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Statement as of December 31, 2014 of the Medical Mutual of Ohio

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUIY SECUMHES........cvuereeecereireireeiieiie s | eeeseesnees 46,138,878 |............ 28 | i 46,138,878 | ... | e 46,138,878 |............ 2.8
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 agencies..........cvveveveerveenes | covevenenne 187,370,280 |.......... M4 | 182,114,101 | oo | v 182,114,101 |.......... 1.1
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHIES)......vvuvveerrieiieeieie et | sreessssseneens 8,495,122 |............ (T I 8,495,122 | ... | s 8,495,122 | ........... 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccoeueerereenenenennions | cevvereennnn, 166,534 | 0.3 | o 4,166,534 | ..o | s 4,166,534
1.43 Revenue and assessment obligations . 15,896,038 15,896,038
1.44 Industrial development and similar obligations.............c.ccccocveervevevens | oervereiiennen 2,000,000 |............ 0.1 | oo 2,000,000 | ..oooveeeieeeeeeeeeeeeeeees | e 2,000,000
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccooovvuvnrens | covivnrinennne 8,835,120 |............ 05 | oo 8,835,120 | ...cvoreveirrirnciieniis | e 8,835,120 |............ 0.5
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (01 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | cceooevenee. 241,598,753 |.......... 147 | e 241,598,753 | ..o | v 241,598,753 |.......... 14.8
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 (01 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvoeveerirciic ittt esssstssins | oesesesines 358,276,065 | .......... 218 | 358,276,085 |.....oovvvrernerrcernrie | ceveiieens 358,276,065
2.2 Unaffiliated non-U.S. securities (including Canada 32,250,329 | .... ...32,250,329 |.... .32,250,329 | ..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MUtUal FUNDS........ccoovurieeinineneeee e | e 7,389,959 |......c..04 | i 7,389,959 | ..o | e 7,389,959 |........... 0.5
3.2 Preferred stocks:
321 AR, .. ..o sesessesissisnesnens | eenenninssnsissinssnssnnes | neeneennei0:0) | ot | | s (V1 O 0.0
3.22 UNAffiliated. ..o eeiseieiseseiseesseseseseessssessseseesesssssnens | seesessnsssesssssessssssnssessnns | sessnenneess0:00 | erreneirsiinsinsinsinsssinriins | reesssnsessesssesssnsees | seeeesessesesseessenenssaens (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAIEA. ... snnseessenteneens | sensessnnnnessnsesssesenensnns | sessnennesss0:00 | nrrineiieinne s | e enens | ettt nnniens (01 O 0.0
3.32 Unaffilidted........c.oevmeeeririeiireesiseeseniesi i | cereennees 128,109,375 | ..occcoeee. 7.8 | i 128,109,375 [ ..ovvoveecrecirerirenes | vevireri 128,109,375 |............ 7.8
3.4 Other equity securities:
341 AR, ...oooveeeiiecererenesnssneeensennnees | creeneene 89,178,485 | 54 | s 89,178,485 | ... | v 89,178,485 | ............ 5.4
342 Unaffilidted..........ooveririieiiesseccieisieeienisnisssensns | eeneneninnsssnsissssssnssnnes | eeernersend020) | i | e | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AfIIEEE. .. ..o ssisnssninnens | ceneensissinssnnsnssnssnnes | eeeeeesend0200 | ot | s | e (01 O 0.0
3.52 UNAffiliated.......ccovverrrerrieierisrireerneseiesssisessssisssssessssssssessssseess | sessesssnssssssssesssnssessensnns | sessnnnsesss0:00 | vortreirminsinsissinsnsinnins | ovesssssssssssssessnsens | sessessssesssssessessnnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 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
5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

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

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

........ 179,889,832 |.........11.0 | 100 179,889,832 | oo | 000 179,889,832 ... 110
........ 332,866,778 |..........20.3 | ............332,866,778 |........oceooviisrriisnris | reee.... 332,866,778 |..........20.3
......... 1,642,461,548 |.......100.0 | .........1,637,205,369 |............oeeo......0 | .........1,637,205,369 |........100.0
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Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. 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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Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 388,280,621
2. 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 3,531,565 3,531,565
3. Capitalized deferred interest and other:

