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Annual Statement for the year 2014 ofthe ClUb INsurance Com pany

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES......o.vveeeuieecieaeieeeieeieeeseeeeiesise s sesseessness | soessssssssseens 2,326,432 |.......... 22.7 | v 2,326,432 | oo [ e, 2,326,432 |.......... 22.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s...........ocevreerevenns | woevvevenrenenens 996,384 |............ 97 | e 996,384 | ...covvvrereiirreniens | e 996,384 |........... 9.7
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations . .
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccoocovivminns | corverrivniinenns 164,791 | ...cooncee. 1.6 | o 164,791 | o | e 164,791 | ..cooueee. 1.6
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...t siessssessesssssssssnssns | sevsnessnessnss 30D 13380 | worerensedDT | i 3,657,336 | ..o | s 3,657,336

© o N o

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities

Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly 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:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

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

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

3.3

34

3.5

53

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

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

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

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

............ 0.0
............ 3.0

...493,402 | ...

493,402 |..

............ 8.1

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

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

............ 0.0
............ 3.0

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

............ 0.0
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Annual Statement for the year 2014 ofthe ClUb INsurance Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2014 ofthe ClUb INsurance Com pany

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of IO YEAI.........cvcvuiiiiieieiieictcieie ettt bbbttt s st b bbb nsnn

Cost of acquired:

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

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........eeviitsect ettt st s SRR s bbb bbb n bt

Unrealized valuation increase (decrease):
5.1

Totals, Part 1, ColUumMN 13.......c.ovreeerseeessee s . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 19........c.cuiiieeieiict ettt bbbttt s s st e sttt s st et b s san s een
Deduct amounts received on disposals, Part 3, COIUMN 16............c.cceuiueieieieseeseisesstes e tes et ettt s s ss s s b sses e st s s s senens

Deduct amortization of premium and AEPIECIAHON. ........c.cvevevieiiee ettt bttt b et s st s et et en s s s snenn

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10)........ccevevrrrerrirreeereeireesesee ettt sens
Deduct total NONAAMILEEA BMOUNES..........c.evcveeeeeiciee ettt bbb be sttt s bbb et s st b st s et n s e s eaes

Statement value at end of current period (Line 11 MINUS LINE 12).......ouereriuririnriirisinsiss st ssssssssssssessssssessessessssssessessssssessessssssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOK YBAI.........cvuiuriieeeeieeereee ettt s bbbttt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........cuuiueiicicee ettt bbbt bbbt bbbt

ACCTUAL OF QISCOUNL. ..ottt ettt b b s bbb s st b s bbb s bbb s b s bbbt bbb sttt

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

12,718,555

6,076,358

9,788

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

7,670

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

(573,481) (565,811)

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiieie ettt bbb bbb bbbt snen

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amMOrtization Of PIEMIUM..........cc.ciueieiircieiese ettt ettt bbbt b st bebs s bbb st bbbt s bbb bbbt en bbbt st

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

355,966

9,744,402

77,978

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other-than-temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ceveieriireieiiesieeisete ettt es s snaes
Deduct total NONAAMILEEA BMOUNES.........eveiiiirieieie et s bR ns

Statement value at end of current period (Line 10 MINUS LINE 11)......cveuiiiiciiiseesceiceteee ettt sttt st st s e seneaes

Si03

8,772,476

8,772,476




Annual Statement for the year 2014 ofthe ClUb INsurance Com pany

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...2,326,432 2,331,329 ..2,510,654 2,325,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtalS.cooveeerrrcsssressnrriisnnes | conreessssesssneens 2,326,432 | oo 2,331,329 | oo 2,510,654 | oo 2,325,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS..ooooveieeeeesrissiersninsinns i st | eosnesne e see ettt | ceene e sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oosrensrieesssrinsssiisnns | v 1161175 | oo, 1,157,352 | oo, 1,437,150 [, 1,212,622
Industrial and Miscellaneous and Hybrid 8. United States........ccoccvevvveees | ovrverviiieiieinnas 3,660,100 | .coooverrerierinnes 3,704,656 | .cooovereririninne 3,708,266 | ..coovveveeririrens 3,570,000
Securities (Unaffiliated) 9. CaNada.....oommeverrreeeneenriinns | e 159,376 | v 159,585 | ...cveeveerererrinnns 159,631 [ ..oovveerererireneenns 159,000
10._Other COUNtries. ...oceeernssrreee | wovvnnrreinsnsiiissnieens 331,262 | oo, 330,245 | oo, 332,082 | oo 324,000
11, Totals. oo | s 4,150,738 | .o 4,194,486 | ..o 4,199,979 | oo 4,053,000
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13._Total Bonds.......ccesssseeessanes | coveoniniiisiiiiennes 7,638,345 | oo, 7,683,167 | .oovveiscriiinies 8147784 | oo, 7,590,622
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

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

COMMON STOCKS 20. United States........couuevverneeees | covvevrmnererinseceens 1,134,134 | oo 1,134,134 | oo 946,666

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

23, TotalS. ..o | v, 1,134,134 | oo, 1,134,134 | oo, 946,666

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common Stocks....... | ..ccoovvvvvccn. 1134134 | oo, 1,134,134 | oo, 946,666

26. Total StOCKS....omsreeesissirssnse | o, 1,134,134 | oo, 1134134 | oo, 946,666

27. Total Bonds and Stocks.... | ..........ccoccens 8,772,479 | oo 8,817,301 | covvvoreerrirens 9,094,450
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Annual Statement for the year 2014 ofthe Club Insurance Company

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

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

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

................. 1,161,175
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Annual Statement for the year 2014 ofthe Club Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 NAIC oottt ssss s ssssssss s saesssssnsanns | svsessissssssssnnes 160,665 | ..ccvvvverenee. 2,167,897 | covvreerernnn 658,268 | ...ocvrrveererrereeriererneiens | cereernnrenesesnsesnsensensnnes | enveeriensenrenn2y 986,830 [ o391 | 3,659,277 | .eovvveeerierieienen37.8 | e 2,986,830 [ ..oovreerecrrreieeeieieies
8.2 NAIC 2.ttt saesssssnsanns | evtesiessesaesaees 345719 | oo 328,243 | oo 489,946 | ..o | e | eeveerieeieeeen 1,163,908 | e 152 | 1,388,139 [ .o 143 [ 1,163,908 | ..oocveereeeeererreeeeiees

Totals...

.2,496,140

1,148,214

5,047,416

4,150,738

Hybrid Securities
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Annual Statement for the year 2014 ofthe Club Insurance Company

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

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

9. Total Bonds Current Year

9.1 NAIC ottt seen [(6) F— 1,712,817 | o 3,881,823 | oo 715,006 | wovooveeeeeereeeereenns0 | e 164,791 | 6,474,437 | o848 | et XXX e e e XXX e [ 6,474,437

............................................................................................................. 345719 | oo 328,243 | ... 489,946 v 1,163,908 cereernenennnnn 1,163,908
7 Totals....ooeerecennes 4 7

9.8 Line9.7a52 % 0f COL B...ouvcviiiiecsiecsceieeceseeesssenessnes | vseenenesissenisneensn 0 | viveriessissieieieneenndD.] | i 158 |00 | i 2.2 i 100.0 [ XXX s [t XXX e [ e XXX e | i

10. Total Bonds Prior Year
101 NAIC 1ottt sses s saessens | evtessessaessnes 1,213,603 | .o 5,076,333 | ccovererrrrrne 1,070,167 | .oovvererverennas 247171 | o 685,040 |.............. )90, SN R XXX e 85.7

...521,752

....866,387 |....

................. 8,292,314
1,388,139

................. 8,292,314
1,388,139

685,040

10.8 Line 10.7.a58 % Of CoL 8.....ouciviieieieisciiiesiseceesssieenensniens | cenvennssssssssessseesee 1200 | oevveriesiesiienisniensesD 108 | evereriieriensenreeeerne20.0 | iviiiisiieiisiiseieeesnB [ e, 7.1

11. Total Publicly Traded Bonds
P11 NAIC 1ot stensens | evsssssessessines 1,712,817 | oo 3,881,823 | oo 715,006 | .oovvreerererseireiiereneens | cevveiesieniieiens 164,791 [ oo 6,474,437 | oo 84.8 | . 8,292,314 | v 85.7 | oo 6,474,437 | ... ) 0.9 S
112 NAIC 2.ttt seses | seestessesaesaeneas 345,719 | oo 328,243 | oo 489,946 | ..o | e | e 1,163,908 | ...oovvreerrieinee 15.2 | e, 1,388,139 | oo 143 | e 1,163,908 |.............. ) 0.9 S

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9

Total Privately Placed Bonds

(d

Includes $
Includes $

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

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §......... 0 prior year of bonds with Z designations and $.

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

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

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

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

NAIC2$§

.......... 0;

NAIC3§.......... 0;

NAIC4S..........

0;

NAIC5 §

0;

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

1.1
1.2
1.3
14
1.5

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

................. 1,206,928

................. 1,119,504

................. 2,309,107

................. 2,326,432

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

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

61

6.2
6.3
6.4
6.5

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

741

72
7.3
74
75

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

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7

Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9

% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

................. 4,210,066

................. 1,204,952

................. 7,473,554
....164,791

.......................... 2.2

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

................. 8,748,242
.................... 932,211

.......................... 2.6

.......................... 7.1

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cruureenrenreneneincneinnes
Other Loan-Backed and Structured Securities
TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds
ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured Securities
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemBET 31 Of PHOK YEAT........c.curiierieeireiiecireire ettt s ssessees | coestsessessestssesesessess et ssessestenssnens 548,509 | oo () [ OO OUOSTE IOTOO OO 548,509 | oot e
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas T 870,972 | oot sessssssnns | evreseesie et esss st stesssssesaesensns | evessestesiesesses s s s st s e T870,972 [ oot
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas TL0TAT38 | oot | ettt ese s sses s ssesassssns | oevissistesissesses e s ses e st snean T T T
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccvruvrimrirrrrirniinennersinsssesees | cevveenensnssssesssssssssssesesssssesenns 134443 [ o ()] [OOSR (01 U 1,344,743 [ oo 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....uiuiiiiieiiiisiciesiciesesiessssssesssssssessssessesssssssnssnses | eersssesissonsesssnssssssssssnssssessssneas 1,344,743 | oo (0)] v (O RO 1,344,743 | oo 0
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Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

Sch. A-Pt. 1

NONE

Sch. A-Pt. 2

NONE

Sch. A-Pt. 3

NONE

Sch. B-Pt. 1

NONE

Sch. B-Pt. 2

NONE

Sch. B-Pt. 3

NONE

Sch. BA-Pt. 1

NONE

Sch. BA-Pt. 2

NONE

Sch. BA-Pt. 3

NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 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
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912828  NF 3 | US Treasury Note JRUY [ VPR [ LI I 152,906 |..........1.008 151,230 150,000 150,248 (598) w2125 | 1723 | MNLL (R 2 (N ISR 3,188 | 06/30/2010| 05/31/2015.
912828  PJ 3 | US Treasury Note R [ SRR [ T 286,012 |........1.010 284,820 282,000 279,765 2,436 w1375 ] .2.257 | MNL..... (R X - I ISR 3,877 | 02/17/2011] 11/30/2015.
912828 WP 1 [US Treasury Note U [ SO [ 1 178,132 0.999 177,902 178,000 178,132 0.875 | ...0.874 | D [ i 68 | e 779 | 07/01/2014 | 06/15/2017.
912828 SM 3 | US Treasury Note JUUOY [ SO LI [ 372,972 |.........1.004 195,823 195,000 197,616 (1,160) reerrne 1000 | ........0.400 [ MS.ooio | coiiiiiini2,635 | 1,950 | 07/27/2012 | 03/31/2017.
912828 VD 9 | US Treasury Note JUU [ ISP [ 1] e 685,649 | ..........1.001 686,432 686,000 685,897 248 vereern0.250 | ........0.286 | MN...... [EPSTTPRTRN .  A EN 1,715 | 06/07/2013 | 05/31/2015.
912828 SC 5 | US Treasury Note ...1.003 17,049 17,000 17,076 (28) cerrenl0.875 | ... 0.673 [ U 63 74 | 03/04/2014 | 01/31/2017.
912828 SC 5 | US Treasury Note ....1.003 64,185 64,000 64,164 (58) ceeeern0.875 | .......0.761 03/11/2014 | 01/31/2017.
912828 SC 5 | US Treasury Note ..1.003 41,118 41,000 41,031 (10) v 0.875 | .......0.843 03/26/2014 | 01/31/2017.
912828 TP 5 | US Treasury Note ..1.001 42,023 42,000 42,010 9) 0.250 0.223 03/11/2014 | 09/15/2015.
912828 TP 5 | US Treasury Note ..1.001 49,027 49,000 49,008 (7) 0.250 0.234 03/26/2014 | 09/15/2015.
912828 WH 9 | US Treasury Note JRY [ VPR [ LI 179,726 |.........1.001 179,098 179,000 179,602 (125) 0875 | .......0.752 | MN...... [ L NS 783 | 06/03/2014 | 05/15/2017.
912828 WH 9 | US Treasury Note JRUY [ VPR [ T e 344,779 | .........1.001 345,190 345,000 344,813 35 0.875 0.895 | MN...... (R .y (N ISR 1,509 | 06/20/2014 | 05/15/2017.
912828  C6 5 | US Treasury Note R [ SO [ 1 97,077 |.........1.004 97,432 97,000 97,070 (8) i 1.625 ] .....1.608 | MS...... 506 788 | 06/26/2014 ] 03/31/2019.
0199999. U.S. Government - Issuer Obligations. 2,510,654 XXX 2,331,329 2,325,000 2,326,432 0 716 0 0 XXX XXX XXX 6,124 15,288 XXX XXX
0599999. Total - U.S. Government 2,510,654 XXX 2,331,329 2,325,000 2,326,432 0 716 0 0 XXX XXX XXX 6,124 15,288 XXX XXX
3 U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3137EA DB 2 | FHLMC JUUY [ VPR [ T 57,365 |.........1.010 55,566 55,000 56,738 (246) 828 | i 1,306 | 06/06/2012 | 01/13/2022.
3137TEA CH 0 | FHLMC JUUY [ VPP [ LI 101,006 |.........1.002 96,212 96,000 96,298 (2,716) [ ccvccrccresrccserccne [ e [ 000002875 | 0046 | FAco | i 2676 | oo 1,380 | 02/28/2013 | 02/09/2015.
31359M W4 1 |FNMA .1.078 245,718 228,000 239,974 (6,985) 10,374 5,985 | 03/26/2010 | 09/15/2016.
31359M A4 5 |FNMA 266,001 .1.014 247,379 244,000 248,926 (17,076) 491 05/28/2013 | 04/15/2015.
3137EA__DC 0 | FHLMC 353,846 ..1.003 356,029 355,000 354,448 252 1,173 3,550 | 03/07/2012 03/08/2017.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 1,048,298 XXX 1,000,904 978,000 996,384 0 (26,771) 0 0 18,342 24,421 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M6 T7 3 | FHLMC, JUUOY [ USSR 1 ..218,831 | .........1.284 68,926 53,691 66,031 (535) w8500 | ........2.849 | MON... 1,051 3,262 | 03/12/2012] 01/01/2038.
31416C JV 9 |FNMA JUUOY [ SRRSO [ 1 103,129 0.231 22913 99,281 34,029 2,728 6.000 | .....14.017 [ MON... [ oo 1,941 | o 1,486 | 10/27/2010 | 11/01/2038.
31416W__ H3 9 | FNMA. U [0S P 1 66,893 |.........0.791 64,609 81,650 64,731 663 ......5.000 6.024 | MON... 572 3,230 | 04/29/2011 06/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie 388,853 XXX 156,448 234,622 164,791 0 2,856 0 0 XXX XXX XXX 3,564 7,978 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligation: 1,437,151 XXX 1,157,352 1,212,622 1,161,175 0 (23,915) 0 0 XXX XXX XXX 21,906 32,399 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
035242  AE 6 | Anheuser Busch Inbev. ..1.004 162,653 162,000 163,546 (251) 1,596 04/16/2014 | 02/01/2019.
037833 AG 5 |Appleinc ..1.001 162,109 162,000 161,680 95 .0.576 10/16/2013 | 05/03/2018.
05565Q CG 1 | BP Capital Markets. ..1.003 160,453 160,000 161,852 (494) 11/21/2013 | 09/26/2018.
06051G  DZ 9 | Bank of America Corp. ....1.209 6,043 5,000 5,441 (100) ..5.187 03/18/2011 | 06/01/2019.
06051G  EU 9 | Bank of America Corp. ...1.000 167,013 167,000 162,414 417 ...3.734 03/31/2014 | 01/11/2023.
073902 PR 3 | Bear Stearns Cos Inc ...1.120 167,986 150,000 158,790 (3,181) ...4.042 03/07/2011 | 10/02/2017.
073902 PR 3 | Bear Stearns Cos Inc ..1.120 11,199 10,000 10,514 (186) ...4.318 11/25/2011] 10/02/2017.
172967 FW 6 | Citigroup Inc JUUY (R VPP [ 1] e 161,552 | .........1.057 157,505 149,000 158,213 (3,340) ..1.570 03/12/2014 | 01/10/2017.
205887 BH 4 | Conagra Foods Inc JUUY (VR VPPN [ 2 [ 161,626 | .........1.004 160,645 160,000 160,746 (880) ...0.745 01/31/2014 | 09/10/2015.
25459H BE 4 [DirecTV. JUUY (R VPPN [ 2| i 169,239 |.........1.019 168,114 165,000 167,533 (1,145) ....1.680 06/11/2013 | 03/15/2017.
35671D AZ 8 | Freeport-McMoran Cooper JUUY [ VPPN [N 2 156,477 0.943 150,854 160,000 156,736 259 ..4.072 04/28/2014 | 03/15/2023.
36962G  ZY 3 | Genl Elec Cap Corp 154,550 173,048 158,000 155,867 372 03/29/2011 | 09/16/2020.
36962G  4Y 7 | Genl Elec Cap Corp L1115 161,616 145,000 157,334 (2,042) .2.965 11/21/2013 | 01/07/2021.
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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

