 Lo 1211212013 ...
500265-10-4 ... KOHL'S CORP ...\ e s 448.000 ......... 25,44 ... 56.750 .......... 2544 ... 24047 T T Lo 1211212013 ...
50076Q-10-6 .... KRAFTFOODSGROUPINC ...........coo oo i e 1,307.000 ......... 70,460 ... 53910 .......... 70,460 ......... 89,270 o 1190 1190 Lo 1211212013 ...
501044-10-1 ... KROGERCO ..o s s 1,187.000 ......... 44946 ... 39530 ... 4496 ... N PR 50 ... (530) .o Lo 1211212013 ...
501797-10-4 ... LBRANDSINC ... .o s s 534.000 ......... 33,08 ... 61.850 .......... 33,028 ... R T 515 515 Lo 1211212013 ...
502424-104 ... L-3 COMMUNICATIONS HLDGS INC ........ ..o oooiis e 197.000 ......... 21,061 ... 106.860 .......... 21,051 ... 19,980 L e 1072 102 Lo 1211212013 ...
50540R-40-9 . ... LABORATORY CORP AMERHLDGS ........ ..o voiiis i 198.000 ......... 18,091 ... 930 18,091 ... L P 697 697 . Lo 1211212013 ...
512807-10-8 ..... LAMRESEARCHCORP ........ooiiiiet s s e 358.000 ......... 19,493 ... 54450 ... 19,43 ... 18,204 o 1289 1,280 Lo 1211212013 ...
524901-10-5 ... LEGGMASONING ... s 238.000 ......... 10,348 ... 43.480 ... 10,348 ... 0,883 L B65 .. 665 ... Lo 1211212013 ...
524660-10-7 ... LEGGETT&PLATTINC ... s s 312.000 ... 9,653 ... 30940 ... 9,653 ... 0,080 L 573 513 Lo 1211212013 ...
526057-10-4 . ... LENNARCORP ... i s s 364.000 ......... 14,400 ... 39560 .......... 14,400 ... 12,726 o 1674 1674 Lo 1211212013 ...
527288-10-4 . ... LEUCADIANATLCORP ... s s 688.000 ......... 19,498 ... 28340 ... 19,498 ... 18,927 5T 511 Lo 1211212013 ...
53217V-10-9 ... LIFE TECHNOLOGIESCORP ............o. s s 379.000 ......... 28,78 ... 7580 ... 28,728 ... 28,609 . 59 5 Lo 1211212013 ...
53220K-50-4 . ... LIGAND PHARMACEUTICALSINC .......... ..o s 4,28.000 ........ 22,393 ... 52,600 ......... 22,393 ... 85,196 .. 134,704 134,704 Lo 06/27/2012 .....
534187-10-9 ... LINCOLN NATLCORPIND COM ........ooos s s 580.000 ......... 20,940 ... 51620 .......... 2,940 ... 19,149 136 10,799 10,79 Lo 09/2772013 .....
535678-10-6 ..... LINEAR TECHNOLOGY CORP ..ot s s e 512.000 ......... 23,32 ... 45550 ... 28,32 ... 2,28 o 1105 1106 Lo 1211212013 ...
539830-10-9 ..... LOCKHEEDMARTINCORP ...t s s e 591.000 ......... 87,858 ... 148.660 .......... 87,858 ......... 83,571 1,636 4287 4287 Lo 112512013 ...
540424-10-8 ... LOEWSCORP ... e s 671.000 ......... 32,39 ... 48.240 ... 32,389 ... 33 1,057 1,057 Lo 1211212013 ...
544147-10-1 ... LORILLARDINC . ... e s 820.000 ......... 44,558 ... 50.680 .......... 41,55 ... 300 28 28 Lo 1211212013 ...
548661-10-7 ... LOWE'SCOSING ... s s 2,308.000 ........ 14,361 ... 49550 ......... 14,361 ... 108,205 o e 6,006 ... 6,066 ................. Lo 1211212013 ...
502161-10-2 ... LSICORPORATION ... s s e 1,200.000 ......... 13,242 ... 11036 .. 13,242 ... 0,500 e e 3692 3692 Lo 1211212013 ...
55261F-104 ... M&TBKCORP .. ..o e s 285.000 ......... 33,180 ... 116.420 .......... 33,180 ... 32,508 o B52 i 652 ...l Lo 1211212013 ...
554382-10-1 ... MACERICHCO ... s s 308.000 ......... 18,138 ... 56.890 .......... 18,138 ... 18,022 L M Mo Lo 1211212013 ...
55616P-10-4 . ... MACYSINC ... i 825.000 ......... 44,05 ... .. 53.400 .......... 44,05 ... A TI0 L 1846 1896 Lo 1211212013 ...
55933J-20-3 ... MAGNACHIP SEMICONDUCTORCORP ... ....... ........ .. 11,898.000 ........ 22,0011 ... 19.500 ......... 22,011 ... 187,394 44618 ... 2,901 ... M7 Lo 01/03/2013 .....
562750-10-9 ..... MANHATTANASSOCSINC ... s s 2,003.000 ........ 235,312 ... M7.480 ... 25,312 ... 91,587 M4451 14451 Lo 05/31/2012 ...
565849-10-6 ... MARATHONOILCORP ... s s 1,567.000 ......... 54,962 ...... 35300 ... 54,962 ... 5,08 1,456 ... (1,456) ... Lo 1211212013 ...
56585A-10-2 . ... MARATHONPETE CORP ...t s s 687.000 ......... 63,019 ...... 91730 ... 63,019 ......... 58,970 L 4,048 4,048 Lo 1211212013 ...
570535-10-4 . ... MARKELCORP ... . oo s s 188.000 ........ 109,106 ..... 580.350 ......... 109,106 ......... 96,012 o 13,094 ... 4181 8,914 ... Lo 06/18/2013 .....
571903-20-2 ... MARRIOTTINTLINCNEW ... 499.000 ......... 24,66 ... 49.351 ... 24,66 ... 23,012 o 1614 1614 Lo 1211212013 ...
571748-10-2 ... MARSH & MCLENNANCOSINC .........o0 s s 1,206.000 ......... 58,322 ...... 48,360 .......... 58,322 ... 57,180 o T2 12 Lo 1211212013 ...
574599-10-6 ..... MASCO CORP ... ..o e s 783.000 ......... 17,829 ... 270 ... 17,89 ......... 16,858 . e 91 91 Lo 1211212013 ...
57636Q-10-4 .... MASTERCARDINCCLA ... ... i i 28.000 ........ 190,485 ... 835.460 ......... 190,485 ........ 118,674 M8 Mo Lo 1211212013 ...
577081-10-2 ..... MATTELING ... e s 756.000 ......... 36,970 ... 47580 ... BI0 34264 1706 o 1706 Lo 1211212013 ...
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55264U-10-8 . .. .. MB FINANCIALINCNEW COM ... s s 7,430.000 ........ 238,206 ...... 32,080 ......... 238,206 ........ 208,305 9,880 L. 9,880 ... Lo 1211212013 ...
579780-20-6 ..... MCCORMICK& COINC ... e s 290.000 ......... 19,987 ... 68.920 .......... 19,987 ... 19,748 29 29 Lo 1211212013 ...
580135-10-1 ... MCDONALD'S CORP ... ...t s e e 2,193.000 ........ 212,787 ... 97.030 ......... 22,787 ... 208,446 L e 6,341 6,341 . Lo 1211212013 ...
580645-10-9 ..... MCGRAWHILLFINLING ... s s 604.000 ......... 41,33 ... 78200 ... 1,233 A3,554 3679 3679 Lo 1211212013 ...
58155Q-10-3 ... MCKESSONCORP ............ccooiiiiis it e e, 502.000 ......... 81,023 ..... 161.400 .......... 81,023 ......... 71885 o 9,388 9,388 Lo 101252013 ...
582839-10-6 ..... MEAD JOHNSONNUTRITIONCO .......... s s 444,000 ......... 37,189 ... 83.760 .......... 189 BT A8 e Mmoo (M0) oo Lo 1211212013 ...
583334-10-7 ... MEADWESTVACO CORP .........oiies s s e 390.000 ......... 14,403 ... 36.90 ... 14,403 ... 18,848 L 755 785 Lo 1211212013 ...
58502B-10:6 ... MEDNAXINCCOM ... s s 4,540.000 ........ 242,345 ... 53.380 ......... 242,345 ... 2,807 L 538 58 Lo 1012312013 ...
585055-10-6 . ... MEDTRONICING ... .o s s 2,188.000 ........ 125,569 ...... 5730 ... 125,569 ... 21,972 3507 3507 Lo 1211212013 ...
587200-10-6 . ... MENTOR GRAPHICS CORP ...........oo s s 4,689.000 ........ 112,864 ... 24.00 ... 112,864 ... 80,323 ... 21 T 254 456 ... 32,086 ... Lo 01/03/2013 .....
58933Y-10-5 ... MERCK& COINCNEW ... s s 6,421.000 ........ 21,311 50.050 ......... 21,311 0,435 10,9 . 10,96 ... Lo 1211212013 ...
59156R-10-8 . ... METLIFEINC ... s s 2,457.000 ........ 132,481 ... 539200 ... 132,481 ... 93,415 . M2 39,086 ............ oo 38,924 Lo 03/2172013 ...
595017-10-4 ... MICROCHIP TECHNOLOGY INC ........... ..o s 433.000 ......... 19,377 ... 44750 ... 19,877 . 18, 21T 1160 1160 U 1211212013 ...
595112-10-3 ... MICRON TECHNOLOGY INC ... s s 2,218.000 ......... 49,547 ... 2750 ... 49,547 ... A9 BT 1,94 (1,954) ... Lo 1211212013 ...
504918-10-4 . ... MICROSOFTCORP ... e s 16,631.000 ........ 622,166 ...... JAM0 622,166 ........ 547,302 . 5,880 L. 64,527 .. 64,527 ... Lo 1211212013 ...
596278-10-1 ... MIDDLEBY CORP COM ...t s s e 1,666.000 ........ 399,380 ... 29.724 ... 399,380 ........ 192,656 .. e 185,782 .. 185,782 ...l Lo 09/26/2012 .....
608190-10-4 ..... MOHAWKINDSINC ... s s 1,969.000 ........ 203,184 ... 148.900 ......... 203,184 ... 255,826 L 3,558 37,588 . Lo 1213112013 ...
60871R-20-9....... MOLSON COORSBREWING CO ...t i s e 346.000 ......... 19,428 ... 56.150 .......... 19,428 ... 18,010 L 93 M3 Lo 1211212013 ...
609207-10-5 ... MONDELEZINTLING ... s s 3,907.000 ........ 137,917 .. 35300 ... 137,917 L 5106 ... 5106 ...l Lo 1211212013 ...
61166W-10-1 ... MONSANTOCO ...t e e 1,170.000 ........ 136,364 ... 116.550 ......... 136,364 ........ 129,194 e 769 7169 Lo 1211212013 ...
611740-10-1 ... MONSTERBEVERAGE CORP ..........oe s s e 298.000 ......... 20,19% ... 67.770 ... 20,195 ... 18,300 L e 1831 1831 Lo 1211212013 ...
615369-10-5 ..... MOODYS CORP ... oot e s e 426.000 ......... 33,48 ... 78470 ... 33,428 ... 30,615 o e 2813 2813 Lo 1211212013 ...
617446-44-8 ... .. MORGAN STANLEY ... o s s 3,051,000 ......... 95,679 ...... 31360 ... 95,679 ... 03,178 2,501 2,501 Lo 1211212013 ...
61945C-10-3 . ... MOSAICCO ...\ s s 747.000 ... 3,311 .. a0 B3 30,30 2,515 2,515 Lo 1211212013 ...
620076-30-7 . ... MOTOROLA SOLUTIONSINC ... s s 519.000 ......... 35,083 ... 67.500 .......... 35,033 ... 33,0t 1332 1882 Lo 1211212013 ...
55354G-10-0 ... MSCIINC ...... ... 6,384.000 ........ 219,108 ... 870 .. 219,108 ........ 28,166 . 60,942 ... 60,942 ... Lo 07/09/2013 .....
626717-10-2 ... MURPHY OILCORP ... s s 385.000 ......... 24,919 ... 64.880 .......... 8919 ... 24,381 B17 617 Lo 1211212013 ...
628530-10-7 ... MYLANINC ..o s 838.000 ......... 36,369 ...... 43.400 ... 36,369 ... 35,209 L 1180 1160 Lo 1211212013 ...
631103-10-8 ... NASDAQOMXGROUPINC ... s s 253.000 ......... 10,069 ...... 39.800 .......... 10,060 .......... 0,826 L W4 4 Lo 1211212013 ...
637071-10-1 ... NATIONAL OILWELLVARCOINC .......... e s 938.000 ......... 74,59 ... 79530 ... 74599 . T3,T40 850 i 850 ...l Lo 1211212013 ...
64110D-10-4 ... NETAPPINC ... e s 746.000 ......... 30,690 ...... 4140 . 30,690 ......... 20,083 1108 1108 Lo 1211212013 ...
64110L-10-6 ... NETFLIXING ... o e s 129.000 ......... 47,494 ... 368.170 ... 47,494 L AT 669 .......... (669) .......oooiiinnn Lo 1211212013 ...
651229-10-6 ..... NEWELLRUBBERMAIDINC .............o s s 632.000 ......... 20,483 ... .40 . 20,483 ... 19,803 L T0 0 Lo 1211212013 ...
651290-10-8 ..... NEWFIELDEXPLCOCOM ..........oovs s s e 298.000 .......... 7,340 ... 24630 ... 7,340 L 32 322 Lo 1211212013 ...
651639-10-6 ..... NEWMONTMININGCORP ... s s 1,092.000 ......... 25,149 ... 28.00 .......... 25,149 ... 2D A Mo (1) Lo 1211212013 ...
65249B-10-9 ... NEWSCORPNEW ... ..o s s 1,093.000 ......... 19,696 ...... 18.020 .......... 19,69 ......... 19,070 L e 525 55 U 1211212013 ...
65339F-10-1 ... NEXTERAENERGY INCCOM ... s s 932.000 ......... 79,798 ... 85.620 .......... 79798 ... TI2T2 o 2,56 2,56 Lo 1211212013 ...
654106-10-3 ... NIKEINC ... 1,641.000 ........ 129,048 ... 78.640 ... 129,048 ... 89,813 ... o B89 . 39,235 39,235 Lo 03/08/2013 .....
65473P-10-5 ... .. NISOURCEINC ... o s s 686.000 ......... 22,556 ... 32,880 ... 255 ... 21,280 o 1280 1,280 Lo 1211212013 ...
655044-10-5 . ... NOBLE ENERGY INC ... s s 788.000 ......... 53,671 ...... 68.110 .......... 53,671 ......... B3 0Tl o 507 (507) oo Lo 1211212013 ...
655664-10-0 . ... NORDSTROMINC ... s s 316.000 ......... 19,529 ... 61.800 .......... 19,529 ... 19,008 . e A 432 Lo 1211212013 ...
655844-10-8 ... NORFOLK SOUTHERN CORP ... s s e 684.000 ......... 63,496 ...... 9280 .......... 63,49% ......... 50,905 L 3500 3500 Lo 1211212013 ...
664397-10-6 ... NORTHEASTUTILS ... ..o s s 691.000 ......... 29,291 ... 4230 ... 29,291 ... 28,507 o 695 695 ... Lo 1211212013 ...
665859-10-4 . ... NORTHERNTRUSTCORP ... ..o s s 495.000 ......... 30,63 ... 61.890 .......... 30,636 ......... 28,337 2,299 2,29 Lo 1211212013 ...
666807-10-2 ... NORTHROP GRUMMAN CORP ..o s s e 505.000 ......... 57,818 ... 114610 .......... 51,878 ... 54,580 L 3289 3289 Lo 1211212013 ...
629377-50-8 ..... NRGENERGYINC ..o e s 709.000 ......... 20,362 ... 2870 ... 2,362 ... 19, BTt 492 492 Lo 1211212013 ...
670346-10-5 ... NUCORCORP ... e s 698.000 ......... 37,289 ... 53.380 .......... 3,259 30,70 1466 . 1,466 ... Lo 1211212013 ...
67066G-10-4 .... NVIDIACORP ... .o e e 1,269.000 ......... 20,39 ... 16.020 .......... 2039 ... 19,082 L M L Lo 1211212013 ...
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67103H-10-7 ... OREILLY AUTOMOTIVEINC ... s s 238.000 ......... 30,633 ... 128710 ... 30,633 ... 20,784 o 869 . 869 ... Lo 1211212013 ...
674599-10-5 ... OCCIDENTALPETECORPDEL ..ot i s 1,768.000 ........ 168,137 ...... 95.100 ......... 168,137 ........ 181,021 e e 6,616 ... 6,616 ... Lo 1211212013 ...
675232-10-2 ..... OCEANEERING INTERNATIONALINC ...... ....... ..o 4,000.000 ........ 315,520 ... 78.880 ......... 315,520 ... W64 3,360 L B0 95,170 ... Lo 01/03/2013 .....
675746-30-9 ..... OCWENFINLCORP ...t s s e 4,791.000 ........ 265,661 ...... 55.450 ......... 265,661 ......... 83,280 L 99,940 .. 99,940 ... Lo 0712212011 .....
679580-10-0 ... OLD DOMINION FGHTLINES .........coooe s s 3,077.000 ........ 163,143 ... 53.00 ......... 163,143 ... 50,40 57,663 ... 57,663 ................. Lo 05/23/2011 .....
681904-10-8 ..... OMNICAREINC ... e s 5,423.000 ........ 327,382 ... 60.360 ......... 327,382 ... 183,427 4007 126,587 ... 126,587 ...l Lo 04/18/2013 .....
681919-10-6 ..... OMNICOMGROUPINC ... s s 564.000 ......... 4,945 ... 430 496 38,913 3,082 3,082 Lo 1211212013 ...
682680-10-3 ... ONEOKINCNEW ... i e s e 452.000 ......... 28,105 ...... 62.180 .......... 28,105 ... 26,545 L 1561 1,561 Lo 1211212013 ...
68389X-10-5 . ... ORACLECORP ... oo s s 7,686.000 ........ 294,066 ...... 38.260 ... 294,066 ........ 22,006 ... 1,384 38,627 38,627 .. Lo 10/18/2013 ...
690768-40-3 . ... OWENSILLING ... s s 361.000 ......... 2,917 ... 3B780 ... 2,917 ... 12,081 L 856 856 ... Lo 1211212013 ...
693718-10-8 ... PACCARING ... ... o i 77.000 ... 45,975 ... 50170 ... B975 43,619 L 2,356 2,36 Lo 1211212013 ...
695156-10-9 ..... PACKAGING CORPAMER COM ... o s 3,562.000 ........ 25,403 ... 63.280 ......... 205,403 ... 218,208 .......... 1425 7195 1,704 5491 Lo 11719/2013 ...
696429-30-7 ... PALLCORP ... s 245.000 ......... 20,911 ... 85.350 .......... 20911 20,133 o T T Lo 1211212013 ...
698813-10-2 ... PAPA JOHN'S INTERNATIONALINC ........ ....... oo 5,812.000 ........ 263,865 ...... 45400 ... 263,865 ......... 86,591 ... 1580 104,209 .. 104,209 ... Lo 04/2172011 ...
700666-10-0 . ... PARKOHIOHLDGS CORP ...........covt s s 6,184.000 ........ 324,042 ... 52,400 ......... 324,042 ... 106,179 o 192,261 192,261 ... Lo 121412011 ...
701094-10-4 ... PARKERHANNIFINCORP ... s s e 327.000 ......... 42,085 ..... 128.640 .......... 42,085 ......... K P 324 3214 Lo 1211212013 ...
703395-10-3 ... PATTERSONCOSINC ...t e s e 182.000 .......... 7498 ... 420 .o 7498 ... 5 T 126 126 Lo 1211212013 ...
704326-10-7 ... PAYCHEXINC ... ... .o e s 714.000 ......... 32,508 ... 45530 ... 32,508 ... 30,71 1I9T 1797 Lo 1211212013 ...
704549-10-4 ... PEABODY ENERGY CORP .........ccoovt s s e 592.000 ......... 1,662 ... 19.530 ... 11,662 ......... 10,842 L T20 720 Lo 1211212013 ...
712704105 ... PEOPLES UNITED FINANCIALING ......... ... s o 10,167.000 ........ 153,726 ... 15120 ... 153,725 ... 144884 3075 8,841 ... 8,129 ........... M3 Lo 1211212013 ...
713291102 ... PEPCOHOLDINGSINC ...t s s e 547.000 ......... 10,464 ...... 19130 ... 10,464 ......... 10,210 L e B4 24 Lo 1211212013 ...
713448-10-8 ... PEPSICOINC ... s s 3,384.000 ........ 280,669 ...... 82.940 ... 280,669 ........ 204,960 o 5,700 5709 .. Lo 1211212013 ...
714046-10-9 ... .. PERKINELMERINC ... s s 246.000 ......... 10,143 ... 4220 .. 10,143 ... 0 B3 L 511 Lo 1211212013 ...
716768-10-6 ... PETSMARTINC ... o s s 28.000 ......... 16,587 ...... 72750 ... 16,587 ... 18,087 4o ) . Lo 1211212013 ...
717081-10-3 ... PRIZERINC ... 14,200.000 ........ 434,946 ... ... 30.630 ... 434,946 ... 385,964 .. 8,800 ... 48976 . 48976 .. Lo 1211212013 ...
69331C-10-8 . ... PGEE CORP ... oo s 977.000 ......... 39,354 ... 40280 .......... 39,354 ... 39,326 L B B Lo 1211212013 ...
718172-10-9 ... PHILIPMORRISINTLING ... s s 3,496.000 ........ 304,606 ...... 87.130 ... 304,606 ........ 298,280 L 6,318 6,318 ... Lo 1211212013 ...
718546-10-4 ... .. PHILLIPS 86 COM .. ... .o s s 1,341.000 ........ 103,431 ... 7130 ... 103,431 ... 95,782 o 7670 7670 Lo 1211212013 ...
72346Q-10-4 ... PINNACLE FINLPARTNERSINC ........... ... oo s, 4,370.000 ........ 142,156 ... 3250 ... 142,156 ... 109,583 . B0 RSB RS54 Lo 06/18/2013 .....
723484-10-1 ... PINNACLE WEST CAPCORP .......coiiis s s e 241.000 ......... 12,754 ... 5920 ... 12,75 ... L2 2 4 0 Lo 1211212013 ...
723787-10-7 ... PIONEERNATRESCO ..ot e s e 304.000 ......... 55,9657 ... 184.070 .......... 55,957 ... P 1560 1,560 . Lo 1211212013 ...
724479100 ... PITNEYBOWESINC ... s s 443.000 ......... 10,322 ... 2830 ... 10,322 ... N 566 L. 566 ...l Lo 1211212013 ...
729251-10-8 ... PLUMCREEKTIMBERCOINC ..........oe s s 384.000 ......... 17,800 ...... 46.510 .......... 17,800 ......... 11012 B4T BAT Lo 1211212013 ...
693475-10-5 ... PNCFINLSVCSGROUPINC .........cooon s s 1,166.000 ......... 90,488 ...... 7750 ... 90,458 ......... 88,562 i 1897 1897 Lo 1211212013 ...
69349H-10-7 ... PNMRESINC ... e s 12,111.000 ........ 22,117 ... 8120 ... 22,117 . U307 8,100 ... B721 8720 Lo 10/15/2012 ...
73278L-10-5 ... POOL CORPORATIONCOM ... s s 4,212.000 ........ 48,314 ... 58.140 ... 48,3714 ... 175,264 ... 2,993 58,903 .. 58,903 ... Lo 03/1212013 .....
693506-10-7 ... PPGINDSINC ... o s 314.000 ... 59,5583 ... 189.660 .......... 59,553 ... 56,875 ... 81 2,678 2,618 Lo 11/08/2013 ...
69351T-10-6 ... PPLCORP ... s 1,386.000 ......... “705 .. 30.00 ... 4,705 40,620 L 1,085 1,085 . Lo 1211212013 ...
74005P-10-4 . .. .. PRAXAIRING ... .. s 647.000 ......... 84,129 ... 130.030 .......... 84,129 ... 80,735 o 334 334 Lo 1211212013 ...
740189-10-5 ... .. PRECISION CASTPARTS CORP . ... s s 319.000 ......... 85,907 ... 269.300 .......... 85,907 ......... 81,025 o 4882 4882 ... Lo 1211212013 ...
T412D-10-1 ... .. PRESTIGE BRANDS HOLDINGSINC ........ ..o o 4,559.000 ........ 163,212 ... 35.800 ... 163,212 ... 23,616 . 1895 71,895 . Lo 07/23/2008 .....
TA44T-108 ... PRICETROWEGROUPINC ...........ooo s s 571.000 ......... 47,833 ... 83.770 .......... 47,833 ... 4800 . 3282 3282 Lo 1211212013 ...
741503-40-3 . ... PRICELINE.COMINC ... s s 113.000 ........ 131,351 1,162.400 ......... 131,351 ... B30 35T 1,640 ... (1,640) ... Lo 1211212013 ...
74251V-10-2 ... PRINCIPALFINLGROUPINC ... s s 601.000 ......... 20,635 ... 49310 ... 20,635 ... 29,002 L 544 544 Lo 1211212013 ...
742718-109 ... PROCTER& GAMBLE CO ..........covies s s e 5,936.000 ........ 483,250 ... 8140 ... 483,250 ... 386,173 12,90 ... 64,864 ... 64,864 ................. Lo 02/08/2013 .....
743315-10-3 ... PROGRESSIVE CORPOHIO ........oovvs s s 1,214.000 ......... 33,106 ...... 2.0 ... 33,106 ... P 859 859 .. Lo 1211212013 ...
T4340W-10-3 ... PROLOGISINC ... i e 1,004.000 ......... 40,423 ... 36.950 ... 400423 ... 40,034 L 306 . 389 389 Lo 1211212013 ...
744320-10-2 ... PRUDENTIALFINLINC ... s s 1,020.000 ......... 94,064 ...... 9220 ... 94,084 ......... 90,301 o e 3,763 3,763 Lo 1211212013 ...
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74460D-109 . .. .. PUBLIC STORAGE COM ............oooovt s s 37.000 ... a.715 . 150.520 .......... a.75 Q1878 o 187 087 Lo 1211212013 ...
744573106 ... PUBLIC SVCENTERPRISEGROUP ........ ....... oooos o 1,110.000 ......... 35,564 ... 32,040 ... 35,564 ... 30, 0B e " (18) oo Lo 1211212013 ...
745867-10-1 ... PULTEGROUPINC ... s s 767.000 ......... 15,624 ... 2030 ... 15,624 ... 13,870 L N 1746 Lo 1211212013 ...
693656-10-0 ... PVHCORP ... o e s 179.000 ......... 24,348 ... 136.020 .......... 24,348 ... MATS 105 433 4,33 Lo 03/2172013 .....
TAT33V-10:0 ... QEPRESING ... e e 393.000 ......... 12,066 ... 30.650 .......... 12,066 ... T80 o 365 305 Lo 1211212013 ...
T47316-10-7 ... QUAKER CHEMCORPCOM ........oooiit s s e 2,473.000 ........ 190,594 ... .00 ... 190,594 ... 181195 B18 9,399 9,399 Lo 10/10/2013 ...
T47525-10-3 ... QUALCOMMING ... s s 3,688.000 ........ 213,834 ... 7450 ... 213,83 ... 209,086 ... 5,342 BI04 B4 Lo 121212012 ...
TAT62E-10-2 ... QUANTASVCSINC ... e e 469.000 ......... 14,802 ...... 31560 ... 14,802 ......... 10D 1256 1,256 . Lo 1211212013 ...
74834L-10-0 . .. .. QUESTDIAGNOSTICSINC ... s e 333.000 ......... 17,829 ... 53.540 .......... 17,89 ... I 800 M9 (M9) Lo 1211212013 ...
751212101 ... RALPHLAUREN CORP ... s s 133.000 ......... 23,484 ... 176.5710 .......... 28,484 ... 23,021 o 483 483 Lo 1211212013 ...
75281A-10-9 ... .. RANGERESCORP ... s s 358.000 ......... 30,183 ... 84.310 .......... 30,183 ... 28,780 o 10396 1,396 Lo 1211212013 ...
754730-10-9 ... RAYMOND JAMES FINANCIALINC ......... ... oo 3,458.000 ........ 180,473 ... 5190 ... 180,473 ... 176,892 o e 3581 3581 Lo 1212012013 ...
755111-50-7 ... RAYTHEONCO ... s s 708.000 ......... 64,216 ...... 90.700 .......... 64,216 ......... B0,722 o 349 3494 Lo 1211212013 ...
756577-10-2 ... REDHATING ... e 415.000 ......... 23,257 ... 56.040 .......... 28,057 ... 19,283 L 393 3913 Lo 1211212013 ...
75886F-10-7 ... REGENERON PHARMACEUTICALS ........ ... oo o, 171.000 ......... 47,066 ..... 25240 ... 47,086 ......... 48,937 L B0 180 Lo 1211212013 ...
7591EP-10-0 .... REGIONS FINLCORPNEW ..........oooos oo i e 3,063.000 ......... 30,293 ... 9.800 .......... 30,293 ... 26,817 ... 1,058 ... 184 3416 3416 Lo 05/31/2013 .....
759509-10-2 ... RELIANCE STEEL & ALUMINIUMCO ....... ... s e 1,866.000 ........ WsT o 75.840 ... s o 120,43 30 2214 2214 Lo 01/03/2013 .....
760759-10-0 ... REPUBLICSVCSING ..o s s 596.000 ......... 19,787 ... 33200 ... 19,787 ... 10, 78T 39 (359) Lo 1211212013 ...
761713106 ... REYNOLDS AMERICANINC ...........coo s s 695.000 ......... 34,743 ... 49990 ... M43 L B12 o 612 . Lo 1211212013 ...
770323-10-3 ... ROBERTHALFINTLINC ... s s 4,657.000 ........ 195,547 ... 4190 ... 195,547 ... L P A6 2116 . Lo 1211212013 ...
773903109 ... ROCKWELL AUTOMATIONINC ..........o s s 304.000 ......... 36,921 ... 118.160 .......... 3B,921 .. 33,089 L 2,252 2,252 Lo 1211212013 ...
774341101 ... ROCKWELL COLLINSINC ... s s 296.000 ......... 21,880 ...... 73920 ... 21,880 ... 2122 o T8 T8 Lo 1211212013 ...
776696-10-6 ... ROPERINDUSTRIESINC ... s s 218.000 ......... 30,22 ... 138.680 .......... 30,22 . 28,243 1989 1,99 Lo 1211212013 ...
778296-10-3 ... ROSSSTORESINC ... s s 475.000 ......... 35,592 ... 7490 ... 35,592 ... 33,630 L 1,956 1,956 ... Lo 1211212013 ...
749685-10-3 . ... RPMINTLINCCOM ..o s s 6,484.000 ........ 269,151 ... 4510 ... 269,151 ... 7,812 o 253 215% Lo 10/23/2013 ...
783549-10-8 ... RYDERSYSINC ... oo s 115.000 .......... 8,485 ... 73780 ... 8,485 ... 1880 o 805 805 ...l Lo 1211212013 ...
786514-20-8 . ... SAFEWAYINC ... .o 529.000 ......... 17,220 ... 2510 ... 17,20 ... T30 595 ... (595) ... Lo 1211212013 ...
790849-10-3 ... SAINT JUDEMEDICALING ... s s 630.000 ......... 39,09 ... 61.950 .......... 39,09 ... 25,817 ... 2,556 ... 460 12,674 12,674 Lo 07/31/2013 ...
79466L-30-2 . ... SALESFORCECOMINC ... ... s s 1,203.000 ......... 66,394 ...... 55,190 .......... 66,394 ......... B1,423 o 4911 491 Lo 1211212013 ...
795435-10:6 ... SALIXPHARMACEUTICALSINC ........... ..o o 3,099.000 ........ 218,724 ... 89.940 ......... 28,724 ... 207,261 L e 71463 ... 21,614 ... 49849 . Lo 07/30/2013 .....
800013-10-4 ..... SANDERSONFARMSINC ... s s 2,560.000 ........ 185,165 ...... 7230 ... 185,165 ........ 113,690 oo MATS MATS Lo 1211212013 ...
80004C-10-1..... SANDISK CORP ... e e 496.000 ......... 34,988 ... 70540 ... 34,98 ... 33,800 118 20 3 Lo 1210212013 ...
80589M-10-2 ... SCANACORPNEW ............ccooiiiiie i e e, 307.000 ......... 14,408 ... 46.90 .......... 14,408 ......... T 058 10 150 Lo 1211212013 ...
806857-10-8 ... SCHLUMBERGERLTD ......ooviiiiiiet s s 2,903.000 ........ 261,589 ...... 90.10 ......... 261,589 ........ 252,80 8,738 8,788 . Lo 1211212013 ...
808513-10-5 ... SCHWAB CHARLES CORPNEW ........... ..o oo e 2,537.000 ......... 65,962 ...... 26.000 .......... 65,962 ......... 82,988 . 2,994 2,994 Lo 1211212013 ...
811085-10-1 ... SCRIPPS NETWORKS INTERACTIVE ....... ..ot e 240000 ......... 20,738 ... 86.410 .......... 20,738 ... 19,308 L 131 131 Lo 1211212013 ...
81211K-10-0 ... SEALED ARCORPNEW COM ........oooe s s 430.000 ......... 14,642 ... 34.050 ... 14,642 ... 1800 108 1,08 Lo 1211212013 ...
816851-10-9 ... SEMPRAENERGY ... ..o s 498.000 ......... 44700 ... 89.760 .......... 4700 ... B3 AT 1521 1521 Lo 1211212013 ...
824348-10-6 ... SHERWINWILLIAMS CO ... s s 191.000 ......... 35,049 ... 183.500 .......... 35,049 ... K PRSP T8 726 Lo 1211212013 ...
826552-10-1 ... SIGMAALDRICHCORP ... ..o s s 264.000 ......... 24,819 ... 94.010 .......... 4819 ... 23, T 148 1,48 Lo 1211212013 ...
828806-10-9 ... SIMON PROPERTY GROUPINC ........... ..o o 681.000 ........ 103,621 ... 152,160 ......... 103,621 ........ 101,295 o e 2,36 2,36 Lo 1211212013 ...
83088M-10-2 ... SKYWORKS SOLUTIONSINC .............. oo s o, 7,081.000 ........ 202,233 ... 2850 ... 202,233 ... 7499 73 4,73 Lo 10/10/2013 ...
78442P-10-6 . .. .. SLMCORP ... 957.000 ......... 25,150 ... 26.280 .......... 25,150 ... 2,508 o 621 621 . Lo 1211212013 ...
832696-40-5 . ... SMUCKERJUMGCO ... s s 231.000 ......... 23,93 ... 103.620 .......... 2,96 ... 28,96 14 78 (758) ..o Lo 08/27/2013 .....
833034-10-1 ... SNAPONINCCOM ... s e 128.000 ......... 14,019 ... 109.520 .......... 14,019 .. 12,810 56 1208 o 1,208 Lo 11/08/2013 ...
842587-10-7 ... SOUTHERNCO ... s s 1,917.000 ......... 78,808 ... amM 78,808 ... 71,089 o 19 1719 Lo 1211212013 ...
844741-10-8 ..... SOUTHWESTAIRLSCO ..ot s s 1,540.000 ......... 29,183 ... 18.840 .......... 29,183 ... T B4 64 Lo 1211212013 ...
845467-10-9 ... SOUTHWESTERNENERGY CO ......oooin o e 771.000 ......... 30,33 ... 39330 ... 30,323 ... 20,843 80 80 Lo 1211212013 ...
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847235-10-8 ... SPARTONCORP ... oo s s 4,45.000 ........ 123,679 ... 27950 ... 123,679 ... 80,343 L 4333 43,33 ... Lo 08/21/2013 .....
847560-10-9 ..... SPECTRAENERGY CORP ...........cocov s s 1,469.000 ......... 5,36 ...... 3%.620 ... 52,36 ... 49,034 L 3292 322 Lo 1211212013 ...
853666-10-5 ... STANDARD MTRPRODSINCCOM ... oovis s 5,244,000 ........ 192,979 ... 36.800 ......... 192,979 ... 15,296 ... 2,408 .. 71,684 77,684 . Lo 02/08/2013 .....
854502-10-1 ... STANLEY BLACK&DECKERINC .......... ... oo 351.000 ......... 28,32 ... 80.690 .......... 2832 ... 28,320 o B (38) oo Lo 1211212013 ...
855030-10-2 ... STAPLESINC ... s 1,449.000 ......... 23,05 ... 15.800 ... 28,05 ... 2,495 L 520 529 Lo 1211212013 ...
855244-10-9 ..... STARBUCKS CORP ... .ot s s 1,649.000 ........ 129,265 ...... 78390 ... 129,265 ........ 124211 49 4994 494 Lo 09/13/2013 .....
85590A-40-1 ... STARWOOD HOTELS & RESORTS ......... ..oooos e 428.000 ......... 34,005 ...... 79450 ... 34,006 ......... T 2,588 2,588 Lo 1211212013 ...
857477-10-3 ... STATESTREETCORP ... s e 978.000 ......... [ANLC I 73390 ... Tmis B8, 782 o 2,99 2,994 Lo 1211212013 ...
858912-10-8 ... STERICYCLEINC ... ... oo s s 188.000 ......... 21,840 ... 116,170 .......... 21,840 ... 21,530 o 04 04 Lo 1211212013 ...
861642-10-6 ... STONEENERGY CORPCOM ... s s 5,471.000 ........ 189,242 ... 3450 ... 189,242 ... 180,081 o e 8,261 ... 2,764 ... 5407 Lo 10/10/2013 ...
863667-10-1 ... STRYKERCORP ... s s 647.000 ......... 48,616 ...... 75140 48,616 ......... 48,568 . 2,048 2,08 Lo 1211212013 ...
867914-10-3 ... SUNTRUSTBANKSINC ... s s 1,182.000 ......... 43,509 ... 36.810 .......... 43,509 ... HB32 o 1817 1817 Lo 1211212013 ...
78486Q-10-1 ... SVBFINLGROUP ... o i 2,134.000 ........ 23,111 ... 104,860 ......... 23,711 176,895 . 47,06 ... 10,734 ... 36,342 . Lo 08/21/2013 .....
871503-10- ..... SYMANTECCORP ... oo s s 1,533.000 ......... 36,148 ... 28580 ... 36,148 ... 34,213 1875 1875 Lo 1211212013 ...
871829-10-7 ... SYSCOCORP ... s 1,291.000 ......... 46,605 ...... 36.100 ... 46,605 ......... 48,805 . 48 (248) ... Lo 1211212013 ...
87612E-10-6 ... TARGETCORP ...t s e 1,385.000 ......... 87,629 ...... 63.270 .......... 87,69 ......... 87,100 o 439 89 Lo 1211212013 ...
872375-10-0 ... TECOENERGY CORP ........coviiiiiii it et e, 448.000 .......... 1,74 ... 1240 ... 174 L 15 15 Lo 1211212013 ...
88033G-40-7 .... TENETHEALTHCARECORP .............. oo i i, 223.000 .......... 9,393 ... QAN . 9,393 ... 9,005 L 308 308 Lo 1211212013 ...
88076W-10-3 .... TERADATACORPDEL ...... ... i e 358.000 ......... 16,285 ...... 45490 ... 16,285 ......... e 2,44 2,44 Lo 1211212013 ...
881609-10-1 ... TESOROCORP ... e e 296.000 ......... 17,316 ... 58.500 .......... 17,36 ......... 16,850 L e L 47 Lo 1211212013 ...
882508-10-4 ... TEXASINSTRSINC ... s 2,416.000 ........ 106,087 ...... 8910 ... 106,087 ........ 102,728 o e 3,359 3,369 Lo 1211212013 ...
883203-10-1 ... TEXTRONING ..o e e 615.000 ......... 2,607 ... 36.760 .......... 2,607 ... 19,410 L e 39 39 Lo 1211212013 ...
00101J-10-6 ... THE ADT CORPORATION ... s e 439.000 ......... 17,766 ...... 40470 ... 17,766 ......... 11,230 o 537 537 Lo 1211212013 ...
89417E-10-9 . ... THE TRAVELERSCOSINC ... i e 819.000 ......... 74,152 ... 90.540 .......... 415 71,005 o SMT MY Lo 1211212013 ...
883556-10-2 ... THERMO FISHER SCIENTIFICING ......... ... oo 791.000 ......... 88,078 ... 11350 ... 88,078 ......... 19,485 o 8,613 8,613 ... Lo 1211212013 ...
886547-10-8 ... TIFFANY&CO ... e 241.000 ......... 22,30 ... 92780 ... 2,30 ... 21,524 836 836 ... Lo 1211212013 ...
88732J-20-7 ... TIMEWARNER CABLEINC ..............o o 627.000 ......... 84,959 ... 135.500 .......... 84,959 ... 82,299 L 2,660 ..o 2,660 ... Lo 1211212013 ...
887317-30-3 ... TIMEWARNERINC ... e 2,019.000 ........ 140,765 ...... 69.720 ......... 140,765 ........ 133,216 o e 7548 7548 Lo 1211212013 ...
872540-10-9 ... TIXCOSINCNEW ... e e 1,569.000 ......... 99,992 ... 63.730 .......... 99,992 ... 96,252 o 3740 3740 Lo 1211212013 ...
891027-10-4 ... TORCHMARK CORP ... et e 201.000 ......... 15,708 ...... 78150 ... 15,708 ......... 18, 307 e 367 Lo 1211212013 ...
891906-10-9 ..... TOTAL SYSTEMSERVICESINC ............ oo s 366.000 ......... 12,180 ... 33.280 ... 12,180 ......... L P T8 [£] R Lo 1211212013 ...
891894-10-7 ... TOWERSWATSON&CO ..o s s 2,061.000 ........ 263,004 ... 127610 ......... 263,004 ... 164,888 ............ 289 9,16 . 9,16 ... Lo 08/21/2013 .....
896239-10-0 ..... TRIMBLENAVIGATIONLTD ...t s s e 3,713.000 ........ 128,841 ... 4700 ... 128,841 ... 03,78 e 35,088 ......... 20,94 ... M54 Lo 01/03/2013 .....
896945-20-1 ... TRIPADVISORINC ... e e 245.000 ......... 20,293 ... 82.830 .......... 20,293 ... 20,293 L () Lo 1211212013 ...
899896-10-4 ... TUPPERWARE BRANDSCORP .........cc. oviis s e 1,819.000 ........ 171,90 ... 94530 ... 171,950 ... 95,382 .......... 1128 .. 3,383 55,352 55,302 ... Lo 05/16/2011 .....
90130A-10-1..... TWENTY FIRST CENTY FOXINC ........... .o s 4,38.000 ........ 183,211 ... BAO 183,211 ... 13,000 o 10,20 10,241 U 1211212013 ...
902494-10-3 . ... TYSONFOODSINC ... s e 610.000 ......... 20,41 ... 33.460 ... 2041 . 20,41 120 (120) ... Lo 1211212013 ...
907818-10-8 ... UNIONPACCORP ... s s 1,018.000 ........ 171,04 ... 168.000 ......... 171,04 ... 187,490 192 32,393 32,33 Lo 05/28/2013 .....
91324P-10-2 ... UNITED HEALTHGROUPINCCORP ....... ....... ooos oo, 2,231,000 ........ 167,994 ... 75300 ... 167,994 ... 188, AT 9,521 9,521 Lo 1211212013 ...
911312-10-6 ... UNITED PARCEL SERVICEINCCLB ....... ....... ... oo, 1,585.000 ........ 166,552 ..... 105.080 ......... 166,552 ........ 160,191 o e 6,361 ... 6,361 ... Lo 1211212013 ...
912909-10-8 ... UNITED STATES STLCORPNEW .......... ...oos s 37.000 ... 9,362 ... 29500 ... 9,32 ... B 412 939 99 Lo 1211212013 ...
913017-10-9 ... UNITED TECHNOLOGIES CORP ... s s 1,852.000 ........ 210,758 ... 113.800 ......... 20,758 ... 160,287 . 376 50,471 50,471 .. Lo 03/2172013 ...
91529Y-10-6 . ... UNUMGROUP ... s s 578.000 ......... 20,216 ... 35.080 .......... 20,276 ... 19,00 L 5 5 Lo 1211212013 ...
917047-10-2 ... URBANOUTFITTERS INC ... s s 239.000 .......... 8,867 ...... 3700 8,867 .......... 8,808 L 259 289 Lo 1211212013 ...
902973-30-4 ... USBANCORP ... e s 4,085.000 ........ 163,014 ... 40400 ......... 163,014 ... L 4580 458 Lo 1211212013 ...
918204-10-8 ... VECORP ... e e 772.000 ......... 48,126 ... 62.340 .......... 48126 ... L PP 386 3186 Lo 1211212013 ...
91913Y-10-0 ... VALEROENERGY CORP ..o s s 1,189.000 ......... 50,926 ...... 50.400 .......... 59,96 ......... 55,38 4,561 4,51 Lo 12103/2013 ...
92220P-10-5 ... VARIANMED SYSINC ... s e 236.000 ......... 18,33% ... 77.60 .......... 18,3% ... 10T o 38 I Lo 1211212013 ...
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92276F-100 . ... VENTASING ..o 643.000 ......... 36,831 ... 57,80 .......... 36,831 ... 35,525 L 1307 1307 Lo 1211212013 ...
92343E-10-2 ... VERISIGNINC ..o e e 296.000 ......... 17,69 ... 50.780 .......... 17,69% ......... 16,700 L 986 L 96 . Lo 1211212013 ...
92343V-10-4 ... VERIZON COMMUNICATIONSINC ......... ..o s 6,278.000 ........ 308,501 ...... 49.140 ... 308,501 ........ 07431 3315 1,070 ... 22,000 ....... (10,930) ... Lo 1211212013 ...
92532F-100 ... VERTEX PHARMACEUTICALSINC ......... ..o e 511.000 ......... 37,97 ... 7430 ... 3,97 ... 33 AT 4494 A9 Lo 1211212013 ...
92553P-20-1 ... VIACOMINCCLB ... e e 890.000 ......... 77,738 ... 87.340 .......... 3 72,008 o 575 5705 Lo 1211212013 ...
92827P-10-2 ... VIRTUSACORP ... s e 9,760.000 ........ 3,758 . 38.00 ... 3,78 182,917 o e 208,842 ... 208,842 ... Lo 01/15/2013 .....
92826C-83-9...... VISAINCCLA .o s s 1,1383.000 ........ 252,29 ... 222,680 ......... 262,29 ........ AT 1399 5193 75,193 Lo 05/09/2013 .....
929042-109 ... VORNADORLTY TR ... et e 382.000 ......... 3,918 ... 88.790 .......... 3918 .. 33445 2 a2 Lo 1211212013 ...
929160-10-9 ... VULCANMATLS CO ... e e 285.000 ......... 16,935 ... 50420 .......... 16,935 ... 18,828 T T Lo 1211212013 ...
38386F-10-8 . ... W.R.GRACE&CO ... 2,710.000 ........ 267,938 ... 98.870 ... 267,988 ... 90,243 L 85,744 85,744 ... Lo 06/03/2011 .....
931142-10-3 ... WAL-MART STORESINC ... s e 3,571.000 ........ 281,002 ... 78.690 ... 281,002 ........ 280,493 L 509 509 Lo 1211212013 ...
931422-10-9 ... WALGREENCO ... e e 1,907.000 ........ 109,538 ...... 57.440 ... 109,538 ........ 100,538 o 157 (157) o Lo 1211212013 ...
94106L-10-9 ... WASTEMGMTINCDEL ... e 957.000 ......... 2,91 ... 44810 ... 291 BT 963 983 Lo 1211212013 ...
941848-10-3 ... WATERSCORP ... e e 187.000 ......... 18,700 ..... 100.000 .......... 18,700 ......... 18,016 . B84 684 ... Lo 1211212013 ...
94973V-10-7 . ... WELLPOINTLLC ... e e 656.000 ......... 60,608 ...... 92390 ... 60,608 ......... 58,274 2,3 2,384 Lo 1211212013 ...
949746-10-1 ... WELLSFARGO&CO ..ot s et 10,461.000 ........ 474,99 ... 45400 ......... 474,99 ... 333,083 10434 97,666 ... 97,666 ................. Lo 03/2172013 .....
958102-10-5 ... WESTERNDIGITALCORP ..o e e 463.000 ......... 38,846 ... 83.900 .......... 38,846 ......... 20247 ... 1125 188 9,599 9,599 U 10/18/2013 ...
959802-10-9 ... WESTERNUNCO ... s s 1,211.000 ......... 20,890 ... .25 ... 20,80 ......... 200340 1B 549 549 Lo 1211212013 ...
962166-10-4 ... WEYERHAEUSERCO ... s s 1,281.000 ......... 40,441 .. 3570 40,441 ... 38,074 2,367 2,367 Lo 1211212013 ...
963320-10-6 ... WHIRLPOOL CORP ...t e e 174.000 ......... 2,24 ... 156.860 .......... 21,204 ... 25,847 1T 147 Lo 1211212013 ...
966837-10-6 ... WHOLE FOODS MARKETINC ............o oo e e 817.000 ......... .7 . 57.830 .......... .41 A TTA TATS 1413 Lo 1211212013 ...
969457-10-0 ... WILLIAMS COSINCDEL ... s s 1,499.000 ......... 57,816 ...... 38570 ... 57,816 ......... PP 6,280 ... 6,280 ...l Lo 1211212013 ...
97382A-10-1 ... WINDSTREAMHLDGSINC . .......oooi i e 1,301.000 ......... 10,382 ....... 7.980 ... 10,382 ... 10,382 9 (49) ... U 1211212013 ...
976657-10-6 . ... WISCONSINENERGY CORP ... i e 500.000 ......... 20,670 ... 4340 ... 20,670 ......... 20,190 K T 80 495 (15) oo Lo 03/2172013 ...
98212B-10-3 . ... WPXENERGY INC ... 440.000 .......... 8,97 ...... 20380 ... 8,967 .......... B TS 492 492 Lo 1211212013 ...
929328-10-2 ... WSFSFINANCIALCORP ... s e 4,249.000 ........ 329,45 ... 750 ... 329,45 ... 206,153 ... 1619 123,212 123,212 . Lo 03/12/2013 .....
98310W-10-8 ... WYNDHAMWORLDWIDECORP ........... ..o i e, 292.000 ......... 20517 ... 73.690 .......... 2517 W83 303 491 491 Lo 03/2172013 ...
983134-10-7 ... WYNNRESORTSLTD ..ot i e 177.000 ......... 34,315 ... 194210 ... U375 2,651 885 "4 1,885 ... 9,840 ... Lo 05/31/2013 .....
98389B-10-0 . ... XCELENERGYINC ... e 1,092.000 ......... 30,510 ... 2700 ... 30,510 ... 30,387 o M3 Wy Lo 1211212013 ...
984121-10-3 ... XEROXCORP ... s e 2,542.000 ......... 30,9 ... 2470 . 30,96 ... 28,555 L 2,381 2,381 Lo 1211212013 ...
983919-10-1 ... XILINXINCG ..o e 584.000 ......... 26,817 ... 590 ... 26,817 ... 5T 1400 o 1400 Lo 1211212013 ...
98419M-10-0 ... XYLEMINC ... e 407.000 ......... 14,082 ... 34.600 .......... 14,082 ... 18870 e e M3 M3 Lo 1211212013 ...
984332-10-6 ... YAHOO!INC ..o s 2,082.000 ......... 84,19 ...... 40.440 ... 84,196 ......... 57,489 o 6,721 26,721 .. Lo 10/03/2013 ...
988498-10-1 ... YUMBRANDSINC ... s e 979.000 ......... 74,02 ... 75610 .......... 7402 ... T0,180 oo e 3838 38 Lo 1211212013 ...
98956P-10-2 . ... ZIMMERHOLDINGSINC ... s e 372.000 ......... 34,667 ...... 93.190 ... 34,667 ... 33,08 L L Lo 1211212013 ...
989701-10-7 ... ZIONS BANCORPORATION ... ..o et et 405.000 ......... 12,134 ... 2990 .......... 12,14 . T 080 . M8 M8 Lo 1211212013 ...
98978V-10-3 . ... ZOETISING ... oo 1,097.000 ......... 35,861 ... 32,690 ... 35,861 ... 34,257 1,604 1,604 . Lo 1211212013 ...
375916-10-3 ... GILDAN ACTIVEWEARINCCOM ........... ....... [ 2,700.000 ........ 143,937 ... 53310 ... 143,937 ... 109,377 ... 22 182 34560 ... 151 33,046 ... Lo 06/18/2013 .....
G1151C-10-1 ... ACCENTUREPLCCLASSA ............... ....... R 1,415.000 ........ 116,341 ... 8220 ... 116,341 ........ 104,945 38 1,39 . Lo 1211212013 ...
HO023R-10-5 ... ACELTD ..o R 746.000 ......... 77,283 ... 103.530 .......... 7,283 ... TAA 2819 2819 Lo 1211212013 ...
G0083B-10-8 .... ACTAVISPLC ...........ooiiiiiis R 380.000 ......... 63,840 ..... 168.000 .......... 63,840 ......... 80,590 L 3250 3250 Lo 1211212013 ...
G01767-10-5 .... ALKERMESPLCSHS ..................... ....... R 8,862.000 ........ 360,329 ... 40.660 ......... 360,329 ... 138,424 o 196,205 ... 196,205 ... Lo 02/29/2012 .....
GO176J-109. ... ALLEGIONPUBLTDCO ..ot e R 198.000 .......... 8,750 ...... 4190 ... 8,750 ... 8,508 L U1 UT Lo 1211212013 ...
L0175J-10-4 ... ALTISOURCE PORTFOLIO SOLNS SA ... ....... R 1,720.000 ........ 22,844 ... 158.630 ......... 22,844 235,004 70 3,70 .. Lo 10/10/2013 ...
(02602-10-3 ... AMDOCSLTD ..ot R 7,534.000 ........ 310,702 ... 4400 .. 310,702 ... 204,322 ... 979 ... 391 54622 ... 54,622 ... Lo 08/03/2011 .....
G0408V-10-2 ... AONPLC ..........coooiiiiis R 675.000 ......... 56,626 ...... 83.890 .......... 56,626 ......... 50,38 o 1,64 1,64 Lo 1211212013 ...
143658-30-0 ... CARNIVALCORP ..o R 960.000 ......... 38,563 ... 40170 ... 38,563 ... 38,017 4586 4586 ... Lo 1211212013 ...
G2554F-11-3 ... COVIDIENPLC ... R 1,009.000 ......... 68,713 ...... 68.100 .......... 68,713 ......... B6,476 .. e 2,81 2,81 U 1211212013 ...
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(27823-10-6 .... DELPHIAUTOMOTIVEPLC ................ ....... R 619.000 ......... 37,20 ... 60.130 .......... 320 ... 35,803 L 1828 138 L 1211212013 ...
(29183-10-3 .... EATONCORPPLC ..........ccoooviiiis e R 1,040.000 ......... 79,185 ... 76,120 ... 79,185 ... 73,540 5616 .. 561 ... Lo 1211212013 ...
631578106 .... ENSCOPLC ... R 512.000 ......... 20216 ... 57180 .......... 29216 ... 20,210 e 459 (459) ... L 1211212013 ...
G3223R-10-8 .... EVERESTREGROUPLTD ............cooe e R 1,369.000 ........ 211,821 ... 155.870 ......... 211,81 .. WM 2,916 62,405 ... 62,405 ... L 10/15/2012 ...
H2906T-10-9 ... GARMINLTD ..o e, R 270.000 ......... 12,4711 ... 46.190 .......... 12411 T 282 . (282) oo L 1211212013 ...
G47791-10-1 ... INGERSOLL-RANDPLC ...........ccoovs e R 594.000 ......... 36,590 ... 61.600 .......... 36,590 ... 33,88 2,706 .. 2,06 ... Lo 1211212013 ...
G491BT-10-8 ... INVESCOLTD .......ooviiiiiiis R, 972.000 ......... 35,381 ... 36.400 .......... 35,381 .. 33,500 i e 1875 1875 L 1211212013 ...
(50871-10-5 ... JAZZ PHARMACEUTICALSPLC ............ ....... R 2,715.000 ........ 343,610 ... 126.560 ......... 343,610 ........ 123,116 o e 199,036 ... 199,036 ................ L. 07/10/2012 .....
N53745-10-0..... LYONDELLBASELL INDUSTRIESNV ....... ....... R 983.000 ......... 78,915 ... 80.280 .......... 78915 ... 15,220 3694 3694 L 1211212013 ...
G60754-10-1 ... MICHAELKORSHLDGSLTD .............. ....... R 392.000 ......... 31,86 ... 81190 .......... 3186 ... 20,004 o M8 1823 L 1212112012 ...
(G6359F-10-3 .... NABORS INDUSTRIESINC ................ ....... R 570.000 .......... 9,684 ... 16.990 ... 9,684 ... 8,805 L 820 820 ... Lo 1211212013 ...
N63218-10-6 . ... NIELSENHOLDINGSNV ................o oo R 554.000 ......... 25,423 ... 4580 ... 25,423 ... 23,18 o 1,636 1636 ... L 1211212013 ...
(65431-10-1 ... NOBLECORPPLC ..............ccooviie e, R 556.000 ......... 20,833 ... 410 . 20,83 ... 20,619 o 24 M4 L 1211212013 ...
H6169Q-10-8 .... PENTARLTDSHS ....................... ..., R 437.000 ......... 33,942 ... 7600 ... 38942 30,634 L 3,38 338 Lo 1211212013 ...
(97822-10-3 ... PERRIGOCOPLC ... R 293.000 ......... 44,94 ... 153.460 .......... 44,94 ... AA0BA 453 453) ... L 12131/2013 ...
T4735M-10-8 ... QWIPLCSPONADR ............cocovvis e R 3,617.000 ........ 202,552 ... 56.000 ......... 202,52 ... M3,067 oo 1,085 89,485 ............ 820 ... 88,665 ................. L. 09/10/2013 .....
G7665A-10-1 .... ROWAN COMPANIESPLC ................ ....... R 213.000 .......... 9,653 ...... 35.360 ... 9,653 .......... 9135 519 519 b 1211212013 ...
G7945M-10-7 ... SEAGATE TECHNOLOGYPLC ............. ....... R 711.000 ... 39,930 ... 56.160 .......... 39,930 ... 35,170 o 4784 478 L 1211212013 ...
H84989-10-4 ... TECONNECTIVITYLTD ..o e R 907.000 ......... 49,95 ... 5.10 .......... 49,985 ... AT 330 2,653 2,683 ... Lo 1211212013 ...
H8817H-10-0 .... TRANSOCEANLTDREGSHS .............. ....... R 743.000 ......... 36,719 ... 49420 ... 36,719 ... 30,170 o 549 549 Lo 1211212013 ...
H89128-10-4 ... TYCO INTERNATIONALLTD ..o R 1,014.000 ......... 4,615 ... 4.0 ... 41615 ... 38,340 L 3,205 3,265 ... Lo 1211212013 ...
(98290-10-2 .... XLGROUPPLC ..o R 628.000 ......... 19,96 ...... 31840 . 19,99% ......... 18,824 L AT L K 1211212013 ...
9099999 - Industrial and Miscellaneous (Unaffliated) ... 50,845,899 .............. ... 50,845,899 ..... 47,931,736 ... 42,085 ... 31,94 9,716,089 ........ 371,851 ... 9,344,238 L
Mutual Funds