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

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (32,845,477)
5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (32,845,477)
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas 1,103,772
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 1,543,489
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 358,526,992
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st 25,660,214
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 332,866,778
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 1,101,650,030
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 311,862,460
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 698,625
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (14,777,624)
A4 Partd, COIUMN Tttt 633,742 (14,143,882)
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 5,276,679
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 266,771,741
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 4,906,584
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 3,457,717
94 Part4, COIMN 13ttt R 502,932 3,960,649
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 1,129,704,938
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R 5,256,179
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 1,124,448,759
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Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. .70,008,576 ...711,506,473 70,282,848 ..69,694,031
Governments (Including all obligations 2. Canada.........cccoeoveeeereeveenes | e 4,995,122 | oo 5,147,600 | oovveerrririrrnnn 4,967,110 [ cooovvrercree 5,000,000
guaranteed by governments) 3. Other Countries........oooeveees | ovveiiisieiininas 3,500,000 | oo 3,500,000 | oooveirriiiinnes 3,500,000 | oo 3,500,000
4. TOtAIS.ccooveererrrcissrreessssrrisnens | onneeessnsisns CRIKKI T [— 80,154,073 | oo 78,749,958 | ..o, 78,194,031
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. Totals....oovirerniirinrsiisnne | oo 4,166,534 [ .o 4168145 | .o 4,349,764 | ..o 3,650,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...ooconiinsiniiessiniie e 431,830,494 | ..o 439,203,066 | ..o 435,887,026 | ..o 429,830,850
Industrial and Miscellaneous and Hybrid 8. United States........ccoeevervevees | covereerrieiienns 358,276,065 | ...ccccvvvverneee 369,427,783 | ..covvvrern 362,583,197 | oo 347,439,000
Securities (Unaffiliated) 9. €aNada......cooeeveeneeeeerrernns | e 8,659,560 | ...vevrnnrrirnenans 8,755,005 | ..ovvvernrreirneens 8,756,315 | ..oevvererrernnaens 8,500,000
10._Other COuNtries. ..ouueeeessrreee | coveenssiiiisnncens 23,590,768 | ...ocooovreveen 24,159,761 | oo 23,607,642 | ..cooovriiinen. 23,575,000
11, Totals...oooocrennrissicnsscss [, 390,526,393 | ....coocvrees 402,342,549 | .coooorisen. 394,947,154 | .o, 379,514,000
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsmsrees | covevisciiicnnnns 905,027,119 [ .cooovovvveennas SRR KT — SARRCK KN (1 — 891,188,881
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

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

COMMON STOCKS 20. United States.........ouueeeermeens | wovneererneeeennns 133,830,052 | ..cvvvrnrrernnne 133,830,052 | ..ocvernrriennne 106,407,941

Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cc.ceeververerrerieiies | e 64,800 | .overreeeieieins 64,800 | coooovverereerierine 70,116
22. Other Countries......cooocoveviies | covvivcniiiiiicien, 1,604,482 | ..o, 1,604,482 | ..o, 1,423,553

23, TotalS. ..o, | i, 135,499,334 | oo, 135,499,334 | oo, 107,901,610

Parent, Subsidiaries and Affiliates 24, TotalS....oovesiiiiciiiiiiciiees | i 89,178,485 | ...coccoviirnnnes 89,178,485 | .....ccovcnenn. 58,296,784
25. Total Common StockS....... | covccvvccen. 224,677,819 | .o, 224,677,819 | oo, 166,198,394

26. Total StOCKS...cuumseeesssrrnsiss | v, 224,677,819 | oo, 224,677,819 | oo, 166,198,394

27. Total Bonds and Stocks.... | ................ 1,129,704,938 | .....cvvvvvrneee 1,150,545,652 | .....covvvvvnnee 1,080,132,296
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Statement as of December 31, 2014 of the Medical Mutual of Ohio