F

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
38141G RC 0 | Goldman Sachs GIP INC........cccocuuuueesesecisismssssssssssssssssscssssssssssssssssssssssssssssssssesses | vovevens | oo [ covvesesenees [ v LI 170,736 ...1.010 171,717 170,000 170,454 (148) 2375 vz v IV [ A766 | oo 4,038 | 01/28/2013 | 01/22/2018.
428236  BC 6 | Hewlett PACKArd CO..........uuuuuuvmvuericmiemsmimsmimimsmsssssmssssssssssmsssssssmssssssssssssssssssssssnnns | soveves [ o | cvvvvneevvens [ v 2 i 184,811 ....1.008 186,452 185,000 184,973 38 ..2.125 ...2.146 | MS.. 1,310 3,931 | 09/13/2010| 09/13/2015.
46625H  GY 0 | JPMorgan Chase & CO.........ccccccuuveveiuvcvcicccvivscscivcssssnmsmsmamsmsmsmsssmsmmmsmsssmsssmsenns | sovssnns | oo [ covvesisnsens | wvvvivenens T i 164,418 L1119 161,113 144,000 162,258 (2,159) ....6.000 2212 | U 4,632 07/28/2014 | 01/15/2018.
59156R AT 5 | MEtLife INC.uvucvveeveereecrerreiiicrsserersveisiissessesssissssssssesenssssssssessesesssssssssessnsennss | oveeeee | oo | cvvvevenrens [ voveennens AN [— 199,059 ..1.212 206,001 170,000 182,980 (3,135) LTTT ...5456 | FA..... 5248 | oo 13,119 | 11/09/2009 | 02/15/2019.
68268N  AJ 2 | ONEOK PaMtNErS.........ccvvvveveeerrerrvereisissnsesssssisssieseessssssssssssssessssssssseensensssnes | oveneee | oo | cvvvevenrens [ veveennens 2 153,481 0.926 141,626 153,000 153,426 (55) 3.375 3.330 |AO...... 1463 | 5,788 | 09/24/2012| 10/01/2022.
68268N  AJ 2 | ONEOK PatNers.........cccoccvvuuwermmrerriericiisesnnesnsssisssesesssssssssesssssenssssssssssnsessssses | ovseees | oo | cvvvevivirens [ vvveenne 2 9,290 0.926 9,257 10,000 9,371 81 3375 ...4466 | AO...... 457 08/08/2013 | 10/01/2022.
68389X  AQ 8 | Oracle COrp.......cccooumummmrviuvivisisernsiseiisissscnnssssssssssssssessssssssssssssesssssssssssnnsessssses | coveenes | oo | covveniinens [ v LI [ 171,917 .. 1.017 172,941 170,000 171,425 (351) 2.375 ..2151 | JJ.... 2,097 | 4,026 | 07/22/2013 | 01/15/2019.
693476  BH 5 [ PNC FUNAING COMP....cooovmmereereenmsneeneeeessmsssssesessesesssssssssessessssssssssssssssssssssanss | sesensen [ oo [ eomeeneeeeins | cvevnin TN OO 20,514 ....1.003 20,059 20,000 20,208 (306) 3.625 ...1.285 | FA..... 236 363 | 05/05/2014 | 02/08/2015.
693476  BH 5 | PNC Funding Corp 85,250 85,000 85,858 (1,263) 3.625 A.352 | FAco | v, 1,001 | s 1,541 | 05/05/2014 | 02/08/2015.
693476  BH 5 | PNC Funding Corp 21,062 21,000 21,235 (258) 3.625 .1.483 307 381 | 06/03/2014 | 02/08/2015.
693476  BH 5 | PNC Funding Corp 33,097 33,000 33,364 (396) 3.625 1522 | FA...... 485 598 | 06/04/2014 | 02/08/2015.
74432Q  BM 6 | Prudential Finl.........cccccoooooomiiieiiieieviieriieseveissecirisessscvesesisesesesesesssssesssssesesssssssesiies | vovevens | oo [ covvesisnnees [ v LI 185,318 181,708 161,000 182,653 (2,665) 5.375 ...2.682 | JD....... 601 8,654 | 04/16/2014 | 06/21/2020.
76720A AE 6 [Rio Tinto Fin USAPLC A F i | e LI 105,280 104,957 105,000 105,164 (62) ....1.625 ...1.564 | FA.... SRR TCTN S 1,706 | 02/07/2013 | 08/21/2017.
76720A AE 6 [ Rio Tinto Fin USAPLC AR | e LI 45,388 44,982 45,000 45,231 (87) ...1.625 .. 1424 |FA... B35 | 731 | 03/04/2013 | 08/21/2017.
76720A AE 6 | Rio Tinto Fin USAPLC JF ] i | 3 T 20,141 19,992 20,000 20,085 (32) ...1.625 ...1.459 | FA..... 304 325 | 03/28/2013 | 08/21/2017.
780100 BZ 9 | Royal Bank of Canada A F i | e LI [ 159,631 159,585 159,000 159,376 (222) 0.564 | MS...... | e Q)] — 1,120 | 10/23/2013 | 09/09/2016.
842587  CH 8 | SOUHNEIN C0...vvvvvvvevevvvevevevevevevssssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesens | sssmsne | o | covvvvennenes | vsvevins LI [ 139,490 136,690 135,000 137,121 (1,266) ....1.950 0.997 | MS.oo. | v 29 | s 3,218 | 02/15/2013 | 09/01/2016.
842587  CH 8 | SOUHNEIN CO...vovvvvvevevevvveveivveeevssssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesese | smsmsne | o | cvvvveeenenes | mvsvins 1] e 30,992 30,376 30,000 30,486 (290) ...0.968 | MS.. 1,094 03/14/2013 | 09/01/2016.
887317  AG 0 | Time Wamner Cable INC............wwrmrerernrnienninsssenssnsensessssssssssensssssssssssssssssssssssess | sevese | o | cvvvvneeneens [ v 2 i 167,443 169,658 155,000 165,074 (1,662) 3407 | M| e 3448 | . 7,520 | 07/17/2013 | 01/15/2021.
887317 AG 0 | Time Warner Cable Inc ...5,403 5473 5,000 5,339 (56) .3.353 08/08/2013 | 01/15/2021.
931422 AG 4 | Walgreen Co. 160,842 160,149 160,000 160,710 (132) .0.900 02/21/2014 | 06/15/2019.
94974B  FG__ 0 [ Wells Fargo 163,136 163,103 164,000 163,281 145 1.638 | JJ.... 1,312 1,230 | 04/28/2014 | 01/16/2018.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 4,199,979 XXX 4,194 486 4,053,000 4,150,738 (24.757) 0 0 XXX XXX XXX 55132 | e 105,583 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 4,199,979 XXX 4,194 486 4,053,000 4,150,738 (24,757) 0 0 XXX XXX XXX 55132 | .ot 105,583 XXX XXX
Totals
7799999. Total - Issuer Obligations. 7,758,931 XXX 7,526,719 7,356,000 7,473,554 (50,812) 0 0 XXX XXX XXX 79,598 | oo 145,292 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie 388,853 XXX 156,448 234,622 164,791 2,856 0 0 XXX XXX XXX 3,564 7978 XXX XXX
8399999. Grand Total - Bonds. 8,147,784 XXX 7,683,167 7,590,622 7,638,345 (47,956) 0 0 XXX XXX XXX | 83,162 | ........... 153,270 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Rate per Current Year's
or Share Other-Than-
ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC
g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment B/AC.V. Exchange Change | Desig- Date
CUSIP Identification Description Code | n |Number of Shares| Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) inBJAC.V. nation | Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

F

or Rate per Current Year's Other- NAIC

ei Share Used Than-Temporary Total Change in Total Foreign Market

g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | - Indicator Date
CUSIP Identification Description Code | n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease, Recognized (13-14) B/A.C.V. (a) Acquired
Common Stocks - Industrial and Miscell (Unaffiliated)

00090* 10 1 | ACLI Acquistion Corp | | 2,000.000 306,096 | ... 153.048 306,096 120,680 36,624 36,624 U | 03/21/2003.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 306,096 XXX 306,096 120,680 0 0 36,624 0 36,624 0 XXX XXX
Common Stocks - Mutual Funds

56382P 56 7 |M &N Emerging Markets 3,105.000 28,690 28,690 31,050 1,061 (6,707) (6,707) L | 11111/2011.

56382P 56 7 | M &N Emerging Markets. 4.037 37 37 39 (9) 9) L | 12/15/2011.

56382P 56 7 | M &N Emerging Markets 120.996 1,118 1,118 1375 (261) (261) L 1211712012,

56382P 56 7 | M &N EMEIGING MAIKELS..oo.eoooeoseeeseeeessesssesseenseesssesseeessssssssesssssesssessesessssesssssessnsssns | vreene 19.654 182 182 236 2) (42) L | 09/16/2013.

56382P 56 7 [ M &N EMEIGING MArKELS.........cevvvurrirerriiiiiiieesisssissssssssssssesss s st sssssesssssssssesssssssssesssnnss | sevesens 342.238 3,162 3,162 3813 (739) (739) L [12/16/2013.

56382P 56 7 | M &N EMEIGING MAIKELS.........oororerevveeceesereceeeeecveesseeeeeeesesssssseeeeesesessssssesesssssesssssssesesseesssssnsssnsnense | ceseeeee 44.545 412 412 519 (108) (108) L | 09/15/2014.

56382P 57 5 [ M &N INAAON FOCUS.........coommeeeeeemrerieiecciecesscecssssssesssssssssssssssssssessssssssssssssssssssssnsssmsnsssnsssssnsnses | sovevens 2,976.000 32,557 32,557 29,492 137 (3,095) (3,095) L | 09/13/2011.

56382P 57 5 [M&NINMGtion FOCUS.........ouuuuermreemmereiicicisiseccssisassisissssisasssasssasssssssssssssssssasasssssssssanes | sovevens 527.631 5,772 5,772 5,034 (549) (549) L | 12/20/2011.

56382P 57 5 |M&N Inflation Focus. 101.255 1,108 1,108 1,105 (105) (105) L | 12/17/2012.

56382P 57 5 |M&N Inflation Focus: 9.057 99 99 110 9) (9) L | 09/16/2013.

56382P 57 5 |M&N Inflation Focus: 195.003 2,133 2,133 2,246 (203) (203) L | 12/16/2013.

56382P 57 5 [ M &N INfAtiON FOCUS......vvvureemrerirircrineriiseiisissisesesssessessssss st sssesssessssnssssesssesssssessssssssessnes | sevesene 36.489 399 399 443 (44) (44) L [ 09/15/2014.

56382P 64 1 [M&NREAIESIALE. ....ooooooooocreceeeseeeceeeeeseeee s | sosssins 3,453.941 53,398 53,398 39,789 3,382 7,391 7,391 L | 05/10/2010.

56382P 57 5 [M&NREAIESIALE......ccooocevveeiverciis sttt essnsssssnns | oeviies 3.508 54 54 45 8 8 L | 09/15/2010.

56382P 57 5 [M&NREAIESIAE......ccooooeiveeiieeii sttt | eniies 166.325 2,571 2,571 2,003 356 356 L [ 12/15/2010.

56382P 57 5 |M&N Real Estate. 2,251.456 34,808 34,808 27,873 4,818 4,818 L | 09/06/2011.

56382P 57 5 |M&N Real Estate. 58.376 902 902 729 125 125 L | 09/15/2011.

56382P 57 5 |M&N Real Estate. 206.841 3,198 3,198 2,341 443 443 L | 10/05/2011.

56382P 57 5 [M&NREEIEStAte.......cooooocvccecererececcrececrerccennscn s | v 74.165 1,147 1,147 892 159 159 L | 12/15/2011.

56382P 57 5 [M&NREEIEStAte......ocooooociececercreciccrccnnccennnsecne s | v 151.904 2,348 2,348 1827 325 325 L | 12/15/2011.

56382P 57 5 [M&NReEAIEState. ...oooooooooiceercercecercrcceccnss s | e 32.528 503 503 506 70 70 L | 09/17/2012.

56382P 57 5 [M&NREAIESIAE......ccoooocveeevveeceeeets st ssss s ssssnsss s sssessnsssssnnns | sevssns 340.728 5,268 5,268 4,849 729 729 L [12/17/2012.

56382P 57 5 [M&NREAIESIALE. ....oooooooooeroceoeeeeeeeeeeereeeeeecee s | sessiins 5.506 85 85 81 12 12 L | 09/16/2013.

56382P 57 5 | M &N Real Estate 84.694 1,309 1,309 1,244 181 181 L | 09/16/2013.

56382P 57 5 | M&N Real Estate. 738.989 11,425 11,425 9,555 1,581 1,581 L | 12/16/2013.

56382P 57 5 [M&NREAIESIALE. ....oooooooooereceeeee s | seieiens 111.341 1,721 1,721 1,671 50 50 L | 09/15/2014.

56382R 10 0 [ IM & N FOCUSEM. ..vvvvvevveveeeeeeeeeeeessesssssesessssessssssssessssesssssssssssssssssssssesssssssssssssesssssessssssssssnssssssssssessssnnsesnnes | sovevene | ooe | sossessssss 11,640474 | oo 116,754 116,754 112,813 894 3,841 3,841 L |01/27/2014.

56382R 30 8 [ M &N DYNAMIC. ..ot | severees 9,638.694 95,230 95,230 94,845 386 386 L | 01/27/2014.