69351J-10-8 ... PNCFDSINTLEQTFUND I ... s s 386,677.888 ...... 7,752,802 ... 20,05 ....... 7,752,892 ... 3,884,811 12,085 .. 1,612,295 ... 1,672,295 ... L. 1212012013 ...
9299999 - Mutual FUNAS ... ... 7,752,892 7,752,892 ... 3,884,810 12,085 ... 1,612,295 ... 1,672,205
9799999 - Total CommMON SEOCKS . ... .. ..\ 67,598,791 ... ... 67,598,791 ..... 51,822,545 ... ... 42,085 ... 443,989 11,388,384 ........ 371,851 016,833 L
9899999 - Total Preferred and Common Stocks ... 67,598,791 ...l 67,598,791 ..... 51,822,545 ... ... 42,085 ........ 443,989 11,388,384 ........ 371,851 016,833 L
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
Paid for
Accrued
cusip Date Number of Shares Interest
Identification Description Foreign|  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Governments
912828-MH-0 ... UNITED STATES TREASURY NOTE ... ..o o 12/16/2013 ... Greenwich Capital Markets .......... ... ..o 2,046,328 ........... 2,000,000.00 ................. 16,997
912828-RE-2 ... UNITED STATES TREASURY NOTE ... .. o 1210512013 . VARIOUS .. 141,82 1,400,000.00 .................. 6,351
912828-RF-9 ... UNITED STATES TREASURY NOTE ... ... 05/31/2013 ... Bankof America Fixed InC ... ... . 506,602 ............. 500,000.00 .................. 1,291
912828-RQ-5 ... UNITED STATES TREASURY NOTE ... . 0872712013 .. VARIOUS .. 3,457,852 ... 3,450,000.00 .................. 3,849
912828-SL-5 ... UNITED STATES TREASURY NOTE ... ..o 03/14/2013 ... RBCCap MKtS COMp ... ... o 2,001,569 ........... 2,000,000.00 .................. 2,266
912828-UN-8 ... UNITED STATES TREASURY NOTE ... .. 0771212013 . VARIOUS . o 972,363 ........... 1,000,000.00 .................. 7,121
912828-VS-6 ... UNITED STATES TREASURY NOTE ... .o 08/27/2013 ... Greenwich Capital Markets ........ ... ... . 490,664 ............. 500,000.00 .................... 442
0599999 - Subtotal - Bonds - U.S. GOVEIMMENES ... .. o 10,886,905 .......... 10,850,000.00 ................. 38,322
Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
3135G0-RT-2 ... FEDERAL NATIONALMORTGAGE ASSOC .. ... .o 04/10/2013 ... PNC Institutional InVestm ... ... .. 1,063,440 ... ... 1,055,000.00 ... 2,812
3199999 - Subtotal - Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions ............. .. ... ... 1,063,440 ........... 1,055,000.00 .................. 2,872
Bonds - Industrial and Miscellaneous (Unaffiliated)
00751Y-AB-2 ... ADVANCE AUTOPARTSINC ... ... o 1112012013 ... Sterne, Agee &LeachInC ... .o 1,010,250 ........... 1,000,000.00 ................. 16,250
025816-BD-0 ... AMERICAN EXPRESS CO SRINT ... ..o oo THAI2013 . VARIOUS .. 1,007,692 ........... 1,100,000.00 .................. 7,928
03076C-AF-3 ... AMERIPRISE FINLINC ... . 1112012013 ... Keybanc Capital Markets ........... .. ... 1,364,513 ... 1,350,000.00 ................. 11,850
037833-AK-6 ... APPLEINC GLBLNT 2.4%23 ... . o 04/30/2013 ... Goldman Sachs CO . ......... ... o i 1,218,377 ... 1,220,000.00 ...
042735-BC-3 ... ARROWELECTRSINC ... . 02/12/2013 ... Chase SECUMtIES ... ... ... . 198,404 ... 200,000.00 ...
00206R-AZ-5 ... ATETINC ... . 01/18/2013 ... Wells Fargo Securities ........... ... . 1,379,338 ... 1,250,000.00 ................. 21,393
053611-AG-4 ... AVERY DENNISON CORP ... . 04/03/2013 ... Bankof America Fixed InC ... ... 788,195 ... 789,000.00 ...
06051G-EU-9 ... BANKAMER CORP ... ... . 08/28/2013 ... VARIOUS ... 1,432,515 ... 1,475,000.00 ... 3,545
084670-BF-4 ... BERKSHIRE HATHAWAY INC . ... oo 0171412013 ... Wells Fargo SECUMtieS ... ... ... 745,185 ... 700,000.00 ...l 11,041
14040H-AY-1 ... CAPITALONE FINL CORP ... ..o e 0171172013 ... Goldman SAaChS €O ... ... ..o e 693,132 ... 600,000.00 ... 79
A72067-FT-3 ... CITIGROUPINC ... ... 0171412013 ... KGS Alpha Capital . ....... ... i e 499,964 ... 450,000.00 ... 169
12613S-AA0 ... CNHEQUIPMENT TRUST SERIES .. ... oo 08/20/2013 ... Credit Suisse First BOSto . ........... i 500,000 ............. 500,000.00 ...
20030N-BD-2 ... COMCAST CORP NEW ... 01/10/2013 ... Bank of America FIXed INC .. ... ... o 1,023,420 ... 1,000,000.00 ...
25450H-BF-1 ... DIRECTHLDGLLC . ... . o e 01/11/2013 ... Clearview COrmespondENt ... ... e 1,039,470 ... 1,000,000.00 ................. 12,112
25470D-AE-9 ... DISCOVERY COMMUNICATIONS ... e 0171412013 ... Credit Suisse First BoSto . ... i 1,027,842 ... 925,000.00 ...l 3,597
25468P-CW-4 . DISNEY WALT COMTNS .. . 01/11/2013 ... Clearview Cormespondent ............. .. ... 1,292,369 ... 1,300,000.00 .................. 3,904
31679G-AA-T ... FIFTHTHIRD AUTO TR .o o 08/14/2013 ... Barclays Capital Le ... ... .. 600,000 ............. 600,000.00 ...
316773-CP-3 ... FIFTHTHIRDBANCORP ... ... . o 1111812013 .. Goldman Sachs Co ... ... o TAT915 750,000.00 ...
36830N-AA-7 ... GE EQUIP MID TCKT 2013-1 .. o 09/17/2013 ... Greenwich Capital Markets ........ ... ... .. 300,000 ... 300,000.00 ...
372491-AB-6 ... GENWORTHHLDGS INC ... . . 12/05/2013 ... Deutsche Bank Securities, .......... ... ..o 624,344 ... 625,000.00 ...
38141G-GS-7 ... GOLDMAN SACHS GROUP INC .. ... 01/11/2013 ... KGS Alpha Capital ....... ... ... . 766,662 ............. 650,000.00 ................. 17,857
428236-BF-9 . ... HEWLETT-PACKARD CO .. ... e 0171172013 ... Goldman Sachs €O . ......... ..o 581,052 ............. 600,000.00 .................. 2,813
43812X-AA-3 ... HONDAAUTO RECY 2013-3 ... o e 0771712013 ... Chase SECUMILIES . .. .. ... . e e 800,000 ............. 800,000.00 ...
43814F-AA-0 ... HONDAAUTO RECY 2013-4 .. ... oo 10/23/2013 ... Greenwich Capital Markets .......... ... .o i 500,000 ............. 500,000.00 ...
44890Q-AA-1 ... HYUNDATAUTO RECV TR ..o 0971112013 ... Chase SECUMLIES ... .. ... ..o e 300,000 ...l 300,000.00 ...
A58140-AM-2 .. INTEL CORP ... 01710/2013 ... SG AMENICAS SECUMIHES . ... ... et e 1,290,7% ........... 1,300,000.00 ... 3,315
460146-CG-6 ... INTLPAPER CO .. ... e 0171172013 ... Goldman SAChS €O . .. .. ... o 678,396 ............. 600,000.00 ................. 11,954
24422E-RM-3 ... JOHNDEERE CAPITAL CORP .. ... e 0171412013 ... Clearview COrreSpoNdENt ... ..o e 1,270,388 ........... 1,250,000.00 ................. 11,649
46625H-HZ-6 ... JPMORGAN CHASE & CO ... ..o 0171412013 ... Merrill Lynch Pierc Fenn ... ... o e 1,138,550 ........... 1,000,000.00 ...l 8,608
501044-CS-8 ... KROGER COSRINT ... 07/18/2013 ... Bank/America SecLicMont .. ... ... .. . . 999,580 ........... 1,000,000.00 ...
50540R-AM-4 ... LABORATORY CORP AMER HLDGS . ... ... . o 10/29/2013 ... Wells Fargo Secs LLC ... ... o o 789,336 ............. 790,000.00 ...
58768V-AA-Q ... MERCBENZ AUTOLEASE ... .. . . . 04/16/2013 ... Bankof America Fixed InC ... ... 800,000 ............. 800,000.00 ...
58768W-AA-7 ... MERCBENZ AUTORECY ... . . . o 07/23/2013 ... Greenwich Capital Markets ........ ... ... . . 400,000 ............. 400,000.00 ...
637071-AJ-0 ... NATIONALOILWELLVARCOINC ... .. o 03/25/2013 ... Nomura SECUMItIES ... .. ... .. o o 1,312,184 . 1,325,000.00 ................. 12,249
652482-CB-4 ... NEWS AMERICAINC ... . o 01/11/2013 ... Greenwich Capital Markets ........ ... ... . 689,760 ............. 600,000.00 ................. 11,325
B68389X-AP-0 ... ORACLE CORP ... . 02/06/2013 ... Goldman Sachs CO . ....... ... . o i 1,276,002 ........... 1,300,000.00 .................. 9,569
695156-AQ-2 ... PACKAGING CORP AMER .. .. .. e 10/15/2013 ... Bank/America SecLicMont ... . o 847,748 ... 850,000.00 ...