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

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

48,545,733

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Statement as of December 31, 2014 of the Medical Mutual of Ohio

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............... 37,159,067 |.............144,560,127 | ...............95,636,966 eereerrenenn 289,097 271 | o000 26,2 | 000 278,352,957 [ o
................. 9,549,605 | ...............72,169,690 | ...............30,454,142 rereerenennnn88,242,946 | oo 9.3 | 12173437
Totals... ...46,708,672 | .... 216,729,817 | ... .126,091,108 .337,340,217 .390,526,394

Hybrid Securities
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Statement as of December 31, 2014 of the Medical Mutual of Ohio

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC 1o eesssesssesesssssssssssssssssssnsenssnsens | (@) 271,843,485 | ... 407,546,982 | ............. 251,033,374

............................................................................................................ 72,169,690 | ...............30,454,142

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

101 NAIC 1ottt sssessssenes | eevesaesanes 233,183,671 | ..ccvuves 417,689,325 | ............. 200,312,617 | .ovvevrrneee 11,528,095 | ..o | e )90, SN R XXX eveveves | e 862,713,708 | ...cvverrrerannnd 90.7 | oo 862,713,708

10.2 NAIC 2..... .3,662,171 ...59,515,408 ...25,065,367 |.... ..88,242,946 | .... 3 ... ...88,242,946

10.3 NAIC 3.ttt ssessnns | soesssessessssss s ess s seees

104 NAIC Aot sessss s sesssssss s esssssssssnssnses | ssssessssssssssssssssssssssssenss | cresssessssssssnsssssssssnssssans | svsessssssssssssssessessesssnsens | eessesssssessensssssssssssnssnssns | sossensessessenssnsnssesssnsenses | eesseeserses XK Kurrrnrreesens [ ererrrereerees XK K errrerrenns | eereverereereresnssnrsnseees0 | eveeeeeeeeiesiienieneennd0.0 | [ e

10.5 NAIC Bttt ssesssssssssessanes | sresssssiessessssssssessessssssnes | eoisssesssssisssessssssssesessens | sssesssesessesssssessssesssssins | sesessssssssessssessssssessesens

108 NAIC Bttt sttt saes bt baes s sessseseses | sssstssssessessessssssssssssassares | crsssesssssssesssssassssssessans | ansesssssesssssssssssasssonsansans | eessesssssasssssssssnsassasssnssas

10.7 TotalS.....covvvererrrrerernens 236,845,842 | .... ...11,528,095 .950,956,654 | .

10.8 Line 10.7.258 % Of COL 8.....ouoiuiiiciiieicciiieiesseseiesiesrssisesssens | essesssssessesssssesaas 249 [ o502 [ o237 | 12 [ ciiiiiiieennn0.0 | e XXX | e XXX e | i 10000 [ b XXX | e 100.0 | oo, 0.0
11. Total Publicly Traded Bonds

T4 NAIC Lottt sesenes | oesesnsiens 271,843,485 | ............. 407,546,982 | ............. 251,033,374 | .covvrereen 11,344,762 | oo | 000 941,768,603 | o894 [ 862,713,708 | o0 907 | 941,768,603 |.............. ) 0.9 S

.............................................................................................................. 9,549,605 | ..............72,169,690 | .............30,454 142 | oo, . B e 112,173,437 | b XXX e

11.7 Totals....ccoveveererrernne ...11,344,762

11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns LG

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccceeeeevevercenies | corvveierieriniiieeeenni26.7 | voiiiiiiiiiieienenncd55 | 267 [ i 1.1
12. Total Privately Placed Bonds

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

(b)  Includes $ 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.



Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

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

U.S. Governments
1.1 1SSUET ODIGAtIONS. ......cvecveeveerecve et ssensns | erversnsenes 156,705,668 | ............... 31,359,373 | ooverrrrnnnd 6,988,758 | ..vcvvevererereerererrriesnnes | ceeerresrenssessssessessessnnes | cevesreenins 195,053,799 3N I 167,872,335 | coovvveevereeeann 177 | 195,053,799 | oovvvveereeieerenie
1.2 Residential Mortgage-Backed Securities..... .3,538,255 | ... ..17,186,359 | .... 2,923,564 | .... 23,869,697 | ..o
1.3 Commercial Mortgage-Backed Securities.... P [ e e reeereriereesssssessessssesees | seveveeisessesessssseseens | v 0 | e 0.0 e [ 0.0 [ [
1.4 Other Loan-Backed and Structured SECUMItIES.........ccovvevvreurerrerersnnens fereieisisssscissssieennes (SRR s et ..
1.5 TOtAIS....uoeeeie ettt s st ntassans | anrassaesanes 160,243,923 | .............. 48,545,732 | ..o 9,912,322 | ..o 221,519 | o0 ] 00.218,923,496 | 208 [ il 222595198 [ 234 [ 218,923,496 [ oo 0

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e

2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ocueeveerrerrierienens Lo [ e
2.5 TOtAIS. . oveseieeiesessi ettt ensennnes | snsessessanenes 2,999,646 | ....ocovnenns 5,495,476

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODlIGAtIONS........cvurerieecicirieeiscereiseiseiseiseieeessssesee e ssessssssssssssnsens | eesessessessnsssessessnssssssessens | seseesssssessnssssssessnssesssnssns | sessessssssssssnssesssnssessesens
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS. ......veeececeeieeeieise ettt
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... .
4.4 Other Loan-Backed and Structured SECUHES..........ccevevrurrerririerieies | ioeieiiiieieeisesssesiesienees | eveeressssssssssssseesssssssesees | cvosssssesssssesssssessssssesens

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

Non-Guaranteed

5.1 Issuer Obligations..........c.ccoeeun.... ...31,608,138 | .... ...89,706,364 83,951,816 | ..oovveeeererercccres .. 205,266,318 | ..cooverrrceieeennn 195 [ 161,690,232

5.2 Residential Mortgage-Backed Securities. ..39,832,712 | .... 116,931,158 ...59,673,860 | .... 10,126,446 | .. .226,564,176 .220,840,297

5.3 Commercial Mortgage-Backed Securities.... e s | s | et | sy | e 0] oorrreererieneereeenn0.0 [ |

5.4 Other Loan-Backed and Structured SecUrities.............cceevvereerreverreriens Lo [ [ | e | sresessssesessssesessssessens | sversesssssssesissessesesenes 0] 0.0 |

5.5 TOtAIS. . cvuceii ettt enansnnnes | ersessessenees 71,440,850 | ......c...... 206,637,522 | ......co..... 143,625,676 | ............ 10,126,446 431,830,494 | o410 382,530,529
Industrial and Miscellaneous (unaffiliated)

6.1 1SSUET ODlIGAtiONS........cvurverererieierise e

6.2 Residential Mortgage-Backed Securities
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities
6.5 TOHAIS. ..ottt

Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt
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Statement as of December 31, 2014 of the Medical Mutual of Ohio