56382R 30 8 [ M &N DYNAMIC.......cuuuuiisesisessssssssssssssssesssssssssesssesesssesesssssesssssesesssssesssssesssssssesssssesesssesesssssesesssins | sovevens 2,716.348 26,838 26,838 25,941 896 896 L | 05/23/2014.

301722 51 8 | M &N IMEMAHONAL.....cooooooiiccctccscteesesecstessssssssssessssssssssessssssssessssssssssssssssssssssssssssssssssssssssssins | svvesess | eve || iininnns 10,408.303 | .ccvccccvccvcccns 84,307 84,307 107,165 1,836 (18,839) (18,839) L | 12/16/2008.

301722 51 8 |M&NIMEMAHONAL.....cooooooioceeicctcrccsctcccssssscssssesssssssscsssssessssssssssssssssssssssssssssssssssssssssssssssssis | svvesess | coe || s 1,952.623 | ccoccccvccvcciccns 15,816 15,816 13,044 (3,534) (3,534) L | 01/08/2009.

301722 51 8 | M&N International 0.443 4 4 4 (1) (1) L [ 09/16/2009.

301722 51 8 | M &N International 17.722 144 144 148 (32) (32) L [ 09/16/2009.

301722 51 8 [ M &N INEMAHONAL.........ooovveeeeceeeeeeeeve s ss s ensnses s esssesesssssnsenees | ceeneens 613.417 4,969 4,969 5,073 (1,110) (1,110 L | 12/15/2009.

301722 51 8 [M& N INEEMALONAL........oorvvvreerieerrciriesceeiiess e esesisesesss sttt sssensssnnees | serenees 70.744 573 573 604 (128) (128) L | 09/15/2010.

301722 51 8 [ M & N INEMAHONAL........coovvereecevcieeiesee et s st s st ssesss s s sssssannsnnes | censene 737.495 5974 5974 6,409 (1,335) (1,335) L [ 12/15/2010.

301722 51 8 | M &N IMEMAHONAL ...oooooooooooeoeeeeeeeeeeee e | ceeeeee 20.433 165 165 163 (37) (37) L | 09/15/2011.

301722 51 8 |M&N International 170.907 1,384 1,384 1272 (309) (309) L | 09/15/2011.

301722 51 8 |M&N Intemnational 2.487 20 20 21 (4) (4) L | 09/17/2012.

301722 51 8 |M&N Intemnational 175.539 1422 1422 1518 (318) (318) L | 12117/2012.
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2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

F

or Rate per Current Year's Other- NAIC

ei Share Used Than-Temporary Total Change in Total Foreign Market

g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | - Indicator Date
CUSIP Identification Description Code [ n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease, Recognized (13-14) B/A.C.V. (a) Acquired
301722 51 8 | M &N IMEMAHONAL.....oooooocieeerceccetecc ettt | cesere 719.144 5825 .....8.100 5825 6,897 (1,302) (1,302) L | 09/16/2013.
301722 51 8 | M &N IMEMAHONAL.....cooooioieiceetsct et | cesire 86.741 811 9.348 811 856 (45) (45) L | 09/15/2014.
301722 49 2 | M &N WO OPPORUNILY........oovvveeeveveevvesississesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | severee 2,604.004 19,087 2 1.330 19,087 30,980 702 (4,479) (4,479) L | 12/16/2008.
301722 49 2 | M &N WO OPPORUNILY........coovvoveveeeeevivivinesisesssesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsens | severes 3,149.839 23,088 23,088 19,120 (5,418) (5,418) L | 01/06/2009.
301722 49 2 | M &N World Opportunity 53.493 392 392 427 (92) (92) L | 09/16/2009.
301722 49 2 | M &N World Opportunity. 34.207 251 251 272 (59) (59) L | 12/15/2009.
301722 49 2 | M &N World Opportunity. 58.726 430 430 469 (101) (101) L | 09/15/2010.
301722 49 2 | M &N WOrId OPPOHUNIY.......ouonrveveeeeasesanereieesissaersseiesssssnsesssssesssssasesssssssssssssesssssssssessssesssssens. | covenens 233.769 1,714 1,714 1,968 (402) (402) L | 12/15/2010.
301722 49 2 [ M & N WOrlA OPPORUNILY......cvvveeerereesreisiceriessesesssesesssessssssesessssessessesesssssssssssssesssssesesssssessssssnns | sernees 63.912 468 468 479 (110) (110) L [ 09/15/2011.
301722 49 2 | M &N WO OPPOIUNILY......oovvvevevevevevevivieesenesesesesssesesesssssesssssssssssssesssssssssssssesssssssssssesssssssssesssssesessnens | severee 231.050 1,694 1,694 1,486 (397) (397) L | 09/15/2011.
301722 49 2 | M &N WO OPPOIUNILY......coovvevevevevevevivivesenisisesssesesesssssssesssssssssssssesssssssssssssesssssesssssssesssssesssssssessnssens | severee 277.703 2,036 2,036 1,786 (478) (478) L | 09/15/2011.
301722 49 2 | M &N WO OPPOIUNILY.......oooveveveveevverevivesesesssssesssssesssssssesssssssssssssesssssssssssssesssssssssssssesssssssssssssessnssens | severee 4.191 31 31 32 (7) (7) L | 09/17/2012.
301722 49 2 | M &N World Opportunity 105.695 775 775 811 (182) (182) L | 12/17/2012.
301722 49 2 | M &N World Opportunity 1.552 1" 1" 14 (3) (3) L | 09/16/2013.
301722 49 2 | M &N World Opportunity 116.259 852 852 1,017 (200) (200) L | 12/16/2013.
301722 49 2 | M &N WO OPPORUNILY......ccoooooeeeoeeesoescomsesseesomsesesssomssesesssosseses oo | oonee 860.560 710 710 861 (151) (151) L | 09/15/2014.
301722 44 3 | M &N OO TAX EXEMPL.....cooveveeeeeeeeeeeseeeseeeeeresseesssessssessssessssesssesesssesssesessesssesssesessssssssssssesssess | ceveeens 5,811.143 61,424 61,424 57,787 1,256 174 174 L | 12/16/2008.
301722 44 3 [ M &N Ohi0 TaX EXBMPL....cuurivrmerricrieriiseneisisesssssssesssssessssssssssssssssssssssssessssssssssssssssssssssssssssens | sernees 39.260 415 415 418 (3) (3) L | 03/17/2014.
301722 44 3 | M &N OO TAX EXEBMPL......o.veoeeeeeeeeeeeeeeeeeeeeeeeseessee s seeesssesesse s sessesssessss s seseessnsesnsees | eveeene 19.686 208 208 209 (1) (1) L | 06/16/2014.
301722 44 3 |M&N Ohio Tax Exempt. 56.485 597 597 614 2 2 L [ 03/15/2013.
301722 44 3 |M&N Ohio Tax Exempt 57.219 605 605 616 2 2 L | 06/17/2013.
301722 44 3 |M&N Ohio Tax Exempt 174.051 1,840 1,840 1,761 5 5 L | 03/17/2009.
301722 44 3 | M &N Ohi0 TaX EXEMPL.....covcvevvvvvevecrveiciressesinssssesssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | soveree 174.394 1,843 1,843 1777 5 5 L | 06/16/2009.
301722 44 3 | M &N Ohi0 TaX EXEMPL.....ccvcvcvvvevevecrrivensessssinsissensssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | soseres 166.304 1,758 1,758 1,793 5 5 L | 09/16/2009.
301722 44 3 | M &N Ohi0 TaX EXEMPL.....covcvcvvvvvevvrrvevcvrnssssenssssnnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | soieios 78.717 832 832 849 2 2 L | 09/16/2009.
301722 44 3 [ M &N OhI0 TaX EXEMPL........vveeerrreceeecrvciereeiiseesessesesessesessssssssssesssssssssssesssssesssssssnssssssnsssens | sesnees 300477 3,176 3,176 3,194 9 9 L | 12/15/2009.
301722 44 3 [ M &N Ohi0 TAX EXEMPL....oruvivrrerricrneressersesssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sesnes 133.759 1414 1414 1433 4 4 L | 03/15/2010.
563821 68 5 |M&N Ohio Tax Exempt 8,964.323 94,753 94,753 96,456 269 269 L | 05/10/2010.
301722 44 3 |M &N Ohio Tax Exempt 114.304 1,208 1,208 1,220 3 3 L | 06/15/2010.
301722 44 3 [ M &N OO TAX EXEMPL.....coouuuiieeieesinneeeieessssssesseeseseesssssssessesssssssssss s sssssssssssssssssssssssssssssnsess | cosenens 127.083 1,343 1,343 1,403 4 4 L | 09/15/2010.
301722 44 3 | M &N OO TAX EXEMPL.....oovovoeeeeeeveeseevevsesseseessssessssssssssssseesssssssssssseesssssesssssssesssssesssssssesssssesssssssssssseees | soveeee 208.432 2,203 2,203 2,120 6 6 L | 12/15/2010.
301722 44 3 [ M &N OO TAX EXEMPL.....coovuuireeiiisseeneeeeesisssssssee e seessssssssssessssssses s sssssssssssssssssessssssssssssens | covonans 119.723 1,265 1,265 1,251 4 4 L | 03/15/2011.
301722 44 3 | M &N Ohi0 TaX EXEMPL.....covcvevvviveverrveienrisserenssssessssssssssssses s | soseree 117.709 1,244 1,244 1,259 4 4 L | 06/15/2011.
301722 44 3 | M &N Ohi0 TaX EXEMPL.....covcvevvvivevecrreisnsessesinsissessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | soseios 116.519 1,232 1232 1,268 4 4 L | 09/15/2011.
301722 44 3 |M&N Ohio Tax Exempt 41.108 435 435 732 1 1 L | 09/15/2011.
301722 44 3 | M &N Ohio Tax Exempt 68.287 722 722 441 2 2 L [ 09/15/2011.
301722 44 3 | M &N Ohio Tax Exempt. 235.948 2,494 2,494 2,532 7 L [ 09/15/2011.
563821 68 5 | M &N ONIO TAX EXEMPL.....oovovooooeeeeooseeeeseesseeeesssseesessessssssseesssssssssssseesssseesssssseesssssesssssseesesseessssesessesseens | sovveen 3,180.000 33613 33,613 34,153 95 95 L | 12/20/2011.
563821 68 5 | M &N OO TAX EXEBMPL........oooeeeeeeeeeeeeeeeeee e sseesesee s sseesseesesee s sessesssessessessessseessssesssees | eveeene 80.489 851 851 870 2 2 L | 03/15/2012.
563821 68 5 | M &N OO TAX EXBMPL........oooeeeceeeeeeeseeesseesssssesssssessseessssesssssssssssssesssssssssessssssssessssssssssssssssess | ssnsens 60.256 637 637 655 2 2 L | 06/15/2012.
563821 68 5 | M &N Ohi0 TAX EXEMPL.....oovovoooveeeeeeeeeveveeeeeeeeseeseesesssesssssseesssssssesssseesssssesssssseesssssesesssseesssseesssesoeeseeseees | soveeoe 61.205 647 647 668 2 2 L | 09/17/2012.
563821 68 5 |M &N Ohio Tax Exempt 131.968 1,395 1,395 1444 4 4 L | 1217/2012.
563821 68 5 |M &N Ohio Tax Exempt 0.195 2 2 2 0 L | 09/16/2013.
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
or Rate per Current Year's Other- NAIC
ei Share Used Than-Temporary Total Change in Total Foreign Market
g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code [ n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease, Recognized (13-14) B/A.C.V. (a) Acquired
563821 68 5 | M &N Ohi0 TaX EXEMPL.....coocvovvvvvevecrveieirnssesinssssenssssssssssssesssssssssssssssssssssssssssssssssssssssssss s | soveree 58.355 617 | .......10.570 617 617 2 2 L | 09/16/2013.
563821 68 5 | M &N Ohi0 TaX EXEMPL.....covcvevvvevevicrveieisissisinnsssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssies | soseree 248.248 2,624 | ........10.570 2,624 2,619 7 7 L | 12/16/2013.
563821 68 5 | M &N Ohio TaX EXEMPL....ccovvvcvcsevcvessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | sossies 462.890 460 | ........10.570 460 463 (3) (3) L | 09/15/2014.
9299999. Total - Common Stocks - Mutual Funds. 828,038 XXX 828,038 825,986 0 9,268 0 (28,954) 0 (28,954) 0 XXX XXX
9799999. Total - Common Stock 1,134,134 XXX 1,134,134 946,666 0 9,268 0 7,670 0 7,670 0 XXX XXX
9899999. Total Common and Preferred Stock 1,134,134 XXX 1,134,134 946,666 0 9,268 0 7,670 0 7,670 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....306,096.
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SCHEDULE D - PART 3

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

1

CUSIP Identification

2

Description

3
Foreign

4
Date Acquired

5
Name of Vendor

6

Number of Shares of Stock

7
Actual Cost

8
Par Value

9
Paid for Accrued Interest and Dividends

Bonds - U.S. Government

912828 WP 1 [ US Treasury Note Fidelity 178,132 ...178,000 68
912828  SC 5 [ US Treasury Note DBAB 17,104 17,000 13
912828  SC 5 [ US Treasury Note JEFF. 64,223 64,000 60
912828  SC 5 [ US Treasury Note JEFF. 41,041 41,000 54
912828 TP 5 [ US Treasury Note 03/11/2014......... DBAB 42,019 42,000 51
912828 TP 5 [ US Treasury Note 03/26/2014......... JEFF. 49,014 49,000 4
912828  WH 9 [ US Treasury Note 06/03/2014......... GSCO. 179,726 ....179,000 84
912828  WH 9 [ US Treasury Note 06/20/2014......... BOFA 344,779 345,000 295
912828  C6 5 | US Treasury Note 06/26/2014......... 2467 97,077 97,000 375
0599999. Total - Bonds - U.S. Government 1,013,115 1,012,000 1,004
Bonds - Industrial and Miscellaneous
035242 AE 6 | Anheuser Busch Inbev. 04/16/2014......... CHSI 163,797 cevvrerennnennnnnnn 162,000 764
06051G ~ EU 9 | Bank of America Corp DAIN 161,997 167,000 1,225
172967  FW 6 | Citigroup Inc JPMS 161,552 .149,000 1,142
205887  BH 4 | Conagra Foods Inc SALB. 161,626 .160,000 846
35671D  AZ 8 | Freport-McMoran Cooper. 04/28/2014........ CHSI 156,477 ....160,000 778
46625H  GY 0 [JPMorgan Chase & Co. 07/28/2014......... NMRA 164,418 ....144,000 312
693476 BH 5 | PNC Funding Corp 05/05/2014........ MLCO 20,514 20,000 175
693476  BH 5 [ PNC Funding Corp. 05/05/2014......... BKCM 87,120 85,000 745
693476  BH 5 [ PNC Funding Corp. 06/03/2014......... FBCO. 21,493 21,000 243
693476  BH 5 [ PNC Funding Corp. 06/04/2014......... PERT. 33,761 33,000 385
74432Q  BM 6 | Prudential Finl 04/16/2014......... WCHV. 185,318 ...161,000 2,764
931422  AG 4 | Walgreen Co 02/21/2014......... WCHV. 160,842 ....160,000 702
94974B _FG_ 0 | Wells Fargo. 04/28/2014......... CHSI 163,136 164,000 697
3899999. Total - Bonds - Industrial and Miscellaneous 1,642,051 1,586,000 10,778
8399997. Total - Bonds - Part 3 2,655,166 2,598,000 11,782
8399998. Total - Bonds - Summary Item from Part 5 2,604,038 2,537,430 12,367
8399999. Total - Bond 5,259,204 5,135,430 24,149
Common Stocks - Mutual Funds
56382P 56 7 | M &N Emerging Market 09/15/2014......... Fidelity. 44.545 519 XXX
56382P 57 5 |M &N Inflation Focu 09/15/2014......... Fidelity. 36.489 443 XXX
56382P 57 5 |M &N Real Estate 09/15/2014......... Fidelity. 111.341 1,671 XXX
56382R 10 0 |M&N Focused 01/27/2014......... Fidelity 11,640.474 112,913 XXX
56382R 30 8 | M &N Dynamic. Fidelity 9,638.694 94,845 XXX
56382R 30 8 | M &N Dynamic. Fidelity 2,716.348 25,941 XXX
301722 51 8 [M&N International Fidelity 86.741 856 XXX
301722 49 2 [ M &N World Opportunity Fidelity 96.801 861 XXX
301722 44 3 [ M &N Ohio Tax Exempt. Fidelity 39.260 418 XXX
301722 44 3 [ M &N Ohio Tax Exempt. Fidelity 19.686 209 XXX
563821 68 5 [ M & N Ohio Tax Exempt. Fidelity. 43.546 463 XXX
9299999. Total - Common Stocks - Mutual Fund 239,139 XXX 0
9799997. Total - Common Stocks - Part 3 239,139 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5 578,015 XXX
9799999. Total - Common Stock: 817,154 XXX 0
9899999. Total - Preferred and Common Stocks. 817,154 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks: 6,076,358 XXX 24,149