(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
T13448-CG-1 ... PEPSICOING ... 0212512013 ... Chase SECUMILIES ... ... ... o e 669,357 ............. 670,000.00 ...
T79382-AP-5 ... ROWAN COSINC ... . 03/25/2013 ... Barclays Fixed INCOME ... ... ... 678,600 ............. 625,000.00 .................. 9,902
828807-CN-5 ... SIMONPPTY GROUP .. ... 01710/2013 ... Goldman Sachs CO ... ... ... . o 1,288,209 ........... 1,300,000.00 .................. 2,781
8574TT-AL-T ... STATESTRCORP ... o 05/08/2013 ... Bankof America Fixed InC ... ... ... . 673,907 ............. 675,000.00 ...
91159H-HC-7 ... USBANCORP MTNS BK ENT ... ..o o 1112012013 .. Barclays Capital Le . ... ... 760,918 ... 775,000.00 ... 4,521
911590-AA-4 . USBANCORP MTN .o 01/28/2013 ... CitiGroup Global Markets ... ... ... .. 1,289,587 ........... 1,300,000.00 .................. 1,704
92343V-BC-7 ... VERIZON COMMUNICATIONS INC ... o 01/11/2013 ... Clearview COrmespondent .......... ... .. ... 1,415,180 ... 1,300,000.00 .................. 9,419
92867P-AA-1 .. VOLKSWAGEN AUTO . ... o 11/06/2013 ... Barclays Capital Le .. ... ... .. 370,000 ............. 370,000.00 ...
92867N-AA6 ... VOLKSWAGEN AUTO LEASE ... o e 0771712013 ... Credit Suisse First BOStO . .......... oo 800,000 ............. 800,000.00 ...
94974B-FD-7 ... WELLSFARGO COMTN BE .. ... o e 11711312013 .. Chase SECUMHIES .. ... ...\ e 513,75 ... 500,000.00 ... 292
94974B-FJ-4 ... WELLSFARGO COMTN BE .. ... o e 1112012013 .. SGAMENICAs SECUMLIES .. ... .. ..o e 306,992 ... 325,000.00 ...l 3,11
98160N-AA-7 ... WORLD OMNIAUTO TR 2013-B ..o 10/2312013 .. Chase SECUMHIES . ... .. ...\ e 400,000 ............. 400,000.00 ...
055451-AU-2 ... BHPBILLITON FINUSALTD ... .o R.... 09/25/2013 ... Goldman SAChS €O . .. ... o 898,893 ............. 900,000.00 ...
05574L-TW-8 ... BNP PARIBAS / BNP PARIBAS US ... . R.... 12/05/2013 ... BNP Parishas SECCOM ... ... e 854,19 ... 855,000.00 ...
3899999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffilated) . .. ... . .o o 42,852,923 ... ... 41,994,000.00 ................ 213,723
8309997 - SUDtOtal - BONAS - Part 8 .. . 54,803,269 .......... 53,899,000.00 ................ 254,917
8399998 - Summary Hem from Part 5 for BONAS . .. ... .. 1,875,118 ... 1,875,117.88 ... 46
8309990 - SUDIOtAl - BONAS .. ... ..o 56,678,387 .......... 55,774,117.88 ................ 254,963
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
8B579Y-10-1 ... 3M COMPANY o 1211212013 .. Gitation GroUD ... ..o 1,425.000 ... 180,580 .
002824-10-0 ... ABBOTTLABORATORIES ... .o e 1211212013 ... Gitation GroUD ... ..o 3,410,000 ................ 124,001
00287Y-10-9 ... ABBVIEINC COM ... e 1211212013 .. Gitation GrOUD ... ..o 3,478.000 ................ 182,216
00724F-10-1 ... ADOBE SYSINC ... o 1211212013 ... Gitation GroUD ... ..o 1,025.000 ... 50,87
00130H-10-5 . ... AES CORP .. 1211212013 .. Gitation GroUD . ... ..o 1,350.000 ...l 18,681
00817Y-10-8 ... AETNAINC NEW ..o e 0972712013 ... VARIOUS ... o 4,550.000 ... 24,252
001055-10-2 ... AFLACING .. o 1211212013 ... Citation Group ... 1,020.000 ... 66,985 ...
001084-10-2 ... AGCO CORP ... . . 0470412013 ... VARIOUS ... o 6,636.000 ................ 333,830 L
00846U-10-1 ... AGILENT TECHNOLOGIES INC ... ... . oo 1211212013 .. Gitation Group ... 726.000 ... 0195
001204-10-6 ... AGLRESINC ... . . . 1211212013 .. Citation Group ... 260.000 ... T
009158-10-6 .... ARPRODS &CHEMSINC ... . . o 1211212013 .. Citation Group ... 460.000 ................. 49,501
009363-10-2 ... AIRGASINC . 1211212013 .. Citation Group ... 145.000 ... 15,605
00971T-10-1 ... AKAMAITECHNOLOGIES ... ... . o o o 1211212013 .. Citation Group ... 391.000 ... L P
013817-10-1 ... ALCOAING o o 1211212013 ... Gitation GroUD ... e 2,347.000 ... 2,013
015351-10-9 ... ALEXION PHARMACEUTICALS INC ..o o e 1211212013 .. Gitation GroUD ... ...\ 429.000 ... 52,840 o
016255-10-1 ... ALIGN TECHNOLOGY INC . ... ... 08/21/2013 ... Investment Technology Gro .................ccooiiiiiiiiiiiiiis 3,650.000 ................ 159,058 o
01741R-10-2 ... ALLEGHENY TECHNOLOGIES INC .. ... .o 1211212013 .. GitAtiON GrOUD .. .. ...\ 287.000 ...l 7,650
01748X-10-2 ... ALLEGIANT TRAVEL CO ..o e 06/18/2013 ... JPMorgan SECUMtIES . ............ooii i 1,254.000 ... B398
018490-10-2 ... ALLERGANING .. ... o 1211212013 .. Gitation GroUD ... ...\ 651.000 ................. 63,102 .o
018581-10-8 ... ALLIANCE DATASYSTEM CORP COM ... .o 1213112013 ... Stifel Nicolaus .............o o 107.000 ... 20,956
020002-10-1 ... ALLSTATE CORP . ... o 02/20/2013 ... Citation Group . ... ..o 4,210.000 ................ 196,587
021441-10-0 ... ALTERA CORP ... 1211212013 .. Citation Group ............o o 701.000 ..o 2837
022098-10-3 ... ALTRIAGROUP INC ... . 05/10/2013 ... Barclays Fixed Income ... 15,460.000 ................ 566,362 ...
023135-10-6 ... AMAZON COM INC ... o 1211212013 .. Citation Group ... 812.000 ................ 30,254
00164V-10-3 ... AMCNETWORKS INC ... . . 06/18/2013 ... JP Morgan Securities ............ ... 2,052.000 ................ 132,406
023608-10-2 ... AMEREN CORP ... . . 1211212013 .. Citation Group ... 53.000 ................. 18,696 ..
024013-10-4 ... AMERICANASSET TRINC COM ... ... o o 04/04/2013 ... JP Morgan Securities ............ ... 5,458.000 ................ 180,080 .
025537-10-1 ... AMERICAN ELEC PWRIINC ... ..o e 1211212013 ... Gitation GrOUD ... ..o 1,068.000 ... 9,071

(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
026874-78-4 ... AMERICAN INTLGROUP INC . ... . e 1211212013 ... Gitation GroUD ...\ 3,239.000 ... 160,395 L
03027X-10-0 .... AMERICAN TOWER CORPNEW ... o 1211212013 .. Citation Group ..o 867.000 ................. 66,601 ...
030420-10-3 .... AMERICANWTRWKS COINC ... ..o o 01/03/2013 ... Investment Technology Gro .........................o 8,136.000 ................ 309,385
03076C-10-6 .... AMERIPRISE FINANCIAL INC ... . o 1211212013 .. Citation Group ... 434.000 ... 46,356
03073E-10-5 .... AMERISOURCEBERGEN CORP ... ... .o o 1211212013 .. Citation Group ... 507.000 ................. M6
031100-10-0 ... AMETEKING .. . 1211212013 .. Citation Group ... 53.000 ................. 2,247
031162-10-0 ... AMGEN INC . . . 1211212013 ... Citation Group ... 1,653.000 ................ 186,527
032095-10-1 ... AMPHENOL CORP CL A ... o 1211212013 .. Citation Group ... 349.000 ... 29,718
032511-10-7 ... ANADARKO PETROLEUM CORP .. ... 1211212013 .. Gitation GroUD ... ..o 1,103.000 ... 92,436
032654-10-5 ... ANALOG DEVICES INC ... . e 1211212013 .. Gitation GroUD ...\ 682.000 ................. 32,19
037411-10-5 ... APACHE CORP ... o e 1211212013 .. Gitation GroUD ... ...\ 886.000 ................. 76,342
03748R-10-1 ... APARTMENT INVT &MGMT CO . ... 1211212013 .. Gitation GroUD ...\ 320,000 ... 8,185
037612-30-6 .... APOLLO GLOBAL MGMTLLC ... .. e 12/2012013 ... MorganStanley ......... ... i 5,567.000 ................ 175,301 o
037833-10-0 ... APPLEING .o o 1112912013 .. VARIOUS ..o 1,300.000 ... 651,226 ... .
038222-10-5 ... APPLIEDMATLSINC ... o 1211212013 .. Gitation GroUD ...\ o 2,639.000 ... 264
039483-10-2 ... ARCHER DANIELSMIDLAND CO ... 1211212013 ... Citation Group ... 1,446.000 ................ 58,723
04621X-10-8 . ... ASSURANT ING ... 1211212013 ... Citation Group ... 2,531.000 ................ 157,049
00206R-10-2 . ... ATETINC ... o 1211212013 ... Citation Group ... 11,652.000 ................ 395,853
050095-10-8 .... ATWOOD OCEANICSINC ... o 01/15/2013 ... Credit Suisse First Bosto ... 3,684.000 ................ 179,018
052769-10-6 ... AUTODESKINC .. ... . . 1211212013 .. Citation Group ... 489.000 ................. 2,808
053015-10-3 ... AUTOMATIC DATAPROCESSINGINC ... ... 1211212013 .. Citation Group ... 1,059.000 ... 81,883
05320W-10-2 ... AUTONATION INC .. o 1211212013 .. Citation Group ... .00 7,000 .
053332-10-2 ... AUTOZONE INC ... e 1211212013 .. Gitation GrOUD ... .. ... 78.000 .. 36,458
053484-10-1 ... AVALONBAY CMNTYSINC ..o e 1211212013 .. Gitation GroUD ...\t 267.000 ... 32,063 o
053611-10-9 ... AVERY DENNISON CORP ... ..o 1211212013 .. Gitation GroUD ...\ 215.000 ... 10,346 .
054303-10-2 ... AVONPRODSINC .. ... e 1211212013 .. Gitation GroUD ... ...t 951.000 ...l 15,994
057224-10-7 ... BAKERHUGHES INC ... o 1211212013 .. Gitation GroUD ...\ 972.000 ... 51610 o
058498-10-6 ... BALL CORP ... o e 1211212013 .. Gitation GroUD ...\t 318.000 ... 15,848
064058-10-0 ... BANKNEW YORKMELLON CORP ... ... oot 1211212013 ... Gitation GroUD ...\ 2,524.000 ................. 83,083
060505-10-4 ... BANKOF AMERICA CORP ... 1211212013 ... Citation Group ... 23,571,000 ................ 360,264
067383-10-0 ... BARD CRINC ... . 1211212013 .. Citation Group ... 174000 ... B3
071813-10-9 ... BAXTERINTERNATIONALINC ... o o o 1211212013 ... Citation Group ... 1,191,000 ... 19,413
054937-10-7 ... BBAT CORP ... 1211212013 ... Citation Group ............o o 1,544,000 ... 54,767
073302-10-1 ... BEAEROSPACEINC ... . . . 04/18/2013 ... Credit Suisse First Bosto ... 861.000 ................. 49,693
073730-10-3 ... BEAMING ... o 121212013 .. Citation Group ... o 355.000 ... B3
075887-10-9 ... BECTONDICKISON & CO ... . o 05/09/2013 ... VARIOUS ... . . 2,380.000 ................ 28,081
075896-10-0 ... BEDBATH&BEYOND INC ... ... i 1211212013 .. Gitation GroUD ... ...\ 478.000 ... 36,621
081437-10-5 ... BEMISING .. o o 1211212013 .. Gitation GroUD ...\ 226.000 ... 8,783
084670-70-2 ... BERKSHIRE HATHAWAY INC DEL . ... oo 1211212013 .. Gitation GrOUP ... ..o 3,949.000 ... 51844
086516-10-1 ... BESTBUY INC ... e 08/21/2013 ... Barclays Capital Le . ........... ..o 6,210.000 ................ 200,899 L
09062X-10-3 ... BIOGENIDEC INC ... o e 05/28/2013 ... JPMorgan SECUMtIES . ............oiii i 640.000 ................ 153,821
09247X-10-1 ... BLACKROCK INC . .. ... 1211212013 .. Gitation GroUD ... ...\ 216.000 ... 80,69 ..
093671-10-5 ... BLOCKH&RINC ... o 1211212013 .. Gitation GroUD ... ...\ 601.000 ................. 16,942
097023-10-5 ... BOEING CO ... o 05/28/2013 ... VARIOUS ... . . 3,172.000 ... 283,151
099724-10-6 .... BORGWARNERINC COM .. ... . o 1211212013 .. Citation Group ... 251.000 ... 26,837
101121-10-1 ... BOSTONPROPERTIESINC .. ... . 1211212013 .. Citation Group ... 334.000 ... 33,203
101137-10-7 ... BOSTON SCIENTIFIC CORP ... .. ... o 1211212013 ... Citation Group ... 2,946.000 ................. 33,878
110122-10-8 ... BRISTOLMYERS SQUIBB CO ... .. ... oo 1211212013 ... Citation Group ... 3,612,000 ................ 182,544
110394-10-3 ... BRISTOW GROUP INC ... .. . o 03/12/2013 ... Investment Technology Gro ............ ... 2,069.000 ................ 19,850
111320-10-7 ... BROADCOM CORP CL A .. o 1211212013 ... Gitation Group ... 1,207.000 ... 26T
115637-20-9 ... BROWNFORMAN CORP ... o 1211212013 .. Gitation GroUD ...\ 357.000 ... 26,285
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119848-10-9 ... BUFFALOWILDWINGS INCCOM ... oo 10/2312013 ...
12541W-20-9 ... CHROBINSON WORLDWIDE INC ... . o 1211212013 ...
12673P-10-5 ... CAINC . 1211212013 ...
12686C-10-9 . ... CABLEVISION SYSTEMS CORPNY GROUP .. ... .. o o 1211212013 ...
127097-10-3 ... CABOTOIL& GAS CORP ... .. . o 1211212013 ...
13342B-10-5 ... CAMERON INTERNATIONAL CORP ... . oo 1211212013 ...
134429-10-9 ... CAMPBELLSOUP CO .. ... o o 1211212013 ...
14040H-10-5 ... CAPITALONE FINL CORP .. ... o 09/27/2013 ...
14149Y-10-8 ... CARDINAL HEALTHINC ..o o 1211212013 ...
A70T-10-1 ... CAREFUSION CORP . ... 1211212013 ...
143130-10-2 ... CARMAXING o o 1211212013 ...
149123-10-1 ... CATERPILLARING .. 1211212013 ...
12503M-10-8 ... CBOE HLDGS INC ... .. e 08/21/2013 ...
12504L-10-9 ... CBREGROUPING ... ... 1211212013 ...
124857-20-2 ... CBSCORP ... o 03/21/2013 ...
15189T-10-7 ... CENTERPOINTENERGY INC .. ... .. 1211212013 ...
156700-10-6 ... CENTURYTELINC ... o o 1211212013 ...
156782-10-4 ... CERNERCORP ... .. . . . . 1211212013 ...
125269-10-0 ... CFINDUSTRIESHOLDINGSINC . ... .. o o 1211212013 ...
165167-10-7 ... CHESAPEAKE ENERGY CORP .. .. ... .. i 1211212013 ...
166764-10-0 ... CHEVRON CORP .. ... .. o 1211212013 ...
169656-10-5 . ... CHIPOTLE MEXICAN GRILLINC ... .. o 1211212013 ...
125509-10-9 ... CIGNA CORPORATION ... i 1211212013 ...
172062-10-1 ... CINCINNATIFINL CORP ... e 1211212013 ...
172908-10-5 ... CINTAS CORP ... e 1211212013 ...
A7275R-10-2 ... CISCOSYSTEMSINC .. ... 03/21/2013 ...
172967-42-4 ... CITIGROUPINC ... ... 05/20/2013 ...
A77376-10-0 ... CITRIXSYSINC ... ..o 1211212013 ...
18683K-10-1 ... CLIFFSNATURALRESOURCESINC ... ..o 1211212013 ...
189054-10-9 ... CLOROX CODEL ... . . o 1211212013 ...
125720-10-5. ... CMEGROUPINC ... o 1211212013 ...
125896-10-0 ... CMSENERGY CORP ... ... o 1211212013 ...
189754-10-4 ... COACH INC ... o 1211212013 ...
19122T-10-9 ... COCACOLAENTERPRISEINCNEW .. . o 03/21/2013 ...
191216-10-0 ... COCA-COLACO ... o 1211212013 ...
192446-10-2 ... COGNIZANT TECHNOLOGY SOLUTIONS ... . . o 1211212013 ...
194162-10-3 ... COLGATE-PALMOLIVE CO ... o 1211212013 ...
20030N-10-1 ... COMCAST CORP NEW CL A .. ..o e 03/21/2013 ...
200340-10-7 ... COMERICAINC ... e 1211212013 ...
205363-10-4 ... COMPUTER SCIENCES CORP .. ... e 1211212013 ...
205887-10-2 ... CONAGRAFOODS INC ... o e 1211212013 ...
20825C-10-4 ... CONOCOPHILLIPS ... o e 10/1112013 ...
20854P-10-9 ... CONSOLENERGY INC ... ... e 1211212013 ...
209115-10-4 ... CONSOLIDATED EDISON INC .. ..o 1211212013 ...
21036P-10-8 ... CONSTELLATIONBRANDS INC CL A . o 1211212013 ...
219350-10-5 ... CORNINGINC ... . . 1211212013 ...
22160K-10-5 ... COSTCOWHSL CORP NEW .. ... o 1211212013 ...
228227-10-4 ... CROWN CASTLE INTLCORP ... .o 1211212013 ...
126408-10-3 ... CSX CORP ... 1211212013 ...
231021-10-6 ... CUMMINS INC . 1211212013 ...
231561-10-1 ... CURTISSWRIGHT CORP ... . e 10/10/2013 ...
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126650-10-0 ... CVS CAREMARK CORP ... .o 0571412013 ... VARIOUS ... 8,140.000 ................ 460,087 o
23251P-10-2 ... CYBERONICS INC COM ... e 06/18/2013 ... JP Morgan Securities ............ ... ... 2,499.000 ... 129,283
232820-10-0 ... CYTECINDSINC . ... oo 01/15/2013 ... Credit Suisse First Bosto ... 3,001.000 ................ 22,825
23331A-10-9 ... DRHORTONINC COM ..o 03/21/2013 ... VARIOUS ... . o 9,323.000 ................ 232,535
235851-10-2 ... DANAHER CORPDEL COM ... ... . .o 1211212013 ... Citation Group ... 1,312.000 ... 97,570
237194-10-5 ... DARDEN RESTAURANTS INC ... . . o 1211212013 .. Citation Group ... 286.000 ................. W00
23918K-10-8 ... DAVITAHEALTHCARE PARTNERSINC ... ... ... 1211212013 .. Citation Group ... 387.000 ... B39
244199-10-5 ...  DEERE&CO ... o 1211212013 .. Citation Group ... 840.000 ................. 12,915
247361-70-2 ... DELTAAIRLINES INCDEL ... ..o o 1011072013 ... VARIOUS ... 17,920.000 ................ 391,406 ...
247916-20-8 ... DENBURY RESINC ... . . . i 1211212013 .. Gitation GroUD ... ...\t 818.000 ................. 13,103 L
249030-10-7 ... DENTSPLY INTERNATIONAL INC ... o 1211212013 .. Gitation GroUD ... ...\ 312,000 ... 15,074
25179M-10-3 ... DEVON ENERGY CORP NEW . ... .. o 1211212013 .. Gitation GroUD ...\ 837.000 ................. 9767
25271C-10-2 ... DIAMOND OFFSHORE DRILLING INC .. ..o 1211212013 .. Gitation GroUD ...\ 153.000 ... 8,653 L
25490A-30-9 ... DIRECTV Lo 1211212013 .. Gitation GroUD . ... ... 1,120,000 ...l 75,055
254709-10-8 ... DISCOVER FINANCIAL SERVICES .. ... . o o 03/21/2013 ... Deutsche Bank Securities, ... 3,871.000 ................ 172,889
25470F-10-4 . ... DISCOVERY COMMUNICATNS NEW .o 121212013 ... Citation Group ... 507.000 ................. 2150
254687-10-6 ... DISNEY WALT CO .. ..o e 03/21/2013 ... Deutsche Bank Securities, ........................ 4,916.000 ................ 11T
256677-10-5 ... DOLLAR GEN CORP NEW ... o 1211212013 .. Citation Group ... 653.000 ................. 39,572
256746-10-8 ... DOLLARTREEINC ... ... . o 1211212013 .. Citation Group ... 457.000 ... 25,508
25746U-10-9 ... DOMINION RESINCVANEW .o o 1211212013 ... Citation Group ... 1,270.000 ... 80,737
260003-10-8 ... DOVER CORP ... ... . 1211212013 .. Citation Group ... 374.000 ... 33517
260543-10-3 ... DOW CHEM CO ... o 1211212013 ... Citation Group ... 2,655.000 ................ 108,323
26138E-10-9 ... DRPEPPER SNAPPLE GROUP INC ... .. o 1211212013 .. Gitation GroUD ... ...\ 447.000 . 20183
2333AL-10-2 . DSWING . 10/23/2013 ... Investment Technology Gro ... 3,561.000 ................ 288,061 ..
233331-10-7 ... DTEENERGY CO ... e 1211212013 .. Gitation GroUD ...\ 384.000 ...l 5138
263534-10-9 ... DUPONT EIDENEMOURS & CO ... .ot 1211212013 .. Gitation GrOUD ... ..o 2,026,000 ................ 120,519
26441C-20-4 . ... DUKE ENERGY CORPNEW .. ... . o 1211212013 ... Gitation GroUD ... ..o 1,549.000 ... 105,670 o
26483E-10-0 .... DUN &BRADSTREET CORP DELNEW .. ... o e 1211212013 .. Gitation GroUD ... ...\ 85.000 ... 9,899
269246-40-1 ... ETRADE FINANCIAL CORP ... .. e 1211212013 .. Gitation GroUD ...\t 630.000 ................. 615
207432-10-0 ... EASTMAN CHEMICAL CO ... 1211212013 .. Citation Group ... 338.000 ... 4,989
278865-10-0 ... ECOLABINC ... . . . 1211212013 .. Citation Group ... 595.000 ................. 61,262 ...
281020-10-7 ... EDISONINTLCOM ... o 1211212013 .. Citation Group ... 715.000 ... 32,553
28176E-10-8 ... EDWARDS LIFESCIENCES CORP ... ... .o 1211212013 .. Citation Group ... 246.000 ... 15,218
285512-10-9 ... ELECTRONIC ARTSINC ... ... o 1211212013 .. Citation Group ... 673.000 ................. WS
532457-10-8 ... ELILILLY & CO ..o 1211212013 ... Citation Group ... 2,175.000 ................ 107,316
268648-10-2 ... EMC CORP ... .. . . 1211212013 ... Gitation Group ... 4,565.000 ................ 105,955
291011-10-4 ... EMERSON ELECTRIC CO .. ... oo 1211212013 ... Gitation GroUD ... oo 1,568.000 ................ 104,538
292562-10-5 ... ENCOREWIRE CORP ... o e 12/2012013 ... MorganStanley ......... ... 3,473.000 ...l 181,834
29364G-10-3 ... ENTERGY CORPNEW ..o e 1211212013 .. Gitation GroUD ... ...\ 391.000 ...l BIT4
29404K-10-6 ... ENVESTNETINC COM ..o e 04/18/2013 ... Credit Suisse First Bosto ......... ... 6,575.000 ................ 18,988 .
26875P-10-1 ... EOGRESOURCES INC ... . o 05/28/2013 ... MorganStanley ........ ... i 1,180.000 ... 154,507
20414B-10-4 . EPAM SYSINC o 08/21/2013 ... Investment Technology Gro .................coooiiiiiiiiiiiiis 4,370.000 ... 133,565 L
26884L-10-9 ... EQT CORP . 1211212013 .. Gitation GroUD ...\ 330.000 ...l 28,787
204429-10-5 ... EQUIFAXINC COM .. oo 1201212013 .. VARIOUS ..o 1,418.000 ................ 89,659 ..
20476L-10-7 ... EQUITY RESIDENTIAL ... .. o 1211212013 .. Citation Group ... 735.000 ... 38,634
518439-10-4 ... ESTEELAUDER COMPANIES CLA ... . . 1211212013 .. Citation Group ... 561.000 ................. 40,990
298736-10-9 ... EURONETWORLDWIDE INC ... .o o o 09/10/2013 ... MKM Partners LLC ... ... ... 5,444.000 ... 4,748
3016IN-10-1 .. EXELON CORP .. 1211212013 ... Citation Group ... 1,879.000 ................. 52,435
30212P-30-3 ... EXPEDIAINC DELNEW CLASS ... .. o 1211212013 .. Citation Group ... 236.000 ... W18
302130-10-9 ... EXPEDITORS INTLWASH INC ... ... o o 1211212013 .. Citation Group ... 453.000 ... 19,383
30219G-10-8 ... EXPRESS SCRIPTSHLDG CO ... ..ot 1211212013 ... Gitation GroUD ... ..o 1,786.000 ................ 19,376

(continues)