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIgAtIONS........ouivuiercieiiis st stesienias | ceesienins 238,022,123 | ............. 345,599,155 | ....cccceuue. 218,890,002 | ...ccoovvunecnn 996,797 | vvvvrrrernernerineenn0 | i 803,508,167 803,508,167
9.2 Residential Mortgage-Backed Securities..... ...43,370,967 | .... 134,117,517 ...62,597,424 | .... .10,347,965 .250,433,873 ...250,433,873
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T (01 (01 [0 SRS 0 N SO 0 cveeeeeeeieiereneend0.0 [t e XXX [ e XXX i | e 0
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P (O (O 0] 0.0 | XXX e e XXX e | e {1 I 0
9.5 TOtAIS.....cvveverirciic ittt sttt sttt | srenissians 281,393,090 | ............. 479,716,672 | ............. 281,487,516 | ............. 11,344,762 | oo (VN 1,053,942,040 1,053,942,040 | ..oooovverirrrerer) 0
9.6 Line9.5858 % 0f COL B.....oviiiiiiiiiiciisi s ssssssssens | cosesssssssssssssssssseaas 26.7 | oo 455 [, 26.7 [ o T 0.0 [ 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ooveviercieieieieeseee e | rnisenianes 188,179,080 | ............. 321,793,684 | ............. 165,420,730 | .ovoreeeeereirneineineinens | rereeeieeieeseseiseieees | e ) 0.9 G DR ). 0,% CRIRIN IUT 675,393,494 | ..oooririns 71.0 | 675,393,494 | ..o
10.2 Residential Mortgage-Backed SECUMHES..........c.ovuvrremrereeneeneineirneins | ceeerneirneens 48,666,761 | ............. 155,411,050 | ..covorvrenne 59,957,254 | ............ 11,528,095 | .cooevorrrireireirreneens | e ) 0.9 CHUIIN I 90,9 CHRIRINN IN 275,563,160 | ..coveorererrreirns 29.0 [ .o 275,563,160 | ...cvourvecreeirriineiennene
10.3 Commercial Mortgage-Backed SECUMLES............ccoeverriuciieiieieiiciiees [ | e sesssiens | coveesie s sesssssssseses | sessesssssissessssssssssessns
10.4 Other Loan-Backed and Structured SECUMHES...........c.ererurreerneerneerneens [ eesreneinsississississinnes | sornsssssnssssssensssnsssnsssnenes | oneessesssssssssssssssssssssssens | srssssssssssssssssssssseens
10.5 TOHAIS....ceocereireineieieie st esaens | ressseisees 236,845,841 | ............. 477,204,734 | ............. 225,377,984 | ............. 11,528,095
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissiesi s esiesiesssesssesssesssenses | snsssessssssessesssanes 249 | s 50.2 | oo 237 [, 1.2
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 238,022,123 345,599,155 218,890,002 | ......ccovvnnvnn 996,797
11.2 Residential Mortgage-Backed SECUMHES............covvvrrerreererneireieeineis | cerveneireneens 43,370,967 | ..covunnvnn. 134,117 517 | 62,597,424 10,347,965
11.3 Commercial Mortgage-Backed SECUMLES. .........ccrurierrurrieeneiienrines [ errnrreisineneieescnniees | correneinensisessnsisesneees | seeneeesseeessesesesssstsessses | sesseesssssssesssssssesesseses
11.4 Other Loan-Backed and Structured Securities
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET ODIIGALIONS. ....euvreececeeieiieise ettt ssesssssssssesssssssses | crestssessssessessssssessessenssnes | eesessessssssssessessnsssesssssens | sesssesssesssssssssessassnssnssns | sessesssssnssessnsssnsnssessans
12.2 Residential Mortgage-Backed SECUMHES. .........cwururerirnrerririerneirnens [ coreereirsiesinsnsieenesnnenees | eereeseesnsenssnssssesssssssssees | seeneesessessnsessssssssssssssnssns | sesseesnssssssessnssssessssesens
12.3 Commercial Mortgage-Backed SECUMLIES. .........cvrurirrurrneneiirirines [ eorrirrirrininensieinensiees | creeesinensinessssiessssees | seeneeessesesseesessssssesesses | sesteessssssssesssssssesssseses
12.4 Other Loan-Backed and Structured SECUtIES..........c.oveeerurneeneuneerninnes [ | e | seessesssesessessssssssessssseses | sesesessssssnsssessessessssssenns
12.5 TOHAIS. ..ottt esinns | eebiesbi s (01 T (01 (V1N 0
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ oo (V0 [ 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (O 0.0 | i (U0 0.0
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Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOF YEAI.........ccucveieeicicecie sttt ssse st benaas | essesssssssesesssbes e bessesaeseesaes 117,393,077 [ oo 117,393,077 | oottt sessassenes | eeretesise st tes sttt ses st ss st sessssesssensass | evesssaessssseses s e et ss s e an et et ae b st et es e e tanans
2. Cost of short-term iNVESIMENS ACUINE............cvevieieeieieteeeie ettt ss st s bt s s sesssssessnnns | sentissessesssesssssesssssseses s tesaesas 31,522,559 | oo 31,522,559 | oottt sssteses | ettt sttt s s esassaens | sresessa sttt bt s et nee
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeivVEd ON QISPOSAIS..........cv.ruririeririniierinresseseee sttt ssessessssssessessassssssessessnsans | sessssssesssssssssnssessessasssnssessassnsnssessesssssnes 0 [ oot | eereeae ettt s et ss st saes e snes | seetentessesetent s st esae st sesae s tessesaesessnssesans | sresrian et ettt s et e ettt s et anee
7. Deduct amortization Of PIEMIUM...........cccveiieieieeeeeete ettt sttt ss st st s s bas s s s sssssssssensnas || ersessessssissesssssesssseesssssses e s s s sesnbanes TA5 | e TA5 | oottt s s beseses | ere s tes sttt es s saens | steseetena ettt s et s et e et anea
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-8-7T+8-9)........cccovrrrrrurrrinrrrnrrnrinsnsesssinsnees | orenssssesessssessssssssssssssesenes 148,914,921 | ovovreeeereve s 148,914,921 | oot nnnd 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......oviiiiiiiieiiciesiiceesesiesiesesisiessssssssssssssssssssensesnses | eressssssessssssensssssssnssnssssessnsas 148,914,921 [ oo, 148,914,921 | oo 0 ] ot 0 ] o 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06
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Statement as of December 31, 2014 of the Medical Mutual of Ohio