Annual Statement for the year 2014 ofthe Club Insurance Company

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current

0 Year's Other- Bond Interest

r Unrealized Than- Total Foreign Foreign | Stock Stated

ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal [ Disposal Disposal During Year Date
Bonds - U.S. Government
912828 UZ 1 | US Treasury Note ] 01/22/2014. | BCAP........ooooiiiiiiciiiisiemsmsiimsssmsssssssssmsssssssssssssssssssssssssssssssass | oosemmsmsmsmsssssmsmsnsasens | covesmnnnnns 110,362 | ............ 114,000 | ..o 113,247 113,247 23 23 113,269 (2,908) (2,908) 04/30/2018.
912828 UZ 1 | US Treasury Note ] 0172212014, | BCAP........ooooeeeiieeieiiinmemsmmmsmsssmmsssssssssssssssssssssssssssssssssssssssss | somsssmsmsssmmmsmssssmnsesens | covssssesisns 15,489 | ............16,000 | ......oceens 15,832 15,832 3 3 15,835 (346) (346) 04/30/2018.
912828 UZ 1 |US Treasury Note .1 03/11/2014. | CPAM 57,829 60,000 55,582 55,582 162 162 55,744 2,086 2,086 | ..o 136 | 04/30/2018.
912828 UZ 1 |US Treasury Note ] 02/28/2014. | FBCO......ooooovervrerercrvneneeenecneenseensennsessensesssssssesssssessessssessees | conssasssnnnnnnnns | oneinnennes 177,756 | v 182,000 | .ooovere 176,715 176,715 100 100 176,816 941 941 04/30/2018.
912828 VD 9 |US Treasury Note [ 0172912014 | JEFF....ovosccsenesssiississsssessssssssssseessnsses | cosvissssssssssssssssssis | evveisneenns 162,087 | .coove 162,000 | ..ccovere 161,883 161,883 7 7 161,890 197 197 67 | 05/31/2015.
912828 SC 5 | US Treasury Note [ 06/26/2014. | BCAP.........occoiiscrcirriiieiiiesiscsnrisiisssssenssssesissssssesssssssssssens | cosvisssssssssssssssssis | svvevsneonns 122425 | oo 122,000 | oo 122,092 122,087 (12) (12) 122,075 350 350 964 | 01/31/2017.
912828 SL 5 | US Treasury Note .1 02/27/2014.] CHSI 351,034 | ........... 351,000 | ... 351,172 351,161 (54) (54) 351,107 (73) (73) 362 | 03/31/2014.
0599999. Total - Bonds - U.S. Government. 996,982 | ......... 1,007,000 | ........... 996,523 996,507 0 229 0 229 0 996,736 0 247 247 ] ........... 1,529 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M6 T7 3 |FHLMC .1 01/15/2014. | Fidleity. 1,803 1,924 1,924 1,924 0 1,924 (122) (122) 01/01/2038.
3128M6 T7 3 |FHLMC .1 02/15/2014. | Fidleity. 1,389 1,483 1,483 1,483 0 1,483 (94) (94) 01/01/2038.
3128M6 T7 3 |FHLMC .1 03/15/2014. | Fidleity. 1,305 1,393 1,393 1,393 0 1,393 (88) (88) 01/01/2038.
3128M6 T7 3 |FHLMC .| 04/15/2014. | Fidleity. 1,605 1,713 1,713 1,713 0 1,713 (108) (108) 01/01/2038.
3128M6  T7 3 |FHLMC | 05/1512014. | Fidleity. 1,471 1,571 1,571 1,571 0 1,571 (99) (99) 01/01/2038.
3128M6 T7 3 | FHLMC .| 06/15/2014. | Fidleity 1,255 1,340 1,340 1,340 0 1,340 (85) (85) 01/01/2038.
3128M6 T7 3 |FHLMC .1 07/15/2014. | Fidleity. 1,193 1,273 1,273 1273 0 1,273 (80) (80) 01/01/2038.
3128M6 T7 3 |FHLMC .| 08/15/2014. | Fidleity. 1,406 1,501 1,501 1,501 0 1,501 (95) (95) 01/01/2038.
3128M6 T7 3 |FHLMC .1 09/15/2014. | Fidleity. 1,354 1,445 1,445 1,445 0 1,445 (91) (91) 01/01/2038.
3128M6 T7 3 |FHLMC .| 10/15/2014. | Fidleity. 1,428 1,525 1,525 1,525 0 1,525 (96) (96) 01/01/2038.
3128M6 T7 3 |FHLMC .| 11/15/2014. | Fidleity. 1,564 1,669 1,669 1,669 0 1,669 (106) (106) 01/01/2038.
3128M6 T7 3 |FHLMC .| 12/15/2014. | Fidleity. 1474 1,573 1,573 1,573 0 1,573 (99) (99) 01/01/2038.
31416C JV 9 [FNMA .1 01/25/2014. | Fidleity. 1,010 1,103 1,103 1,103 0 1,103 (93) (93) 11/01/2038.
31416C  JV 9 [FNMA .1 02/25/2014. | Fidleity. 850 928 928 928 0 928 (78) (78) 11/01/2038.
31416C JV 9 [FNMA, .1 03/25/2014. | Fidleity. 944 1,031 1,031 1,031 0 1,031 (87) (87) 11/01/2038.
31416C JV 9 [FNMA, .| 04/25/2014. | Fidleity 852 930 930 930 0 930 (78) (78) 11/01/2038.
31416C JV 9 [FNMA, .| 05/25/2014. | Fidleity 719 785 785 785 0 785 (66) (66) 11/01/2038.
31416C JV 9 [FNMA, .| 06/25/2014. | Fidleity 806 880 880 880 0 880 (74) (74) 11/01/2038.
31416C JV 9 [FNMA. .| 07/25/2014. | Fidleity. 719 785 785 785 0 785 (66) (66) 11/01/2038.
31416C JV 9 [FNMA. .| 08/25/2014. | Fidleity. 670 731 731 731 0 731 (62) (62) 11/01/2038.
31416C JV 9 [FNMA .1 09/25/2014. | Fidleity. 552 602 602 602 0 602 (51) (51) 11/01/2038.
31416C JV 9 [FNMA .| 10/25/2014. | Fidleity. 653 713 713 713 0 713 (60) (60) 11/01/2038.
31416C  JV 9 [FNMA .| 11/25/2014. | Fidleity. 792 865 865 865 0 865 (73) (73) 11/01/2038.
31416C  JV 9 [FNMA .| 12/25/2014. | Fidleity. 570 623 623 623 0 623 (52) (52) 11/01/2038.
31398A ZV 7 |FNMA, ] 1172012014, | FIGIEIY.....ooooveveceeerernveiiniseseesssseesssseesssssessmsseseneens | cosvesssssnmseesssssessenns | cevevseeeens 125,000 | oo 125,000 | .ooovere 130,625 127,631 (2,631) (2,631) 125,000 0 3,318 | 11/20/2014.
31398A  ZV 7 [FNMA .| 11/20/2014. | Fidleity. 236,000 236,000 246,474 PLZIVRSK 7 (PR (SR (4,932) [ oo cevvernennnne(4,932) 236,000 0 6,384 | 11/20/2014.
31416W  H3 9 [FNMA .1 01/25/2014. | BOFA. 1,580 1,671 1,671 1,671 0 1,671 91) (91) 06/01/2040.
31416W  H3 9 [FNMA. .1 02/25/2014. | BOFA 853 902 902 902 0 902 (49) (49) 06/01/2040.
31416W  H3 9 [ FNMA, .| 03/25/2014. | BOFA 982 1,039 1,039 1,039 0 1,039 (56) (56) 06/01/2040.
31416W  H3 9 [FNMA .| 04/25/2014. | BOFA 928 981 981 981 0 981 (53) (53) 06/01/2040.
31416W  H3 9 [FNMA .| 05/25/2014. | BOFA 606 641 641 641 0 641 (35) (35) 06/01/2040.
31416W  H3 9 [FNMA, .| 06/25/2014. | BOFA 1,270 1,343 1,343 1,343 0 1,343 (73) (73) 06/01/2040.
31416W  H3 9 | FNMA, .1 07/25/2014. | BOFA 1,511 1,598 1,598 1,598 0 1,598 (87) (87) 06/01/2040.
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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
1 12 13 14 15