g'ell

ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
Paid for
Accrued
cusip Date Number of Shares Interest
Identification Description Foreign|  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
30231G-10-2 ... EXXONMOBIL CORP ... 1201212013 .. VARIOUS .. 9,286.000 ................ 841,452
302491-30-3 . FMC CORP o 1211212013 .. Citation Group ... 299.000 ... 2,907
315616-10-2 ... FENETWORKS INC ..o o 1211212013 .. Gitation Group ... 172000 ... W6
30303M-10-2 ... FACEBOOK INC ... . 1203112013 ... Stifel Nicolaus ... 3,512,000 ................ 192,236
307000-10-9 ... FAMILY DOLLAR STORESINC .. ... o 1211212013 .. Gitation Group ... 212,000 ... 13,603
311900-10-4 ... FASTENAL CO ... o 1211212013 .. Citation Group ... 599.000 ................. .89
31428X-10-6 . ... FEDEX CORPORATION ... . . o 1211212013 .. Citation Group ... 652.000 ................. 89,115
31620M-10-6 ... FIDELITY NATLINFORMATION SVCS ... . .o 1211212013 ... Citation Group ... 641.000 ................. M3
316773-10-0 ... FIFTHTHIRDBANCORP ... ... e 03/21/2013 ... Deutsche Bank Securities, ... 12,623.000 ................ 207,203 L
336433-10-7 ... FIRSTSOLARINC .. .o e 1211212013 .. Gitation GroUD ...\ 152.000 ... 8,281
337932-10-7 ... FIRSTENERGY CORP ... e 1211212013 .. Gitation GroUD ... ...\ 918.000 ................. 20544
337738-10-8 ... FISERVINC .. o 1211212013 .. Gitation GroUD . ...\ 285.000 ... 3087
339041-10-5 ... FLEETCOR TECHNOLOGIES INC COM ... ... oo 11/19/2013 ... CitiGroup Global Markets ... 1,859.000 ... 29,643
302445-10-1 .. FLIRSYSING oo 1211212013 .. Gitation GroUD ... ...\ 312,000 ... 8,994
34354P-10-5 . ... FLOWSERVE CORP .. ... e 1211212013 .. Gitation GroUD ...\ 309.000 ... 22,32
343412-10-2 ... FLUOR CORP NEW .. o 1211212013 .. Citation Group ... 358.000 ... 26,839
30249U-10-1 ... FMCTECHNOLOGIES INC ... o 1211212013 ... Citation Group .............o o 520.000 ................. 26,606 .
345370-86-0 ... FORDMOTOR CO ... o 09/10/2013 ... VARIOUS ... . o 21,130,000 ... 366,823 .
345838-10-6 ... FORESTLABSINC ... ... . . 1211212013 .. Citation Group ... 518.000 ................. 28,500
34964C-10-6 .... FORTUNE BRANDS HOME & SECURIT .. ... . o 05/10/2013 ... MKM Partners LLC ... .. . . 4,653.000 ................ 190,018
34988V-10-6 ... FOSSILGROUP INC ... ... 121212013 .. Citation Group ... o 110.000 ... 13,216
354613-10-1 ... FRANKLINRESOURCES INC ... ... . . 05/28/2013 ... VARIOUS ... .. 2,319.000 ... 359,261
35671D-85-7 ... FREEPORT-MCMORAN COPPER & GOLDINC ... ..o 1211212013 ... Gitation GroUD ...\ 2,211.000 ................. T8218
35906A-10-8 ... FRONTIER COMMUNICATIONS CORP .. .. ..o 1211212013 ... Gitation GroUD ... ..o 2,193.000 ... 9,782
36467W-10-9 ... GAMESTOP CORP NEW ... .. e 1211212013 .. Gitation GroUD ...\ 256.000 ...l 1,687
364730-10-1 ... GANNETTING o 1211212013 .. Gitation GroUD ... ...t 503.000 ... 13,073
3B4760-10-8 ... GAPINC .. o 1211212013 .. Gitation GroUD ...\ 605.000 ................. 234
369550-10-8 ... GENERALDYNAMICS CORP ... ... e 1211212013 .. Gitation GroUD ... ... .ot 729.000 ... 65,600 ...
369604-10-3 ... GENERALELECTRICCO ... .. ..\t 1201212013 .. VARIOUS ..o 28,233.000 ................ 664,647 .
370023-10-3 ... GENERAL GROWTH PPTYSINCNEW ... . . 1211212013 ... Citation Group ... 1,215.000 ... 4,905
370334-10-4 ... GENERALMILLSINC ... . o 1211212013 .. Citation Group ... 1,408.000 ................. 69,832 ...
37045V-10-0 ... GENERALMTRS CO .. ..o o o 1203112013 .. VARIOUS ..o 2,485.000 ................ 100,044
37253A-10-3 ... GENTHERMING . o 08/21/2013 ... Investment Technology Gro ................. ... 7,585.000 ................ 1297
372460-10-5 ... GENUINEPARTS CO ..o o 1211212013 .. Citation Group ... 340.000 ... 27,835
37247D-10-6 ... GENWORTHFINLING ... o 1211212013 ... Citation Group ... 1,083.000 ................. 16,143
375558-10-3 ... GILEAD SCIENCES INC .. . o 1211212013 .. Citation Group ... 3,358.000 ................ B1.24
38141G-10-4 ... GOLDMAN SACHS GROUP INC ... ..o 0372112013 ... VARIOUS ... 2,800.000 ................ 425,800 o
382550-10-1 .... GOODYEARTIRE & RUBBER CO ... .. i 1211212013 .. Gitation GroUD ...\ 540.000 ... 12,085
38250P-50-8 ... GOOGLE INC ... ..o 1201212013 .. VARIOUS ..o 318.000 ...l 33,379
384100-10-4 ... GRACOINC COM ... 10/10/2013 ... Investment Technology Gro ... 2,797.000 ................ 20,408
384637-10-4 ... GRAHAMHLDGS CO COM ... ..o e 1201212013 .. VARIOUS .. 520.000 ... 262,156 ..
384802-10-4 ... GRAINGERWWINC ... ..o e 1211212013 .. Gitation GroUD ... ...\ 136.000 ... .32
38526M-10-6 ... GRAND CANYON EDINC . ... .o 08/21/2013 ... Investment Technology Gro .................cooiiiiiiiiiiiis 6,370.000 ................ 22,568 L
406216-10-1 ... HALLIBURTON CO .. ..o 07/19/2013 ... MKM Partners LLC ... ... .. 3,310,000 ... 150,306
412822-10-8 ... HARLEY DAVIDSON INC .. o 1211212013 .. Citation Group ... 489.000 ................. 33,302
413086-10-9 ... HARMANINTLINDS INC ... o 1211212013 .. Citation Group ... 149.000 ... M4
443875410-5 ... HARRISCORPDEL ... .. 1211212013 .. Citation Group ... 235.000 ... 15,399
416515-10-4 ... HARTFORD FINLSVCS GROUP INC . ... o 1211212013 .. Citation Group ... 998.000 ................. BAM
418056-10-7 ... HASBROINC o 1211212013 .. Citation Group ... 253.000 ... 13,023
A0414L-10-9 ... HCPINC COM . 1211212013 .. Citation Group ... 998.000 ................. 35,650
A2217K-10-6 ... HEALTH CARE REITING ... o 1211212013 .. Gitation GroUD ...\ 629.000 ................ 33,790
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422806-10-9 ... HEICO CORP ... .. 10/10/2013 ... Investment Technology Gro ... 3,242,000 ... 2 T8
423452-10-1 ... HELMERICH & PAYNE INC COM ... o 08/07/2013 ... VARIOUS ... . . 6,619.000 ................ 2842
A2809H-10-7 ... HESS CORP .. . 1211212013 .. Citation Group ... 633.000 ................. 712
428236-10-3 ... HEWLETTPACKARD CO ... ..o 1211212013 .. Citation Group ... 4,217.000 ... 12,525
438516-10-6 ... HONEYWELLINTLINC ... . o 1211212013 ... Citation Group ... 1,722,000 ... 8,875
440452-10-0 ... HORMEL FOODS CORP . ... ... o 1211212013 .. Citation Group ... 295.000 ... BT
441060-10-0 ... HOSPIRAINC ... . . 1211212013 .. Citation Group ... 363.000 ... 610
44107P-10-4 ... HOSTHOTELS & RESORTSINC ... ... o 1211212013 ... Citation Group ... 1,646.000 ................ 29,529
44267D-10-7 ... HOWARD HUGHES CORP ... ... 08/21/2013 ... Investment Technology Gro .................oooiiiiiiiiiiiis 3,912,000 ... 40,362 o
443683-10-7 ... HUDSON CITY BANCORP ... ..o 1211212013 ... Gitation GroUD ... ..o 1,043.000 ... 9,566 L
444859-10-2 ... HUMANAINC o 1211212013 .. Gitation GroUD ...\t 343.000 ... AU
446150-10-4 ... HUNTINGTON BANCSHARES INC COM ... ...\ 1211212013 .. Gitation GroUD . ...\ 1,820.000 ... 17199
447462-10-2 ... HURON CONSULTING GROUP INC ... ..o 09/10/2013 ... Investment Technology Gro .................cooiiiiiiiiiiiiis 4,121.000 .. 206,719 L
44919P-50-8 ... IAC/INTERACTIVECORP ... .. .o e 06/18/2013 ... JPMorgan SECUMtIES . ............ooiii i 5,191.000 ................ 260,413
45169U-10-5 ... IGATE CORP COM ... e 1171972013 ... Gitation GroUD ... ..o 6,778.000 ................ 200,063 ...
452308-10-9 ... ILLINOISTOOL WKS INC ... 1211212013 .. Citation Group ... 904.000 ... 029
45672H-10-4 ... INFOBLOXINC COM ... .. o . 10/10/2013 ... Investment Technology Gro ... 5,105.000 ................ 210,228
45820P-10-5 . ... INTEGRYSENERGY GROUPINC ... .. o 1211212013 .. Citation Group ... o 175.000 ... 9,302
458140-10-0 ... INTELCORP ... .o 1201212013 .. VARIOUS ... 10,931.000 ................ 5846
45866F-10-4 . ... INTERCONTINENTALEXCHANGE GROUP COM ... .o o 03/21/2013 ... Deutsche Bank Securities, ......................... 1,329.000 ................ 25,003
459200-10-1 ... INTERNATIONAL BUSINESS MACHINES .. ... .. .. 1211212013 ... Citation Group ... 2,259.000 ... 392,162
459506-10-1 ... INTERNATIONAL FLAVORS & FRAGRANCES .. ... ... ... 1201212013 .. VARIOUS ..o 1,817.000 ................ ME,412
459902-10-2 ... INTERNATIONAL GAME TECH COM ... ..o 1211212013 .. Gitation GroUD ... ...\ 572.000 ... 0,01
460146-10-3 ... INTERNATIONAL PAPER CO ... ..o 1211212013 .. Gitation GroUD ...\t 978.000 ................. 5213
460690-10-0 ... INTERPUBLIC GROUP COSINC ... e 1211212013 .. Gitation GroUD ...\ 926.000 ................ 15,476
A61202-10-3 . INTUIT Lo 1211212013 .. Gitation GroUD ... ...t 651.000 ................. 414
46120E-60-2 ... INTUITIVE SURGICAL INC . ... 1211212013 .. Gitation GroUD ... ...\ 87.000 ... 219
462846-10-6 ... IRONMTNINC ..o e 1211212013 .. Gitation GroUD ...\ 373.000 . 10,815
466313-10-3 ... JABIL CIRCUITINC ... e 1211212013 .. Gitation GroUD ... ...\ 405.000 ...l T8
466367-10-9 ... JACKINTHEBOXING ... . . 06/18/2013 ... JPMorgan Securities .......... ... ... 6,931.000 ................ 205,337
469814-10-7 ... JACOBENGR GROUP INCDEL COM ... ... . o 1211212013 .. Gitation Group ... 288.000 ................. 16,317
471109-10-8 ... JARDEN CORP COM ... ..o o 11/19/2013 ... CitiGroup Global Markets ......... ... ... 4,006.000 ................ 220,020 .o
478366-10-7 ... JOHNSON CTLSINC ... o 1211212013 ... Citation Group ... 1,501.000 ... TS50
481165-10-8 ... JOY GLOBALINC COM .. o 1211212013 .. Citation Group ... o 233.000 ... 12,483
46625H-10-0 . ... JPMORGAN CHASE & CO ... ... o 09/27/2013 ... VARIOUS ... . 12,044.000 ... 593,805 ..
48203R-10-4 . ... JUNIPERNETWORKS INC ... 1211212013 ... Gitation Group ... 1,112,000 .. 2,06
485170-30-2 ... KANSAS CITY SOUTHERN ... ..o 1211212013 .. Gitation GroUD ... ...\ 242,000 ... 28,363
487836-10-8 ... KELLOGG CO . ... 1211212013 .. Gitation GroUD ...\t 565.000 ................. 294
493267-10-8 ... KEYCORP NEW ... e 1211212013 ... Gitation GroUD ... ..o 2,000.000 ... 26,200 o
494368-10-3 ... KIMBERLY-CLARK CORP ... . e 1211212013 .. Gitation GroUD ...\ 840.000 ................. 87,284
49446R-10-9 ... KIMCORLTY CORP ... oo 1211212013 .. Gitation GroUD ... ...\ 899.000 ................. 18,212
49456B-10-1 ... KINDERMORGAN INC DEL ... ... 1211212013 ... Gitation GroUD ... ..o 1,477.000 ... AB.618
482480-10-0 ... KLA-TENCOR CORP ... e 1211212013 .. Gitation GroUD ...\ 364.000 ... 226 o
500255-10-4 ... KOHL'S CORP ... . 1211212013 .. Citation Group ... 448.000 ... 84T
50076Q-10-6 .... KRAFTFOODS GROUPINC .. ... .o o 1211212013 ... Citation Group ... 1,307.000 ... 69,210 ..
501044-10-1 ... KROGER CO ... .o 1211212013 ... Citation Group ... 1,137.000 ... 5415
501797-10-4 ... LBRANDSING ... . 1211212013 .. Citation Group ... 534.000 ................. 32,513
502424-10-4 ... L-3 COMMUNICATIONS HLDGS INC ... o 1211212013 .. Citation Group ... 197.000 ... 19,980
50540R-40-9 . ... LABORATORY CORP AMER HLDGS . ... ... . o 1211212013 .. Citation Group ... 198.000 ... 17,304
512807-10-8 ... LAMRESEARCH CORP .. . . 1211212013 .. Citation Group ... 358.000 ... 18,204
524901-10-5 ... LEGGMASON INC .. ..o e 1211212013 .. Gitation GroUD ...\ 238.000 ...l 9,683 L
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524660-10-7 ... LEGGETT & PLATTING ... o 1211212013 .. Gitation GroUD ... ...\ 312,000 ... 9,080 L
520057-10-4 ... LENNAR CORP ... . . . 1211212013 .. Citation Group ... 364.000 ... 12,16
527288-10-4 ... LEUCADIANATL CORP .. o 1211212013 .. Citation Group ... 688.000 ................. 18,927
53217V-10-9 ... LIFETECHNOLOGIES CORP ... ... . i 121212013 .. Citation Group .............o i 379.000 ... 28,660
534187-10-9 ... LINCOLNNATLCORPIND COM . ... ... o o 09/27/2013 ... VARIOUS ... o 7,600.000 ................ 250,912
535678-10-6 .... LINEARTECHNOLOGY CORP ... ... ... i 121212013 .. Citation Group ... 512,000 ................. 26
539830-10-9 .... LOCKHEED MARTIN CORP ... ... o e 112512013 .. VARIOUS ..o 1,230.000 ................ 173,930
540424-10-8 ... LOEWS CORP ... o 1211212013 .. Citation Group ... 671.000 ................. M2
544147-10-1 ... LORILLARD INC ..o 1211212013 .. Gitation GroUD ...\ 820.000 ................. Y329
548661-10-7 ... LOWE'SCOSINC ... i 1211212013 ... Gitation GroUD ... ..o 2,308.000 ................ 108,205
502161-10-2 ... LSICORPORATION .. ..o e 1211212013 ... Gitation GrOUD ... ..o 1,200.000 ... 9,550 L
55261F-10-4 ... M&TBKCORP ... 1211212013 .. Gitation GroUD ...\ 285.000 ... 32,528
554382-10-1 ... MACERICH CO ... ..o e 1211212013 .. Gitation GroUD ...\ 308.000 ...l 18,022
55616P-10-4 ... MACYSING ... o 1211212013 .. Gitation GroUD ... ...\t 825.000 ................. 110
55933J-20-3 ... MAGNACHIP SEMICONDUCTOR CORP ... .. ..\t 01/03/2013 ... Investment Technology Gro ................ccoooiiiiiiiiiiiiiiis 13,977.000 ... 203,545
565849-10-6 .... MARATHON OIL CORP . ... . . . 1211212013 ... Citation Group ... 1,557.000 ... 56,418
56585A-10-2 ... MARATHON PETE CORP ... ... . o 1211212013 .. Citation Group ... 687.000 ................. 58,970 .
570535-10-4 ... MARKEL CORP ... . 06/18/2013 ... JPMorgan Securities ......... ... .. ... 486.000 ................ 259,007
571903-20-2 ... MARRIOTTINTLINC NEW .. . 1211212013 .. Citation Group ... 499.000 ... 2,012
571748-10-2 ... MARSH&MCLENNAN COS INC . ..o 1211212013 ... Citation Group ... 1,206.000 ................. 5750
574509-10-6 ... MASCO CORP ... o 1211212013 .. Citation Group ... 783.000 ... 16,858
57636Q-10-4 ... MASTERCARD INC CL A . 1211212013 .. Citation Group ... 228.000 ... 118,674
ST7081-10-2 ... MATTEL ING o o e 1211212013 .. Gitation GroUD ... ...\ 756.000 ... 264
55264U-10-8 ... MBFINANCIALINCNEW COM .. ... 12/1212013 ... Investment Technology Gro ... 7,430.000 ... 208,325 L
579780-20-6 .... MCCORMICK & COINC ... o e 1211212013 .. Gitation GroUD ...\ 290.000 ...l 19,748
580135-10-1 ... MCDONALD'S CORP ... .. e 1211212013 .. Gitation GrOUD ... ..o 2,193.000 ................ 206,446 ...
580645-10-9 ... MCGRAW HILL FINLINC ..o e 1211212013 .. Gitation GroUD ...\ 604.000 ................. 43,554
58155Q-10-3 . ... MCKESSON CORP ... .o e 102512013 .. VARIOUS ... 3,060.000 ................ 436,964 .
582839-10-6 .... MEAD JOHNSON NUTRITION CO ... 1211212013 .. Gitation GroUD ...\ 444000 ... 3,300 o
583334-10-7 ... MEADWESTVACO CORP .. ... o o 1211212013 .. Citation Group ... 390.000 ... 13,648
58502B-10-6 ... MEDNAXINC COM ... o 10/23/2013 ... Investment Technology Gro ... 2,667.000 ................ 284,007
585055-10-6 ... MEDTRONICINC ... ... .. . 1211212013 .. Gitation Group ... 2,188.000 ................ 20972
587200-10-6 .... MENTOR GRAPHICS CORP .. ... . . o i 01/03/2013 ... Investment Technology Gro ............ ... 9,535.000 ................ 164,261
58933Y-10-5 ... MERCK & COINCNEW .. 1211212013 ... Citation Group ... 6,421.000 ................ 30,435
59156R-10-8 . ... METLIFEINC .. . . 03/21/2013 ... Deutsche Bank Securities, ......................... 6,511.000 ................ 7,925
595017-10-4 ... MICROCHIP TECHNOLOGY INC .. ... . 1211212013 .. Citation Group ... 433.000 ... 8,207
595112-10-3 ... MICRONTECHNOLOGY INC .. ... .o 1211212013 ... Gitation GroUD ... e 2,218.000 ................. 51,801
594918-10-4 ... MICROSOFT CORP . ... e 1211212013 ... Gitation GroUP . ... o 10,569.000 ................ 395,602 L.
608190-10-4 ... MOHAWKINDS INC ... o e 1203112013 .. VARIOUS ..o 2,290.000 ................ 296,883 L.
60871R-20-9 ... MOLSON COORS BREWING CO ... ... oo 1211212013 .. Gitation GrOUD ... ...\ 346.000 ... 18,515
609207-10-5 ... MONDELEZINTLINC . ... o 1211212013 ... Gitation GroUD ... ..o 3,907.000 ...l 132,81
61166W-10-1 ... MONSANTO CO .. ... e 1211212013 ... Gitation GroUD ... ..o 1,170.000 ...l 129,194
611740-10-1 ... MONSTERBEVERAGE CORP .. ... i e 1211212013 .. Gitation GroUD ...\ 298.000 ...l 18,365 L
615369-10-5 ... MOODYS CORP .. ... . o 1211212013 .. Citation Group ... 426.000 ................. 30,615
617446-44-8 .. MORGAN STANLEY . o 1211212013 ... Citation Group ... 3,061.000 ... 0378
61945C-10-3 ... MOSAIC CO .. . 1211212013 .. Citation Group ... T47.000 ... 32,135
620076-30-7 .... MOTOROLA SOLUTIONS INC ... ..o 121212013 .. Citation Group ... 519.000 ................. B701
55354G-10-0 . ... MSCIING ... 07/09/2013 ... Investment Technology Gro ............ ... 7,500.000 ................ 256,304
626717-10-2 ... MURPHY OILCORP .. ... 1211212013 .. Citation Group ..o 385.000 ... 361
628530-10-7 ... MYLANING ... 1211212013 .. Citation Group ... 838.000 ................. 35,200
631103-10-8 .... NASDAQOMX GROUP INC ... ... 1211212013 .. Gitation GroUD ...\ 253.000 ...l 9,826
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637071-10-1 ... NATIONAL OILWELL VARCOINC ... e 1211212013 .. Gitation GroUD ... ...\ 938.000 ...l T3TAD
B4110D-10-4 ... NETAPPINC ... 1211212013 .. Citation Group ... 746.000 ... 29,583
B4110L-10-6 ... NETFLIXING o 1211212013 .. Citation Group ... 129.000 ... 8163
651229-10-6 .... NEWELLRUBBERMAIDINC ... ... ... . o 1211212013 .. Citation Group ... 632.000 ................. 19,693
651290-10-8 .... NEWFIELD EXPL CO COM ... o o 1211212013 .. Citation Group ... 298.000 ... 1018
651639-10-6 .... NEWMONT MINING CORP ... o e 1211212013 .. Citation Group ... 1,092.000 ... 5459
65249B-10-9 ... NEWS CORP NEW . . 1211212013 ... Citation Group ... 1,093.000 ... 19170
65330F-10-1 ... NEXTERAENERGY INC COM ... ..o 1211212013 .. Citation Group ... 932.000 ... T2
654108-10-3 ... NIKEINC ... o 03/08/2013 ... MorganStanley ......... ... i 3,210,000 ... 175,886 o
65473P-10-5 . ... NISOURCE INC .. ... e 1211212013 .. Gitation GroUD ... ...\ 686.000 ................. 20066 .
655044-10-5 ... NOBLE ENERGY INC ... o e 1211212013 .. Gitation GroUD ... ...\ 788.000 ... ST
655664-10-0 ... NORDSTROMINC .. ... e 1211212013 .. Gitation GroUD ...\ 316.000 ... 19,006 .
655844-10-8 ... NORFOLK SOUTHERN CORP . .. ... oo 1211212013 .. Gitation GroUD ...\ 684.000 ................. 59,905
664397-10-6 ... NORTHEAST UTILS ... . o i 1211212013 .. Gitation GroUD ...\t 691.000 ................. 28,597
665859-10-4 ... NORTHERN TRUST CORP ... ... e 1211212013 .. Gitation GroUD ...\ 495.000 ... 28,337
666807-10-2 .... NORTHROP GRUMMAN CORP ... 1211212013 .. Citation Group ... 505.000 ................. 54,580
629377-50-8 ... NRGENERGY INC ... . . o 1211212013 .. Citation Group ... 709.000 ... 19,871
670346-10-5 ... NUCOR CORP ... . 1211212013 .. Citation Group ... 698.000 ................. 35,793
67066G-10-4 . ... NVIDIACORP ... 1211212013 .. Citation Group ... 1,269.000 ................. 19182
67103H-10-7 ... OREILLY AUTOMOTIVEINC ... o 1211212013 .. Citation Group ... 238.000 ... 20,764
674599-10-5 ... OCCIDENTALPETE CORPDEL ... ... ... oo 1211212013 ... Citation Group ... 1,768.000 ................ 181,521
675232-10-2 .... OCEANEERING INTERNATIONALINC ... ..o 01/03/2013 ... Investment Technology Gro ... 3,091.000 ................ 4,313
681904-10-8 ... OMNICARE INC .. ... e 04/18/2013 ... Barclays Fixed InCOme .......... ..o 1,161.000 ... Q15T
681919-10-6 ... OMNICOMGROUP INC ... e 1211212013 .. Gitation GroUD ...\t 564.000 ................. 38,913
682680-10-3 ... ONEOKINC NEW ... o e 1211212013 .. Gitation GroUD ... .. ... 452,000 ...l 26,545
68389X-10-5 ... ORACLE CORP .. . 10/18/2013 ... OPPENHEIMER& CO.INC ... .. ..o 2,970.000 ................. 97,943
690768-40-3 ... OWENSILLING ..o 1211212013 .. Gitation GroUD ... ...\t 361.000 ... 12,081
693718-10-8 ... PACCARINC ... . i 1211212013 .. Gitation GroUD ... ... .ot 777.000 ... 3619
695156-10-9 ... PACKAGING CORP AMER COM . ... e 1171972013 ... Gitation GroUD ... ..o 3,562.000 ................ 29,913
696429-30-7 ... PALL CORP .. 1211212013 .. Citation Group ... 245.000 ... 20,133
701094-10-4 ... PARKERHANNIFIN CORP ... ... 1211212013 .. Citation Group ... 327.000 ..o 38,791
703395-10-3 ... PATTERSON COSING ... .o o 1211212013 .. Citation Group ... 182.000 ... L 1
T04326-10-7 ... PAYCHEXINC .. .o 1211212013 .. Citation Group ... 714.000 ... 30,71
704549-10-4 ... PEABODY ENERGY CORP .. ... .. . o i 1211212013 ... Citation Group ... 592.000 ................. 10,842
712704-10-5 ... PEOPLES UNITED FINANCIALINC ... o 1201212013 .. VARIOUS ... 271,045.000 ... 07,518
713291-10-2 ... PEPCOHOLDINGSINC ... . 1211212013 .. Citation Group ... 547.000 ................. 10,20
T13448-10-8 ... PEPSICOINC .. ... 1211212013 ... Gitation GroUD ... e 3,384.000 ... 24,90 .
714046-10-9 ... PERKINELMER INC . ... o 1211212013 .. Gitation GroUD ...\ 246.000 ... 0,831 L
T16768-10-6 ... PET SMARTING ..o e 1211212013 .. Gitation GroUD ...\ 228.000 ... 16,591 L
TIT081-10-3 ... PRIZERINC ... o 1211212013 ... Gitation GroUD ...\ 5,851.000 ................ 2600 .
69331C-10-8 ... PGBE CORP ... .. 1211212013 .. Gitation GroUD ...\ 977.000 ... 39,326
718172-10-9 ... PHILIPMORRISINTLINC .. e 1211212013 ... Gitation GroUD ... ..o 3,551.000 ... 302,982 L
718546-10-4 ... PHILLIPS 86 COM ... e 1211212013 .. Gitation GrOUD ... ..o 1,341,000 ... 95,762 .
72346Q-10-4 . ... PINNACLE FINLPARTNERS INC ... ... o 06/18/2013 ... JPMorgan Securities ............ ... 5,134.000 ................ 128,740
723484-10-1 ... PINNACLEWEST CAP CORP ... o o 1211212013 .. Citation Group ... 241.000 ... 12,721
T23787-10-7 ... PIONEERNATRES CO ... . o o 1211212013 .. Citation Group ... 304.000 ... 54,307
T24479-10-0 ... PITNEY BOWES INC ... o 1211212013 .. Citation Group ... 443.000 .. 0,756
729251-10-8 ... PLUMCREEKTIMBER COINC ... ... o 1211212013 .. Citation Group ... 384.000 ... 17,002
693475-10-5 ... PNCFINLSVCS GROUPINC ... . . o o 1211212013 ... Citation Group ... 1,166.000 ................. 88,562 ...
73278L-10-5 ... POOL CORPORATION COM .. ..o o 03/12/2013 ... Investment Technology Gro ............ ... 1,962.000 ................. 93,20
693506-10-7 ... PPGINDS INC ..o 11708/2013 .. VARIOUS ... 2,540.000 ................ 460,074
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B9351T-10-6 ... PPL CORP o 1211212013 ... Gitation GroUD ...\ 1,386.000 ................. 40,620 o
TA005P-10-4 ... PRAXAIRING .. o 1211212013 .. Citation Group ... 647.000 ................. 80,735
740189-10-5 ... PRECISION CASTPARTS CORP . ... ... oo 1211212013 .. Citation Group ... 319.000 ... 81,025
T4144T-10-8 ... PRICETROWE GROUP INC .. ... o o 1211212013 .. Citation Group ... 571.000 ................. 40600
741503-40-3 ... PRICELINE.COMINC . ... . . . . 1211212013 .. Citation Group ... 113.000 ... 132,991
74251V-10-2 ... PRINCIPAL FINLGROUP INC ... 1211212013 .. Citation Group ... 601.000 ................. 29,092
742718-10-9 ... PROCTER & GAMBLE CO ... ... oo 02/08/2013 ... JP Morgan Securities ........... ... 3,20.000 ................ 4,685
743315-10-3 ... PROGRESSIVE CORP OHIO .. .. ... o 1211212013 ... Gitation Group ... 1,214,000 ... RUT
T4340W-10-3 ... PROLOGISINC ... . e 1211212013 .. Gitation GroUD ... ..o 1,094.000 ... 40,034
744320-10-2 ... PRUDENTIAL FINLINC . ... o 1211212013 ... Gitation GroUD ... ..o 1,020.000 ... 90,301 o
74460D-10-9 ... PUBLIC STORAGE COM ... ... o e 1211212013 .. Gitation GroUD ...\t 3M7.000 . AT578
744573-10-6 ... PUBLIC SVC ENTERPRISE GROUP ... ...\ 1211212013 ... Gitation GroUD ... ..o 1,110.000 ... 35,883
745867-10-1 ... PULTEGROUP INC . ... o 1211212013 .. Gitation GroUD ... ... 767.000 ... 13,879
693656-10-0 ... PVH CORP .o 03/21/2013 ... Deutsche Bank Securities, ... 1,595.000 ...l 179,136
TAT3V-10-0 ... QEPRESING ... 1211212013 .. Gitation GroUD . ... ...\ e 393.000 ...l 1,680
747316-10-7 ... QUAKER CHEM CORP COM .. ... .o o 10/10/2013 ... Investment Technology Gro ... 2,905.000 ................ 22,848
TAT62E-10-2 ... QUANTA SVCSINC . o o 1211212013 .. Citation Group ... o 469.000 ................. 13,545
74834L-10-0 ... QUESTDIAGNOSTICSINC ... ... oo 1211212013 .. Citation Group ... 333.000 ... 04T
7512124101 ... RALPHLAUREN CORP .. . 1211212013 .. Citation Group ... 133.000 ... 2,001
75281A-10-9 ...  RANGE RES CORP ... ..o o 1211212013 .. Citation Group ... 358.000 ... 8,780
754730-10-9 ... RAYMOND JAMES FINANCIAL INC ... o 1212012013 ... MorganStanley ............. ... 3,458.000 ................ 176,892
T5511150-7 ... RAYTHEON CO ..o 1211212013 .. Gitation Group ... 708.000 ... 60,722
756577-10-2 ... REDHATING ..o o o 1211212013 .. Gitation GroUD ... ...\ 45.000 ... 19,283 o
75886F-10-7 ... REGENERON PHARMACEUTICALS ... ..o o e 1211212013 .. Gitation GroUD ... ...\ 171.000 .. 46,937
7591EP-10-0 ... REGIONS FINL CORP NEW ... ... o 0573112013 .. VARIOUS ... o 35,280.000 ................ 308,884 L
759509-10-2 ... RELIANCE STEEL & ALUMINIUM CO ... ..o 01/03/2013 ... Investment Technology Gro .................ccooiiiiiiiiiiiiis 4,788.000 ................ 308,533 L
760759-10-0 ... REPUBLIC SVCSINC ... . o 1211212013 .. Gitation GroUD ... ...\t 596.000 ................. 0,147
761713-10-6 ... REYNOLDS AMERICANINC .. ... o o 1211212013 .. Gitation GroUD ...\ 695.000 ................. KK
770323-10-3 ... ROBERTHALF INTLINC ... . o e 1201212013 .. VARIOUS ..o 4,657.000 ... 183,431
773903-10-9 ... ROCKWELL AUTOMATIONINC ... o o 1211212013 .. Gitation Group ... 304.000 ... 33,669
714341101 ... ROCKWELL COLLINSING ... 1211212013 .. Citation Group ... 296.000 ... W22
776696-10-6 ... ROPERINDUSTRIESINC ... . . 1211212013 .. Citation Group ... 218.000 ... 8243
778296-10-3 ... ROSS STORESINC ... .o o 1211212013 .. Citation Group ... 475.000 ... 33,636
749685-10-3 ... RPMINTLING COM . . o 10/23/2013 ... Investment Technology Gro ... 7,617.000 ... 290,880 ..
783549-10-8 ... RYDER SYSINC ... . . o 1211212013 .. Gitation Group ... 115.000 ... 7680
786514-20-8 ... SAFEWAY INC .. .. o 1211212013 ... Citation Group ... 520.000 ................. 17,825
790849-10-3 ... SAINTJUDE MEDICAL INC ... ... e 0773112013 ... VARIOUS ... 6,389.000 ................ 290,630 L
79466L-30-2 ... SALESFORCE COMINC ... ... o e 1211212013 ... Gitation GroUD . ... o' 1,203.000 ... 61,423
795435-10-6 ... SALIXPHARMACEUTICALS INC ... o e 07/30/2013 ... Sanford Bernstein ........... ..o 3,640.000 ................ 268,830 L.
800013-10-4 ... SANDERSON FARMS INC ... e 12/1212013 ... Investment Technology Gro ... 2,560.000 ................ 173,690 o
80004C-10-1 ... SANDISK CORP .. ... e 1210212013 ... Stifel Nicolaus .......... ... 2,710.000 ................ 185,080 .
80589M-10-2 ... SCANA CORP NEW .. o e 1211212013 .. Gitation GroUD ... ...\t 307.000 ... 258
806857-10-8 ... SCHLUMBERGERLTD .. ... . o 1211212013 ... Gitation GroUD ...\ 2,903.000 ... 252,851 L
808513-10-5 .... SCHWAB CHARLES CORP NEW ... ... . o 1211212013 ... Citation Group ... 2,537.000 ................. 62,968 ...
811065-10-1 ... SCRIPPSNETWORKS INTERACTIVE ... ... . . 1211212013 .. Citation Group ... 240.000 ... 19,398
81211K-10-0 ... SEALEDAIRCORP NEW COM ... o 1211212013 .. Citation Group ... 430.000 ... 13,504
816851-10-0 ... SEMPRAENERGY .. ... .. . 1211212013 .. Citation Group ... 498.000 ................. T3
824348-10-6 ... SHERWINWILLIAMS CO ... o 1211212013 .. Citation Group ... 191.000 .. M3
826552-10-1 ... SIGMAALDRICH CORP ... . . 1211212013 .. Citation Group ... 264.000 ... 511
828806-10-9 ... SIMONPROPERTY GROUPINC .. ... . . 1211212013 .. Citation Group ... 681.000 ................ 101,205
83088M-10-2 ... SKYWORKS SOLUTIONS INC . .. ..o 10/10/2013 ... Investment Technology Gro ... 8,318.000 ................ 208,506 ...
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TBAADP-10-6 . ... SLM CORP . 1211212013 .. Gitation GroUD ...\ 957.000 ...l U528
832696-40-5 ... SMUCKER UM GO ... . o 08/27/2013 ... MorganStanley ............ ... 1,410.000 ................ 150,728
833034-10-1 ... SNAPONINC COM ... o 11/08/2013 .. VARIOUS ... . 2,20.000 ................ 22,186 .
842587-10-7 ... SOUTHERN CO ... . o 1211212013 ... Citation Group ... 1,917.000 ... T1,080
844741-10-8 ... SOUTHWEST AIRLS CO ... ... o 1211212013 ... Citation Group ... 1,549.000 ................. 29,119
845467-10-0 ... SOUTHWESTERN ENERGY CO . ... o o 1211212013 .. Gitation Group ... 771.000 .o 29,843
847235-10-8 ... SPARTON CORP ... .. . o 08/21/2013 ... J.P. Morgan Securities ........... ... 7,436.000 ................ 135,012
847560-10-9 ... SPECTRAENERGY CORP ... . .. 1211212013 ... Citation Group ... 1,469.000 ................. 49,034
853666-10-5 .... STANDARD MTRPRODS INC COM ... ..o 02/08/2013 ... VARIOUS ... o o 10,444.000 ................ 209,624
854502-10-1 ... STANLEY BLACK & DECKERINC ... . o 1211212013 .. Gitation GroUD ... ... 351.000 ... 28,3600
855030-10-2 ... STAPLESING .. .. o o 1211212013 .. Gitation GroUD ... ..o 1,449.000 ... 2,495
855244-10-9 ... STARBUCKS CORP .. ... . . i 09/13/2013 ... Morgan Stanley ........ ... i 2,100.000 ................ 158,250 L
85590A-40-1 ... STARWOOD HOTELS & RESORTS .. ... . e 1211212013 .. Gitation GroUD ... ...\ 428.000 ... AT
857477-10-3 ... STATE STREET CORP ... e 1211212013 .. Gitation GroUD ...\t 978.000 ... 68,782 ..
858912-10-8 ... STERICYCLEINC ... . . o e 1211212013 .. Gitation GroUD ... ...\ 188.000 ... 20836
861642-10-6 ... STONE ENERGY CORP COM ... ... o o 10/10/2013 ... Investment Technology Gro ... 6,427.000 ................ 25,858
863667-10-1 ... STRYKERCORP . ... . . 1211212013 .. Citation Group ... 647.000 ................. 46,568
867914-10-3 ... SUNTRUST BANKS INC ... . o 1211212013 .. Citation Group ... 1,182,000 ... 832
78486Q-10-1.... SVBFINLGROUP ... . . o 08/21/2013 ... Investment Technology Gro ................. ... 2,507.000 ................ 20,190 L
871503-10-8 ... SYMANTEC CORP ... o o 1211212013 ... Citation Group ... 1,533.000 ................. M3
871829-10-7 ... SYSCO CORP .. 1211212013 .. Citation Group ... 1,291,000 ... 46,853
87612E-10-6 ... TARGET CORP ... . . 1211212013 ... Citation Group ... 1,385.000 ................. 87,190
872375-10-0 ... TECOENERGY CORP ... . oo 1211212013 .. Gitation GroUD ... ...\ 448.000 ...l T8
88033G-40-7 ... TENETHEALTHCARE CORP ... ... o e 1211212013 .. Gitation GroUD ...\t 223.000 ... 9,025 L
88076W-10-3 ... TERADATA CORP DEL .. ... ot 1211212013 .. Gitation GroUD ...\ 358.000 ...l WA
881609-10-1 ... TESORO CORP .. ... 1211212013 .. Gitation GroUD ...\ 296.000 ... 16,859 L
882508-10-4 ... TEXASINSTRSINC ... . o 1211212013 ... Gitation GroUD ... ..o 2,416.000 ................ 102,728
883203-10-1 ... TEXTRONINC ..o e 1211212013 .. Gitation GroUD ...\ 615.000 ................. 1940
00101J-10-6 ... THEADT CORPORATION ... e 1211212013 .. Gitation GroUD ...\t 439.000 ... 1,280 o
89417E-10-9 ... THETRAVELERS COSINC ... o 1211212013 .. Citation Group ... 819.000 ................. 005
883556-10-2 .... THERMO FISHER SCIENTIFICINC ... ... . 1211212013 .. Citation Group ... 791.000 ... 19,465
886547-10-8 ... TIFFANY & CO ... . o 1211212013 .. Citation Group ... 241.000 ... 2524
887320-20-7 ... TIMEWARNER CABLE INC ... ... o 1211212013 .. Citation Group ... 627.000 ................. 82,209
887317-30-3 ... TIMEWARNERINC ... o 1211212013 ... Citation Group ... 2,019.000 ................ 133,216
872540-10-0 ... TUXCOSINC NEW . 1211212013 ... Citation Group ... 1,569.000 ................. 96,252
891027-10-4 ... TORCHMARK CORP . ... . 1211212013 .. Citation Group ... 201.000 ... 15,341
891906-10-9 ... TOTALSYSTEMSERVICESINC ... ... o 1211212013 .. Gitation GroUD ...\ 366.000 ...l A4
891894-10-7 ... TOWERSWATSON & CO ... ... o e 08/2112013 ... VARIOUS .. .. o 2,421.000 ... 193,889 .
896239-10-0 ... TRIMBLE NAVIGATIONLTD ...t 01/03/2013 ... Investment Technology Gro .................ccooiiiiiiiiiiiiiis 2,692.000 ................ 166,300 ..
896945-20-1 ... TRIPADVISORING ... ... . i 1211212013 .. Gitation GroUD ... ...\ 245.000 ... 20,200
90130A-10-1 ... TWENTY FIRST CENTY FOXINC .. ... e 1211212013 ... Gitation GroUD ... ..o 4,358.000 ... 13,030 o
902494-10-3 ... TYSONFOODSINC .. ..o e 1211212013 .. Gitation GroUD ...\ 610.000 ................. 20,530
907818-10-8 ... UNIONPAC CORP .. ... o e 05/28/2013 ... VARIOUS .. ... e 1,699.000 ................ 6,972
91324P-10-2 ... UNITEDHEALTH GROUPINC CORP ... ... .o 1211212013 ... Citation Group ... 2,231.000 ... 158,473
911312-10-6 ... UNITEDPARCELSERVICEINC CLB ... ... . 1211212013 ... Citation Group ... 1,585.000 ................ 160,191
912909-10-8 ... UNITED STATES STLCORP NEW ... . o 121212013 ... Citation Group ... 3M7.000 .. 8,412
913017-10-9 ... UNITED TECHNOLOGIES CORP .. ... . e 03/21/2013 ... Deutsche Bank Securities, ......................... 1,551.000 ... 3,629
91520Y-10-6 ... UNUMGROUP .. 1211212013 .. Citation Group ... 578.000 ................. 19,561
917047-10-2 ... URBANOUTFITTERS INC ... 1211212013 .. Citation Group ... 239.000 ... 8,608
902973-30-4 ... USBANCORP ... 1211212013 ... Gitation Group ... 4,035.000 ................ 158,475
918204-10-8 ... VF CORP . 1211212013 .. Gitation GroUD ...\ 193.000 ... 08
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91913Y-10-0 ... VALEROENERGY CORP ... ... oo 12/03/2013 ... Gitation GroUD ... ..o 3,820,000 ................ 7876
92220P-10-5 ... VARIANMED SYSINC ... o 1211212013 .. Citation Group ... 236.000 ... 17,087
92276F-10-0 ... VENTASING .. 1211212013 .. Citation Group ... 643.000 ................. 35,505
O2343E-10-2 ... VERISIGN INC 1211212013 .. Citation Group ... o 296.000 ... 16,709
92343V-10-4 . ... VERIZON COMMUNICATIONS INC ... o 1201212013 .. VARIOUS ..o 7,388.000 ................ 378,800 .
92532F-10-0 ... VERTEXPHARMACEUTICALS INC ... . o 1211212013 .. Citation Group ... 511.000 ................. 4T3
92553P-20-1 ... VIACOM INC CLB ... . o e 1211212013 .. Citation Group ... o 890.000 ................. 72,008
92827P-10-2 . ... VIRTUSA CORP ... 01/15/2013 ... Investment Technology Gro ........................... 13,902.000 ................ 282,056 ...
92826C-83-9 . ... VISAINC CL A . 05/09/2013 ... VARIOUS .. ... o 1,240.000 ................ 200,471 o
929042-10-9 ... VORNADO RLTY TR ...t 1211212013 .. Gitation GroUD ... ...\t 382.000 ...l A5
929160-10-9 ... VULCANMATLS CO ... oo 1211212013 .. Gitation GroUD ...\ 285.000 ...l 15,523 L
931142-10-3 ... WAL-MART STORES INC .. ... 1211212013 ... Gitation GroUD ... ..o 3,5711.000 ................ 280,493
931422-10-9 ... WALGREEN GO .. ... oo 1211212013 ... Gitation GroUD ... ..o 1,907.000 ...l 109,895 o
94106L-10-9 ... WASTEMGMT INC DEL ... oo 1211212013 .. Gitation GroUD ...\t 957.000 ...l BT
941848-10-3 ... WATERS CORP ... . e 1211212013 .. Gitation GroUD ...\ 187.000 ... 18,016 L
Q4973V-10-7 ... WELLPOINT LLC . 121212013 .. Citation Group ... 656.000 ................. 58,214
949746-10-1 ... WELLSFARGO & CO ... o o 03/21/2013 ... Deutsche Bank Securities, ......................... 8,312.000 ................ 309,760 L
958102-10-5 ... WESTERN DIGITAL CORP ... o 10/18/2013 ... VARIOUS . ... o 3,750.000 ................ 236,880 ..o
959802-10-9 ... WESTERNUN CO ... .. o 1211212013 .. Citation Group ..o 1,211,000 .. 20,80
962166-10-4 ... WEYERHAEUSER CO ... . . 1211212013 ... Citation Group ... 1,281.000 ... 38,074
963320-10-6 ... WHIRLPOOL CORP . ... ... 1211212013 .. Citation Group ... 174000 ... 847
966837-10-6 .... WHOLE FOODS MARKETINC ... ... o 1211212013 .. Citation Group ... 817.000 ................. BTT4
969457-10-0 ... WILLIAMS COSINC DEL ...\ ..ot 1211212013 ... Gitation GroUD ... e 1,499.000 ... LI T R
97382A-10-1 ... WINDSTREAMHLDGS INC ... ..o 1211212013 ... Gitation GroUD . ... ..o 1,301.000 ... 10,431
976657-10-6 ... WISCONSINENERGY CORP ... ... 03/21/2013 ... Deutsche Bank Securities, ... 7,707.000 ... 38,845
98212B-10-3 ... WPXENERGY INC ... . e 1211212013 .. Gitation GroUD ... ...\ 440.000 ...l 8,475
929328-10-2 ... WSFSFINANCIAL CORP ... .. o 03/12/2013 ... Investment Technology Gro .................coooiiiiiiiiiiiiiiis 4,992,000 ... 22,201 o
98310W-10-8 ... WYNDHAMWORLDWIDE CORP ... ... e 03/21/2013 ... Deutsche Bank Securities, ... 2,525.000 ................ 156,291 o
983134-10-7 ... WYNN RESORTSLLTD ..o 0573112013 ... VARIOUS ... 2,040.000 ................ 282,719 o
98389B-10-0 ... XCELENERGY INC ... ... o 1211212013 ... Citation Group ... 1,092,000 ... 30,367
984121-10-3 ... XEROX CORP .. 1211212013 ... Citation Group ... 2,542,000 ... 28,555
983919-10-1 ... XILINXINC oo 1211212013 .. Citation Group ... 584.000 ................. BT
9BA1M-10-0 .. XYLEMING oo 1211212013 .. Citation Group .............o i 407.000 ... 13,670
984332-10-6 ... YAHOO!INC ... o 10/03/2013 ... VARIOUS ... o 13,010.000 ................ 389,112
988498-10-1 ... YUMBRANDSINC ... ..o 1211212013 .. Citation Group ... 979.000 ................. 10186
98956P-10-2 ... ZIMMER HOLDINGS INC ... o 1211212013 .. Citation Group ... 372,000 ... 33,553
989701-10-7 ... ZIONS BANCORPORATION ... ..o e 1211212013 .. Gitation GroUD ...\ 405.000 ... 11,686 .
9B978V-10-3 ... ZOETISINC ... o 1211212013 .. Gitation GroUD ... ..o 1,097.000 ...l 5T
375916-10-3 ... GILDANACTIVEWEARINC COM ... oo [ 06/18/2013 ... JPMorgan SECUMtIES . ............ooiii i 3,172.000 ...l 130,276 o
G1151C-10-1 ... ACCENTURE PLC CLASS A .. R.... 1211212013 .. GitatiOn GrOUD ... ..o 1,415.000 ............... 104,945
HO023R-10-5 ... ACELLTD ..o R.... 1211212013 .. Gitation GroUD ...\t 746.000 ... TS
GO083B-10-8 ... ACTAVISPLE . ... e R.... 1211212013 .. Gitation GroUD ...\ 380.000 ...l 60,590 ..
G0176J-10-9 . ... ALLEGIONPUBLTD CO ... ..o R.... 1211212013 .. Gitation GroUD ... ...\ o 198.000 ...l 8,503 L
L0175J-10-4 ... ALTISOURCE PORTFOLIO SOLNS SA ... .o o R.... 10/10/2013 ... Investment Technology Gro ... 2,020.000 ................ 26,052
GOA0BV-10-2 ... AON PLC .. R.... 1211212013 .. Citation Group ... 675.000 ................. 55,362 .
143658-30-0 ... CARNIVAL CORP .. ... o R.... 1211212013 .. Citation Group ... 960.000 ................. 38,977
G2554F-11-3 .. COVIDIENPLC ... . R.... 1211212013 ... Citation Group ... 1,009.000 ................. 86,476 ..
G27823-10-6 . ... DELPHIAUTOMOTIVEPLC .. ... o o R.... 1211212013 .. Citation Group ... 619.000 ................. 35,808
G29183-10-3 . ... EATONCORP PLC ... ... o R.... 1211212013 .. Citation Group ... 1,040.000 ... T3.549
G3M57S-10-6 ... ENSCOPLC ... R.... 1211212013 .. Citation Group ... 512,000 ................. 29,735
H2906T-10-9 ... GARMINLTD ..o R.... 1211212013 .. Gitation GroUD ...\ 210.000 ... 12,183
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G47791-10-1 ... INGERSOLL-RAND PLC ... .o R.... 1211212013 .. Gitation GroUD ... ...\ 594.000 ................. 33,884
GAIMBT-10-8 ... INVESCOLTD ... .o o R.... 1211212013 .. Citation Group ... 972.000 ... 33,506
N53745-10-0 . ... LYONDELLBASELL INDUSTRIESNV ... . . R.... 1211212013 .. Citation Group ... 983.000 ................. 15,20
G6359F-10-3 ... NABORSINDUSTRIESINC .. ... ... R.... 1211212013 .. Citation Group ... 570.000 .................. 8,805
NB3218-10-6 . ... NIELSENHOLDINGS NV ... . o R.... 1211212013 .. Citation Group ... 554.000 ................. B8
G65431-10-1. ... NOBLE CORPPLC ... .. R.... 1211212013 .. Citation Group ... 556.000 ................. 20,619
HB169Q-10-8 ... PENTAIRLTD SHS .. . . R.... 1211212013 ... Citation Group .............o o 437.000 ... 30,834
G97822-10-3 . ... PERRIGOCOPLC ... o R.... 1203112013 . VARIOUS .. 293.000 ... L
T4735M-10-8 ... QIWIPLCSPONADR ... . o R.... 09/10/2013 ... Investment Technology Gro .................coooiiiiiiiiiiiiis 5,609.000 ................ 176,609 ...
G7665A-10-1 ... ROWAN COMPANIES PLC .. ... o R.... 1211212013 .. Gitation GroUD ... ...\t 213.000 ... 0,135
G7945M-10-7 ... SEAGATE TECHNOLOGY PLC ... ... o R.... 1211212013 .. Gitation GroUD ... ...\ 711.000 ... 3BAT6
H84989-10-4 . ... TECONNECTIVITY LTD . ... R.... 1211212013 .. Gitation GroUD ...\ 907.000 ... 47332
H8817H-10-0 ... TRANSOCEANLTDREG SHS .. ... ..o R.... 1211212013 .. Gitation GroUD ...\ 743.000 ... 36,170
H89128-10-4 . ... TYCOINTERNATIONAL LTD . ... R.... 1211212013 ... Gitation GroUD ...\ 1,014.000 ... 38,349
G98290-10-2 . ... XLGROUPPLC ... .. R.... 1211212013 .. Gitation GroUD ... ...\t 628.000 ................. 18,824
9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ... ... . . 53,315,983
Common Stocks - Mutual Funds
69351J-10-8 ... PNCFDS INTLEQT FUND | ... o 12/20/2013 ... Dividend Reinvestment ... 5,786,945 ... 112,035
9299999 - Subtotal - ComMON StOCKS - MUIUAI FUNGS . ... 12,035
9799997 - Subtotal - COMMON SHOCKS - Part 3 ... 53,428,019
9799998 - Summary Item from Part 5 for COmMMON SO0k . ... 2 B 3T
9799999 - Subtotal - COMMON SIOCKS .. ... ..o 76,269,156 ... .
9899999 - Subtotal - Preferred and COMMON SEOCKS . .. ... .. .o e 76,269,156 ... .