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

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

CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy| Actual Cost Fair Value Encumbrances (Decrease) Accretion Recognized and Other BJ/ACV. Income Investment | Ownership |
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O | Foundation Medical Partners Il, LP...........ccccovvoereeeeremreeninnisceeneenes | cevveneens Rowayton...........c....... CT.... | Foundation Medical Managers Il, LLC.............cccoocoeevumnrirerirnns ceerevenenns | 1012412005, | oo | e 10,092,592 1,271,289 | ............7,271,289 | ........(1,005,790) 28,733 | .........10.4

000000 00 O | Foundation Medical Partners lll, LP..........ccc.cooorereeecereerininnisceneens | cevveneens Rowayton..........ccc...... CT.... | Foundation Medical Managers Ill, LLC............cccoocoeeeumnrirerirns coveevenenne | 0711412008, | oo | e 4,152,735 2,786,397 2,786,397 (872,705) [ oo [ e [ e [ e [ e | s 1,050,000 | ............9.2

000000 00 0 | Foundation Medical Partners IV, LP..........ccccooococccvoicicicvccciciciccccciiccicie | v Rowayton CT.... | Foundation Medical Managers IV, LLC 1202002013 f oo | s 1429742 | ........... 1,088,781 | ........... 1,088,781 (340,961) | .ovvvevvvvvennneisienninies | Lo i | | 9,070,258 | ...........18.9
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffliated..... ..ottt ens sbssssssesssssssssssss s ssssssssesnssnsssensssnss | tossssses 15,675,069 | .......... 11,146,467 | .......... 11,146,467 (2,219,456) 0 0 0 0 0. 10,148,991 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 O | MMO Agency Management, LLC.........cccoovvcmmmrrermerrenmesersmsesssssssnnnns | verenneees Cleveland OH.... .| 01/01/1999. | ............. 50,091,001 25,660,214 25,660,214 838,965 .r....100.0

000000 00 0 ] Medical Mutual Services, LLC............ooooooooovoioiiiiiiiiiisiicsisi | o, Strongsville OH.... .101/01/2000. ] ..o f e 59155841 | ....... 312,091,225 | ........ 312,091,225 | ...... (30,435,323) .......100.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated......... ..o oo | oo 109,246,842 | ....... 337,751439 | ... 337,751439 | ...... (29,596,358) 0 0 0 0 0 0 XXX
Any Other Class of Assets - Unaffiliated