F Current

0 Year's Other- Bond Interest

r Unrealized Than- Total Foreign Foreign | Stock Stated

ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal [ Disposal Disposal During Year Date
31416W  H3 9 [FNMA .1 08/25/2014. | BOFA. 883 934 934 934 0 934 (51) (51) 06/01/2040.
31416W  H3 9 [ FNMA, .| 09/25/2014. | BOFA 77 815 815 815 0 815 (44) (44) 06/01/2040.
31416W  H3 9 [ FNMA .| 10/25/2014. | BOFA 643 679 679 679 0 679 (37) (37) 06/01/2040.
31416W  H3 9 [FNMA .| 11/25/2014. | BOFA. 1,315 1,390 1,390 1,390 0 1,390 (76) (76) 06/01/2040.
31416W  H3 9 [FNMA .| 12/25/2014. | BOFA. 715 756 756 756 0 756 (41) (41) 06/01/2040.
3128MM Q3 0 | FHLMC .| 11/25/2014. | Fidleity 222,825 | ............ 217,458 250,471 223,222 (396) (396) 222,825 0 [ 6,732 | 07/01/2028.
3128MM Q3 0 | FHLMC .| 01/15/2014. | Fidleity 1,762 1,804 1,804 1,804 0 1,804 (42) (42) 07/01/2028.
3128MM Q3 0 |FHLMC .1 02/15/2014. | Fidleity. 1,551 1,588 1,588 1,588 0 1,588 (37) (37) 07/01/2028.
3128MM Q3 0 |FHLMC .| 03/15/2014. | Fidleity. 1877 1,922 1,922 1,922 0 1,922 (45) (45) 07/01/2028.
3128MM Q3 0 |FHLMC .| 04/15/2014. | Fidleity. 1,510 1,546 1,546 1,546 0 1,546 (36) (36) 07/01/2028.
3128MM Q3 0 |FHLMC .| 05/15/2014. | Fidleity. 1,887 1,932 1,932 1,932 0 1,932 (45) (45) 07/01/2028.
3128MM Q3 0 |FHLMC .| 06/15/2014. | Fidleity. 2,945 3,015 3,015 3,015 0 3,015 (70) (70) 07/01/2028.
3128MM Q3 0 |FHLMC .1 07/15/2014. | Fidleity. 2,093 2,143 2,143 2,143 0 2,143 (50) (50) 07/01/2028.
3128MM Q3 0 | FHLMC .1 08/15/2014. | Fidleity. 2,742 2,807 2,807 2,807 0 2,807 (65) (65) 07/01/2028.
3128MM Q3 0 | FHLMC .| 09/15/2014. | Fidleity 2,285 2,339 2,339 2,339 0 2,339 (54) (54) 07/01/2028.
3128MM Q3 0 | FHLMC .| 10/15/2014. | Fidleity 2,245 2,298 2,298 2,298 0 2,298 (53) (53) 07/01/2028.
3128MM Q3 0 |FHLMC .| 11/15/2014. | Fidleity. 2,498 2,557 2,557 2,557 0 2,557 (59) (59) 07/01/2028.
312928 AG 5 |FHLMC .| 11/25/2014. | Fidleity. 225,192 263,323 284,146 223,815 | oooovveeeevminiiiinnns | v 1,378 1,378 225,192 0 [ 7,841 | 08/01/2042.
312928 AG 5 |FHLMC .1 01/15/2014. | Fidleity. 1,269 1,269 1,269 1,269 0 1,269 0 08/01/2042.
312928 AG 5 |FHLMC .1 02/15/2014. | Fidleity. 1,224 1,224 1,224 1,224 0 1,224 0 08/01/2042.
312928 AG 5 |FHLMC .1 03/15/2014. | Fidleity. 927 927 927 927 0 927 0 08/01/2042.
312928 AG 5 |FHLMC .| 04/15/2014. | Fidleity. 1,432 1,432 1,432 1,432 0 1,432 0 08/01/2042.
312928 AG 5 |FHLMC .| 05/15/2014. | Fidleity. 1,707 1,707 1,707 1,707 0 1,707 0 08/01/2042.
312928 AG 5 |FHLMC .1 06/15/2014. | Fidleity. 1,885 1,885 1,885 1,885 0 1,885 0 08/01/2042.
312928 AG 5 |FHLMC .| 07/15/2014. | Fidleity 1,795 1,795 1,795 1,795 0 1,795 0 08/01/2042.
312928 AG 5 |FHLMC .| 08/15/2014. | Fidleity 1,862 1,862 1,862 1,862 0 1,862 0 08/01/2042.
312928 AG 5 |FHLMC .| 09/15/2014. | Fidleity 1,962 1,962 1,962 1,962 0 1,962 0 08/01/2042.
312928 AG 5 |FHLMC .| 10/15/2014. | Fidleity. 1,836 1,836 1,836 1,836 0 1,836 0 08/01/2042.
312928 AG 5 |FHLMC .| 11/15/2014. | Fidleity. 1,931 1,931 1,931 1,931 0 1,931 0 08/01/2042.
31417F YL 6 |FNMA .1 03/13/2014. | WCHV. 225,562 224,305 260,394 236,965 (69) (69) PRIRCICTC [N IR (11,334) | ......... (11,334) | ........... 2,245 | 03/01/2043.
31417F YL 6 |FNMA .1 01/25/2014. | WCHV. 365 386 386 386 0 386 (21) (21) 03/01/2043.
31417F YL 6 |FNMA .| 02/25/2014. | BOFA 1,226 1,298 1,298 1,298 0 1,298 (72) (72) 06/01/2040.
31417F YL 6 |FNMA .1 03/25/2014. ] BOFA 1,582 1,675 1,675 1,675 0 1,675 (93) (93) 06/01/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. e 1117418 | 1,152,361 | ........ 1258385 | ........... 1,138,840 (N I (6,650) 0 (6,650) 0f.....1132188 0f (14.772)] ....... (14,772)] .........26 520 XXX
Bonds - Industrial and Miscellaneous
03523T BA 5 | Anheuser Busch Inbev F [ 04/16/2014. | FIdIBIY.........coooveerercrrieviiiisssscrnisiicissneesssiisissssnssenssssens | eovesssnsesssssisensenees | wovnnineees 160,564 | ....ccccc.. 154,000 | ..coooe 161,273 160,782 (779) (779) 160,003 560 560 2,964 | 02/15/2015.
06051G EM 7 | Bank of America Corp [ 0373172014, | DAIN....coccevesenernriiiiissncsssssssssssssssssssssassnensessess | cosvessssssmseesssssssses | cvveesneonns 167,001 | oo 145,000 | .ooovere 170,969 170,969 (512) (512) 170,458 (3,457) (3,457) 5671 | 06/24/2022.
40414L  AD 1 |HCPInc ] 07/15/2014. | MSCO.....cociesecesesescsssesssssssesssesesssssesssssssssssssssssssssss | miasmsmsssssssmennnnens | eoveomnnnnns 192,838 | ..o 170,000 | ..ooooveeeee 174,707 173,366 (240) (240) RUE VLT I 19,712 | . ANV — 8,731 | 12/01/2020.
68268N  AJ 2 |Oneok Partner: ] 07/25/2014. | FBCO....oooovccreninccerninccneenceeenenscesesneeeesenseesesssesssssssssessessssses | messssmnsnsssmmesnsnnns | ovsenserisns 16,917 | e 17,000 | oo 17,051 17,051 (3) (3) 17,048 (131) (131) 10/01/2022.
92343V BR 4 [ Verizon Communication | 1172512014, | BOFA......ooooieeiiiiiiiiiisieiemsmimsmsssmssssssssssssssssssssssssssssssssssssssssss | ossemmsmsmsmsssssmmsessenens | covsmmneenns 159,212 | ..o 148,000 | ..ooovoveeee 160,677 160,495 | ..ooovvvvverevrrerennns [ v (VX)) I ...(1,283) 159,212 0 [ 7,558 | 09/15/2023.
05531F AA 1 |BB&T Corp. .| 04/30/2014. | FBSB.......cooouvierirsisssssssississsesasssssissssssssssses | oosommmmsmsmsssssasmssnnnens | covemmnennns 170,000 | ..oooueeeene 170,000 | ..oooveveeee 187,756 171,896 | coovovvveveveveverinnns [ v (L] I ...(1,895) 170,000 0 [ 4,845 | 04/30/2014.
079860 AG 7 |BellSouth Corp .| 07/15/2014. | PERT. ....155,000 161,578 160,774 | oo [ v (4,044) [ oo ...(4,044) 156,730 (453) (453) 6,717 | 09/15/2014.
14041N  BG 5 | Capital One .102/18/2014. | BOFA .160,120 160,114 (3) (3) 160,110 (110) (110)| .. 12/15/2016.
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14912L  4F 5 | Caterpillar Finl SVCS. ] 02/18/2014. | FBCO......oovcorenincnrvcvvccnnniccnnnensecnsssesssssssssssssesssssssessssssssssses | covvossisiinninins | ovivininnns 160,000 | ...oouoeeene 160,000 | ...ooooveene 176,791 161,209 (772) (772) 160,437 (437) (437) [ oot 4,900 | 02/17/2014.
172967 HG 9 |Citigroup Inc ] 0311212014, [ JPMS......ooovoervrvvernnrneencnnvnnsssssssssssssssssssssssssssssssssssssssssssssss | coovosnsisnssssasmensnnins | ovesmnnnnns 162,137 | oo 162,000 | ..ooooveeene 161,693 161,703 16 16 161,719 418 418 684 | 11/15/2016.
126650 BH 2 | CVS Caremark Corp .| 03/04/2014. | BARX.....ooooouvmrmrmummmmmmmmmmmsmsmmmsmsmmssmsssmsssssssssssssssssssssssssssssssnss | omsssmsmsmsmmmsasesmensesans | ovesmnnenes 196,165 | ........... 172,000 | ..o 162,747 168,139 180 180 168,319 | covvvvvvvevcvrrrenes | v 27,846 | .......... 27,846 | ........... 2,555 | 06/01/2017.
46625H JG 6 | JPMorgan Chase & Co. [ 04/15/2014. | FBCO......cververeeeierrenerrrereeesessesnessessnssssseessssessssssssnessnns | cosvesssssnmseesssssessenns | covessnenens 162,634 | .ooooe 162,000 | ..o 161,330 161,462 32 32 161,494 1,141 1141 [ 2,106 | 01/25/2018.
65504L  AJ 6 | Noble Holding Int! o] 04/28/2014. | DBAB......ooovuverermmemmrmsmmesssmmmsmsssmssssssssessssssssssssssssssssssssssssssses | sesssmensssssssssssnesssenans | sorenmnenens 160,061 | oo 160,000 | ...ooveeeeee 171,818 170,360 (308) (308) 170,052 (9,991) (CRSELDY — 3,735 | 03/15/2022.
65504L  AJ 6 | Noble Holding Int! [ 0472812014 | WCHV ....cvvveviiicrrriciiiiiisenesssiseiisssssessssssssssssssessenses | cevvessesssssssessssssssins | cvvessssennes 10,004 | .............10,000 | oo 10,233 10,214 (6) (6) 10,207 (203) (VX)) — 433 | 03/15/2022.
822582 AR 3 | Shell International. ] 06/03/2014. | NMRA.......coooovevevevererinineresinssssesssssessssssssssssssssssssssssssssssssssses | sessemmessssmssssssmmssssnens | sovemmmeeens 104,148 | ............ 104,000 | ..coooere 104,529 104,423 (48) (48) 104,376 (228) TvrL)) — 1,293 | 08/21/2017.
822582 AR 3 | Shell International .| 06/03/2014. | NMRA 67,294 67,236 (27) (27) 67,209 (114) 214 | 08/21/2017.
828807 CF 2 | Simon Property Group LP .| 05/29/2014. | WCHV. .166,705 163,911 (633) (633) 163,278 1,937 03/01/2021.
94974B  FL 9 [Wells Fargo .1 04/28/2014. | PARI .169,852 169,869 12 12 169,882 1,667 07/20/2016.
3899999. Total - Bonds - Industrial and Miscellaneous ..2,547,123 2513973 (] I (10,313) 0 . (10,313) 0 2,503,660 0 38,157 38,157 XXX
8399997. Total - Bonds - Part 4. ..4656218 | ......... 4595361 | ......... 4,802,031 | ........... 4,649,320 (] I (16,734) 0 (16,734) 0 ...4,632,584 0 23,632 23,632 XXX
8399998. Total - Bonds - Summary Item from Part 5 ...2,608602 | ......... 2537430 | ........ 2,604,038 (3,500 (3,500 2,600,534 8,064 8,064 36,952 XXX
8399999. Total - Bonds. ..7,264820 | ........ 7132791 [ ... 7406069 | .......... 4,649,320 0 (20,234) 0 (20,234) 0 ....7.233,118 0f....... 31696 | ... 31,696 | .......123,986 XXX
Common Stocks - Industrial and Miscellaneous
015271 10 9 | Alexandria RE Equities Inc .| 07/25/2014. | Fidelity 30.000 2,367 XXX 1,812 1,909 (97) (97) 1,812 555 555 230 XXX
015271 10 9 | Alexandria RE Equities Inc .| 06/04/2014. | Fidelity. 60.000 4,549 XXX 3,624 3817 (193) (193) 3,624 925 925 XXX
015271 10 9 | Alexandria RE Equities Inc .| 12/15/2014. | Fidelity. 30.000 2,603 XXX 1,946 1,909 37 37 1,946 657 657 XXX
09063H 10 7 |Boimed Realty Tr Inc | 120152014, | FIdity......oooececcececesescceccscccsescecscesscssscscssesessssssssessesssscsiens | v 180.000 | cooocvvvcrceae 3,807 XXX 3,237 3,262 (25) (25) 3,237 570 570 300 XXX
09063H 10 7 |Boimed Realty Tr Inc o] 06/02/2014. | FIdeIity........cceeeeeescsesesesescscscssscssscssscssssscssessssssssssessessssssiens | v 160.000 | oo 3,424 XXX 2,785 2,899 (114) (114) 2,785 639 639 XXX
09063H 10 7 |Boimed Realty Tr Inc .| 12/15/2014. | Fidelity. 40.000 846 XXX 762 725 37 37 762 84 84 XXX
22002T 10 8 | Corporate Office Propertie: .| 12/15/2014. | Fidelity. 80.000 2222 XXX 2,154 1,895 259 259 2,154 68 68 275 XXX
22002T 10 8 | Corporate Office Propertie: .| 06/09/2014. | Fidelity.........oovooeiereiescsescscscscciscscscscscsiscscscciscssssscscsccissscsiess | v 160.000 | oo 4411 XXX 3,879 3,790 89 89 3,879 532 532 XXX
22002T 10 8 | Corporate Office Propertie: .| 12/15/2014. | Fidelity. 90.000 2,500 XXX 1,922 2,132 (210) (210) 1,922 578 578 XXX
253868 10 3 |Digital Realty Tr Inc .| 12/15/2014. | Fidelity 40.000 2,597 XXX 2,288 1,965 323 323 2,288 309 309 358 XXX
253868 10 3 |Digital Realty Tr Inc .| 06/05/2014. | Fidelity 60.000 3455 XXX 3,398 2,947 451 451 3,398 57 57 XXX
253868 10 3 |Digital Realty Tr Inc .| 12/15/2014. | Fidelity. 40.000 2,597 XXX 2,112 1,965 147 147 2,112 486 486 XXX
26613Q 10 6 | Dupont Fabros Tech Inc .| 06/09/2014. | Fidelity 40.000 1,052 XXX 908 988 (81) (81) 908 145 145 318 XXX
26613Q 10 6 | Dupont Fabros Tech Inc .| 06/09/2014. | FIdelity.........ccoeoeececeesesecisesescsssssesisssessssesssessssssssssessessssssiens | v 100.000 [ ..ovvvvvereneee 2,631 XXX 2,149 2471 (322) (322) 2,149 481 481 XXX
26613Q 10 6 | Dupont Fabros Tech Inc. | 120152014, | FIdElity......ococeeeececeeeccesececsessscscecsesssssessesessesssssessesesssssens | v 180.000 | .oovvvveerenne: 6,066 XXX 3,993 4,448 (455) (455) 3,993 2,073 2,073 XXX
013817 10 1 | Alcoa Inc .| 11/25/2014. | Fidelity. XXX 1,488 (42) (42) 1,446 0 613 XXX
013817 10 1 | Alcoa Inc .1 03/03/2014. | Fidelity. XXX 19,772 (565) (565) 19,207 2,877 2,877 XXX
013817 10 1 | Alcoa Inc .| 05/13/2014. | Fidelity. ..770.000 XXX 8,185 (234) (234) 7,951 2,324 2,324 XXX
013817 10 1 | Alcoa Inc .| 11/25/2014. | Fidelity. 510.000 XXX 276 | 5421 S I ) Y S <(1,145) 4,276 0 XXX
013817 10 1 |Alcoa Inc .| 11/25/2014. | Fidelity. 3,610.000 XXX 28,460 | e 38,374 <.rr(9,915) (9,915) 28,460 0 XXX
037411 10 5 |Apache Corp. ] 1172512014, | FId@IItY......ooovveveceeecncrniieieisesccssnecveisnsseensssessesissensens | o 120.000 XXX | 11,363 | 10,313 | oo 1,051 1,051 11,363 (VN 114 XXX
037833 10 0 | Apple Inc ] 1172512014, | FId@IItY.....oooocvveveeeeereceieiieiisescevsrseviissseessssessasisensens | v 490.000 | ..oovoee 28,949 XXX 39,271 10,322) [ e | e | s (10,322) 28,949 0 965 XXX
037833 10 0 |AppleInc .1 01/21/2014. | Fidelity. 40.000 22,346 XXX [ 16,543 | 22441 <.e.(5,898) (5,898) 16,543 5,803 5,803 XXX
037833 10 0 |AppleInc .1 05/01/2014. | Fidelity. 20.000 | oo 11,838 XXX 11,220 (2,949) (2,949) 8,271 3,566 3,566 XXX
057224 10 7 |Baker Hughes Inc .| 11/25/2014. | Fidelity. 570.000 25,925 XXX 25,925 | oo 31,498 <.e(5,574) (5,574) 25,925 (V] IS 448 XXX
057224 10 7 |Baker Hughes Inc | 1112512014, | FIdElity.....oooocececscsscsescecsccescssscscsscsesssssscsesscsssscsiens | v 130.000 | oo 6,421 XXX 6,421 7,184 (763) (763) 6,421 0 XXX
075887 10 9 | Becton Dickinson Co. .| 11/25/2014. | Fidelity. 40.000 2,489 XXX 2489 | oo 4,420 o193 i (1,931) 2,489 0 523 XXX
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075887 10 9 | Becton Dickinson Co. .. | 11/25/2014. | Fidelity. 50.000 3,419 XXX 3419 5,525 (2,106) (2,106) 3419 XXX
075887 10 9 | Becton Dickinson Co. o[ 1172512014, | Fidelity........oovvoevevrrverrevenrccecrncccnncencsccesesnceeesesssesesessesseseessens | coveiessssiens 180.000 | .cccoocveee 13,277 XXX 13277 | v 19,888 | .........(6,611) (6,611) 13,277 XXX
075887 10 9 | Becton Dickinson Co. .. | 11/25/2014. | Fidelity. 50.000 3,653 XXX 3,653 5525 | cooooeeec (18T | oo [ o, cervenenennn(1,871) 3,653 XXX
13342B 10 5 | Cameron International Corp. .. | 11/25/2014. | Fidelity 330.000 | coovovverren 19,890 XXX | s 19,890 19,645 245 245 19,890 XXX
13342B 10 5 | Cameron International Corp. .. | 11/25/2014. | Fidelity. 370.000 20,339 XXX 20,339 22,026 | oo s(1,887) [ oo [ v cevvennennn(1,687) 20,339 XXX
156782 10 4 [ Cerner Corp .. | 11/25/2014. | Fidelity 10.000 201 XXX 201 557 (357) (357) 201 XXX
156782 10 4 | Cemer Corp, | 1172512014 | FIdElity.......cooveoveevcccriiciiiscsescnsiciiicssseesssiiissicssssessssiens | v 140.000 | ...............3,424 XXX 3424 | o 7,804 | cooiieceen(4,380) | oo | e ceeeennen(4,380) 3,424 XXX
156782 10 4 | Cemer Corp. o[ 1172512014, | Fidelity......oooovvoceererecceerencecnenneceeieececeneeecseeneseesessesessseseseessess | ceeereeseeeen 320.000 XXX | 7,034 | s 17,837 | ccceeece(10,803) | oo | e | v (10,803) 7,034 XXX
156782 10 4 | Cemer Corp. o[ 1172512014, | Fidelity......oooovvoeeerernccecrenceceennecenneececensceseeeeeeeeeessesessseseseeseens | eeveressesee 470.000 XXX [ 10,658 | 026,198 | cces(15,539) [ oo | e | v (15,539) 10,658 XXX
268648 10 2 | EMC Corp. .. | 11/25/2014. | Fidelity. 800.000 XXX (6,614) 13,506 XXX
268648 10 2 | EMC Corp ..| 01/24/2014. | Fidelity. 860.000 XXX A )] 14,519 8,094 8,094 XXX
268648 10 2 | EMC Corp o[ 1172512014, | Fidelity........ooovvevevrrvcrrereencercreccennnecencsssensceeesescsssesessessesesssens | coveiessssies 107.000 XXX 323 3,014 0 XXX
268648 10 2 | EMC Corp o[ 1112512014, | Fidelity........ooovovvevvvvcrecreerccenvenscencescnccnnensceeesesesssesessesseseessens | covesessssses 130.000 XXX 348 3,617 0 XXX
268648 10 2 | EMC Corp o[ 1172512014, | Fidelity.......ooovvveverevverrereeneeecrcesceecencneceneseceeeseseesseseeeeeseseeesens | ceveieisseies 103.000 XXX 2,460 2,590 (131) (131) 2,460 0 XXX
268648 10 2 | EMC Corp .. | 11/25/2014. | Fidelity 94.000 XXX 2,283 2,364 (81) (81) 2,283 0 XXX
268648 10 2 | EMC Corp | 1172512014 | FIdEIIY.......ovvveeveeecricveiiisssensisiicissseesssiessssssssenssssens | cvvereesiniens 760.000 | ..o 18,700 XXX 18,700 19,114 (414) (414) 18,700 0 XXX
268648 10 2 | EMC Corp. .. | 11/25/2014. | Fidelity. 920.000 21,702 XXX | 21,702 | e 23,138 | cooverreens(1,436) | oo | v cervernennnne(1,436) 21,702 0 XXX