0000000 - TOT AL ... 132,947,542 . 254,963
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Bonds - U.S. Governments

3620AA-TY-4  GNMA 30YR POOL #724267 .................... 12/16/2013  PRINCIPALRECEIPT ... ..o e 25,710 .. 225,700.83 ..... 24,738 ... 234,639 5,852 09/15/2039
912828-HV-5  UNITED STATES TREASURYNOTE ............. 04/01/2013  MATURITY . 1,000,000.00 ... 1,009,375 ... 1,000,519 12,500 03/31/2013
912828-MP-2  UNITED STATES TREASURYNOTE ............. 05/13/2013  VARIOUS ... . 3,950,000.00 ... 4,116,201 ... 4,078,605 76,617 02/15/2020
912828-NH-9  UNITED STATES TREASURYNOTE ............. 06/15/2013  MATURITY ... . 915,000.00 ..... 924,384 ... 918,602 5,147 06/15/2013
912828-NU-0  UNITED STATES TREASURYNOTE ............. 08/15/2013  MATURITY .2,000,000.00 ... 2,011,875 ... 2,006,989 15,000 08/15/2013
912828-PL-8  UNITED STATES TREASURYNOTE ............. 121512013 VARIOUS ... .. o . 1,000,000.00 ... 1,005,625 ... 1,005,152 7,323 12/15/2013
912828-RC-6  UNITED STATES TREASURYNOTE ............. 01/15/2013  VARIOUS ........... . 1,400,000.00 ... 1,413,328 ... 1,411,972 12,531 08/15/2021
912828-RK-8  UNITED STATES TREASURYNOTE ............. 09/30/2013  VARIOUS ........... .4,000,000.00 ... 3,996,719 3,997,627 4,995 09/30/2013
912828-RR-3  UNITED STATES TREASURYNOTE ............. 01/11/2013  VARIOUS ........... .4,100,000.00 ... 4,128,910 4,126,670 14,044 11/15/2021
912828-RS-1  UNITED STATES TREASURYNOTE ............. 12/02/2013  MATURITY . 1,500,000.00 ... 1,500,469 1,500,395 3,750 11/30/2013
912828-SV-3  UNITED STATES TREASURYNOTE ............. 01/14/2013  VARIOUS ........... .4,000,000.00 ... 4,033,906 4,033,800 (41,627) (41,6271) 12,037 05/15/2022
912828-T)9  UNITED STATES TREASURYNOTE ............. 04/04/2013 VARIOUS ........... o . 6,700,000.00 ... 6,639,917 6,640,737 (49,271) (49,271) 51,205 08/15/2022
0599999 - Subtotal - Bonds - U.S. GOVEIMMENtS .. ... ... ... e e 30,790,709.83 .. 31,015,446 30,955,707 542,759 21,000 ...

Bonds - U.S Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

313371-UC-8  FEDERAL HOME LOAN BANK BOND 0.875% ... .. 1212112013 MATURITY Lo e 270,000 .. 270,000.00

312935-M2-2 FHLMC 30YR (GOLD) POOL #A8847 ............. 12/16/2013  PRINCIPAL RECEIPT .. 281,777 .. 281,776.74

3128PL-A2-8 FHLMCPCGOLD15YR.............oooienis 12/16/2013  PRINCIPAL RECEIPT 70,195 ... 70,195.33

31416N-3J-9  FNMA 15YR POOL #AA5300 122612013 PRINCIPAL RECEIPT 52,567 ... 52,566.77

31371L-6G-9  FNMA 30YR POOL #255671 122612013 PRINCIPAL RECEIPT .. 158,669 .. 158,669.32

31402Q-WA-5  FNMA 30YR POOL #735141 12/26/2013 PRINCIPAL RECEIPT .. 205,310 .. 225,310.18

31408F-6B-0  FNMA 30YR POOL #850566 122612013 PRINCIPAL RECEIPT . . 118,755 .. 118,754.86

31413V-UA-3 - FNMA 30YR POOL #956977 12/26/2013  PRINCIPAL RECEIPT 261,309 .. 261,308.90

31416T-L5-6  FNMA 30YR POOL #AA9347 .. .................. 12/26/2013  PRINCIPAL RECEIPT 21,992 .. 221,992.17

3138AB-YR-4 FNMAPASS-THRULONG30YEAR .............. 122612013 PRINCIPAL RECEIPT . . 192,625 .. 192,625.04

3138AK-QW-2 FNMAPASS-THRULONG 30 YEAR .............. 12/126/2013  PRINCIPAL RECEIPT .. 244,686 .. 244,686.33

3138E2-GH-2  FNMA PASS-THRULONG30YEAR .............. 12/26/2013  PRINCIPAL RECEIPT 247,582 .. 247,582.03

3138EG-HX-5 FNMAPASS-THRULONG30YEAR .............. 122612013 PRINCIPAL RECEIPT 132,134 .. 132,134.35 ... 133,414 ..., 183,810 (1,676)
31403C6L-0 FNMAPASS-THRULONG30YEAR .............. 122612013 PRINCIPAL RECEIPT .. 182,013 .. 182,012.63 ..... 188,518 ..... 188,415 ... (6,403)
31403D-PN-3  FNMA PASS-THRULONG 30 YEAR .............. 02/25/2013 VARIOUS ........... 244,823 .. 226,642.21 ..... 225,589 ... 20559 ... 13
31403D-WU-9  FNMA PASS-THRULONG 30 YEAR .............. 122612013 PRINCIPAL RECEIPT .. 290,673 .. 290,672.84 ..... 308,022 ..... 308,240 ...l (17,567)
31409W-LB-5 FNMA PASS-THRULONG 30 YEAR .............. 122612013 PRINCIPAL RECEIPT .. 149,800 .. 149,890.26 ..... 145,183 ... 145,265 ...l 4,625
31411E-2C-0  FNMAPASS-THRULONG 30 YEAR .............. 1212612013  PRINCIPAL RECEIPT .. 381,801 .. 381,800.73 ..... KIZN 72 B 31T 021 s
31411E-YD-3 FNMAPASS-THRULONG30YEAR .............. 1212612013  PRINCIPAL RECEIPT .. 408,879 .. 408,879.24 ..... 403,547 ... Q03,547 s
31412P-6K-2  FNMAPASS-THRULONG30YEAR .............. 12/26/2013 PRINCIPAL RECEIPT .. 99,548 ... 99,547.54 ... 101,75 ... 01,724 o (2,176)
31412W-N2-8  FNMA PASS-THRULONG 30 YEAR .............. 12/26/2013  PRINCIPAL RECEIPT 299,758 .. 299,757.61 ..... 298,634 ... 298,633 .. 1,125
3199999 - Subtotal - Bonds - U. S Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of

Governments and Their Political SUDAIVISIONS .. . ... ... . 4,534,985 . 4,516,805.08 4573457 . 4574443 oo L.

Bonds - Industrial and Miscellaneous (Unaffiliated)

084664-BD-2  BERKSHIRE HATHAWAY FINANCECO ........... 05/15/2013  MATURITY .. ..o e 600,000 .. 600,000.00 ..... 608,288

12613S-AA-0 CNH EQUIPMENT TRUSTSERIES ............... 1211512013 PRINCIPALRECEIPT ... .o e 164,698 .. 164,698.09 ..... 164,698

31679G-AA-7T  FIFTHTHIRDAUTOTR ........... 1211412013 PRINCIPALRECEIPT ... oo e 337,459 .. 337,458.50 ..... 337,459

34529G-AG-0  FORD CR AUTO TRUST 2009-D . . 08/15/2013 VARIOUS ........... e e 614,745 .. 614,744.83 .. ... 630,615

36830N-AA-7  GEEQUIPMIDTCKT 20131 ................... 1212212013 PRINCIPALRECEIPT ... e 115,780 .. 115,779.50 ..... 115,780

43812X-AA-3  HONDA AUTO RECV 2013-3 1211412013 PRINCIPALRECEIPT ... oo e 463,926 .. 463,925.58 ..... 463,926

43814F-AA-0 HONDA AUTO RECV 2013-4 12/18/2013  PRINCIPAL RECEIPT .. Lo 114,343,038 . 114,343

44890Q-AA-1 HYUNDAIAUTORECVTR ........ ...t 121512013 PRINCIPAL RECEIPT . 163,942.56 ..... 163,943

(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)

58768V-AA-9  MERC BENZ AUTO LEASE 121512013 PRINCIPAL RECEIPT .. e 707,740 .. 707,740.99 ..., TO7 T e 707,741

58768W-AA-7  MERC BENZ AUTO RECV 121512013 PRINCIPAL RECEIPT .. e 204,863 .. 204,862.53 ..... 204 803 e e 294,863

89233P-6K-7  TOYOTAMOTOR CREDITCORPMTN ........... 07/25/2013  MATURITY .......... o 1,000,000 . 1,000,000.00 ... 1,000,000 ... 1,000,000 ... i 1,000,000

92867P-AA-1 VOLKSWAGENAUTO ........................ 120/2013  PRINCIPAL RECEIPT .. e 96,85 ... 96,855.17 ...... 08,805 L s e 96,855

92867N-AA-6  VOLKSWAGENAUTOLEASE .................. 120/2013  PRINCIPALRECEIPT ... e o 636,335 .. 636,334.86 ..... 38,330 e 636,335

949746-JE-2  WELLSFARGO&CO ......................... 113/2013  Merrill Lynch Prof CLR Co . ... s 556,035 .. 500,000.00 ..... M“1,818 ... 9446 o 10,483 10,483 .o 459,929

98160N-AA-7  WORLD OMNIAUTO TR2013-B .. /14/2013  PRINCIPAL RECEIPT o o 142,008.47 L 2,008 i 142,098

06739F-GP-0  BARCLAYSBANKPLC ......... 12312013 MATURITY .......... o .. 600,000.00 ..... 599,202 ..... 599,984 ...l B B 600,000

05565Q-BF-4  BP CAPITALMARKETSPLC ... 107/2013  MATURITY .......... S .. 300,000.00 ..... 299,806 ... 299,966 ...l Mo Mo 300,000

2515A0-T4-5  DEUTSCHE BANK AG /1112013 MATURITY .......... o .. 500,000.00 ..... 499,510 ... 499,995 S 5 500,000

3899999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... .o C7,352, 78410 L 7,872 L. 4,088,034 ... L 6,640 ...l 6,640 ... 7,312,113

8399997 - Subtotal - BONAS - Part 4 . . . ... 42,660,299.02 .. 42,875,880 .. 30,598,183 ............. ..... (87,515) ... (87,515) ............. .. 42,748,707

8399998 - Summary Item from Part 51or BONS .. ... .. BT, 88 TS, 8 e e e 187,118 o %9 ...
8399999 - Subtotal - BONAS . . .. ... 44,535,416.90 .. 44,750,998 .. 30,598,183 ............. ..... (87,515) ...l (87,515) ............. .. 44,623,825 ... 668,312 ..... 668,312 ..... 408,101 ...
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

88579Y-10-1  MCOMPANY ... ..... ..., 01/04/2013  Citation Group ................oooeiiiiiiin . 2,220.000 ..... M454 196,416 ... 206,127 ... (9,711) 15,038 ... 15,038
002824-10-0  ABBOTT LABORATORIES 01/04/2013 VARIOUS ........... .. 2,490.000 ..... 162,333 o 153,794 ... 163,005 ...... (9,301) 8,580 ... 8,539
00507V-10-9  ACTIVISON BLIZZARD INC 03/21/2013  Deutsche Bank Securities, . .. 12,100.000 ..... 170,392 ... 128,502 ... 128,502 ... 4,80 ... 41,890
00508X-20-3  ACTUANT CORP CLASSANEW ................ 01/03/2013 VARIOUS .......... ... 8,215.000 ..... 2,611 178,386 ... 29281 ... (50,895) 54,285 ... 54,285
00817Y-10-8  AETNAINCNEW ............................ 12/12/2013  Citation Group ...l 3,734.000 ..... 243686 ... L. 205,008 e e e 18,618

001084-10-2  AGCOCORP ................ 11/13/2013  VARIOUS ........... .. 5,00.000 ..... 57% ... 263,006 ... 22,79

009128-30-7  ARMETHODCORP .......... 05/10/2013  MKM Partners LLC .. .. ... 5,685.000 ..... 200,313 206,877 ... 209,720 ...... (2,843) (6,564)

00971T-10-1 ~ AKAMAI TECHNOLOGIES 1M19/2013 VARIOUS ... 5145.000 ..... 2463 ...l 150,954 ... 20,482 ... (59,528) 83,681

016255-10-1  ALIGN TECHNOLOGYINC ..................... 111312013 Credit Suisse First Bosto . ...................... ... 543.000 ...... 3561 648 648 7,914

01748X-10-2  ALLEGIANTTRAVELCO ...................... 111312013 Credit Suisse First Bosto . ...................... ... 187.000 ...... 19,208 17,673 , , 673 1,619

018581-10-8  ALLIANCE DATA SYSTEMCORPCOM ........... 11/13/2013  VARIOUS .............. S 1,222,000 L 262,57 ... 160,805 ..... 176,807 ... (16,002) ... (16,002) ...l 160,805 ... 101,72 ... 101,752
020002-10-1  ALLSTATECORP ............ccoiiiiiiiiinns 1211212013 VARIOUS ........... 11,619.000 ..... 590,331 ... 362,229 ... 319,490 ... (128,424) ... (128,425) ............. ... 362,229 ... 28,102 ... 228,102
022095-10-3  ALTRIAGROUPINC .......... 1211212013 VARIOUS ........... .o 11,062.000 ... 403,586 ...l JA T8 30,465 ... (30,465) ............. ... AT 28,805 ...... 28,805
023135-10-6  AMAZONCOMINC ........... 12/31/2013  Stifel Nicolaus .. .....................ooo 10.000 ....... 3,960 ... 7R 3,821 L1 Lo 139
00164V-10-3  AMCNETWORKSINC ......... 1111312013 Credit Suisse First Bosto . ...................... ... 305.000 ...... 2012 o 18,904 o ™o (132) o 18,904 1218 1,218
024013-10-4  AMERICAN ASSET TR INC COM 11/13/2013  Credit Suisse FirstBosto....................... ... 812.000 ...... B33 043 2,748 ... (2,748) ... 24,043 L1300 1,330
024835-10-0  AMERICAN CAMPUS COMMUNITIES | ........... 01/15/2013  Credit Suisse First Bosto ... .................... .. 4,147.000 ..... 196,923 ... 123,564 ... 191,301 ... (67,737) ..o (67,737) ... 123,564 73,359 ... 73,359
025816-10-9  AMERICANEXPRESSCO ..................... 12/12/2013  Citation Group ... 614.000 ...... 5151 o 29513 ... 35,23 ... (5,779) o (5,779 o 29513 AN KT 21,737
025932-10-4  AMERICANFINLGROUPINCOHIO .............. 11/13/2013  VARIOUS ........... .. 4,515,000 ... MW692 140,281 ... 178,433 ... (38,152) (38,152) ...l 140,281 o 101,411 ... 101,411
030420-10-3  AMERICANWTRWKSCOINC ................. 11/13/2013  VARIOUS ........... .. 3,040.000 ..... 124436 115,001 e e 115,601 ... 8,835 ... 8,835
031100-10-0  AMETEKINC ............................... 11/13/2013  VARIOUS ........... . 9,475.000 ... 80,25 43,410 ... 355,976 ... (112,566) co (1M12566) 3410 186,865 ... .. 186,865
032095-10-1  AMPHENOLCORPCLA ...................... 07/23/2013  Barclays Capital Le . . . . ..3,120.000 ... 42,906 ...l 191,899 ... 201,864 ...... (9,965) ... (9,965) ...l 191,899 51,008 ...... 51,008
03232P-40-5  AMSURGCORP .............cooiiiiiiiiin, 11/13/2013  VARIOUS ........... oo 1,541.000 ... 67,363 ... 35,084 ..., 46,245 ... (11,161) (1,181) .o 35,084 .o 32,219 ... 32,219
037411-10-5 APACHECORP ..............cocoiiiiiiiins 03/21/2013 VARIOUS ........... ... 5363.000 ..... 398,426 ...l 397,57 ... 420,210 ... (7,548) (22,643) ... 397,57 ... 88 ... 858
037833-10-0  APPLEINC........ ... 1213172013 VARIOUS ... ..o 872.000 ..... 48,794 304,728 ... 351,147 ... (153,233) (183,233) ... 04,728 124,067 ... 124,067
044200-10-4 ~ ASHLANDINCNEWCOM ..................... 111312013 Credit Suisse First Bosto . ...................... ... 490.000 ...... 8621 oo 34,042 .. 39,401 ... (5,389) . (5,359) ... 4042 o 9,585 ....... 9,585
00206R-10-2  AT&TINC ......... ..., 123112013 VARIOUS 7,783.000 ..... 7,914 201,339 ... 268,623 ... (61,085) ... ... (61,08) ............. ... 201,339 .. 86,576 ...... 86,576
050095-10-8  ATWOOD OCEANICS INC 11/13/2013  VARIOUS . 1,315.000 ... 68,444 ... L 63,000 L e s B3900 AR 4,544
052769-10-6  AUTODESKINC ....................oooiiis 03/21/2013  VARIOUS 5,137.000 ..... 210646 ...l 159,527 ... 181,593 ... (22,086) ............. oo (22,086) ool L 189527 o 120 51,120

(continues)



¢'via

ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

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

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

F

0 11 12 13 14 15 Bond

r Prior Current | Current Year's Interest/

e Year Book/ | Unrealized Year Other-Than- Total Total Foreign | Book/Adjusted |  Foreign Stock Stated
cusip i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends | Contractual
|dentifi- g| Disposal Shares of Carrying Increase/ zation) / Impairment | B./A.C.V. | Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock | Consideration | Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. [Disposal Date | Disposal Disposal Disposal During Year Date

Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)

05615F-10-2  BABCOCK & WILCOXCO ...... 03/21/2013 VARIOUS .....................oon. ..9,920.000 ..... 0,664 .. 193,96 ... 259,904 ... (65,988) ... (65,968) ............. ... 193,936 ... 83,728 ... 83,728
056525-10-8  BADGERMETERINC .......... 06/19/2013 VARIOUS ........................... . 4,639.000 ..... 01,730 oo 202,632 ..... 219,935 ..., (10,634) ... 6,610 ..... (17,303) ..o 202,632 ..5,100 ....... 5,100
060505-10-4  BANK OF AMERICACORP .......... 123112013 Stifel Nicolaus ... ... 403.000 ....... 6,260 ............. . 0,160 . 6,160 . 100 100
071813-10-9  BAXTER INTERNATIONAL INC .. 102212013 J.P. Morgan Securities ................ .. 2,340.000 ... 192,819 .o 183,715 ... 195,984 2,20 ... (2,270) (895) ........ (895) ....... 3,346
073302-10-1  BEAEROSPACEINC ......................... 1211212013 VARIOUS ...... ... o 4,367.000 ..... 367,465 ...l 187,764 ... .. 206,523 ... (29,515) ... (29,515) 179,701 ... 179,701
075887-10-9  BECTONDICKISON&CO ..................... 12/12/2013  Citation Group ...l 1,954.000 ..... 205,621 ... 110, 04T s Q04T 2,574 ... 26,574
086516-10-1 BESTBUYINC............... 12/12/2013  Citation Group ....... . 5,618.000 ..... 26,219 ... 100,704 e s 0T 3,425 ... 35,425
09062X-10-3  BIOGENIDEC INC ........... 12/12/12013  Citation Group ... 119.000 ...... BT B39 3,262 ... (3,252) .o 25349 7,808 ... 7,808
097023-10-5  BOEINGCO ................. 12/12/2013  Citation Group ....... .. 5,419.000 ... 615,489 ... ... 437,394 ... 2975 2,102 ... (2,102) 178,095 ... 178,095
05564E-10-6  BRE PROPERTIESINC ........ 02/08/2013 VARIOUS .............. . 2,29%6.000 ..... 108,578 ... 107,659 ... 116,706 (9,046) .98 Lo 98
110394-10-3  BRISTOWGROUPINC ........ 11/13/2013  Credit Suisse FirstBosto....................... ... 306.000 ...... 4905 . R .. 7,093 .. 7,00
111320-10-7  BROADCOMCORPCLA ... 02/05/2013  Morgan Stanley ......... ... 4,630.000 ... 150,662 ... L s 153,762 ...... (5,984) (5,984) .. 2,884 .. 2,884
111621-30-6  BROCADE COMMUNICATIONS SYSTEM ......... 03/12/2013 VARIOUS .............. .. 36,802.000 ..... W31 158,861 ..... 196,185 ... (37,293) (37,293) . 55,452 . 55,452
119848-109  BUFFALOWILDWINGSINCCOM ............... 111312013 Credit Suisse First Bosto . ...................... ... 288.000 ...... AT R . 1. . 6,608 ....... 6,608
133131-10-2  CAMDENPPTYTR ..............ocooiiien. 11312013 VARIOUS ... .o 1,114.000 ...... 70438 ... 68,444 ... 75,96 ...... (4,144) .o 3,38 ... (7,542) ... 6B 1,994 ... 1,994
138098-10-8  CANTEL MEDICAL CORP 04/18/2013  Barclays Fixed Income . .. 6,954.000 ..... 205,887 ...l 179,569 ... 206,742 ... (21,173) )

14040H-10-5  CAPITAL ONE FINL CORP 1211212013 Citation Group ....... ... 4,876.000 ..... M0 3B074

14170T-10-1  CAREFUSIONCORP ...................ocee. 1211212013 VARIOUS ...... ... 2,076.000 ...... 79,255 .o 49,720 ... 50,332 ...... (9,612)

149568-10-7  CAVCOINDSINC ..................ooiee. 03/12/2013  Investment Technology Gro..................... .. 3,821.000 ..... 178,506 ............. ... 151,688 ... 190,974 ... (39,286)

12503M-10-8  CBOEHLDGSINC ............ 111312013 Credit Suisse First Bosto . ...................... ... 41000 ...... 200556 ... 18,50 ..