26875P 10 1 | EOG Resources Inc .. | 11/25/2014. | Fidelity. 90.000 4,725 XXX | 4725 | oo 15,106 | woooveees(10,38) [ ovvevveerevivererennnns | e | s (10,381) 4,725 0 74 XXX
26875P 10 1 | EOG Resources Inc <. 05/01/2014. | Fidelity........ooovocverrvnccrereecereeincreeneeceeecineseseeeseesssseseseneseseessess | eeveseessssen 130.000 | cccccccveeee 12,669 XXX 6,825 3,357 3,468 3,468 6,825 5,845 5,845 XXX
278642 10 3 |ebaylInc .. | 11/25/2014. | Fidelity. 670.000 34,131 XXX 34,131 36,760 (2,629) (2,629) 34,131 0 XXX
285512 10 9 |Electronic Arts .| 02/13/2014. | Fidelity. 370.000 9,884 XXX ..1,629 1,629 10,117 (233) (233) XXX
285512 10 9 |Electronic Arts [ 02/1312014. | Fidelity........oovvvevervvnccrererceeecincnennnisceesesesecseesesesssesessnssesesssens | coveressseses 480.000 | ..o 12,822 XXX 8,019 11,011 (2,992) (2,992) 8,019 | s [ v 4,803 | ... 4,803 | .o XXX
285512 10 9 |Electronic Arts .. | 04/28/2014. | Fidelity. 380.000 | ..ooovveve 10,711 XXX 6,349 8,717 (2,369) (2,369) 6,349 | oo [ v 4,362 | ....ooce.u. 4362 [ oo XXX
285512 10 9 |Electronic Arts ..| 05/27/2014. | Fidelity. 40.000 1,378 XXX 707 918 (210) (210) 707 671 671 XXX
285512 10 9 |Electronic Arts .. | 04/28/2014. | Fidelity 540.000 | ..oocccveve 15,221 XXX 9,549 12,388 (2,838) (2,838) 9,549 5,671 5,671 XXX
285512 10 9 |Electronic Arts .. | 11/25/2014. | Fidelity 90.000 1,694 XXX 1,694 2,065 (371) (371) 1,694 0 XXX
285512 10 9 |Electronic Arts. o | 0572712014, | FIdElity........oovooeeercrccrievciiirissscnsiciiicssseesessissssssssessssinns | s 120.000 | .....cc...4,134 XXX 2,259 2,753 (494) (494) 2,259 e 1,876 | i 1,876 | s XXX
285512 10 9 |Electronic Arts | 1172512014 | FIdelity.......coovooveevcccriciciiiisscscnsiciiissseesesiisssicssssessssinns | oo 470.000 | ...............6,813 XXX 6,813 10,782 (3,969) (3,969) 6,813 0 XXX
285512 10 9 |Electronic Arts o[ 1172512014, | Fidelity.......ooovvoceererecceerenceceenneceniceceseescesseeneseeessseeesssesesesssees | ceeereesseee 490.000 | ..ooovvvnnenen 6,444 XXX 6,444 | oo 11,241 | 79D | s [ o, cevvereeennn(4,797) 6,444 0 XXX
369604 10 3 | Gemeral Electric Co .. | 11/25/2014. | Fidelity. ceeeennnn1,440.000 | e 34,280 XXX ] 34,280 [ oo 40,363 | ..........(6,083) (6,083) 34,280 0 [ e 1,267 XXX
30219G 10 8 | Google Inc Class C .. | 11/25/2014. | Fidelity. 45.000 XXX 0 0 XXX
38259P 50 8 [Google Inc Class A .. | 11/25/2014. | Fidelity. 6.000 3,046 XXX 3,046 6,724 (3,678) (3,678) 3,046 0 XXX
38259P 50 8 [Google Inc Class A .. | 11/25/2014. | Fidelity. 7.000 3,408 XXX 3408 | oo 7,845 | coocccccc (BA3T) | oo [ v, covvereennnn(4,437) 3,408 0 XXX
38259P 50 8 [Google Inc Class A .. | 11/25/2014. | Fidelity. 5.000 2,449 XXX 2,449 5,604 (3,155) (3,155) 2,449 0 XXX
38259P 50 8 [Google Inc Class A .. | 11/25/2014. | Fidelity 7.000 3,573 XXX 3573 | coorei 7,845 | oo (B.272) | oo | e e (4,272) 3,573 0 XXX
38259P 50 8 [Google Inc Class A, .. | 11/25/2014. | Fidelity 11.000 5,651 XXX 5651 | oo 12,328 | .........(6,677) (6,677) 5,651 0 XXX
38259P 50 8 | Google Inc Class A. .. | 11/25/2014. | Fidelity 5.000 2,729 XXX 2,729 5,604 (2,875) (2,875) 2,729 0 XXX
38259P 50 8 [Google Inc Class A. .| 11/25/2014. | Fidelity. 4.000 2,198 XXX 2,198 4,483 (2,285) (2,285) 2,198 0 XXX
42809H 10 7 |HessCorp .| 03/06/2014. | Fidelity. 210.000 | ccoovvvcceen 16,885 XXX | 11,365 | oo 17,430 | ...........(6,065) (6,065) 11,365 5,520 5,520 968 XXX
42809H 10 7 |HessCorp .. | 03/06/2014. | Fidelity 70.000 5,628 XXX 3,620 5810 (2,190) (2,190) 3,620 2,008 2,008 XXX
42809H 10 7 |HessCorp .| 03/06/2014. | Fidelity. 300.000 24,121 XXX | 16,046 24,900 (8,854) (8,854) 16,046 8,075 8,075 XXX
42809H 10 7 |HessCorp .. | 11/25/2014. | Fidelity. 320.000 18,516 XXX 26,560 (8,044) (8,044) 18,516 0 XXX
42809H 10 7 |Hess Corp .. | 11/25/2014. | Fidelity. 970.000 44,160 XXX ...80,510 ...(36,350) (36,350) 44,160 0 XXX
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478160 10 4 | Johnson & Johnson o[ 1172512014, | Fidelity.......ooovvvveerrvnccrcrcecceennecsecnesececesenecseesesesssesesssesesesssens | coveresssesen 150.000 | ..cccovveee 10,399 XXX 10,399 13,739 (3,340) (3,340) 10,399 0 829 XXX
478160 10 4 | Johnson & Johnson ..| 07/18/2014. | Fidelity. 300.000 31,024 XXX 20,797 | e 27477 | ..........(6,680) (6,680) 20,797 | oo [ i 10,227 | ......... (V20 I XXX
481165 10 8 | Joy Global Inc .. | 11/25/2014. | Fidelity. 350.000 | .cooovievee 19,047 XXX 19,047 | oo 20,472 | cooveeeeens(1A25) | e | s covverinnnnn(1,425) 19,047 0 201 XXX
48203R 10 4 | Juniper Networks Inc | 1172512014 | FIdEIIY. ... veveveeerecerreveieriessersvsrecssmsseessssesssssssssenssssees | cvvereersenens 140.000 | .oovvvvevrennne 3,061 XXX 3,061 3,160 (99) (99) 3,061 0 203 XXX
48203R 10 4 | Juniper Networks Inc .. | 04/25/2014. | Fidelity cevrernen1,460.000 | oo 37,528 XXX 31,921 | o 32,952 [ v 1,031) [ o [ v cervernennnne(1,031) 31,921 5,607 5,607 XXX
48203R 10 4 | Juniper Networks Inc .. | 11/25/2014. | Fidelity rerrernn 1,450,000 | oo 24,105 XXX 24105 | oo 32,727 | .........(8,622) (8,622) 24,105 0 XXX
48203R 10 4 | Juniper Networks Inc | 1172512014 | FIdElity.......cvoveoveecccniiciiiescscnsiciiissseesssiissiscssssensssinns | oo 440.000 | ...............6,979 XXX 6,979 9,931 (2,952) (2,952) 6,979 0 XXX
550021 10 9 |Lululemon Athleticia Inc. F[ 11/25/2014. | Fidlity.........oovvceerernccrerenceceenncceeneicecensceneceneseenssseeessseseseessees | cevereesseee 450.000 | ...coooee 31,087 XXX 4,523 31,087 0 XXX
61166W 10 1 [ Monsanto Co. .. | 11/25/2014. | Fidelity. 290.000 | cooovvceeee 14,503 XXX (19,297) 14,503 0 643 XXX
48203R 10 4 | Monsanto Co .. | 11/25/2014. | Fidelity. 36.000 2,690 XXX 2,690 0 XXX
48203R 10 4 | Monsanto Co .. | 11/25/2014. | Fidelity. 35.000 2,554 XXX .2,554 4,079 2,554 0 XXX
641069 40 6 | Nestle SA Sponsored F[ 11/25/2014. | Fidelity.........covvvvevvvrerrerenrcrrcrnecennnencsesenenscenesesssssesesssssesesssens | coveiessssses 490.000 | ...ooovvveee 31,757 XXX 31757 | oo 35,978 | cooveeeeens(4,221) | e | i (A 31,757 0 2,055 XXX
641069 40 6 | Nestle SA Sponsored F | 05/29/2014. | Fidelity. 360.000 28,073 XXX 23,332 26,433 (3,101) (3,101) PRCCYN [ [ 4741 | .. AT4 [ s XXX
704549 10 4 | Peabody Energy Corp .. | 11/25/2014. | Fidelity. 970.000 | .cooovvevee 19,425 XXX 19,425 18,944 481 481 19,425 0 646 XXX
704549 10 4 |Peabody Energy Corp .. | 11/25/2014. | Fidelity. 230.000 3,663 XXX 3,663 4,492 (829) (829) 3,663 0 XXX
747525 10 3 | Qualcomm Inc | 1172512014 | FIdEIIY.......ovvveeveeccnieveiiisserrisiicsissreesssiesssssssesnsssnens | oo 483.000 | ..coooovr 29,857 XXX 29,857 35,863 (6,006) (6,006) 29,857 0 XXX
75281A 10 9 |Range Resources Corp o[ 1172512014, | Fidlity.......ooovvvevererrecrerencceennneceeneneeeenneeneensesesssssesessseseseessens | ceveressessen 100.000 | ................5,881 XXX 5,881 8,431 (2,550) (2,550) 5,881 0 19 XXX
75281A 10 9 |Range Resources Corp o[ 05/05/2014. | FIdelity........oovvvevererrccrerenceererneceeneneenesneessssnesesssssesesssesessessens | ceveresssssen 180.000 | .ccvccvenee 15,972 XXX | 10,586 | ..oooverererenens 15,176 | cooceeccccs(8,589) [ oo [ v cevvernennnne(4,589) 10,586 5,385 5,385 XXX
75605Y 10 6 |Realogy Holdings Corp. .. | 11/25/2014. | Fidelity 530.000 23221 XXX 23,221 26,219 (2,999) (2,999) 23,221 0 XXX
806857 10 8 | Schlumberger Ltd .. | 11/25/2014. | Fidelity. 350.000 22,838 XXX 22,838 31,539 (8,700) (8,700) 22,838 0 938 XXX
806857 10 8 | Schlumberger Ltd .. | 11/25/2014. | Fidelity. 50.000 4,104 XXX 4,104 4,506 (402) (402) 4,104 0 XXX
806857 10 8 | Schlumberger Ltd .. | 11/25/2014. | Fidelity. 40.000 2,531 XXX 2,531 3,604 | oo (1,073) [ oo [ v, cevvenennnnn(1,073) 2,531 0 XXX
806857 10 8 | Schlumberger Ltd .. | 11/25/2014. | Fidelity. 59.000 3,520 XXX 3,520 | coois 5316 | ccoceoeece(1,797) | oo [ v —y el 3,520 0 XXX
806857 10 8 | Schlumberger Ltd .. | 11/25/2014. | Fidelity. 53.000 3,255 XXX 3,255 | s AT76 | coovereeenc(1,521) | s | s cervennenn(1,621) 3,255 0 XXX
806857 10 8 | Schlumberger Ltd .. | 11/25/2014. | Fidelity 40.000 XXX 3439 3,604 (165) (165) 3,439 0 XXX
806857 10 8 | Schlumberger Ltd .. | 11/25/2014. | Fidelity 28.000 XXX 2,030 2,523 (493) (493) 2,030 0 XXX
85571Q 10 2 | Starz Liberty .. | 11/25/2014. | Fidelity cervenne.1,060.000 XXX 24,939 | ..o 30,99 | ..........(6,055) (6,055) 24,939 0 XXX
887317 30 3 | Time Warner Inc | 1172512014 | FIdelity.......coovooveevcccniiciiiesescnsiciiiccssseesssiisssiessssensssiens | v 130.000 XXX 4,103 9,064 | ..oocccccs(8,960) | ooovvvvveevniviiiiinins [ e ceveeneen(4,960) 4,103 0 772 XXX
887317 30 3 | Time Warner Inc ..| 07/29/2014. | Fidelity. 210.000 XXX 5,969 14,641 (8,672) (8,672) 5,969 | ..oooovrvrvrnrninnns | e 11,578 | ......... 11,578 | oo XXX
887317 30 3 | Time Warner Inc .. | 11/25/2014. | Fidelity. 540.000 XXX | 17,352 37,649 (20,297) (20,297) 17,352 0 XXX
896047 50 3 | Tribune Media Co o[ 1172512014, | Fidelity........oovvvvverrveccrcrencceecrcccnnnecccesisesecenesesesssesesssesesesssens | ceveresssesen 180.000 XXX 10,487 13,932 (3,445) (3,445) 10,487 0 XXX
896047 50 3 | Tribune Publishing Co. .. | 11/25/2014. | Fidelity. 45.000 XXX 681 681 681 681 0 8 XXX
65248E 10 4 | Twenty-First Century Fox Inc. .. | 11/25/2014. | Fidelity. wieeen.1,530.000 XXX 20,094 53,810 (33,716) (33,716) 20,094 0 597 XXX
65248E 10 4 | Twenty-First Century Fox Inc. | 1172512014, | FIAENRY....oorvvorerceeesrcisesrcisessenmsesssesssnsssssssessssssssssssssnns | sevessnsnnens 412.000 XXX ] 6,856 | coovrrrrir 14,490 | vovvveeeeen(7,634) [ oo [ e revernennen(7,634) 6,856 0 XXX
65248E 10 4 | Twenty-First Century Fox Inc. | 1172512014 | FIDEIIY. ... veveveeererecrreveeeresrerrsrecssisseessssesssssssssenssssees | cvnereessenens 445.000 XXX 7,082 | oo 15,651 | ...........(8,568) (8,568) 7,082 0 XXX
904767 70 4 |Unilever PLV. F [ 11/25/2014. | Fidelity wevven.1,100.000 XXX ] 35,295 | ..o 45,320 | ..ccc..(10,025) [ oo [ e | (10,025) 35,295 0 [ 1,658 XXX
92342Y 10 9 | Verifone Systems Inc | 1172512014 | FIdEIIY.......cvoveeveecrrcvciiiscssisiicissreessssessssssssessssiens | v 420.000 XXX 12,732 | v 11,264 | oo 1,468 1,468 12,732 0 XXX
92342Y 10 9 | Verifone Systems Inc .| 11/25/2014. | Fidelity. 310.000 XXX 5,805 8314 (2,509) (2,509) 5,805 0 XXX
92553P 20 1 | Viacomm Inc o[ 1172512014, | Fidelity.......ooovvvceererecceerenceceennccenieececenseeseeeeeseeensseeessneseseessess | eevereesessen 160.000 XXX 8713 | e 13974 | .........(5,262) (5,262) 8,713 0 538 XXX
92553P 20 1 | Viacomm Inc ..| 01/22/2014. | Fidelity. 230.000 XXX | 12,524 | oo 20,088 | coovevreens(7,5684) | oo | i cevvereennnn(1,564) 12,524 | oo | e 7,012 | et VAVLV XXX
92553P 20 1 | Viacomm Inc .. | 11/25/2014. | Fidelity 220.000 XXX | 12,542 | oo 19,215 | ..........(6,673) (6,673) 12,542 0 XXX
92553P 20 1 | Viacomm Inc o[ 1112512014, | Fidelity.......ooovvovvervvvcrecrevncceerecccnncncenecnsensceeesesssssesessessesesssens | coveiessssies 180.000 XXX 15,721 (5,061) (5,061) 10,660 0 XXX
988498 10 1 | Yum!Brands Inc .. | 11/25/2014. | Fidelity. 280.000 XXX 21171 (2,944) (2,944) 18,226 0 311 XXX
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2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
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0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal [ Disposal Disposal During Year Date
G95089 10 1 | Weatherford International PLC F| 11/25/2014. | Fidelity. cirrenenn1,180.000 | e 20,125 XXX 20,125 | oo 18,278 | ..o 1,846 1,846 20,125 0 XXX
G95089 10 1 | Weatherford International PLC F| 11/25/2014. | Fidelity. 260.000 2,806 XXX (G172 [ IS ..(1,222) 2,806 0 XXX
G95089 10 1 | Weatherford International PLC F[ 11/25/2014. | Fidelity........ooovovvervreerrereercceerveserneenceecnneseceenscsecssesessessesesssens | coveieisseind 660.000 XXX 559 559 10,782 0 XXX
149123 10 1 | Caterpillar Inc o[ 0471612014, | FId@IItY.......oorvveveeeeereerernreviniressecrsreeessssseensssssssssesereens | eovirreeeens 190.000 XXX e AN [ i | e ...(1,431) 15,823 3,455 3,455 210 XXX
149123 10 1 | Caterpillar Inc ] 03/11/2014. | FId@IIY.......oorvveveeerererernrevineresseersreeessssseenessssssssseneens | cevirrneeens 160.000 XXX e 1,205) [ oo | e ....(1,205) 13,324 2,351 2,351 XXX
254687 10 6 | Walt Disney. [ 0212172014, | FId@IItY.......oorvveveeceereerensieeinirsesccssreeieisnsseessssessssisensens | v 170.000 XXX 1768 [ e | e ..(7,768) 5,220 8,296 8,296 284 XXX
254687 10 6 | Walt Disney. .| 02/21/2014. | Fidelity 70.000 XXX (3,178) (3,178) 2,170 3,395 3,395 XXX
254687 10 6 | Walt Disney. .1 02/21/2014. | Fidelity. 90.000 XXX (2,988) (2,988) 3,888 3,267 3,267 XXX
25490A 10 1 |DirecTV .| 05/28/2014. | Fidelity. 640.000 XXX 14,817)]. (14,817) 29,382 | oo [ eeviiinnes 24306 | .......... Z T [N XXX
25490A 10 1 [DirecTV .| 05/28/2014. | Fidelity. 48.000 XXX (1,778) . .(1,778) 1,537 2,490 2,490 XXX
25490A 10 1 [DirecTV .| 05/28/2014. | Fidelity. 97.000 XXX (3,537) (3,537) KN [<7.2 IO IR 4975 | ......cc.uus 4975 [ s XXX
25490A 10 1 [DirecTV .| 05/28/2014. | Fidelity. 86.000 XXX (3,097) (3,097) RT:7 IO IS 4372 | oo 4372 [ s XXX
25490A 10 1 [DirecTV .| 05/28/2014. | Fidelity. 81.000 XXX (2,252) (2,252) 3,342 3,453 3,453 XXX
25490A 10 1 [DirecTV .| 05/28/2014. | Fidelity. 63.000 XXX e 1543) [ i | ...(1,543) 2,807 2,478 2,478 XXX
50076Q 10 6 |Kraft Foods Inc .| 04/24/2014. | Fidelity 336.000 XXX {10,318 [ e e | e (10,318) 7,796 | oo | covvveeees 11,29 | oo 11,294 | oo 353 XXX
580645 10 9 | McGraw-Hill Cos Inc .| 07/10/2014. | Fidelity 210.000 XXX 16,422 (5,879) (5,879) 10,543 6,988 6,988 | ....oooveeenee 198 XXX
580645 10 9 | McGraw-Hill Cos Inc ] 07/10/2014. | FIBEIItY......cooeecesesssrseecsssssssseesessssesssesssssssssssssesssssssens | i 120.000 XXX 9,384 e B027) [ e | e ..(4,027) 5,357 ..4,661 e 861 | XXX
N72482 10 7 |Qiagen NV Com. F [ 06/23/2014. | Fidelity 500.000 XXX | e 7,343 | 11,905 el 562) [ e | e ..(4,562) 7,343 ..4,676 e BT6 | XXX
N72482 10 7 |Qiagen NV Com. F | 06/23/2014. | Fidelity 340.000 XXX 8,095 (3,297) (3,297) 4,799 3,374 3,374 XXX
747525 10 3 | Qualcomm Inc .| 03/21/2014. | Fidelity ..183.000 XXX 13,588 (2,282) (2,282) 11,305 2,867 2,867 701 XXX
747525 10 3 | Qualcomm Inc .1 03/21/2014. | Fidelity. .177.000 XXX 13,142 (2,201) (2,201) 10,941 2,767 2,767 XXX
889478 10 3 | Time Inc. .1 06/17/2014. | Fidelity. ..110.000 XXX 0 2478 2478 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. .........1,570,488 XXX | 1,354575 | ... 1858291 | ....... (503,715) 0 0 .(503,715) 0f.....1354575 0. 215914 | ... 215914 | .........18.956 XXX
Common Stocks - Mutual Funds
56382P 56 7 |M&N Emerging Market: .| 12/15/2014. | Fidelity 1,216 XXX 0 ..1,216 1216 | s XXX
56382P 57 5 [M&N Inflation Focus. .| 12/15/2014. | Fidelity 2,140 XXX 0 2,140 2,140 XXX
56382P 64 1 [M&N Real Estate .| 12/15/2014. | Fidelity 6,797 XXX 0 6,797 6,797 XXX
56382R 10 0 |M &N Focused .| 12/15/2014. | Fidelity 8,458 XXX 0 8,458 8,458 XXX
56382R 30 8 [M &N Dynamic .| 12/15/2014. | Fidelity 3,697 XXX 0 3,697 3,697 XXX
301722 51 8 |M&N International [ 1211512014, | Fidelity.....oooovreercveeiiscnecriciieicessscssissiissssenssssiiississneens [ e | o 13,681 XXX (U [V [N U I 13,681 | .......... 13,681 | oo XXX
301722 49 2 | M &N World Opportunity. .| 12/15/2014. | Fidelity. 4,141 XXX (U [N [T RN IO 4141 | A4 | XXX
563281 68 5 | M &N Ohio Tax Exempt. .| 12/15/2014. | Fidelity. 774 XXX 0 775 775 XXX