124857-20-2  CBSCORP .................. 12/12/2013  Citation Group .......... ..3,726.000 ..., 27,28 132,638 ... 118,622 ... (14,055)

150185-10-6  CEDAR FAIRL P DEPOSITRY ... 06/18/2013  JP Morgan Securities . . oo 4,938.000 ... 20420 L. 163,102 ..... 165,176 ...... (2,074)

151020-10-4  CELGENECORP .............. ..., 1211212013 VARIOUS . ... 1,618.000 ..... 261,30 ...l 126,94 ... 127,369 ... (405) 134,366

125269-10-0  CF INDUSTRIESHOLDINGSINC ................ 10/25/2013  VARIOUS 1,230.000 ..... B7,6383 .. 22,119 ... 249,887 ... (34,841)

166764-10-0  CHEVRON CORP 12/31/2013  VARIOUS .. 1,629.000 ..... 191,383 141,651 ... 122,590 ... (40,705)

171232-10-1 CHUBBCORP ............... 12/12/2013  VARIOUS .3,888.000 ..... U760 205,538 ..... 292,844 ... (87,306) 142,072

171484-10-8  CHURCHILLDOWNSINCCOM ................. 03/12/2013  Investment Technology Gro 2,790.000 ..... 181,448 o 159,588 ... 185,396 ..... (25,807)

172908-10-5  CINTASCORP ............ocviiiiiiiinn, 11312013 VARIOUS ... .o 1,036.000 ...... 54998 ... N975 36,281 ... (10,991)

17275R-10-2  CISCO SYSTEMSINC ......... 1211212013 VARIOUS ........... 13,716.000 ..... 288,645 ...l 216,350 ..... 260,644 ... .. (53,762)

172967-42-4  CITIGROUPINC .............. 123112013 VARIOUS ........... .. 2,904.000 ..... 148,005 ... 181,962

12561W-10-5  CLECOCORP ............... 06/18/2013 VARIOUS .............. L 2,777.000 ... 121410 oo 78,015 ... 1M1,108 ... (33,003)

125896-10-0  CMSENERGYCORP .......... 111312013 Credit Suisse First Bosto . ...................... ... 893.000 ...... B.907 13,517 .. 201 (8,254)

12621E-10-3  CNO FINANCIAL GROUP INC 111312013 Credit Suisse First Bosto . . . .. 2,388.000 ...... 38,381 12,919 ... 2,80 ... (9,361)

191227-10-9  COCA COLA ENTERPRISE INCNEW ............ 1211212013 VARIOUS .............. 12,612.000 ..... 513,497 .. 399,163 ..... 229,086 ..... (29,148)

191216-10-0  COCA-COLACO ........ ... ..., 10/30/2013  VARIOUS ........... ... 6,720,000 ..... 269,864 ...l 215,474 ... 243,600 ..... (28,126)

192446-10-2  COGNIZANT TECHNOLOGY SOLUTIONS ......... 05/03/2013 VARIOUS .......... ... 1,920.000 ..... 126,706 ... 124416 ... .16 . (2,191)

20030N-10-1  COMCAST CORPNEW CLA ................... 12/12/2013  Citation Group ...l 4,468.000 ..... 194,767 oo 164,786 ...... 82,565 ...... (9,067)

200525-10-3  COMMERCE BANCSHARESINC ................ 01/03/2013  Investment Technology Gro . . ............ oo 4,442,000 ... 160,999 ... 140,009 ... .. 155,787 ... (15,728)

203607-10-6  COMMUNITY BANK SYSTEMINC ............... 01/03/2013 VARIOUS ........................... .. 5,466.000 ..... 15420 oo 79,585 ... 149,560 ... (69,965)

20825C-10-4  CONOCOPHILLIPS . ...................... .. 12/12/2013  Citation Group ....... .. 2,57.000 ..... 177,99 ..o 175,722 oo .. 2,207

21075N-20-4  CONTANGO OIL & GAS COMPANY .............. 02/08/2013 VARIOUS ........... ..2,9388.000 ..... 126,436 ... 120,429 ... 124,454 .. (4,025) .. 6,007

216648-40-2  COOPERCOSINC............... 1211212013 Citation Group ....... .. 1,910.000 ... 28331 175,308 ... 176,637 ...... (1,329)

21870Q-10-5  CORESITE RLTY CORP COM 02/08/2013 VARIOUS ........... . 5,041.000 ..... 181,694 ... 135,089 ... 164,328 ... (29,289)

22410J-10-6  CRACKER BARREL OLD COUNTRY ST ........... 11312013 VARIOUS ... 462.000 ...... 51403 ..o 28,390 ... 20,688 ...... (1,298)

231561-10-1  CURTISSWRIGHTCORP ..................... 111312013 Credit Suisse First Bosto . ...................... ... 682.000 ... 034788 Lo AT

126650-10-0  CVS CAREMARKCORP ....................... 1213172013 VARIOUS ... ... 5,528.000 (2,393)

23251P-10-2  CYBERONICS INC COM 111312013 Credit Suisse First Bosto . . . 372.000 (370)

232820-10-0  CYTECINDSINC .............cooiiiiiins 111312013 Credit Suisse First Bosto . ...................... ... 446.000 (1,240)
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23331A-10-9  DRHORTONINCCOM ........ 1211212013 Citation Group 15,190.000 ..... 288,985 ...l Mmoo 128315 ... (1,761) (75,547) ... M2 17,843 ... 17,843

235851-10-2  DANAHER CORP DEL COM 03/21/2013 VARIOUS ........... .3,773.000 ... 191 169,788 ... 200,911 ... (41,123) (M123) 169,788 ... 61,403 ...... 61,403

247361-70-2  DELTA AR LINES INC DEL 1211212013 Citation Group 16,038.000 ..... 483,91 300,300 L s 360,300 ... 103,611 ... 103,611

254067-10-1  DILLIARDSINCCLA ............. 10/10/2013  Investment Technology Gro . ............. oo 1,479.000 L 15,699 ... 51,39 ... 123,89 ... (72,556) (72,55) ............. ... 51330 o 64,360 ...... 64,360

254700-10-8  DISCOVER FINANCIAL SERVICES 1211212013 Citation Group ... 5,583.000 ..... 04412 179,48 ... 80,828 ..... (55,358) (55,358) ...l 179,498 ... . 14,914 ... 114,974

254687-10-6  DISNEYWALTCO ................... 1211212013 VARIOUS . ... 5,481.000 ..... 361,589 ...l 287,616 ..... 131,42 . (4,329) (4329) ... 7616 ... 8973 73,973

26168L-20-5 DREWINDSINC ............. 11/13/2013  VARIOUS ........... .. 6,807.000 ..... 260,522 ...l 216,428 ... 219,526 ...... (3,098) (3,008) ...l 26,428 ...l 44,004 .. 44,004

233326-10-7  DSTSYSINCDEL ............ 11/13/2013  VARIOUS .............. .. 1,260.000 ... 97881 75,634 ... 76,35 ........ (722) oo (722) ... 75,634 o 2947 . 21,947

23334L-10-2 DSWINC ................... 11/13/2013  Credit Suisse First Bosto . . . .. 1,060.000 ...... 47683 B BT 281 4810 ... 4,810

268948-10-6  EAGLEBANCORPINC ......... 11/13/2013  VARIOUS ........... .. 5448500 ..., 140482 oo 78,013 ... 98,915 ... (20,902) (20,902) ...l 8013 62,420 ...... 62,420

277432-10-0  EASTMAN CHEMICALCO ...... 06/06/2013 VARIOUS ........... .. 3,660.000 ..... 4710 242,49 ... 249,063 ...... (8,696) (6,568) ............. .. 12,495 12,216 ...... 12,216

218642-10-3 EBAYINC .................. 12/12/2013  Citation Group ....... .. 4,304,000 ... .59 166,865 ... .. 219,50 ... (52,725) ... . (52,725) ... 166,865 ............. ... 54,663 ...... 54,663

281020-10-7  EDISONINTLCOM ........... 09/05/2013 VARIOUS ........... ~o..3,029.000 ... 138,432 .. 124,35 ... 136,881 ... (26,175) ... (13,620) ..... (12,555) ...l 12435 ..o 14,106 ...... 14,106 ... 3,375
268648-10-2  EMCCORP ........................ 112612013 VARIOUS ...... ... 9,383.000 ..... mAan 210,461 ... 207,30 ... (23,634) ... 3,2%6 ... (26,99) ............. ... 210461 . 10,966 ...... 10,96 ....... 1457 oo
292554-10-2  ENCORE CAPITALGROUPINC ......... 11312013 VARIOUS ... .o 5,806.000 ..... 268,938 ...l 156,716 ..... 180,536 ... .. (23,820) ... (230820) BB TIE 102,222

29264F-20-5  ENDO PHARMACEUTICALS HOLDINGS 01/03/2013  Investment Technology Gro .. 8,566.000 ..... 25463 ... L 24,4205 ... 24,766 ... (341)

29266R-10-8  ENERGIZER HOLDINGSINC ........... 03/21/2013 VARIOUS ........................... ... 3,624.000 ... 4574 43,536 ... 289,848 ... (46,311)

20404K-10-6  ENVESTNETINCCOM ............... 111312013 Credit Suisse First Bosto . ...................... ... 978.000 ...... 3,261 L

26875P-10-1  EOGRESOURCESINC ............... 1211212013 Citation Group ... 562.000 ...... N3 T5136 . 1,070

20414B-10-4  EPAMSYSINC .............. 111312013 Credit Suisse First Bosto . ...................... ... 650.000 ...... 20665 ... 19,867 ...

26885B-10-0  EQT MIDSTREAM PARTNERLP . 11/13/2013 VARIOUS .............. . 2,566.000 ..... 128,901 ..o 710 79,931 ... (2,831) (2,831)

204429-10-5  EQUIFAXINCCOM ........... TMM3/2013 VARIOUS ... 630.000 ...... 0842 oo 31,687 ... 485 ... (3,826) (3,826)

20444U-50-2  EQUINIXINC ................... ... 06/18/2013  JP Morgan Securities ......................... ... 608.000 ..... 16,945 ... 55,165 ... 126,310 ... (70,208) ... (70,205)

298736-10-9  EURONET WORLDWIDEINC ........... 11713/2013  Credit Suisse FirstBosto....................... ... 810.000 ...... 35,051 30,48 e

30161N-10-1  EXELONCORP .............. 03/21/2013  VARIOUS .. 7,897.000 ... 205,738 ...l 234,857 ... 234,857

30212P-30-3  EXPEDIA INC DEL NEW CLASS .. 04/18/2013  VARIOUS . 3,109.000 ..... 196,391 ... 146,809 ... .. 191,048

30231G-10-2  EXXONMOBILCORP ................ 12/31/2013  VARIOUS 2,769.000 ..... 24963 ...l U345 .. TOM31 M (28) 23245 6392 6392 T2
302491-30-3  FMCCORP ...............coceen. 01/11/2013  VARIOUS 3,360.000 ..... 205,699 ...l 172,405 ... 196,627 ... (24,202) (24,202) ... 172,425 . ... 38,214 L. B4 44
303250-10-4  FAIRISSACCORP ............ 01/03/2013  Investment Technology Gro.............. .. 4,109.000 ..... 178,618 ... ... 168,868 ... .. 72,701 ... (3,833) (3,833) ... 168,868 ............. ... 9,749 ... .. 9,749 ...
316773-10-0  FIFTHTHIRDBANCORP .......... 1211212013 Citation Group ....................... 10,677.000 ..... 7,21 A2 (1,118) oo 74142 o 43,136 ... 8136 ... 3,737
32023E-10-5  FIRST FINANCIAL HOLDINGS INC . . . 111312013 Credit Suisse First Bosto . ...................... ... 713.000 ...... 8501 Lo 24,91 ... 28,648 658) 991 10 18510 L

344849-10-4  FOOTLOCKERINC .............. 1211212013 Citation Group .......... .. 3,780.000 ..... 146,105 ... 21,76 . 084 (302) 02 21716 24,380 ..., 24389 ... 2,948
345370-86-0  FORDMOTORCO ............ 1211212013 Citation Group ....... 12,486.000 ..... 205,261 ... 210,639 ... (6,122) ... L 210639 ... (5,378) ...... (5,378) ....... 1,249
346233-10-9  FORESTARGROUPINC .............. 11/13/2013  VARIOUS .............. . 1,601.000 ...... I 18,219 ... 21,745 (9,526) ...l 18,219 14,58 ... 14,958
34964C-10-6  FORTUNE BRANDS HOME & SECURIT 11/13/2013  Credit Suisse FirstBosto....................... ... 692.000 ...... 2863 493 (2,766) ............0 ol 25493 o 2,39 ... 2,369 ........ 138
354613-10-1  FRANKLINRESOURCESINC ........... 12/12/2013  Citation Group ...l 6,065.000 ..... 35,821 4,987 o (38,211) ..o AT 50,840 ...... 50,840 ....... 1,539
368736-10-4  GENERACHLDGSINC ............... TMM3/2013 VARIOUS ... 5,221.000 ..... 189,525 ... 12,513 ... 179,183 ... (66,620) ... (66,620) Lo 213 m013 o3 ... 2,890
369550-10-8  GENERAL DYNAMICS CORP ... ... 03/21/2013  Deutsche Bank Securities, . .. 6,345.000 ..... 438,344 420,674 ... 439518 18845 (18,845) 42067 17,611 ... e
369604-10-3  GENERALELECTRICCO ...... 07/02/2013 VARIOUS .............. .. 5,800.000 ..... 137,584 o BL288 ... 6,368 . (6,368) ... 131288 6,296

370334-10-4  GENERALMILLSINC .......... 03/21/2013 VARIOUS ........... .. 5,306.000 ..... 23,870 ...l 191,57 ... 4,415 0 (22,859) Lo (22,889) BT 62,313 ... 62,313

371532-10-2  GENESCOINC .............. 03/12/2013 VARIOUS .............. .. 3,780,000 ..... 20484 . 207,90 ..... 207,900 o s s AT900 22,58

37253A-10-3  GENTHERMINC ............. 111312013 Credit Suisse First Bosto . . . .o 1,128.000 ... D12 18,871 L T8 (T88)

38141G-10-4  GOLDMAN SACHS GROUP INC . . 1211212013 Citation Group .......... CLOT4.000 Lo 32477 oo U DBB3A2 s 2808 (2,408) 288342 1

38250P-50-8  GOOGLEINC ................ 1213112013 VARIOUS ..............

384109-10-4  GRACOINCCOM ................... 111312013 Credit Suisse First Bosto . ...................... ...

384637-10-4  GRAHAM HLDGS CO COM 11/13/2013  Credit Suisse First Bosto . ...................... .. ..

38526M-10-6  GRAND CANYONEDINC ...... 111312013 Credit Suisse First Bosto . . .

398905-10-9  GROUP 1 AUTOMOTIVE INC 04/18/2013 VARIOUS ......... ...
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)

402635-30-4  GULFPORT ENERGY CORP ... 05/10/2013  VARIOUS ... 7,349.000 ... 324,310 135,810 ... 280,879 ... (145,069) (145,069) ............. ..., 135,810 ... 188,541 ... 188,541 ...
406216-10-1  HALLIBURTONCO............ 1211212013 VARIOUS 12,268.000 ..... 560,779 ...l 403,823 ... 341,365 ..., (48,576) (48,576) ............. ... 403,823 ...l 156,956 ... 156,956 ....... 2,459
413086-10-9  HARMANINTLINDSINC ....... 03/12/2013  Investment Technology Gro ..2,729.000 ..., 120,708 .. 100,406 ..... 121,83 ... (21,417) (2,47) .o 100,406 ... 20,302 ... 20302 ... 409
40414L-109  HCPINCCOM ..., 02/20/2013  Sanford Bernstein ..................... .. 3,420.000 ... 164,798 ... 152,203 ... 154,516 ...... (2,313) (2,313) o 152,203 oo 12,506 ... 12,8% ... 1,796
421933-10-2  HEALTH MANAGEMENT ASSOCIATION .......... 08/21/2013 VARIOUS ......... ... 30,636.000 ..... 354,555 .. 196,317 ... 285,528 ... (89,151) 1) 83T 158,178 ... 18,178
421924-30-9  HEALTHSOUTH CORP COM NEW MM3/2013 VARIOUS . ... 1,293.000 ...... 4207 oo 9% ... 2 . 17,000 ... 7,001 ... 233
422806-10-9  HEICOCORP ................... TMM3/2013 VARIOUS .. ... 603.500 ...... I 3088 e s 3NBB8 (355) ... (355) ..
423452-10-1  HELMERICH & PAYNE INC COM . 12/12/2013  Citation Group ....... .. 6,385.000 ..... 510,088 ...l 389,801 L T899 (17,899) 38980 120,257 ... 120,267 ... 7,063
427866-10-8  HERSHEY COMPANY ......... 12/12/2013  VARIOUS 2,822,000 ..... 4211 165,281 ... 203,805 ..... (38,524) SU) 168 98,9% ... 98,99% ....... 3,739
428236-10-3  HEWLETT PACKARDCO ....... 03/21/2013  VARIOUS 11,631.000 ..... 5414 149,788 ... 164,317 ... (14,529) 459 oo 149,788 9,627 ... 95,627 ....... 2,959
40418F-10-8 HFFINC .................... 06/18/2013  JP Morgan Securities . . .. 6,298.000 ..... M3792 65,08 ...... 93,840 ... (28,782) 28,782) .. 65,058 ... . 48,734 873
437076-10-2  HOMEDEPOTINC ...................... ..., 12/31/2013 VARIOUS .............. .. 2,616.000 ..... 195,086 ... L 129,903 ... 161,800 ..... (31,896) 31,89) .. 129,903 65,183 ...... 65,183 ....... 2,403
440327-10-4  HORACE MANN EDUCATORS CORPNEW .. ...... 1111312013 Credit Suisse First Bosto . . . oo 1,654.000 ..., 5923 o 28,300 ...... 3,014 ... (4,714) 4T4) 28300 ..o 17,628 ... 17,628 ... 968
44267D-10-7  HOWARDHUGHESCORP ..................... 1211212013 VARIOUS ...... ... o 1,816.000 ..... 199,021 ..o 185,505 L 4,90 ...... (4,900) ... 185,595 ... 13,426 ... 18426
447011-10-7  HUNTSMANCORP ..., 06/18/2013  JP Morgan Securities ......................... 15,839.000 ..... 282,884 ... 200,363 ..... 261,840 ... (51,417) (51,417)

447462-10-2 HURON CONSULTING GROUPINC .............. 111312013 Credit Suisse First Bosto . ...................... ... 614.000 ...... 36,130 30,708 e

44919P-50-8  IAC/INTERACTIVECORP ..................cee. 11/13/2013  VARIOUS .............. . 5,205.000 ..... 28,719 . mme . 209,681 ... (74,660) (76,657)

451734107 IHSINCCLA ... 04/04/2013  Barclays Fixed Income ........................ .. 1,133.000 ..... M701 77,05 ... 108,768 ... (31,733) (31,733)

452308-10-9  ILLINOIS TOOL WKS INC 03/21/2013 VARIOUS ......... ... 2,764.000 ..... 3312 .o 18,463 ... 168,079 ... (49,615) (49,615)

45672H-10-4  INFOBLOXINCCOM .......... 111312013 Credit Suisse First Bosto . ...................... ... 759.000 ...... 423 3 0 e e

458140-10-0  INTELCORP .......... ... ... 07/02/2013 VARIOUS .............. .. 4,906.000 ..... 16,252 ... 9,420 ... 101,211 (4,791) (4791) oo 984200 19,832 L 19,832

45866F-10-4  INTERCONTINENTALEXCHANGE GROUP COM ...  12/12/2013 Citation Group ....... oo 1,078.000 L 24854 o L 4410 oo 60,384 ...... 60,384

459200-10-1  INTERNATIONAL BUSINESSMACHINES ... .. .... 10/18/2013  VARIOUS ............... o 2,009.000 ..... 2,217 310,830 ..... 384,824 ... (73,994) (73,994) ... 30,830 ... 51,386 ... 51,386

459506-10-1  INTERNATIONAL FLAVORS & FRAGRANCES . ... .. 11713/2013  Credit Suisse FirstBosto....................... ... 244.000 ...... 2381 19,28 o (114) 19,218 2,002 ... 2,052

46146P-10-2  INVESTORSBANCORPINC ................... 11/13/2013  VARIOUS .. 1,006.000 ...... 8594 12,706 ...... 17,8871 ... (5,181) (5,181) o 12,706 ... 10,888 ...... 10,888

464287-49-9  ISHARES RUSSELL MIDCAP INDEX ............. 11/13/2013  VARIOUS S 1,147,000 ... 159,138 . 92,253 ... 120,726 ... (37,472) (37,472) ... 92,255 66,884 ...... 66,884

450911-20-1  ITTCORP ... .. ... o, 11/13/2013  Credit Suisse First Bosto 1,083.000 ...... 407 19,061 ...... 25407 ... (6,346) (6,346) ............. ... 19,061 25,06 ... 25,046

466367-10-9  JACKINTHEBOXINC ........................ 11312013 VARIOUS ... .o 2,064.000 , , , 400 5,400

478160-10-4  JOHNSON & JOHNSON ........ 1211212013 VARIOUS ........... .. 3,493.000 , , , 857 40,857

46625H-10-0  JPMORGAN CHASE & CO 123112013 VARIOUS ........... .. 3,864.000 , , , 915 30,915

48282T-10-4  KADANTINC ....... ..., 11/13/2013  VARIOUS ........... .. 3,381.000 ..... 102,502 oo 70,021 .o 89,630 ..... (19,610) (19,610) ............. 70,021 oo 32,482 ..., 32,482

48562P-10-3  KAPSTONE PAPER & PACKAGINGCRP .......... 11/13/2013  VARIOUS ........... .3,21.000 ... W34 49,825 ... 7607 ... (21,782) (20,782) .. 49825 ..o 91,859 ..., 91,559 ...

501797-10-4  LBRANDSINC .......... ... 03/21/2013  Morgan Stanley ...... .. 3,970.000 ..... 170,624 ... . 144,400 ... 186,828 ..... (42,428) (42,428) ............. ... 4400 oo 26,24 ... 26,24 ... 1,191
517942-10-8  LASALLEHOTELPPTYS ...................... 04/18/2013 VARIOUS ........... .. 1,620.000 ..... 193,923 .o 182,423 ... 193,412 ... (11,049) (11,040 ... 182,423 ..o 1,50 ...... 11,500

53220K-50-4  LIGAND PHARMACEUTICALSINC ............... 11/19/2013  VARIOUS ........... oo 4,285.000 L 24830 ... 66,075 ...... 88,871 ... (22,79) (22,79) ...l 66,075 ... . 158,755 ... 158,755

534187-10-9  LINCOLNNATLCORPINDCOM ................ 121212013 VARIOUS ... 14,943.000 ..... 612,838 ... L 355,600 ..... 205,206 ..... (81,369) (81,369) ............. ... 385,600 ...l 267,238 ... 257,238

539830-10-9  LOCKHEEDMARTINCORP .................... 12/12/2013  Citation Group ... 639.000 ...... 88,244 ... 00,300 e e 90,359 .. (2,115) ...... (2,115)

540424-10-8  LOEWSCORP ............... 03/21/2013 VARIOUS ........... ..3,971.000 ... 174,446 ..o 157,212 ... 161,818 ... (4,606) (4,606) ............0 ... 197,212 17,234 ... 17,234

546347-10-5  LOUISIANA PAC CORP 06/18/2013  JP Morgan Securities . . 14,998.000 ..... W461T 260,565 ..... 289,761 ... (29,197) (29197) ..o 260,565 ...l (5,948) ...... (5,948)

548661-10-7  LOWE'SCOSINC ............ 03/21/2013 VARIOUS ........... .. 5,070,000 ..... 191,492 oo 98,054 ... 180,086 ... .. (82,033) (82,038) ...l 98,054 .. 93,438 ... 93,438

502175-10-2  LTC PROPERTIES INC 09/10/2013  VARIOUS ........... .. 7,468.000 ... 282,916 ...l 189,090 ..... 262,79 ... (73,709) (73,709) ...l 189,000 ... 93,826 ...... 93,826

55608B-10-5  MACQUARIE INFRASTRUCTURECOLLC ......... 06/18/2013 VARIOUS ........... .. 5,09.000 ..... 267,967 ...l 14,34 ... 22,174 ... (117,820) (17,820) ..o M4384 o 153,613 ... 153,613

55616P-10-4  MACYSINC ............ ..., 08/21/2013  Morgan Stanley ......... .. 4,870.000 ..... 218,861 ...l 154,021 ... 190,027 ... (36,006) (36,006) ...l 154,021 oo 64,840 ...... 64,840

55933J-20-3  MAGNACHIP SEMICONDUCTORCORP .......... 1111312013 Credit Suisse First Bosto . . . oo 2,079.000 ... 40,029 .o T4 (807) oo R4 7,285 ... 7,285
562750-10-9  MANHATTANASSOCSINC .................... 111312013 Credit Suisse First Bosto . ...................... ... 350.000 ...... 38,92 . 15,99 ... 219 (5,121) (B121) 15,99 2,983 ... 2,983
570535-10-4  MARKELCORP ..............c.cciiiiiiins 11312013 VARIOUS ... 208.000 ..... 154440 oo 196,495 L 2,30 ... (2,320) ..o 156,495 ... (2,085) ...... (2,085) ...
576323-10-9  MASTECINC ................ 10/23/2013  VARIOUS .o 13,728.000 ... 8758 313,410 ... 42,239 ... (28,829) , 24027 124,127

57636Q-10-4  MASTERCARD INC CLA 03/21/2013 VARIOUS ......... ..o 315.000 ..... 162,179 oo 67,326 ..... 154,783 ... (87,427) 94,853 ... 94,853
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58155Q-10-3 MCKESSONCORP ........... 1211212013 Citation Group .......... oo, 2,558.000 ... 401,550 ... 305,270 e e s 308219 36,2711 . 36,271
58502B-10-6  MEDNAXINCCOM ........... 111312013 Credit Suisse First Bosto . ...................... ... 397.000 ...... B6 B2,000 i s R0 856 ........ 856
587200-10-6  MENTOR GRAPHICS CORP ... 11/13/2013  VARIOUS .............. .. 4,846.000 ...... 97,691 . 83,012 AT ) 83012 14,6719 ... 14,679
58933Y-10-5 MERCK&COINCNEW ........ 10/14/2013 VARIOUS ........... 11,992.000 ..... 530,738 ... 302,138 ... 490,952 ... (98,814) ... o (9881) Lo 32138 147,600 ... 147,600
59156R-10-8  METLIFEINC ........... ... 1211212013 Citation Group ... 4,064.000 ..... 07874 ..o 154,133 B (24) R3S 53,741 ... 53,741
594918-10-4  MICROSOFTCORP .................ooooee. 09/26/2013 VARIOUS ......... ... 24,775.000 ..... 28 650,542 ..... 662,236 ..... (11,694) ... o (11694) o 880,642 % ... 71,736
596278-10-1  MIDDLEBY CORPCOM ........ 11713/2013  Credit Suisse FirstBosto....................... ... 291.000 ...... 62,490 ... 33,651 ... 31,309 L (3,858) . (3858) 83BN 28,89 ... 28,839
608190-10-4  MOHAWKINDSINC ........... 11/13/2013  Credit Suisse FirstBosto....................... ... 321.000 ...... 43560 .. 1 7Y 2,304 2,304 ...
615369-10-5 MOODYSCORP.............. 02/08/2013  Banc/America Securities .. ..2,950.000 ..... 124,981 139,463 ... 148,444 (8,981) (14,832) ..... (14,532) ...
55354G-100 MSCIINC ................... 11/13/2013  Credit Suisse First Bosto . . . oo 1,116,000 L 4643 oo R .. 8,301 .. 8,301
628464-10-9  MYERSINDSINC ............ 01/03/2013 VARIOUS ........................... .. 8,323.000 ..... 122,421 oo 119,865 ... 126,093 .. 2,562 .. 2,562
628530-10-7  MYLANINC ................. 05/09/2013  Investment Technology Gro .. 6,250.000 ..... 182,688 ... L 171,563 ... 171,750 S 11,006 ... 11,006
64115T-10-4  NETSCOUT SYSINCCOM ...... 05/10/2013  MKM PartnersLLC .................... ... 6,974.000 ..... 157,625 ... 148,606 ... .. 181,254 .. (32,648) ... o (32,648) oo MB606 L 9,019 ... 9,019
64126X-20-1  NEUSTARINC .......... ..., 11312013 VARIOUS ... .o 8,022.000 ..... 365,31 ... 268,148 ... 336,362 ... (78,215) ... (T8215) Lo 2588 0208 107,203
65339F-10-1  NEXTERAENERGYINCCOM .................. 03/21/2013 VARIOUS ......... ... 1,408.000 ..... 106,548 ... 34 97420 ... (26,077) oo (26077) T 35,206 35,205
654106-10-3 NIKEINC ................... 1211212013 Citation Group .. 1,569.000 ..... 119,666 ............. ...... 80 8T8 i s BT 3T 33,793
665859-10-4  NORTHERN TRUST CORP 03/21/2013 VARIOUS ........................... ... 4,408.000 ..... 27,006 ... 154,192 ... 21105 ... (66,913) Lo (66,913) B9 82,818 82,813
62944T-10-5 NVRINC ........ ... 08/21/2013  Investment Technology Gro..................... .... 142.000 ..... 124,850 ... 109,905 ... 130,640 ... (20,735) ... (200735) Lo 100,906 L 1494 14,945
675232-10-2  OCEANEERING INTERNATIONALINC ............ 11/13/2013  VARIOUS 2,203.000 ..... 176,726 ............. ...... 78,000 ... 50,450 ... (A3347T) W) T8I0 98T 98,715
675746-30-9  OCWENFINLCORP .................oocons 11/13/2013  VARIOUS .. 3,900.000 ..... 178,845 ... L 51,519 ..., 134,901 .00 (83,382) ... (83382) L BB19 127326 127,326
679580-10-0  OLD DOMINION FGHT LINES ... 11/13/2013  VARIOUS oo 1,894.000 L. 84981 ... 36,579 ..., 64,926 ... (28,347) .. (BT 36579 48402 48,402
681904-10-8  OMNICAREINC .............. TMM3/2013 VARIOUS ... 948.000 ...... 54268 ... 26,821 ... 20086 ... (8272) L (8272) 2682 M 27,447
68389X-10-5 ORACLECORP ............................. 12/31/2013  VARIOUS 6,946.000 ..... 24068 ...l 207,19 ... 196,440 ... (28,887) . (2888T) T 16,874 16,874
688239-20-1  OSHKOSH CORPORATION .................... 03/2172013  VARIOUS ......... ... 10,307.000 ..... MT068 ... 162,282 ... 305,603 ... (M43,370) ... (M3370) 162,232 25483 L 254,836
696429-30-7  PALLCORP ....... ... ...l 04/10/2013  MKM Partners LLC .. .. .. 3,010.000 ..., 202,042 ..o 179,9%4 ... 181,383 L (1428) o (1428) 1995 22,087 22,087
698813-10-2  PAPA JOHN'S INTERNATIONALINC ............. 11/13/2013  VARIOUS ........... ... 2,664.000 ... 186,113 .. 79,380 ... 146,360 ..... (66,980) ............. o (66,980) Lo 79380 Lol L 106,733 L 106,733
700666-10-0  PARKOHIOHLDGSCORP .................... TMM3/2013 VARIOUS ... 1,080.000 ...... 39782 18,544 ... 2,015 oo (GATY) o AT 18 2128 21,238
709317-10-3  PENNYMACMTGINVT ....................... 04/18/2013 VARIOUS ......... ... 12,676.000 ..... 308,502 ...l 24126 ... 320,576 ... (86,450) ... (86,480) L 241260 TA3TT 74,317
712704-10-5  PEOPLES UNITED FINANCIALINC .............. 1212012013 VARIOUS ........... 16,878.000 ..... 40T 240,006 ..o 14500 (14,500) L 240,006 4302 4,392
713448-10-8  PEPSICOINC ........... ..., 03/21/2013 VARIOUS ........... .. 6,667.000 ..... 508,307 ...l 431,204 ... 456,223 . T7,104
716768-10-6  PETSMARTINC ........ ... 04/04/2013  Barclays Fixed Income . S 1,752,000 L. 107,949 .o 108,799 ... 19,782 ... (7T,025) oo 03007 L (10,032) L 108,799 L (880) L (850)
717081-10-3  PFIZERINC ....... ... 123112013 VARIOUS ........... 13,736.000 ..... 34,150 M5 72 L 215 o (10) e (10 T 89T 38,978
69331C-10-8 PG&ECORP ...... ..o, 03/21/2013  Deutsche Bank Securities, . .. 2,08.000 ...... 9195 83,896 ...... 83,800 ... B389 T299 7,299
718172109 PHILIPMORRISINTLING ..................... 1213112013 VARIOUS .............. ... 5,896.000 ..... 548,154 ... 493,150 ... 488,458 . 55,004
72346Q-10-4  PINNACLE FINLPARTNERSINC ................ 11/13/2013  Credit Suisse FirstBosto....................... ... 764.000 ...... 28,88 .. 19,188 .. 4,730
69349H-10-7 PNMRESINC ... ... ... 11/13/2013  Credit Suisse FirstBosto....................... .. 2,17.000 ...... 48225 o 43,420 ... 3420 s 30 A8 4,805
731068-10-2  POLARISINDSINC .......................... 12/12/2013  Citation Group ...l 2,350.000 ..... 36,076 ... 196,219 ... 197,783 oo (1834) Lo (B3 196,219 L 19,887 119,857
73278L-10-5  POOL CORPORATION COM ... ... TMM3/2013 VARIOUS ... T47.000 ...... 40,084 oo 30,647 ... 19,286 ... (2,484) 9437 ... 9,437
693506-10-7  PPGINDSINC .............................. 12/12/2013  Citation Group ....... ..2,26.000 ..... 409,891 L. 403198 . 6,693 6,693
74112D-10-1  PRESTIGE BRANDS HOLDINGSINC ............. 12/12/2013 VARIOUS ........... .. 2,616.000 ...... 89,393 ... 13,51 ... 52,398 ... (38,848) 75,842 .. 75,842
742718-10-9  PROCTER & GAMBLECO ..................... 12/31/2013 VARIOUS ........................... .o 431000 L. 6,7 283,080 ..... 207,153 ... (24,355) 63,714 ... 63,714
743606-10-5  PROSPERITY BANCSHARESINC ............... 02/07/2013  Investment Technology Gro.............. .. 2,796.000 ..... 128,162 ... N33 "4 ... (26,059) 36,789 ..., 36,789
693656-10-0  PVHCORP....... ..., 1211212013 VARIOUS ...... ..., .. 3,756.000 ... 475,957 ..l 43,36 ... 260,423 ... (75,580) (75,580) 132,631 ... 132,631
T47316-10-7  QUAKER CHEMCORPCOM ................... 111312013 Credit Suisse First Bosto . ...................... ... 432.000 ...... 33 L 1 690 ........ 690
T47525-10-3  QUALCOMMINC ......... ..., 1213172013 VARIOUS ... ... 1,672.000 ..... 07T 94,778 ... 103,697 ...... (8,919) (8,919) 26,99 ... 26,999
75524B-10-4  RBCBEARINGSINC ......................... 05/10/2013 VARIOUS ......... ... 4,156.000 ..... 201,78 ... 191,13 ... 208,091 ... (16,956) (16,956) 10,649 ...... 10,649
756100-10-4  REALTY INCOMECORP ....... 01/03/2013 VARIOUS ........... ... 2,516.000 ..... 103,214 oo 81,116 ... 101,168 ... (20,083) (20,053) 2,15 ... 22,159
7591EP-10-0  REGIONS FINL CORP NEW 1211212013 Citation Group 32,217.000 ..... 7,148 282 007 e e s 25,082 ... 25,082
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759351-60-4  REINSURANCE GROUP AMERINCCOM ......... 03/21/2013  VARIOUS .. 2,48.000 ... W2,913 o 124,314 . 120,947 ... (5,633) ..o (BB33) A3 18,6589 ...... 18,659
759500-10-2  RELIANCE STEEL & ALUMINIUMCO ............. 11/13/2013  VARIOUS ..2,922.000 ... 196,235 ... 188,200 L s e IBB200 7,945 7,945
761162-10-7  RESMEDINC ........... ..., 10/25/2013  VARIOUS .. 5,710.000 ..... 210,857 ...l 190,856 ..... 287,365 ... (46,509) ... oo (46,500) Lo 190,856 L 80,001 ...... 80,001
768573-10-7  RIVERBED TECHNOLOGY INC .. 01/03/2013  Investment Technology Gro.............. ... 2,688.000 ...... 56,352 ... 841 53,007 ...... (9,596) ..o (9598) A 2,94 .. 12,94
776696-10-6  ROPERINDUSTRIESINC ..................... 11312013 VARIOUS ... 879.000 ..... 109,779 oo 34 97,991 ... (60,677) ... (B06TT) ST 72,466 ...... 72,466
778296-10-3  ROSSSTORESINC .......................... 03/08/2013  Citation Group ... L. 2,420.000 ..... 136,810 ... 130,898 ... 131,043 ..o (145) (M) 130,898 4912 . 4,912
749685-10-3  RPMINTLINCCOM .......................... 11/13/2013  Credit Suisse First Bosto . . . oo 1,133,000 .. L By BT e 26T i 911
790849-10-3  SAINTJUDEMEDICALINC .................... 12/12/2013 VARIOUS .............. .o 15,834.000 ... 818,532 ... .. 610,124 ... 354,851 ... (18,263) ... .. (18,263) 610124 208,409 ..... 208,409
795435-10-6  SALIX PHARMACEUTICALSINC ................ 11/13/2013  Credit Suisse FirstBosto....................... ... 541.000 ...... B0 36,182 BT (BT 036182 9,58 ....... 9,528
79546E-10-4  SALLY BEAUTYHLDGSINC ................... 01/03/2013  Investment Technology Gro . . ............ . 1,785.000 ... 194,102 oo 9,130 ... 183,492 ... (85,363) ... . (85)363) L 9130 %972 ... %912 ...
80004C-10-1  SANDISKCORP ..., 12/12/2013  Citation Group ....................... So2,214.000 ... 145,486 ... LT 89 (89) T (5,632) ...... (5,632) ....
78388J-10-6  SBA COMMUNICATIONSCORP ................. 04/18/2013 VARIOUS ........................... o 4,342,000 ... AT 225,57 ... 308,369 ..... (82,802) ... (82,802) L 225567 88,570 ...... 88,570
817257-10-0  SENSIENT TECHNOLOGIESCORP .............. 01/03/2013  Investment Technology Gro.............. . 3,879.000 ..... 140,831 .o 121,360 ... 137,987 ... (16,578) ..o e (16,578) 21360 194711 .. 19,471
826552-10-1  SIGMAALDRICHCORP ....................... 03/21/2013  VARIOUS 1,628.000 ..... 125731 101,510 ... 119,788 ... (18,278) .. (18278) 010 2821 ... 24,221
828806-10-9  SIMON PROPERTY GROUPINC ................ 02/20/2013  VARIOUS 1,510.000 ..... MW 208,498 ..... 28,716 ... (30,218) .. (30,218) 208498 38,230 ... 33,239
83088M-10-2  SKYWORKS SOLUTIONS INC ... 11/13/2013  VARIOUS .. 7,196.000 ..... 193,213 o 127,663 ... 120,968 ... (4313) oo (A38) 218 2,611 ... 25,611
832696-40-5 SMUCKERJMCO ............ 1211212013 VARIOUS . 4,206.000 ..... MO,TA4 346549 261,048 ... (37,398) ... 3136 Lo (d0,534) Lo L BA6540 L 64,195 ... 64,195
833034-10-1  SNAPONINCCOM .................oooiis 1211212013 Citation Group ... 2,002.000 ..... 26,004 200,305 s 03T 6,629 ....... 6,629
835495-10-2  SONOCOPRODSCO ...........ccovvviiennns 03/21/2013 VARIOUS ......... ... 3,932.000 ..... 133,811 o M6898 L B80S 116898 16,913 ...... 16,913
847235-10-8  SPARTONCORP ............ccooiiiiiiins 11/13/2013  VARIOUS ........... 3,011,000 ... 80,651 . B B0 e s DABB9 26,982 ... 25,982
853666-10-5  STANDARD MTRPRODSINCCOM .............. 11/13/2013  VARIOUS ........... ... 5200.000 ..... 179,495 M A3 65,166 ...... 65,166
855244-10-9  STARBUCKSCORP .......................... 12/12/2013  Citation Group . ... 451.000 ...... R T 1. P 1 .« 563 ... 563
861642-10-6  STONEENERGY CORPCOM .................. 11/13/2013  Credit Suisse FirstBosto....................... ... 956.000 ...... 30,388 308 e s 308 (1,719) ... (1719
868157-10-8  SUPERIOR ENERGY SERVICES, INC ............ 01/03/2013  Investment Technology Gro . . ................... .. 3,439.000 ...... 75,216 (1,685) ... 69671 5705 ....... 5,705
78486Q-10-1  SVBFINLGROUP ........................... 11/13/2013  Credit Suisse FirstBosto....................... ... 373.000 ...... 35,856 (1,876) ... 30,884 49 o 4,97
87612E-10-6  TARGET CORP 03/21/2013  VARIOUS . 8,693.000 ..... 591,916 ... M08 514,365 ... (103,347) (103,347) ... M08 180,898 ..... 180,898
881609-10-1  TESORO CORP 08/21/2013  VARIOUS 7,423.000 ..... 360,06 ...l 164,197 ... 326,983 ... (162,786) (162,786) ............. ... 164,197 195,860 ..... 195,860
89417E-10-9  THETRAVELERSCOSINC .................... 03/21/2013  VARIOUS 4,364.000 ..... 365,666 ............. ... 211,544 . 313,422 ... (101,878) (101,878) ... M54 154,121 ... 154,121
891894-10-7  TOWERS WATSON&CO ...... 11312013 VARIOUS ... 360.000 ...... 40,002 ..o 2B BT B80T 200 11,29
89531P-10-5  TREXCOINC................ 09/10/2013 VARIOUS ........... .. 8,067.000 ..... 308,717 269,248 ... 299,962 ... (30,714) oo (30TM) 269248 99,469 L 99,469
896239-10-0  TRIMBLE NAVIGATIONLTD ... 11/13/2013  VARIOUS .............. oo 1671000 L 8137 001 L BT (6 T13) A0 3236 3,236
899896-10-4  TUPPERWARE BRANDS CORP . . 111312013 Credit Suisse First Bosto . ...................... ... 318.000 ...... e 16,670 ...... 20,384 ... (371) o BT 16670 212 11,212
90385D-10-7  ULTIMATE SOFTWARE GROUPINCCOM .......... 03/12/2013  Investment Technology Gro ..o 1,404,000 ... 140,694 ... 12,003 ... 132,562 ... (20,499) ... (20,499) L 120083 2884 28,641
907818-10-8  UNIONPACCORP ..............coviiiiinns 1211212013 VARIOUS .. 2,661.000 ..... 4908 362,913 ... 197,240 ... (4,35) oo (A3 38918 62,085 62,085
91324P-10-2  UNITED HEALTH GROUP INCCORP ............. 05/31/2013  VARIOUS . 5,003.000 ..... 305,065 ...l 204,773 ... 216,244 ... .. (TAT) Lo (AT 24T 100,292 100,292
911363-10-9  UNITEDRENTALS,INC . ...................... 12/12/2013  Citation Group ...l 3,240.000 ..... 29,034 . 135,020 ..... 147,485 ... (12,464) ... oo (12,464) oo 1350200 018
913017-10-9  UNITED TECHNOLOGIESCORP ................ 1211212013 VARIOUS ... 3,069.000 ..... 30,938 ... 268,896 ..... 188,728 e