301722 10 4 | M &N Small Cap Series .| 01/27/2014. | Fidelity. ..4,299.540 | ............. 52,004 XXX 59,029 52,239 6,790 6,790 59,029 (7,026) (7,026) | oo XXX
301722 10 4 |M &N Small Cap Series .1 01/27/2014. | Fidelity. ....3,658.000 | ............ 44,244 XXX 18,839 44,445 (25,606) (25,606) 18,839 25,406 25,406 XXX
301722 10 4 | M &N Small Cap Series .| 01/27/2014. | Fidelity 3673 44 XXX 45 45 1 1 45 1) (1) XXX
301722 10 4 | M &N Small Cap Series [ 0172712014, | FId@IIY.......oovveveeceereencrnieiiiisesccsereeeiissecensssessssisensens | e 483.088 | ..o 5843 XXX 5,681 5,870 (188) (188) 5,681 162 162 XXX
301722 87 2 | M&N Technology Serie: .| 01/27/2014. | Fidelity 3,889.947 | oo 49,322 XXX 35,074 55,548 (20,474) (20,474) KIXOTZ 3 [ (B 14,248 | ... 14,248 | oo XXX
301722 87 2 |M&N Technology Serie: .1 01/27/2014. | Fidelity. 21528731 | 19,383 XXX 9,600 | oovovrrerere 21,830 2(12,230) | oo | e | e (12,230) 9,600 9,783 9,783 XXX
301722 87 2 |M&N Technology Serie: .1 01/27/2014. | Fidelity. 53.225 675 XXX 540 760 (220) (220) 540 135 135 XXX
563821 21 4 | M &N Technology Series. .1 01/27/2014. | Fidelity. ..1,332248 | ... 16,892 XXX | 13,336 | oo 19,025 .....(5,689) (5,689) 13,336 3,556 3,556 XXX
563821 21 4 | M&N Technology Series. .1 01/27/2014. | Fidelity. 80.366 1,019 XXX 954 1,148 (194) (194) 954 65 65 XXX
563821 21 4 | M&N Technology Series. .1 01/27/2014. | Fidelity. 215.915 2,738 XXX 2,330 3,083 (754) (754) 2,330 408 408 XXX
563821 21 4 | M&N Technology Series. .1 01/27/2014. | Fidelity. 200.453 2,542 XXX 1,776 2,862 (1,086) | . ...(1,086) 1,776 765 765 XXX
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal [ Disposal Disposal During Year Date
301722 34 M &N Life Sciences Series .| 01/27/2014. | Fidelity. 997.720 | coovvvevee 12,342 XXX v 19,998 | 12,851 | s 7,147 7,147 19,998 cevvereeesd(T,656) [ oo (7,856) | o XXX
301722 34 4 |M&N Life Sciences Series .| 01/27/2014. | Fidelity. 2,817.173 34,848 XXX 20,171 36,285 [ cooooeens(16,114) [ oo | i | v (16,114) 20471 [ [ i 14,677 | .......... (LT A I— XXX
563821 79 2 | M&N Life Sciences Series | 0172712014 | Fidelity.......ooeeesesccscsccscscccscsccsscssssscscscisssscsiess | v, FRIVRK T [ 9,034 XXX 9,100 9,407 (307) (307) 9,100 (66) (66) XXX
563821 79 2 | M &N Life Sciences Series .| 01/27/2014. | Fidelity 214.464 2,653 XXX 2,258 2,762 (504) (504) 2,258 395 395 XXX
563821 79 2 | M &N Life Sciences Series .| 01/27/2014. | Fidelity 91.311 1,130 XXX 1,222 1,176 46 46 1,222 (92) (92) XXX
563821 79 2 | M&N Life Sciences Series [ 0172712014, | FI@IIY.....oooovvveveeeerercrnieeiiiesccrsveciiirsecensssessisiseniens | v 419455 | .o 5,189 XXX 5,352 5,403 (50) (50) 5,352 (164) (164) XXX
563821 79 2 | M&N Life Sciences Series .| 01/27/2014. | Fidelity 27.005 334 XXX 403 348 55 55 403 (69) (69) XXX
563821 79 2 | M&N Life Sciences Series .1 01/27/2014. | Fidelity. 29.618 329 XXX 442 381 61 61 442 (113) (113) XXX
563821 79 2 | M&N Life Sciences Series .| 05/23/2014. | Fidelity. 131998 | e 14,015 XXX v 14,195 14,580 (385) (385) 14,195 (180) (180) XXX
563821 79 2 | M &N Life Sciences Series .1 01/27/2014. | Fidelity ..189.917 2,386 XXX 2,382 2,446 (65) (65) 2,382 5 5 XXX
9299999. Total - ComMON StOCKS = MULUAIFUNGS.....oooooee e s | s 317,870 XXX 222,727 29249 | .........(69,766) 0 0 ...(69,766) 0 222,727 0 ..95143 | ... 95,143 0 XXX
9799997. Total - Common Stocks - Part 4. ....1,888,358 XXX | 1,577,302 2,150,785 | ......(573481) 0 0. (573.481) 0 ....1,577,302 0. 311,057 | ... 311,057 |.........18.956 XXX
9799998 Total - Common Stocks - Summary Item from Part 5 591,224 XXX o 578,015 0 Y£HONIT [ 13213 | ... 13,213 3,863 XXX
9799999. Total - Common Stocks. ....2,479.582 XXX | 2155317 2,150,785 | .......(573 481) 0 0. (573.481) 0 2,155,317 0. 324270 | ...... 324,270 22,819 XXX
9899999. Total - Preferred and Common Stocks ....2,479,582 XXX L 2,155,317 2,150,785 | .......(573481) 0 0] . (573,481) 0 2,155,317 0] e 324270 | ....... 324,270 22,819 XXX
9999999. Total - Bonds, Preferred and Common Stock: ....9,744 402 XXX 9,561,386 | ............ 6,800,105 | .......(573,481) (20,234) 0 (593,715) 0 9,388,435 0 355,966 | ........ 355,966 | .......146,805 XXX
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1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
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CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) / Accretion | Recognized (12+13-14) BJA.CV. | onDisposal| Disposal Disposal During Year| Dividends
Bonds - U.S. Government
912828 B2 5 | US Treasury Note 03/10/2014 | GSCO. 11/25/2014 | GSCO, 81,000 81,560 81,515 81,515 (45) (45) (V) I A3 | 75
912828 WE 6 |US Treasury Note 03/11/2014 | JEFF 11/25/2014 | JEFF. 72,000 71,980 71,981 71,981 2 2 0 4,826 | ...... 1,306
912828 WE 6 |US Treasury Note 03/11/2014 | CAPM 06/27/2014 | CAPM.......ooovvvvrvverrrrrrrenrrnrerernrnrnrsnnssssssssseeeess | ceveerseeenes 120,000 | .coovrveen 119,966 ...122,849 119,967 1 1 2,882 2,882 386 386
912828 WE 6 |US Treasury Note 03/26/2014 | JEFF 11/25/2014 | JEFF. 29,000 29,136 29,125 29,125 (11) (11) 0 820 289
912828 WE 6 |US Treasury Note 07/25/2014 | FBCO 11/25/2014 | FBCO. 17,000 17,480 17,458 17,458 (21) (21) 0 246 | oo 90
912828 SC 5 | US Treasury Note 03/04/2014 | DBAB. 06/26/2014 | DBAB..........cooceverieenercsseenersssssscsssssessssesssssseses | covveneeeeies 187,000 | .oovovevere 188,144 ...187,652 188,054 (89) (89) (402) (402) 623 | oo 145
912828 TL 4 | US Treasury Note 02/27/2014 | DBAB. 06/20/2014 | DBAB. 243,000 243,230 243,074 243,141 (88) (88) (67) (70 489 | ..o 302
912828 A3 4 | US Treasury Note 03/24/2014 | DBAB 05/14/2014 | DBAB 67,000 65,842 66,263 65,866 24 24 396 396 380 262
912828 WH 9 | US Treasury Note 05/15/2014 | FBCO 07/2412014 | FBCO.......ooouuvevvmmvevimimsvissmssivssesssesssssesssssesnnens | ceveevneeeens 137,000 | oo 137,111 ....136,959 137,107 (4) 4) (148) (L) — 151 | o
912828 WH 9 | US Treasury Note 06/03/2014 | GSCO. 07/24/2014 | GSCO 7,000 7,028 6,998 7,028 (1) (1) (30) (30) 89 | ... 84
0599999. Total - Bonds - U.S. Government. 960,000 961477 963,874 961,242 0 (232) 0 (232) 0 0 2,631 2631].....8423 | ....... 2,939
Bonds - U.S. Special Revenue and Special Assessment
3128MJ  UX 6 |FHLMC 07/23/2014 | FBCO 111252014 | FBCO.......oiiiccivccicscccccscciccscsisssssicsissssicsissss | v 161,555 | .oovvvevee 165,567 ....165,567 165,567 0 0 2,733 | oo 351
3128MJ UX 6 | FHLMC 07/23/12014 | FBCO 08/15/2014 | FBCO 425 425 415 425 0 (10) (10)
3128MJ UX 6 |FHLMC 07/23/2014 | FBCO 09/15/2014 | FBCO 679 679 663 679 0 (16) (16)
3128MJ UX 6 |FHLMC 07/23/2014 | FBCO 10/15/2014 | FBCO 548 548 535 548 0 (13) (13)
3128MJ UX 6 |FHLMC 07/23/2014 | FBCO 11/15/2014 | FBCO 792 792 773 792 0 (19) (19)
3138XQ DQ 1 [FNMA 05/12/2014 | CHSI 11/25/2014 | CHSI 222,115 235,021 234,750 234,750 (271) (271) 0f.....4,852 | ......... 282
3138XQ DQ 1 [FNMA 05/12/2014 | CHSI 06/25/2014 | CHSI 655 655 632 655 0 (25) (25)
3138XQ DQ 1 |FNMA 05/12/2014 | CHSI 07/25/2014 | CHSI 727 727 688 727 0 (38) (38)
3138XQ DQ 1 |FNMA 05/12/2014 | CHSI 08/25/2014 | CHSI 1,649 1,649 1,562 1,649 0 (87) (87)
3138XQ DQ 1 |FNMA 05/12/2014 | CHSI 09/25/2014 | CHSI 1,392 1,392 1318 1,392 0 (74) (74)
3138XQ DQ 1 [FNMA 05/12/2014 | CHSI 10/25/2014 | CHSI 1,925 1,925 1,824 1,925 0 (102) (102)
3138XQ DQ 1 [FNMA 05/12/2014 | CHSI 11/25/2014 | CHSI 2,537 2,537 2,403 2,537 0 (134) (134)
3138XR  YE 3 |FNMA 06/30/2014 | NMRA. 11/25/2014 | NMRA 244,600 251,923 251,802 251,802 (121) (121) 0 f 4273 | 694
3138XR  YE 3 |FNMA 06/30/2014 | NMRA. 07/25/2014 | NMRA 74 74 72 74 0 2) 2)
3138XR  YE 3 |FNMA 06/30/2014 | NMRA. 08/25/2014 | NMRA 399 399 388 399 0 (11) (1)
3138XR YE 3 |FNMA 06/30/2014 | NMRA. 09/25/2014 | NMRA 514 514 499 514 0 (15) (15)
3138XR  YE 3 |FNMA 06/30/2014 | NMRA 10/25/2014 | NMRA 412 412 401 412 0 (12) (12)
3138XR__YE 3 |FNMA 06/30/2014 | NMRA 11/25/2014 | NMRA 432 432 419 432 0 (12) (12)
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 641430 | ........... 665,671 664,711 665,279 0 (392) 0 (392) 0 0 (570) (570)] ....... 11858 | ...... 1,327
Bonds - Industrial and Miscellaneous
35671D AZ 8 | Freeport-McMoran Cooper. 04/28/2014 | PERT. 07/25/2014 | PERT. 8,000 7,829 8,035 7,832 3 3 203 203
40414L  AK 5 |HCPInc 07/15/2014 | WCHYV. 11/25/2014 | WCHV......cooicvcrrnrriicvssnenenvenricsreseeennnines | v 157,000 | .coovevecn 161,984 ...161,984 161,984 0 0 ..4,836 | ....... 2,638
14040H AV 7 |Capital One 01/27/2014 | SALB 07/15/2014 | Maturity. 11,000 11,105 11,000 11,000 (105) (105) 0 T 8
14040H AV 7 |Capital One 01/27/2014 | CHSI 07/15/2014 | Maturity. 69,000 69,555 69,000 69,000 (555) (555) 0
14040H AV 7 |Capital One 01/30/2014 | JPMS 07/15/2014 | Maturity. 81,000 81,643 81,000 81,000 (643) (643) 0
126650 CB 4 |CVS Caremark Corp 03/04/2014 | DAIN 05/12/2014 | DAIN......oooovevveeemmeviemmmmmismmsmsesssssmsssssmsssssmnssnnns | ceveenneeeees 160,000 | ..oooveveve 161,673 ...163,614 161,620 (53) ((5K) ) [SURURROROURPRROTOTY PO [T 1,994 | .o 1,994 ...1,570
46625H JH 4 | JPMorgan Chase & Co 04/15/2014 | CHSI 07/23/2014 | CHSL....oooovoeeeieriveiiririiirisisssssisssssssmsssssmsssnnnnns | eeveenneeeen 166,000 | ..oooveveve 162,710 ....165,026 162,786 76 76 2,240 2,240 2,627
74432Q AE 5 |Prudential Finl 01/02/2014 | SUFI 01/2412014 | SUFL.......ocooiccccvicvcsiesicsisscssscsssscsssssisirinn | e 154,000 | .oovvvevere 159,068 ....158,763 158,507 (561) (561) 256 256 2,705
74432Q BG 9 |Prudential Finl 01/24/2014 | DBAB [ ZTRTCTPAVR 0] N [P 130,000 | ..ovoveveve 161,323 ...161,595 160,284 | ....oovvvvvvvevvcvcecce | v (1,038) | cooveveeicc SUUORON 0 2c7:) ) [UUURSPRSOOROROOOOTY VSRR (RO 1,310 | oo 1,310 ...3,222
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12 13 14 15 16
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F
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r Par Value Unrealized Current Than- Foreign Foreign Interestand | Accrued
ei (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change in| Exchange | Exchange | Realized Gain| Total Gain | Dividends | Interest
g Date Disposal Number of Carrying Value at Increase | (Amortization)| Impairment BJ/ACV. Change in | Gain (Loss)| (Loss) on (Loss) on Received and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) / Accretion Recognized (12+13-14) BJA.CV. | on Disposal] Disposal Disposal During Year| Dividends
3899999. Total - Bonds - Industrial and Miscellaneous 936,000 976,890 980,017 974,013 0 (2,876) 0 (2,876) 0 0 6,003 6,003 | ... 16671 | ...... 8101
8399998. Total - Bonds 2537430 | ..........2,604,038 2,608,602 2,600,534 00 (3,500 0 (3,500 0 0 8,064 8064 | ...... 36,952 | .... 12,367
Common Stocks - Industrial and Miscellaneous
962166 10 4 | Weyerhaeuser Co. 04/03/2014 | Fidelity 12/15/2014 | Fidelity. 810.000 23,604 28,828 23,604 0 5,224 5,224 648
00164V 10 3 | AMC Networks Inc 03/06/2014 | Fidelity. 11/25/2014 | Fidelity. 350.000 26,398 26,398 26,398 0 0
00164V 10 3 [ AMC Networks Inc. 06/06/2014 | Fidelity 11/25/2014 | FIdElity.........oooooevercererreiriiesssenesirerieresenenns | vevviir 470.000 28,586 28,586 28,586 0 0
023135 10 6 | Amazon.com Inc. 04/09/2014 | Fidelity. 11/25/2014 | Fidelity. 90.000 28,847 28,847 28,847 0 0
02319V 10 3 [Ambev SAADR F| 01/30/2014 | Fidelity. 11/25/2014 | Fidelity. 2,660.000 17,667 17,667 17,667 0 0 570
037604 10 5 | Apollo Education Group. 04/02/2014 | Fidelity. 111252014 | FIdelity.........coceeecciccccivcvccsccrcsccsvcvcvsvireriiine | v 700.000 23,239 23,239 23,239 0 0
12541W 20 9 | CH Robinson 02/10/2014 | Fidelity. 11/25/2014 | Fidelity. 390.000 21,258 21,258 21,258 0 0 556
12541W 20 9 | C H Robinson 02/10/2014 | Fidelity. 07/23/2014 | Fidelity. 210.000 11,447 13,551 11,447 0 2,105 2,105
148887 10 2 | Catamaran Corp. 07/15/2014 | Fidelity. 11/25/2014 | Fidelity 570.000 24,670 24,670 24,670 0 0
156782 10 4 | Cerner Corp, 06/18/2014 | Fidelity. 111252014 | Fidelity..........coocoociccvcicciccccciccicvccivcicssvevisiieie | v 490.000 25,928 25,928 25,928 0 0
294429 10 5 | Equifax 02/24/2014 | Fidelity. 11/25/2014 | Fidelity 340.000 23,807 23,807 23,807 0 0 340
30219G 10 8 | Express Scripts. 04/22/2014 | Fidelity. 11/25/2014 | Fidelity. 330.000 24,153 24,152 24,153 0 0
478160 10 4 | Johnson & Johnson. 03/10/2014 | Fidelity. 11/25/2014 | Fidelity. 80.000 7423 7423 7423 0 0
526057 10 4 |Lennar Corp, 04/23/2014 | Fidelity. 11/25/2014 | Fidelity. 310.000 11,862 11,862 11,862 0 0 37
550021 10 9 |Lululemon Athletica Inc F| 01/29/2014 | Fidelity. 11/25/2014 | Fidelity. 210.000 10,095 10,095 10,095 0 0
57636Q 10 4 | Mastercard Inc 05/05/2014 | Fidelity. 11/25/2014 | Fidelity 240.000 17,480 17,480 17,480 0 0 26
61945C 10 3 [Mosaic Co. 04/07/2014 | Fidelity. 111252014 | Fidelity..........oocoecvccvcvccivcvccsccrivccircvcvsvcrirciine | v 760.000 37,592 37,592 37,592 0 0 380
65336K 10 3 [Nexstar Broadcasting 03/20/2014 | Fidelity. 11/25/2014 | Fidelity 300.000 10,252 10,251 10,252 0 () I 135 | oo
704549 10 4 | Peabody Energy Corp. 05/13/2014 | Fidelity. 11/25/2014 | Fidelity. 340.000 6,258 6,258 6,258 0 0
704549 10 4 | Peabody Energy Corp. 07/17/2014 | Fidelity. 11/25/2014 | Fidelity. 890.000 14,167 14,167 14,167 0 0
733174 70 0 |Polpular Inc 07/24/2014 | Fidelity 11/25/2014 | Fidelity. 540.000 18,248 18,248 18,248 0 0
733174 70 0 |Polpular Inc 08/04/2014 | Fidelity. 09/01/2014 | Fidelity. 10.000 342 342 342 0 0
741503 40 3 | Priceline Group Inc 06/13/2014 | Fidelity 11/25/2014 | Fidelity. 30.000 36,714 36,714 36,714 0 0
80105N 10 5 | Sanofi Sponsored ADR F| 02/13/2014 | Fidelity. 11/25/2014 | Fidelity. 480.000 23,643 23,643 23,643 0 0 917
889478 10 3 | Toll Bros Inc 02/06/2014 | Fidelity. 11/25/2014 | Fidelity. 340.000 12,279 12,279 12,279 0 0
92826C 83 9 [VISAInc 05/05/2014 | Fidelity. 11/25/2014 | Fidelity. 90.000 18,244 18,244 18,244 0 0 [ 15 | o
G5480U 10 4 | Liberty Global PLC F| 03/31/2014 | Fidelity. 11/25/2014 | Fidelity 390.000 15,971 15,971 15,971 0 0
G5480U 12 0 | Liberty Global PLC F| 03/24/2014 | Fidelity. 11/25/2014 | Fidelity 390.000 15,986 15,986 15,986 0 0
582839 10 6 | Mead Johnson 02/10/2014 | Fidelity. 06/06/2014 | Fidelity. 370.000 27,204 33,084 27,204 0 5,880 5880 | .ot 139
9099999. Total - Common Stocks - Industrial and Miscellaneous. 563,364 576,570 563,364 0 0 0 0 0 0f... 13209 | ......... 13,209 .3,863 0
Common Stocks - Mutual Funds
563821 21 4 | M&N Technology Series 01/21/2014 | Fidelity 01/2712014 | Fidlity........ovvvveveerecrrriveiiiiesssesesvreiieenes | eevvveveinnns 111.356 1412 1412 1412 0 0
563821 21 4 | M&N Technology Series 01/21/2014 | Fidelity. 01/2712014 | FId@litY.......covvvveveercrrrvieiiieesseserireiiienes | eeveviveinnns 723524 9,174 9,174 9,174 0 0
563821 79 2 | M &N Life Sciences Series 01/21/2014 ] Fidelity. 05/23/2014 | Fidelity. 328.580 4,065 4,068 4,065 0 4 4
9299999. Total - Common Stocks - Mutual Fund 14,651 14,654 14,651 0 0 0 0 0 0 4 4 0 0
9799998. Total - Common Stock .578,015 591,224 578,015 0 0 0 0 0 0 ... 13213 | ... 13213 |.........3,863 | ..o 0
9899999. Total - Preferred and Common Stocks. 578,015 591,224 578,015 0 0 0 0 0 0 ... 13213 | ... 13,213 3,863 0
9999999. Total - Bonds, Preferred and Common Stocks ..........3,182,063 | ......... 3,199,826 3,178,549 0 (3,500) 0 (3,500) 0 0 ... 21277 | .......... 21,277 | ....... 40815 | .... 12,367