91359E-10-5  UNIVERSALHEALTHRLTYINCMTR ............ 07/30/2013  Stifel Nicolaus . . . . . . .. .. 3,387.000 ..... 9131 144,353 ... 7,46 ... (27,063)

91913Y-10-0  VALEROENERGYCORP ...................... 12/12/2013 VARIOUS ........... . 1,331.000 ... 295151 264,640 ... 160,364 ... (18,235)

92343V-10-4  VERIZON COMMUNICATIONSINC .............. 10/10/2013  VARIOUS ........... . 4,120.000 ... 192,512 192,301 ... 130,243 ... (467) .o (3,156) L

92828Q-10-9  VIRTUS INVT PARTNERINCCOM ............... 09/10/2013  VARIOUS ........... .. 2,003.000 ..... 396,158 ...l 208,324 ... 12,243 ... (33,919)

92827P-10-2  VIRTUSACORP .......... ..o, 1212012013 VARIOUS ........... oo 4,142,000 ... 146,893 ... 00,140 e e 0 754
92826C-83-9 VISAINCCLA ... ... 1211212013 Citation Group .......... oo 1,610,000 ... 307,688 ...l 192,808 ... 121,501 ... (43,136) (43,136) ...l 192,898 ... 14,790 ... 114,790
38388F-10-8  W.R.GRACE&CO ................oooiiis 111312013 Credit Suisse First Bosto . ...................... ... 474.000 ...... 43687 oo 15,784 ... 31,867 ... (16,083) (16,083) ...l 11,784 2,908 ... 27,903
931142-10-3  WAL-MARTSTORESINC ...................... 03/21/2013 VARIOUS ......... ... 1,353.000 ...... 97332 69,244 ... 92,315 ... (23,071) (28,07) ... 69,244 ... 28,087 ... 28,087
94973V-10-7 - WELLPOINTLLC ........ ..., 03/21/2013 VARIOUS ......... ... 4,423.000 ..... 281,802 ...l 205,702 ... 269,449 ... (33,748) (33,748) ... 285,702 ... 46,100 ...... 46,100
949746-10-1  WELLSFARGO&CO .......... 1213112013 VARIOUS ........... . 3,158.000 ..... BT 100,543 ... 42,062 ... (13,346) ... (13,346) 100543 ST 2TE 37,214
958102-10-5  WESTERN DIGITAL CORP 1211212013 Citation Group 3,287.000 ..... 269,800 ...l 207, B33 s s s AT83 .25 52,257

(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)

966837-10-6  WHOLE FOODS MARKETINC ... . 02/20/2013  VARIOUS .. 1,980.000 ..... 169,669 ............. ... 140,614 ... 180,833 ..... (40,220) (40,220)

969904-10-1  WILLIAMS SONOMAINC . ...... 11/19/2013  VARIOUS o..2,133.000 ... 19467 o 65,675 ...... 93,361 ... (27,686) (27,686)

971867-10-8  WILSHIREBANCORPINC ...... 01/15/2013  Investment Technology Gro 22,416.000 ..... 137,06 107,700 ... 131,582 ... (23,882) (23,882)

976391-30-0  WINTHROPRLYTR ........... 01/03/2013 VARIOUS ......................o.. 14,220.000 ..... 157,745 oo 146,324 ... 157,131 ... (10,807) (10,807)

976657-10-6  WISCONSINENERGY CORP ................... 1211212013 Citation Group ... 7,207.000 ..... 203,252 ... 01019 oo 7,141 (7,141)

929328-10-2  WSFSFINANCIALCORP ...................... 11/13/2013  Credit Suisse FirstBosto....................... ... 743.000 ...... 50,83 ... 38,040 e

98310W-10-8  WYNDHAM WORLDWIDECORP ................ 12/12/2013  Citation Group .......... .. 5,713.000 ..... 401,912 oo 284,307 ... 176,167 ... (40,550) (40,550)

983134-10-7  WYNNRESORTSLTD ..............ooooeet. 12/12/2013  Citation Group ....... .. 1,863.000 ..... 334,969 ...l 28,408 ... (19,836)

984332-10-6  YAHOO!INC ... ... ... 12/12/2013  Citation Group ....... 10,928.000 ..... 8143 301 B e e

989701-10-7  ZIONS BANCORPORATION . ................... 11/13/2013  VARIOUS ........... .. 8,299.000 ..... M4739 151,042 ... 177,59 ... (26,557) (26,557)

989855-10-1  ZYGOCORP ... ... ...l 01/15/2013  VARIOUS .............. ... 7,085.000 ..... M186 104,491 ... 110,921 ... (6,429) (6,429)

375916-10-3  GILDAN ACTIVEWEARINCCOM ................ | 11/13/2013  Credit Suisse First Bosto . ...................... ... 472.000 ...... R 19121

867224-10-7  SUNCOR ENERGY INCNEWCOM .............. | 02/26/2013 VARIOUS .............. . 5,190.000 ..... 199,719 o 148,249 ... 171,166

G1151C-10-1 ACCENTUREPLCCLASSA ................... R 07/02/2013 J.P. Morgan Securities 2,160.000 ..... 195,382 .. 143,640 ... .. 3,640

G01767-10-5 ALKERMESPLCSHS ......................... R M/M3/2013 VARIOUS ... 3,588.000 ..... 121,654 .o 56,045 ... 66,450

L0175J-10-4  ALTISOURCE PORTFOLIO SOLNSSA ........... R 11/13/2013  Credit Suisse First Bosto ... .................... ... 300.000 ...... 42986 ... B0,008

G02602-10-3 AMDOCSLTD ..........occoviiiiiiiiiinns [13/2013  Credit Suisse First Bosto . . . S 1,317,000 .. 52,958 ... BT 44,765

03524A-10-8  ANHEUSERBUSCH INBEVSA ................. 108/2013  Citation Group ...............oooiiiiiin 2,770.000 ..... V1,783 42,126 ... 2006

G2554F-11-3  COVIDIENPLC .......... ..., 128/2013 VARIOUS ......... ... 4,450.000 ..... 204,004 L 219,578 ..., 256,943

G31578-106 ENSCOPLC ................. 128/2013  Citation Group .......... oo 2,280.000 ... 2,820 oo 131,510 ... 135,188 ...

G3223R-10-8  EVERESTREGROUPLTD ..... 113/2013  Credit Suisse First Bosto . ...................... ... 238.000 ...... I3 26,816 ... 26,168 ........

(50871-10-5  JAZZ PHARMACEUTICALS PLC . . 113/2013  Credit Suisse First Bosto . ...................... ... 474.000 ...... a6 o 21,494 . 25,41 ...

G54050-10-2 LAZARDLTD ......... ..., 12112013 VARIOUS ... ... 8,785.000 ..... 304,584 .l 201,211 ... 262,144 ...

(60754-10-1  MICHAELKORSHLDGSLTD ................... /12/2013  Citation Group ... L 2,378.000 ..... 194,464 oo 121,349 ... 20,340

H5833N-10-3  NOBLE CORPORATION ... .. 12112013 VARIOUS .. 6,51.000 ..... 60,445 oo 198,190 ... 28,106 ..... (29,915)

(6852T-10-5 PARTNERRELTDCOM ........ 12112013 VARIOUS . 3,169.000 ..... 295,255 ...l 168,022 ..... 205,03 ... (87,051)

H6169Q-10-8 PENTARLTDSHS .......................... 104/2013  VARIOUS 4,547.000 ..... 22,857 .l 145,549 ... .. 203,485 ... (77,936)

T4735M-10-8  QIWIPLCSPONADR ...........ocoiiiins [13/2013  VARIOUS 1,992.000 ...... 82,954 ... 62,210

82481R-10-6  SHIRE PLC SPONSOREDADR ................. /12/2013  VARIOUS .. 2,650.000 ..... 324,83 22,170 ... 14,211 (11,507)

849415-20-3  SPREADTRUM COMMUNICATIONSINC .......... R 02/08/2013 VARIOUS .. 6,689.000 ..... 109,853 ... 92,308 ... "% ... (25,418)

H8817H-10-0  TRANSOCEANLTDREGSHS .................. R 03/21/2013  VARIOUS . 2,249.000 ..... 16,883 ... L 88,753 ... 100,440 ... (11,687)

9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .. ....... ... ... . 57,941,593 ... .. 44,197,754 .. 37,441,746 .. (6,485,244)

Common Stocks - Mutual Funds

69351J-10-8  PNCFDSINTLEQTFUNDI .................... 11/08/2013  Mutual Fund Agent ....................... ... 73,107.050 ... 1,400,000 ............. ..., 724,135 ... 1,145,587 (421,452) o (421,452) ..ol UG 675,865 ..... 675,865 ............. ...
9299999 - Subtotal - Common Stocks - Mutual FUnds . ... ... .. ..o o o 1,400,000 ... Ll 724,135 ... 1,145,587 (421,452) oo (421,452) ..ol TUAB 675,865 ..... 675,865 ............. ...
9799997 - Subtotal - Common Stocks - Part 4 .. ... 59,341,593 ... L. 44,921,889 .. 38,587,333 (6,906,696) ............. ...... 342,495 .. (7,249192) ... L 44921880 .o L 14,419,704 . 14,419,704 ... .. 91142
9799998 - Summary Item from Part 5 for Common Stocks .. ... .. ... oo 28,639917 ... L 81137 796,421 C(196,421) 2,070 .o 1,595,207 ... 1,695,207 ..... M0
9799999 - Subtotal - COMMON SHOCKS .. ... ... 82,981,510 ............. .. 67,763,026 .. 38,587,333 .. (6,906,6%) ............. .... 1,138,923 .. (8,045,619) ............. .. 66,966,599 ............. .. 16,014,911 .. 16,014,911 .. ... 538,871 ...
9899999 - Subtotal - Preferred and Common StOCKS . . .. ... ... ..o e 82,981,510 ............. .. 67,763,026 .. 38,587,333 .. (6,906,6%) ............. .... 1,138,923 .. (8,045,619) ............. .. 66,966,599 ............. .. 16,014,911 .. 16,014,911 .. ... 538,871 ...
0099090 - TOTALS .. . 128,213,647 .......... ... 112,514,024 .. 78,185,516 .. (6,906,696) ..... (87,515) .... 1,138,923 .. (8,133,134) ............. 11,590,424 ... 16,683,223 .. 16,683,223 ..... 46,972 ...
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Bonds - Industrial and Miscellaneous (Unaffiliated)

14313M-AA-2 CARMAXAUTOTR2013-2 ............. 05/08/2013 Barclays Fixed Income ............ PRINCIPALRECEIPT ...............e. . 800,000.000 ...... 800,000 ...... 800,000 ...... 800,000
44890J-AA-7  HYUNDAIAUTO RECEIVABLES ......... 01/24/2013 CitiGroup Global Markets ... . PRINCIPALRECEIPT ..............ce. . 800,000.000 ...... 800,000 ...... 800,000 ...... 800,000 ...
47787T-AA-4 JOHN DEERE TRUST 2013 ............. 12/04/2013 Barclays Capitalle ........ . PRINCIPALRECEIPT ..............ce. . 25,117.880 ...... 518 ... 518 ... 518 ...
3899999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... .. ..o i 1,875,117.880 .... 1,875,118 ... 1,875,118 .... 1,875,118
8399998 - SUDLOtAl - BONGS . ... ..o 1,875,117.880 ... 1,875,118 .... 1,875,118 .... 1,875,118

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

88554D-205 3-DSYSCORPDEL ................... 08 3 J.P. Morgan Securities ... 2013 MKMPartnersLLC ................... ... 2,798.000 ...... 133,478 ... 146,390 ... 133,478

00287Y-10-9  ABBVIEINCCOM ..................... 01 3 VARIOUS ............. . 2013 Sanford Bernstein .................... ... 2,490.000 ....... 80,011 ....... 85,541 ....... 80,011 ...

002896-20-7  ABERCROMBIE & FITCHCO ........... 12 3 Citation Group ............ . 2013 Stifel Nicolaus ....................... 168.000 ........ 5468 ........ 550 ........5468 .. .

003654-10-0  ABIOMEDINC ........................ 07 3 Investment Technology Gro . 2013 Investment Technology Gro ............ ... 11,551.000 ...... 27,770 ... 227,694 ...... 220,162 ....

030420-10-3  AMERICANWTRWKSCOINC .......... 03 3 Deutsche Bank Securities, 2013 Investment Technology Gro ............ .... 3,920.000 ...... 159,177 ... 157,554 ... 159,177

031100-10-0  AMETEKINC .................ooiies 01 3 Sanford Bernstein 2013 CitiGroup Global Markets .............. ...... 670.000 ....... 21,513 ... 28,562 ... 27,573

032744-10-4  ANAREN INC COM . 06 3 VARIOUS ........... 2013 VARIOUS .................. 10,225.000 ...... 246,185 ...... 285,253 ...... 234,562 ...

037411-10-5  APACHECORP ...... 01 3 Sanford Bernstein 2013 Deutsche Bank Securities, ............. ...... 267.000 254 ... 19,873 ... 19,830 ...

039670-10-4  ARCTICCATINCCOM ................ 10 3 Investment Technology Gro 2013 VARIOUS ... 2,503.000 ...... 140,151 ... 132,646 ...... 131,157

00206R-10-2 AT&TINC ..., 03 3 Deutsche Bank Securities, 2013 Barclays Fixed Income ................ .... 2,825.000 ...... 102,377 ... 104,580 ...... 102,377

053807-10-3  AVNETINCCOM ..................... 03 3 VARIOUS ................ . 2013 VARIOUS ... 10,968.000 ...... 307,680 ...... 439,911 ... 359,202 ...

054303-10-2  AVONPRODSINC .................... 07 3 CitiGroup Global Markets ... 2013 CitiGroup Global Markets .............. .... 7,150.000 ...... 151,969 ... 141,946 ... 151,969

081437-10-5 BEMISINC ........................... 03 3 Deutsche Bank Securities, . . . 2013 Barclays Fixed Income ................ ... 4,451,000 ...... 173,453 ... 177,083 ... 173,453 ...

084423-10-2  BERKLEYWRCORP ................. 04 3 Barclays Fixed Income ............ 2013 Investment Technology Gro ............ .... 5,377.000 ...... 239,310 ... 228,593 ... 219,704 19,606 ...... (19,606)
133131-10-2  CAMDENPPTYTR .................... 03 3VARIOUS ..o 2013 Stifel Nicolaus ....................... ... 5,362.000 ...... 378,735 ... 344,751 ... 329,441 49,294 ... (49,294)
125269-100  CF INDUSTRIES HOLDINGSINC ... 03 3 Deutsche Bank Securities, . . 2013 MKMPartnersLLC ................... ... 797.000 ...... 185,076 ...... 143,189 ... 136,686 18,390 ...... (18,390) ...

168615-10-2 CHICOFASINC ...................... 04 3 Barclays Fixed Income ... .. 2013 Investment Technology Gro ... 12,072,000 ...... 207,683 ... 197,927 19,360 ...... (19,360) ...

17275R-10-2  CISCOSYSTEMSINC ................. 05 3 Barclays Fixed Income ............ 2013 CitiGroup Global Markets .............. ... 8,110.000 ...... 191,219 ... 1502 o 190,210 e

189754-10-4  COACHINC .......................... 02 3 Goldman Sachs Co ............... 2013 Deutsche Bank Securities, ............. .... 3,084.000 ...... 150,089 ...... 153,638 050 L 039

191216-100  COCA-COLACO ............. 03 3 Deutsche Bank Securities, .. 2013 Keefe Bruyette & WoodsIn ............ ... 3,800.000 ...... 152,411 ... 153,506 , e

201723-10-3  COMMERCIAL METALS CO 3 Investment Technology Gro . . 2013 Barclays Fixed Income ................ ... 7,092.000 ...... 110,066 ...... 103,346 , e

203233-10-1  COMMONWEALTHREITCOM .......... 04 3 Barclays Fixed Income ..... . 2013 VARIOUS .....ooii 13,114.000 ...... 28,977 ... 297,957 030,921 (30,927) ...

20451Q-10-4  COMPASS DIVERSIFIED HOLDING ... 02 3 VARIOUS ............ . 2013 VARIOUS ... 9,620.000 ...... 151,764 ... 166,156 L. 2,654 (2,654) ... .
205887-10-2  CONAGRAFOODSINC ................ 03 3 Deutsche Bank Securities, . . 2013 VARIOUS ... 5,116.000 ...... 179,990 ...... 161,537 L1832 (7,632) ... (10,821) ..
216648-40-2  COOPERCOSINC .................... 03 3 Deutsche Bank Securities, .. . 2013 Citation Group ....................... ... 2,525.000 ...... 262,739 ... 301,851 , J PR .
219350-10-5  CORNINGINC ........................ 05 3 Citation Group ............ . 2013 Goldman SachsCo ................... ... 14,370.000 ...... 23,018 ... 205,587 21,263 ... (21,263) ... L3832

205447-10-1 CREEINC ........................... 05 3 MKMPartnersLLC ............... 2013 VARIOUS ... 3,130.000 ...... 192,418 ... 173,420 18,735 ... (18,736) ...

12646R-10-5 CSTBRANDSINC .................... 05 3VARIOUS ..o 2013 VARIOUS ..o 1,088.780 ....... 28,337 ... 32,758

235851-10-2  DANAHER CORPDELCOM ............ 01 3 Sanford Bernstein ......... . 2013 Deutsche Bank Securities, ............. ...... 246.000 ....... 14,951 ... 15,074 ...

254067-10-1  DILLIARDSINCCLA .................. 03 3 Investment Technology Gro . 2013 Investment Technology Gro ... 1,516.000 122,346 ... 118,594

267475-10-1  DYCOMINDSINCCOM ................ 03 3 Investment Technology Gro ... 2013 VARIOUS .................. 11,168.000 ...... 236,628 ...... 207,58 ... 219,898 18,730 (16,730) ...

277432-10-0  EASTMAN CHEMICALCO .............. 03 3 Deutsche Bank Securities, . . 2013 Investment Technology Gro ... 2,392.000 ...... 169,272 ...... 165,667 ...... 189,427 ... L9845 (9,845) ...

281020-10-7  EDISONINTLCOM .................... 03 3 Deutsche Bank Securities, .. 2013 Barclays CapitalLe .......... 4,056.000 ...... 204,607 ...... 179,908 ...... 186,130 ... L1847 L (18,477) ...

532457-10-8  ELILILLY&CO ..........cooiiiiiiits 03 3 Deutsche Bank Securities, .. . 2013 CitiGroup Global Markets ... 2,923.000 ...... 161,374 ... 163,377 ... 161,374 ...

(30397-10-6  ENDURANCE SPECIALTY HOLDINGS LTD 06 3 JP Morgan Securities ...... . 2013 Investment Technology Gro ... 3,735.000 ...... 191,348 ... 189,720 ...... 191,348 ...

29358P-10-1  ENSIGN GROUPINCCOM ............. 04 3 Barclays Fixed Income ............ 2013 Investment Technology Gro ............ .... 3,465.000 ...... 18,137 ... 143,846 ... 118,137

294429-10-5  EQUIFAXINCCOM ................... 05 3 JP Morgan Securities ............. 2013 OPPENHEIMER&CO.INC ............ .... 2,500.000 ...... 161,216 ...... 152,845 ... 161,216

30049A-10-7  EVOLUTION PETROLEUMCORP ....... 08 3 Investment Technology Gro . . 2013 VARIOUS .................. 18,803.000 ...... 215,009 ...... 21,89 ... 211,53 ... L3475 (3,475) ... e
30225T-10-2  EXTRA SPACE STORAGEINC .......... 10 3 Stifel Nicolaus ............ . 2013 Citation Group . 7,350.000 ...... 345,643 ... 207,816 ...... 308,112 ... 37,53 .. (37,531) ... (10,236) ...... (10,236)
31620R-10-5  FIDELITY NATIONAL FINANCIALINC .... 03 3VARIOUS ..o 2013 VARIOUS ..o 18,517.000 ...... 450,061 ...... 485,837 ... 439,536 10,525 ... (10,525) 46,001 ....... 46,001

(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)

302445-10-1  FLIRSYSINC ...t 09/10/2013 Investment Technology Gro 2013 VARIOUS ... 6,726.000 ...... 17811 ... 196,415 ... 191,556 26,315 ... (26,315) 4,859
344849-10-4  FOOTLOCKERINC .......... 06/11/201 . 2013 Citation Group . 3,560.000 ...... 126,207 ...... 187,602 ...... 114,632 ... 1,875 ... (11,575) ... L2900
369550-10-8  GENERAL DYNAMICS CORP .. 02/19/2013 . 2013 VARIOUS ... 914.000 ....... 60,761 ....... 63,144 ... 60,761 ... 2,382
410345-10-2  HANESBRANDS INCCOM ............. 07/23/2013 J.P. Morgan Securities ........... 2013 Citation Group 4,390.000 ...... 230,163 ...... 205,209 ...... 230,163 65,045
40416E-10-3  HCIGROUPINC ...................... 08/21/2013 J.P. Morgan Securities ........... 2013 Credit Suisse FirstBosto .............. .... 3,991.000 ...... 12,721 . mme 132,721 42,050
426281-10-1  HENRY JACK&ASSOCINC ............ 09/26/2013 CitiGroup Global Markets ... . 2013 Citation Group ..............ooiiis 3,170.000 ...... 162,582 ...... 179,642 ... 162,582 L 17089
42805T-10-5  HERTZ GLOBAL HOLDINGSINC ........ 04/10/2013 VARIOUS ................ . 2013 OPPENHEIMER&CO.INC............ ... 17,004.000 ...... 382,53 ... 37,73 ... 376,809 .. 10,925
437076-10-2  HOMEDEPOTINC .................... 03/21/2013 Deutsche Bank Securities, .. 2013 RobertBaird ....................... 2,724.000 ...... 188,172 ... 210,723 ... 188,172 ... 22,551
446150-10-4  HUNTINGTON BANCSHARES INC COM .. 02/07/2013 Investment Technology Gro . . 2013 JP Morgan Securities ................. ... 32,744,000 ...... 24,624 ... 248,022 ...... 230,190 ... 17,831
448579-10-2  HYATTHOTELSCORP ................ 03/21/2013 MKM PartnersLLC ........ . 2013 MKMPartnersLLC ................... ... 3,920.000 ...... 167,223 ... 162,200 ...... 167,223 ... (5,024) ...
448947-50-7 IDTCORP ............. 04/18/2013 Barclays Fixed Income .. . 2013 VARIOUS ..o 8,753.000 ...... 19,220 ... 172,79 ... 19,220 ... ... 53,574 .
458334-10-9  INTER PARFUMS INC 02/08/2013 VARIOUS ................ . 2013 VARIOUS ... 13,466.000 ...... 301,480 ...... 405,780 ...... 301,480 ... oo 104,299
459902-10-2  INTERNATIONAL GAME TECHCOM ........ 03/12/2013 Investment Technology Gro 2013 VARIOUS ... 14,203.000 ...... 244,233 ... 240,170 ... 234,350 9,884 ....... (9,884) 821
460146-10-3  INTERNATIONAL PAPERCO ........... 03/21/2013 VARIOUS ................ceoe. 2013 VARIOUS 6,601.000 ...... 205,08 ...... 315,752 ... 292,490 2,56 ....... (2,566) ..o e L 23,262 23,262
464287499 ISHARES RUSSELL MIDCAP INDEX ..... 01/03/2013 Investment Technology Gro . . 2013 VARIOUS .. 1,424.000 ...... 164,912 ... 197,569 ...... 164,912 ... . 32,657 ..
469814-10-7  JACOB ENGR GROUP INC DEL COM ... 03/21/2013 VARIOUS ................ . 2013 VARIOUS 7,098.000 ...... 370,731 ... 421,936 ...... 358,307 .... . 63,629 ...
46612J-50-7  JDS UNIPHASECORP ................. 1211212013 Citation Group ............ 2013 Stifel Nicolaus ....................... 521.000 ........ 6,157 ........ 6,754 ........ 6,157

482730-102 K12INC ..o 07/09/2013 Investment Technology Gro 2013 Investment Technology Gro ............ .... 4,524.000 ...... 132,189 ... 83,5622 ... 132,189

497498-10-5  KIRKLANDSINCCOM ... 06/19/2013 VARIOUS ................ . 2013 VARIOUS .................. 11,084.000 ...... 200,977 ... 190,970 ...... 190,854 ...

517834-10-7  LAS VEGAS SANDS CORP ... 09/13/2013 Barclays Capital Le ..... . 2013 Citation Group . 2,530.000 ...... 160,570 ...... 193,201 ... 160,570 ...

50187A-10-7  LHC GROUPINCCOM ....... 04/04/2013 JP Morgan Securities ... . 2013 VARIOUS ............. 7,946.000 ...... 179,876 ... 166,188 ...... 162,724 ...

540424-10-8 LOEWSCORP .................oooe. 01/28/2013 Sanford Bernstein ................ 2013 Deutsche Bank Securities, ............. ...... 343.000 ....... 990 ... 15,068 ....... 14,970

56418H-100  MANPOWERGROUPINC .............. 10/18/2013 VARIOUS ................ociies 2013 Citation Group ..............ooiiis 6,120.000 ...... 474,294 .. 501,005 ...... 474,294

57636Q-10-4 MASTERCARD INCCLA ... 01/28/2013 Sanford Bernstein . ... . 2013 Deutsche Bank Securities, ............. ....... 14.000 ... 727 7,28 ... T.217 L

594918-10-4  MICROSOFT CORP ... 01/28/2013 Sanford Bernstein 2013 Deutsche Bank Securities, . ... 1,03.000 ....... 29,95 ....... 29,96 ....... 29,95

61166W-10-1 MONSANTOCO ...................... 01/11/2013 Keefe Bruyette & Woods In 2013 J.P. Morgan Securities 2,090.000 ...... 208,248 ...... 209,509 ......

55354G-10-0 MSCIINC ...t 1012412013 VARIOUS ....................... 2013 Citation Group ...............oooeien o 4,300.000 ...... 176,945 ... 186,819

636180-10-1  NATIONAL FUELGASCONJ .......... 09/05/2013 VARIOUS ........... . 2013 Citation Group ...............oooeien o 4,160.000 ...... 263,493 ...... 268,733

665859-10-4  NORTHERN TRUSTCORP ............. 01/28/2013 Sanford Bernstein ......... . 2013 Deutsche Bank Securities, ............. ...... 290.000 ....... 14,998 ... 15,592

670187-10-5 NU SKINENTERPRISESINC ........... 10/30/2013 Janney Montgomery Scott | . . 2013 Citation Group ...............oooeoien 1,470.000 ...... 172,556 ...... 189,355

67073Y-10-6  NVENERGY INCCOM ................. 04/04/2013 Barclays Fixed Income ... . 2013 VARIOUS ... 8,761.000 ...... 179,378 ... 208,074

62944T-10-5 NVRINC ............................ 03/12/2013 Investment Technology Gro . . 2013 Investment Technology GO oo 100.000 ...... 104,423 ... 87,923

675232-10-2  OCEANEERING INTERNATIONALINC ... 09/03/2013 Barclays CapitalLe ........ . 2013 Citation Group ..............coooeien 1,940.000 ...... 150,309 ...... 149,031

670837-10-3 OGEENERGYCORP .................. 03/21/2013 Deutsche Bank Securities, .. . 2013 Deutsche Bank Securities, ............. .... 2,591.000 ...... 176,082 ...... 183,430

681904-10-8  OMNICAREINC ...................... 09/27/2013 VARIOUS ..............cooeee. 2013 Citation Group ..............ooei 8,730.000 ...... 349,373 ... 511,486

713448-10-8  PEPSICOINC ...............coocoiies 01/28/2013 Sanford Bernstein ................ 2013 Deutsche Bank Securities, ............. ...... 308.000 ....... 2,3%0 ... 23,483

714290-10-3  PERRIGO COMPANY ... 12/12/2013 Citation Group ............ . 2013 MERGER ... 206.000 ....... 31,642 ... 32,000 .......31, e

718172-10-9  PHILIP MORRIS INTL INC 03/21/2013 Deutsche Bank Securities, .. 2013 Morgan Stanley ...................... ... 2,870.000 261,858 ... 212,207

726503-10-5  PLAINS ALL AMERN PIPELINE ......... 03/21/2013 Deutsche Bank Securities, .. . 2013 Deutsche Bank Securities, ............. .... 3,654.000 ...... 203,194 ... 185,443

69344F-10-6  PMC-SIERRAINC ..................... 07/30/2013 Barclays CapitalLe ........ . 2013 Investment Technology Gro ............ ... 58,139.000 ...... 370,927 ... 367,089

74835Y-10-1  QUESTCOR PHARMACEUTICALSINC ... 10/15/2013 VARIOUS ................ . 2013 Citation Group ...............cooooien 6,200.000 ...... 383,688 ...... 336,293 ...... 364,883 ...

754730-10-9  RAYMOND JAMES FINANCIALINC ... 01/15/2013 Credit Suisse First Bosto ... . 2013 Investment Technology Gro ............ .... 4,131.000 ...... 7,64 ... 172,781 ... 171,106 ...

759916-10-9  REPLIGEN CORPCOM ................ 09/10/2013 MKM PartnersLLC ........ . 2013 Credit Suisse First Bosto .............. ... 21,451,000 ...... 215,319 ... 266,762 ...... 218, 310 e

76131V-20-2  RETAILPPTYSAMERINC ............. 06/18/2013 JP Morgan Securities ............. 2013 Investment Technology Gro ............ ... 17,115.000 ...... 263,17 ... 231,189 ... 241,150

767754-10-4  RITEADCORP ...t 12/03/2013 UBS Securities LLC .............. 2013 Citation Group ...............oooeeen o 28,580.000 ...... 175,233 ... 158,913 ... 178 3y e

770323-10-3  ROBERT HALF INTLINC . 01/04/2013 Citation Group . 2013 Citation Group . 4,310.000 ...... 143,660 ...... 141,256 ... 454 2205 (2,205) ...

772739-20-7  ROCK-TENNCO ........ 07/30/2013 VARIOUS ................ . 2013 VARIOUS .................. 3,650.000 ...... 35,214 . 349,760 ...... 369,636 ... i ... 5638 L (5,638) ....

781295-10-0 RUE2IINC ........................... 08/21/2013 Investment Technology Gro 2013 Investment Technology Gro ............ ... 3,169.000 ...... 132,752 ... 133,08 ... 121,806 .. AT (4,947)

(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)

816850-10-1  SEMTECHCORP ..................... 03/12/2013 Investment Technology Gro ........ 12/12/2013 VARIOUS ... 5,428.000 ...... 179,511 ... 156,25 ... 161,320 251 (18, , (6,095)
831865-20-9 SMITHAO .................. 11/08/2013 VARIOUS ................ .. 1211212013 Citation Group . 8,100.000 ...... 426,601 ... 425,193 ... 426,601 o , L (1,408)
84763R-10-1  SPECTRUM BRANDS HLDS . .. 04/18/2013 Credit Suisse First Bosto ... .. 09/10/2013 VARIOUS ..... 6,287.000 ...... 358,148 ... 37,418 ... 352,012 ... ... 6,06 ... (6,076) ... ... 35,346
85254C-30-5 STAGE STORESINC .................. 04/18/2013 Barclays Fixed Income ............ 07/09/2013 VARIOUS ... 12,831.000 ...... 356,036 ...... 294,99 ... 295,241 60,795 ...... (60,795) .o (24B) (245)
862578-10-1  STRAIGHT PATH COMMUNICATIONS INC 08/01/2013 Barclays Fixed Income ............ 09/ 10/2013 VARIOUS ........................... .. 4,376.500 ....... 15,489 ... 2312 ... 15,489 6,822
86764L-10-8  SUNOCO LOGISTIC PRTNRSLP COM .. 02/07/2013 Investment Technology Gro . .. 07/30/2013 VARIOUS ........................... ... 3,929.000 ... 84591 ... 2,100 ... 284,591 ... e 1,503
867914-10-3  SUNTRUSTBANKSINC ............... 03/21/2013 Deutsche Bank Securities, . . .. 04/15/2013 GoldmanSachs Co ................... ... 5,235.000 ...... 148,469 ... .. 47,531 . 148,469 ... I T (938) ...
87612E-10-6 TARGETCORP ....................... 01/28/2013 Citation Group ............ .. 03/21/2013 Deutsche Bank Securities, ............. ...... 489.000 ....... 0 38,297 ... 29,112 L.35d
879939-10-6  TELETECH HOLDINGS INCCOM ... .. 04/18/2013 Barclays Fixed Income .. .. 10/10/2013 Investment Technology Gro ............ .... 6,854.000 ...... 141,765 ... 169,171 ... 141,765 L2406 .
88033G-40-7 TENET HEALTHCARECORP ........... 05/10/2013 MKM Partners LLC ..... .. 1212012013 VARIOUS ... 3,955.000 ... 193,09 ... 160,404 ... 154,443 - ... 591 ..
880770-10-2 TERADYNEINC ............. 12/12/2013 Citation Group ....... .. 12/31/2013 Stifel Nicolaus ....................... ... .. 420,000 ........ 6,881 ........ 7,344 6,881 . T 463 ...
896522-10-9  TRINITY INDUSTRIESINC .. .. 05/10/2013 MKM Partners LLC ........ .. 11113/2013 Credit Suisse First Bosto .............. .... 4,169.000 ...... 176,085 ... 22,133 ...... 160,25 .... . 61,877
902494-10-3  TYSONFOODSINC ................... 01/15/2013 Credit Suisse First Bosto .......... 11/13/2013 Credit Suisse FirstBosto .............. ... 10,918.000 ...... 2,53 ... 305,739 84,208
91324P-10-2  UNITED HEALTH GROUP INC CORP ...  03/21/2013 Deutsche Bank Securities, ......... 05/31/2013 MKM PartnersLLC ................... ...... 308.000 ....... 16,99 ... 19,619 2,624
911163-10-3  UNITEDNATFOODSINC .............. 01/03/2013 Investment Technology Gro . .. 04/04/2013 Barclays Fixed Income .. 3,019.000 ...... 164,882 ... 142,920 ... (5,615) ...
911363-10-9  UNITED RENTALS, INC ... 03/21/2013 VARIOUS ................ .. 12/12/12013 Citation Group ........... 3,810.000 ...... 204,53 ... 269,321 64791
902973-30-4  USBANCORP ..................oee. 03/21/2013 Deutsche Bank Securities, ......... 04/26/2013 Credit Suisse First Bosto 7,840.000 ...... 263,330 ... 260,378 (2,952)
91913Y-10-0  VALEROENERGYCORP .............. 03/21/2013 VARIOUS ....................... 07/31/2013 VARIOUS ... 6,179.000 ...... 43,991 ... 240,302 (3,688)
92240G-10-1  VECTRENCORPCOM ....... 04/18/2013 Credit Suisse First Bosto ... .. 08/21/2013 J.P. Morgan Securities . 3,257.000 ...... 118,866 ...... 108,884 ... , 8682 (8,682) .... ... (1,300)
941053-10-0  WASTE CONNECTIONS INC . 01/29/2013 VARIOUS ................ . 05/28/2013 Citation Group ......... 5,770.000 ...... 201,404 ... 230,363 ... 197,392 ... 4013 (4,013) ... LR,
94973V-10-7  WELLPOINTLLC ............ 01/28/2013 Citation Group ....... .. 03/21/2013 Deutsche Bank Securities, ............. ...... 26.000 ....... 14,906 ... 14,39 . , T (507) ...
966387-10-2  WHITING PETECORPNEW .......... .. 07/31/2013 William Blair ..................... 12/12/2013 VARIOUS ... 4,630.000 ...... 22,91 ... 215,69 ... 58,369
989701-10-7  ZIONS BANCORPORATION .......... .. 07/30/2013 Knight Equity MarketsL.P ....... .. 11/13/2013 VARIOUS ........................... ... 6,367.000 ...... 187,921 ... 179,856 ... (8,085)
559222-40-1  MAGNA INTL INC 123/2013 VARIOUS .. 12/12/2013 Citation Group . 5,630.000 ...... 398,468 ... 437,43 . ..38,9%54 .
59151K-10-8  METHANEX CORP [11/2013 VARIOUS .. 12/12/2013 Citation Group .. .. 6,860.000 ...... 416,53 ... 387,657 ... . (28,879)
775109-20-0  ROGERS COMMUNICATIONSINC ... .. | 04/26/2013 Instinet ......................... 12/12/2013 Citation Group 3,200.000 ...... 157,530 ... 3,311 (32,090 17,871
(G0692U-10-9  AXIS CAPITALHOLDINGSLTD ......... R 06/18/2013 JP Morgan Securities ............. 08/21/2013 Investment Technology Gro ............ .... 3,467.000 ...... 160,954 ... 148,368 (9,932) (2,654)
P31076-10-5 COPAHOLDINGSSA .................. R 06/11/2013 JP Morgan Securities ...... . 10/10/2013 J.P. Morgan Securities ............... .... 1,360.000 ...... 184,872 ... 197,804 (7,011) ... 19,943 ... 19,943 .
34407D-109  FLYLEASINGLTDADR ................ R 07/09/2013 Investment Technology Gro . 07/30/2013 Barclays Capitalle ................... ... 7,511.000 ...... 129,415 ... 104,020 (25,395) ...
G50871-10-5 JAZZ PHARMACEUTICALSPLC ......... R 09/27/2013 VARIOUS 12/12/2013 Citation Group ..................ooe oo 2,400.000 ...... 171,008 ... 217,464 , 386 . 106,386
N53745-10-0  LYONDELLBASELL INDUSTRIESNV ... R 06/06/2013 VARIOUS 11/11/2013 Barclays CapitalLe ................... ... 5,460.000 ...... 335,285 ... 411,947 ... 16,662
H5833N-10-3 NOBLE CORPORATION ............... R 01/04/2013 Goldman Sachs Co ... 03/21/2013 Deutsche Bank Securities, ............. .... 1,333.000 ....... 973 ... 48,926 , e (811) ...
NB596X-10-9  NXP SEMICONDUCTORSNV .......... R 12/02/2013 VARIOUS ........... .. 1211212013 Citation Group .....................o. 6,360.000 ...... 270,287 ...... 268,284 ... . (2,003) ...
82481R-106  SHIRE PLC SPONSOREDADR ......... R 10/25/2013 Morgan Stanley ...... . 12/12/2013 Citation Group ....................... ... 500.000 ....... 67,79 ... 66,162 (1,567)
9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........ ... ... i 22,841,137 ... 23,639,917 ... . 1,595,207
9799998 - Subtotal - COMMON SLOCKS . ... ... . 20,841,137 ... 23,639,917 ... 22,044,710 1,595,207 ... 1,595,207 ...... M0
9899999 - Subtotal - Preferred and Common SEOCKS .. ... ... o 20,841,137 ... 23,639,917 ... 22,044,710 1,595,207 ... 1,595,207 ...... M0
0999999 - TOTALS . 24,716,255 ... 25,515,035 ... 23,919,828 1,595,207 ... 1,595,207 ...... 148,698 ........... 46
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
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U.S. Governments - Issuer Obligations
.............. UNITED STATES TREASNTS .......... ..... ....... 12/16/2013 Bank/America Sec Lic Mont ,024, , 2,000,000 ... 2,027,109 L 07 . 24,253
.............. UNITED STATES TREASNTS .......... ..... ....... 12/16/2013 Morgan Stanley ........................ 3,000,000 ... 3,047,187 ... 0.149 21,191
.............. UNITED STATES TREASNTS .......... ..... ....... 12/16/2013 Morgan Stanley ........................ 2,000,000 ... 2,037,422 ... 0.166 1,985
.............. UNITED STATES TREASURY NOTE ... ..... ....... 12/16/2013 Greenwich Capital Markets.............. 3,750,000 ... 3,764,932 ... 0.092 2,39
.............. UNITED STATES TREASURY NOTE ... ..... ....... 11/21/2013  Greenwich Capital Markets.............. 3,700,000 ... 3,710,711 .. 0126 4,207
.............. UNITED STATES TREASURY NOTE ... ..... ....... 10/29/2013  Greenwich Capital Markets.............. 1,000,000 ... 1,001,085 o 0.130 PP X!
.............. UNITED STATES TREASURY NOTE ... ..... ....... 12/26/2013 Deutsche Bank Fixed Incom 2,300,000 ... 2,302,173 ... 0.050 e 193
.............. UNITED STATES TREASURY NOTES .. ..... ....... 10/29/2013  Greenwich Capital Markets.............. 3,500,000 ... 3,503,828 .. 0.104 2,143
0199999 - U.S. Governments - Issuer Obligations ............ ... , 21,250,000 21 394,417 86 , ..... 56,679
0599999 - Subtotal - U.S. GOVEIMMENLS ... .. it , 380, , 21,250,000 .. 21,394,417 86 , ..... 56,679
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
.............. FEDERAL FARM CREDITBANKS ....... ..... ....... 08/01/2013 Chase Securities ....................... 07/18/2014 ... ...... 550,402 ......................... (306) ............... ...................... 550,000 ......550,707 0166 JJ ... . B0
.............. FEDERAL HOME LOAN BKDISCNOTE. @ .. ....... 08/15/2013 Jefferies .............................. 0200772014 ... ... 999,514 . ... ... ... .o ... 1,000,000 ...... 999,514 0.100
.............. FEDERAL NATL MTG ASSN FR2.5%05151 . ..... ....... 10/17/2013 RBC Cap Mkts Corp ... 05/16/2014 ... ...... 403,494 ... ... e e 400,000 L 405,423 0.151
.............. FEDL HOME LNMTG CORPDISCNT .. @ .. ....... 12/18/2013  Goldman Sachs Co 06/16/2014 ... ... 1,998,700 ... 2,000,000 ... 1,998,700 ... 0.130
.............. FEDL HOME LOANBK CONSDISCNT . @ .. ....... 12/26/2013 ~ Greenwich Capital Markets .............. 04/02/2014 ... ...... 899,843 .. .. . ... . i s oo, 600,000 ... 599,843 ... 0.097
.............. FEDL HOME LOANBK CONSDISCNT . @ .. ....... 12/17/2013  HSBC Securities ....................... 04/04/2014 ... ...... 599,802 ................ .o s e, o000, 600,000 ... 599,802 0.110
2599999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of
Governments and Their Political Subdivisions - Issuer Obligations ................. ... 551,795 . (2,235) 5,150,000 ... 5,153,990 ... 2547 , 4,282
3199999 - Subtotal - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities
of Governments and Their Political SUbdiVISIONS ............ ... .. 5,151,785 ... (2,235) ..o 5,150,000 ... 5,153,990 AT , 4,282
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
.............. ABBEY NATLNORTHAMERLLCDISCC/P. @ .. ....... 11/271/2013 Wells Fargo Secs LLC .................. 04/25/2014 ... ...... 569,292 .. ............. oo i ... 570,000 ... 569,292 .. 0.301
.............. AUSTRALIASNEW ZEALAND BKGDISCC/P @ .. ....... 11/20/2013 GoldmanSachs Co ..................... 03/20/2014 ... ... 1,369,224 .. ... ..o i 1,370,000 .0 1,369,224 0.170
.............. COCA COLACODISCC/P ............. @ .. ....... 11/14/2013 Bank/America Sec LicMont............. 03/17/2014 ... ... 499,797 ... ... i i .. 500,000 ... 499,797 ... 0.119
.............. COCA-COLA COMPANYDISCC/P ..... @ .. ....... 12/17/2013 Morgan Stanley ........................ 03/24/2014 ... ... 499,852 ... ... i i e 0. 500,000 .00, 499,852 ... 0.110
.............. COCA-COLA COMPANYDISCC/P ..... @ .. ....... 12/13/2013 Morgan Stanley ........ 05/12/2014 ... ... 849,802 ... e ... 050,000 . 649,602 0.147
.............. CPPIBCAPINCDISCCIP ............. @ .. ....... 10/22/12013 RBC Cap Mkts Corp .... 0211312014 ... ... 939,854 . . 940,000 L 939,554 0.150
.............. DNB BANKASADISCC/P ............. @ .. ....... 08/29/2013  Goldman Sachs Co 012812014 ... ... 799,223 o e ... 800,000 L 799,223 0.230
.............. DNB NORBKASACP0%DISCC/P.... @ .. ....... 12/02/2013 ~ Chase Securities ... 03/18/2014 ... ... 1,348,966 ... 1,350,000 ... 1,348,966 0.210
.............. ERSTE ABWICKLUNGSANSTALTDISCC/P @ .. ....... 10/10/2013 Morgan Stanley ........................ 01/10/2014 ... ... 949,863 .. ............. i s e .. 950,000 .. 949,563 0.180
.............. FAIRWAY FIN CORPDISCC/P......... @ .. ....... 10/28/2013  Bank/America SecLlcMont............. 02/03/2014 .... ...... 809,603 ................ oo s e, o2, 810,000 . 809,603 0.180
.............. FAIRWAY FINANCE CORPDISCC/P... @ .. ....... 12/30/2013 Morgan Stanley ........................ 05/05/2014 ... ... 799,468 ................ ..o i v, ... 800,000 ... 799,468 0.190
.............. HSBCBKDISCC/P ..........ocoooee. @ .. ... 0712212013 HSBC Securities ....................... 012172014 ... ... 823,99 ... .. ... ... i........825000 ... 823,99 .. 0.240
.............. HSBC USAINCDISCC/P .............. @ .. ....... 12/12/2013 Wells Fargo Secs LLC .................. 06/13/2014 ... ... 499,441 .. . ... ... . .e......500,000 ... 499,441 0.220
.............. JP MORGAN CHASE BKDISCC/P ..... @ .. ....... 09/17/2013 Chase Securities ....................... 03/04/2014 ... ..., 289,689 . .............. . .iiiiiii i e ... 290,000 ... 289,689 0.230
.............. JPMRGN CHASE BNK NABANKE DISCC/P @ .. ....... 10/08/2013 Chase Securities ....................... 03/03/2014 ... ...... 203,818 ... .. ... i i . 204,000 ... 203,818 0.220
.............. KFWDISCC/P ........................ @ .. ....... 11/15/2013  Bank/America SecLlcMont............. 02/24/2014 ... ...... 999,550 .. ............. ..o 1,000,000 ... 999,550 0.153
.............. NATIONAL AUSTRALIAFDGDISCCIP. @ .. ....... 11/2212013  CitiGroup Global Markets ............... 05/27/2014 ... ...... 999,044 . ... . ... ..o i oo 1,000,000 ...... 999,044 ... 0.185
.............. NESTLE CAP CORPDISCC/P ......... @ .. ....... 11/12/2013 Goldman Sachs Co ..................... 04/03/2014 ... ... 1,669,150 ................ ..o i e, ... 1,670,000 ... 1,669,150 ... 0.129
.............. NORDEABKDISCC/P................. @ .. ....... 09/09/2013 ~ Credit Suisse First Bosto................ 01/03/2014 ... ...... 799,849 ... . ... i e .. 800,000 L. 799,549 0.175
.............. OVERSEA CHINESE BKG CORPDISCCP .. @ .. ....... 10/07/2013  Bank/America Sec LicMont............. 01/07/2014 ... ... T7T4,644 ... .. i i e TT5,000 L. 774,644 0.180
.............. RABOBANK USA FINL CORPDISCCP . @ .. ....... 10/21/2013  Wells Fargo Secs LLC .................. O7/01/2014 ... ... 798,482 .. ... i s e 0., 800,000 798,482 0.271
.............. SYDNEY CAPINCDISCC/P ........... @ .. ....... 11/26/2013 Bank/America Sec LicMont............. 02/25/2014 ... ...... 849,527 ... .. ... i i . 850,000 L. 849,527 0.220

(continues)
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Change In Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 11 12 15 16 17 18 19 20
Current Year's Amount Due and
Unrealized Other-Than- | Total Foreign Accrued Dec. 31
Valuation | Current Year's | Temporary Exchange of Current Year | Non-Admitted Paid for

cusip Date Maturity Book/Adjusted | Increase/ | (Amortization)/ | Impairment Change in Actual on Bond Not Due and Rate Effective | When [Amount Received | Accrued
dentification Description Code | Foreign | Acquired Name of Vendor Date Carrying Value | (Decrease) Accretion Recognized | B./A.C.V. Par Value Cost in Default Accrued of Rate of Paid During Year Interest
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations (continued)
.............. TORONTO DOMINIONDISCC/P ....... @ .. ....... 09/13/2013 UBS Securities LLC .................... 04/17/2014 ... ... 829,054 . . .. i i e 0190
.............. TOYOTAMOTORDISCC/P ............ @ .. ....... 08/09/2013 Bank/America SecLicMont............. 01/07/2014 ... ...... 649,509 ... ............. i i , e 00,180
.............. WELLS FARGO COMTNBE............ ..... ....... 12/10/2013  Keybanc Capital Markets................ 10/01/2014 ... ...... 410,029 ................ ... (T79) ..., ... 0.3%8
.............. ROYAL BANK OF CANADA1.125% ... ..... 1 ...... 01/15/2013 RBC Cap Mkts Corp 01/16/2014 ... ...... 850,264 ................ ... (6,527) ...l .. 0.324
.............. WESTPAC BANKING CORPDISCC/P.. @ .. R..... 06/28/2013 Goldman Sachs Co 0172312014 ... . 898,862 ..o , e 0 0,281
3299999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ............. ... 1318748 ... (7,306) ..o Lo21386,054 16,0
Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
.............. HONDAAUTORECV2013-3............ ... ....... 09/19/2013 RBC Cap MktsCorp .................... 08/15/2014 ... ....... 37,806 ................ ..o 4 ... 37,808 ...087,802 .4 00220 0275 MONL o 22 2
3599999 - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities .............................. . 3,806 ..o b 37,808 ....... 37,802 . b 2 2
3899999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) .............. ... 20,416,554 ...l (7,303) oo 21,421,808 .. 21,423,856 ....... 16,123 L 4,803 ... 3,002
7799999 - Total Bonds - Subtotal - Issuer Obligations ... ..o 47,910,896 ................ ... (23,565) ... 47,784,000 .. 47,934,460 ....... 60,852 . 40,406 ..... 63,961
8099999 - Total Bonds - Subtotal - Other Loan-Backed and Structured Securities ..o 3,806 . b 37,808 ... 7802 . b 2 2
8399999 - TOTAL - BONMS ... ...t 47,948,702 . (28,561) ..o 47,821,808 .. 47,972,263 ....... 60,856 ... e e e 40,428 ..... 63,963
Exempt Money Market Mutual Funds
993099-20-9 .. BLACKROCK LIQUIDITY TREASISHS . ..... ....... 12/31/2013  PNC Instituitional Invest ................ .....ccooooiiens o 2,28 15 e e 2,281,150 L 438
8899999 - Subtotal - Exempt Money Market Mutual FUNAS ............ ... . 2B 5 2, 8 A5 438
9199999 - TOTAL Short-Term INVESIMENES ... oot e 50,229,855 ...l (23,561) .o 50,253,417 ....... 60,856 ... e e 40,867 ..... 63,963




ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

Page E18
Schedule DB, Part A, Section 1
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E19
Schedule DB, Part A, Section 2
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E20
Schedule DB, Part B, Section 1
NONE

Broker Name
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E21
Schedule DB, Part B, Section 2
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E22
Schedule DB, Part D, Section 1
NONE

Page E23
Schedule DB, Part D, Section 2, Collateral Pledged By
NONE

Schedule DB, Part D, Section 2, Collateral Pledged To
NONE

Page E24
Schedule DL, Part 1, Securities Lending Collateral Assets
NONE

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



ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6
cusip NAIC Designation/ Fair Book/Adjusted
Identification Description Code |  Market Indicator Value Carrying Value

Maturity Dates

NONE

General Interrogatories:
1. Total activity for the year FairValue$ .......................... Book/Adjusted Carrying Value §
2. Average Balance for the year FairValue$ .......................... Book/Adjusted Carrying Value §
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information Code | of Interest Year of Current Year Balance *
Open Depositories
PNCBank ..............ccooooi CoUMBUS, OH . (2,857,421) .......
AUSTR & NEW ZEALANDBKCD ................ 5879 Mt Carmel Short Term & Cash Equiv .............................. ... ... 0175 184 .. 300,000 .......
BANK MONTREAL CHICAGOBRHILLCD ........ 5879 Mt Carmel Short Term & Cash Equiv ............................. ... ... 020 .. BT 800,000 .......
BANKNOVASCOTIACD ........................ 5879 Mt Carmel Short Term & Cash Equiv ............................. ... ... 0200 ... 678 ... 1,100,000 .......
BANK TOKYO-MITSUBISHILTD 0.2%2014 ....... 5879 Mt Carmel Short Term & Cash Equiv ............................. ... ... 0200 ... 517 ... 970,000 .......
CREDIT SUISSE FIRST BOSTON 0.6%14 ........ 5879 Mt Carmel Short Term & Cash Equiv ............................. ... ... 0.600 ... 2,617 ... 500,277 ...
NORDEABK FINLANDPLCCD .................. 5879 Mt Carmel Short Term & Cash Equiv ............................. ... ... 0.215 514 ... 870,030 .......
NORDEA BK FINLANDPLCNYBRH ............ 5879 Mt Carmel Short Term & Cash Equiv .............................. ... ... 0175 K I 800,009 .......
OVERSEA CHINESE BKG CORP 0.17%2014 ..... 5879 Mt Carmel Short Term & Cash Equiv ... i 0170 198 ... 1,000,000 .......
ROYAL BANK OF CANADABDCD ............... 5879 Mt Carmel Short Term & Cash Equiv ... o 0310 ... 054 2 800,095 .......
SVENSKA HANDELSBANKENCD ................ 5879 Mt Carmel Short Term & Cash Equiv ... o 0245 .. 519 ... 600,050 .......
SVENSKA HANDELSBANKEN 0.175%14 ......... 5879 Mt Carmel Short Term & Cash Equiv ... i 0175 194 ... 1,000,000 .......
0199998 - Depositsin ............ 14 depositories that do not exceed the allowable limit in any one depository (See Instructions) - Open Depositories ...........7,710 .................. ... ...
0199999 - TOTAL = OPEN DEPOSHOMIES ... ... e 8,965 ... 6,063 ....5,883,040 .......
0399999 - TOTAL Cash 0N DEPOSIE ... ... 8,965 ... 6,063 ....5,883,040 .......
0499999 - Cash in Company's OffICE ... ... . o 200 ...
0599999 - TOTAL CaSh ... oo 8,965 ... 6,063 ....5,883,240 ...
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

f.odanuary L] (3,965,317) | 4. April ... (3,748,299) | 7. duly ... (4,552,176) |10. October ...........[ ............ (3,325,723)
2. February I I (4,320,637)| 5. May ..............] oo (3,490,591) 8. August .............f ..o (3,490,369) |11. November .........[ ............ (3,415,745)
3.oMarch o] (4,812,772) 6. June ... (2,857,421)] 9. September .........[ ............ (4,864,749) |12. December .........[ ............ (2,857,421)
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
U.S. Governments, Issuer Obligations
REPURCHASE AGREEMENT -PNCBANK ... 2132013, 0.150 010172014 ..o 8,401,336 ...l 1,000
0199999 - U.S. Governments, IsSUer OblIgationS . ... ... ... o i 8,401,336 ... 1000
0599999 - Subtotals - U.S. GOVEIMMENES ... ... 8,401,336 ... 1000
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions, Issuer Obligations
FEDERAL NATLMTG ASSN DISCNT. ... 1212312013 031972014 ..o 1,699,675 ... Mo
2599999 - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions, Issuer Obligations. .................... 1,599,675 ... Mo
3199999 - Subtotals - U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions ........ .................... 1,599,675 ... Moo
Industrial and Miscellaneous (Unaffiliated) , Issuer Obligations
ABBEY NATLNORTHAMERLLCDISCCIP ... e, 0512013 02/03/2014 ..o 1,669,165 ... 520
ABBOTTLABSDISC:  C/P ... o 101612013 0103/2014 ..o TA9,TH3 W
ABBOT LAB DISC C/P DUE 01/06/2014. ... e, RI312013. 010872014 ..o 514,976 ... 19
ABBOTT LAB DISC C/P DUE 03/06/2014 .......... ..o e, RIBI2013. 03/0B/2014 ..o 499,899 .. B
ALPINE SECURITIZATION CRPDISCC/P ... e, 1002212013 OIMTI20M . 999,589 ... 335
ALPINE SECURITIZATION CRPDISCC/P ... 1002512013 012212004 . 649,727 .. 200
BNP PARIBAS FINANCE DISC C/P. ... 1200312013 02/03/2014 ... 2,000,145 40
BNK TKYO MTSBISHIUFJLTDDISCC/P.......oo oo 1200312013 010812014 ..o 249,960 ... 2
BANK TOKYO MITSUBISHIDISCC/P ... MI0H2013. 013012014 . 449,793 188
BEDFORDROW FNDGDISCC/P ... 1203012013 O3MTI20M4 . 299,904 3
CPPIBCAPINCDISCCIP ... 10M6/2013. 010812014 ..o 549,820 ...l 185
CPPIBCAPINCDISCCIP ... 1212012013 O3MTI20M4 . 999,662 ... L P
CATHOLIC HEALTHINITDISCC/P ... MIOTI2013. o 02/03/2014 ..o 1,649,355 .. 03
COLLTRZD COMLPAPER CODISCC/P.... ..o 1212012013 032014 999,505 . B0 L
COMMONWEALTH BK AUSTRALIADISCC/P ... MIBI2013. 01/0B/2014 ..o 999,875 .. MO
DNBNORBKASACP 0% DISCC/P.......oiiii i RIBI2013. 031812014 ... 299,880 ... B
ERSTE ABWICKLUNGSANSTALTDISCC/P. ... MIU2013. Q211312014 .o 699,755 ... 120
GEMINI SECURITIZATION DISCC/P ... 112013 012212014 .o 499,946 ... 1B
GEMINI SECURITIZATION DISC C/P ... 210412013 0310412014 ..o 349,825 . 54
GOTHAMFDG CORPDISCCIP ... MHA2013. 01312004 499,867 ... 07
GOTHAMFNDG CORPDISCC/P ... RMTI2013. O1MBI20M4 . 339,958 2
GOVCOLLCCPDISCCIP ... 1200212013 OIMTI20M . 579,867 ... 87
GOVCOINCDISCCIP ... MHMBI2013. 022004 1,649,299 . 303
JPMORGAN CHASE BKBANKERDISC C/P ... 101812013 01312004 239,896 ... 90
JPMORGAN CHASE BANKDISC C/P.. .. ..o 1200312013 012012004 265,935 . 39
JPMORGAN CHASE BANKDISC C/P BIA ... 1200212013 OU2TI20M . 197,946 0
JPMORGAN CHASE BANKDISC C/P. ... ..o e, 210212013 02/03/2014 ..o 134,953 B
KFW 4/2YRS1& 0% DISCCIP ... 101512013 01/0B/2014 ..o 649,775 ... 21
LIBERTY STREET FNDG CORPDISCC/P ...t 210212013 010712014 . 799,896 ... 87
LIBERTY STREET FNDG CORPDISCC/P ..o RI312013. 01412004 599,931 PP
METLIFE SHORT TERMFDGDISCC/P ... MIU2013. 01312014 899,854 ... M
METLIFE SHORT TERMFNDGDISC C/P ... R2M612013. 0311212014 ..o TAQ,TOT B
METLIFE SHORT TERMFNDGDISCC/P ........ovoeiiii e 212612013 031712004 .o 799,748 19
NIEUW AMSTERDAM RCVBLS CODISCCIP. ... MI2TI2013. 010712004 2,149,344 596
NORTHERN PINES FUNDINGDISCC/P ... 1200312013 0212812014 ... 1,649,203 .. 260
NORTHWESTERN UNIVERSITDISCC/P ... MMA2013. 0211212004 .. 849,681 ... 0
ONTARIOPROVINCEDISC C/P ... 1213012013 0132004 1,199,904 B

(continues)
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE Mount Carmel Health Plan, Inc

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Industrial and Miscellaneous (Unaffiliated) , Issuer Obligations (continued)

OVERSEA CHISBKG CORPLTDDISCC/P ... 1200012013 0310412014 ..o 699,719 ... T
PACCAR FINANCIAL CORPDISCC/P. ... RI012013. . 0211912014 ..o 999,858 ... 00
REGENCY MARKETSNOLLCDISCCIP. ... 203012013 011612014 ..o 39,977 3
REGENCY MARKETSNOLLCCPDISCC/P ... 202002013 01212014 1,669,792 ... T8
SHEFFIELD RECEIVABLES CRPDISCC/P ... 203012013 Q12112014 403,937 4
SHEFFIELD RECEIVABLS CORPDISCC/P ... 203012013 0210312014 ... 299948 K IR
SHEFFIELD RECEIVABLES DISCOUNT C/P ... ... 203012013 02106/2014 ... ... 1139775 Mo
STANDARD CHARTEREDBKUSDISCC/P ... 202002013 021412014 . 1,669,578 ... 70
SYDNEY CAPINCDISCCIP ... 1012812013 012412014 829513 ... B0
TORONTODOMININHLDG INCDISCC/IP ... 1200002013 0210312014 ... 689,828 ... T
WELLS FARGO & CONEW DISCC/P........ooooii s MMBI2013. . 021412014 ..o 1,649,435 ... 82
WESTPACBKG CORPDISCC/P ...\ RI3I2013. 03/28/12014 ... 949,679 ... b
3299999 - Industrial and Miscellaneous (Unaffiliated) , IssUer Obligations . .. ... ... . .. o e 40,835,480 ... 6,390 ..
3899999 - Subtotals - Industrial and Miscellaneous (Unaffiliated) . ... ... . . . o e 40,835,480 ... 6,390 ..
7799999 - TOTAL Bonds, Subtotals - ISSUer Obligations . . .. ... ... .o e 50,836,492 ........................ TA4
8399999 - TOTAL Bonds, SUBOtals - BONAS . ... .. ... . 50,836,492 ... TA%
8699999 - TOTAL Cash EqUIVAIEIES ... . 50,836,492 ... TA%
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, Etc.

Type of
Deposit

Purpose of Deposit

Deposits For the Benefit

All Other Special Deposits

5
Book/Adjusted
Carrying Value

Alabama
Alaska

Arizona
Arkansas. ...
California. ...
Colorado

O 00~ U R —

o Kentucky . ...
o Louisiana. ..o

. Michigan
Minnesota. ...
. Mississippi
coMiSSOUM. ..
. Montana
oo Nebraska. ...
. Nevada
. New Hampshire
o Newdersey. ...
. New Mexico
. New York

. Oregon
. Pennsylvania
. Rhode Island
. South Carolina
. South Dakota

. Virginia
. Washington. ...
. West Virginia
. Wisconsin
CoWyoming.

PuertoRICO. ...
. U.S. Virgin Islands
. Northern Mariana Islands
. Canada

Total

5898. Sum of remaining write-ins for Line 58 from overflow page
5899. Total (Line 5801 through Line 5803 plus Line 5898) (Line 58 above)

of All Policyholders

3 4
Book/Adjusted Fair
Carrying Value Value
L 2576,3 | ... 2,564,907
2,576,382 | 2,564,907
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