Annual Statement for the year 2014 ofthe ClUb INsurance Com pany

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien Procedures Intangible Assets
Insurer Manual of the Connected with
Description Identification | NAIC Securities | Holding of Such | Total Amount of Such | Book/Adjusted Carrying % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Valuation Office) | Company's Stock? Intangible Assets Value Number of Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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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 1 12 15 16 17 18 19 20
F Amount Due and
0 Current Year's Accrued
r Unrealized Other-Than- Total Foreign December 31 of
ei Valuation Current Year's Temporary Exchange Current Yearon | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) / |  Impairment Change in Bond Not in Due and Effective | When Received Accrued
CUSIP Identification Description Code [ n]| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJAC.V. Par Value Actual Cost Default Accrued Rateof | Rateof | Paid | During Year Interest
Other Short-Term Invested Assets
Fidelity Core Account coeennnes | o | 1213112014, | Fidelity. 01/01/2015. | ....occccees AIRZL < RN [FPSIOISPOIOIPPOPOIOPOIOTOrs IVVRROOON IR [FUOOT (TR 1,344,743 MON... 22
Fidelity Core Account cooveeeneee | | 12/31/2014. | Fidelity. 01/01/2015. MON... 19
Fidelity Core Account cenee | | 12/31/2014. | Fidelity. 01/01/2015. MON... 31
9099999. Total - Other Short-Term INVESted ASSELS............ooo i s | 1,344,743 0 0 0 (] [ DS, S [P 1,344,743 0 0 XXX XXX XXX 72
9199999. Total - Short-Term INVESIMENTS. ... s | cosisisisiees 1,344,743 0 0 0 (] I D3, S [P 1,344,743 0 0 XXX XXX XXX ] s 72
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest | Amount of Interest
Rate of Received During | Accrued December
Depository Code| Interest Year 31 of Current Year Balance *
Open Depositories
Huntington National Bank Columbus, OH 136,577 [ XXX
0199999. Total - Open Depositories XXX XXX 0 0 136,577 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 136,577 | XXX]
0599999. Total Cash XXX XXX 0 0 136,577 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.. 55,055 | 4. April 73,464 | 7. July 111,990 | 10. October. 110,031
2. February......ouoneeenne [ v 122,981 | 5. May. 74,370 | 8. August 119,843 | 11. NOVEMDET.......ooovverres [ v 128,135
3. March..ooeccieee | e 109,263 16. JUNE.....vocveiiercieiiens | e 105,637 |9. September. 123,375 | 12. December.......cocovveens | covvereiiiieieiins 136,577

E26
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E27, E28
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