000000 00 0 | Employee Benefit Trust........ccooooooovooovoiviicioiici | o I Cleveland | OH.... | T. Rowe Price. I | 07/01/2004. | ..9,678,390 ..9,629,086 ..9,629,086 .......100.0
4299999. Total - Any Other Class of Asset - Unaffiliated ..9,678,390 ..9,629,086 ..9,629,086 ) 0 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated 25,353,459 20,775,553 20,775,553 (3,249,119) 0 0 0 0 0. 10,148,991 XXX
4599999, SUDOLAL = ATHIBLEA. ... | e 109,246,842 | ....... 337,751,439 | ........ 337,751,439 | ...... (29,596,358) 0 0 0 0 0 0 XXX
4899999, TOMAIS ... LLLEEEL LA LE L | s 134,600,301 358,526,992 358,526,992 | ....... (32,845,477) 0 0 0 0 0. 10,148,991 XXX
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Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of

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

000000 00 0 |Foundation Medical Partners I, LP. Rowayton [ IO Foundation Medical Managers I, LLC 10/24/2005. 139,790 104

000000 00 0 [ Foundation Medical Partners IlI, LP. Rowayton CTovierens Foundation Medical Managers lil, LLC 07/14/2008. 137,500 9.2

000000 00 0 | Foundation Medical Partners IV, LP. Rowayton Cls Foundation Medical Managers IV, LLC 12/20/2013. 1,045,367 10.1
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated....... 0 1,322,657 0 XXX
Any Other Class of Assets - Unaffiliated

000000 00 0 | Employee Benefit Trust. Cleveland | OH.....o.. | T. Rowe Price. | 07/01/2004. | 2,208,908 p— 0 00)
4299999. Total - Any Other Class of Assets - Unaffiliated 0 2,208,908 0 XXX
4499999. Subtotal - Unaffiliated 0 3,531,565 0 XXX
4699999. Totals 0 3,531,565 0 XXX
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Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other-Than- Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Changein|  Exchange Less Exchange Gain| Realized Gain Total Gain
Originally Dispoal Encumbrances, Increase (Amortization) /|  Impairment Interest and BJ/ACV. Changein | Encumbrances on (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) B./ACV Disposal Consideration Disposal Disposal Disposal Income
Any Other Class of Assets - Unaffiliated
000000 00 0 | Employee Benefit Trust. Cleveland I OH... | T. Rowe Price. | 07/01/2004. | 03/31/2014. 0 ..1,543489 ..1,543489

4299999. Total - Any Other Class of Assets - Unaffiliated 0 0 0 0 0 0 ..1,543489 ..1,543489 0...1103772 | ....1103772
4499999. Subtotal - Unaffiliated 0 0 0 0 0 O 1,543489 ....1,543489 0f....1103772 | ....1103,772
4699999. Totals 0 0 0 0 0 0.....1543,489 ... 1,543/489 | ..o 0]..1,103,772 | ... 1,103,772 f oo
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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 DM 9 | US TREASURY NOTES, JRUY [ VPR [ T s 2,181,731 | ....100.461 2,235,257 2,225,000 2,224,330 5,309 v b.000 | ......4.248 | FAL..... 33,617 89,000 | 08/18/2005 | 02/15/2015.
912828 EN 6 | US TREASURY NOTES, R [ SRR [ T s 1,892,721 | ....103.664 1,860,769 1,795,000 1,816,072 (23,942) w8500 | 3140 |MNL ] 10,487 | coovvvevevened 80,775 | 11/16/2011| 11/15/2015.
912828 EW 6 | US TREASURY NOTES, U [ SO [ ] s 2,666,426 | .....104.633 2,877,407 2,750,000 2,737,961 10,146 cerrereen8500 | 4906 | FA oo [ o 46,742 | ..coovueene. 123,750 | 12/12/2006 | 02/15/2016.
912828 FF 2 [ US TREASURY NOTES, JUUOY [ SO T s 1,012,344 | .....106.406 1,064,060 1,000,000 1,002,084 (1,434) w5125 | ... 4966 | MN...... crrreeerrneenn 8,654 | o 51,250 | 06/13/2006 | 05/15/2016.
912828 FQ 8 [ US TREASURY NOTES. JUU [ ISP [ 1] coi.8,761,406 | .....107.016 7,116,564 6,650,000 6,671,951 (12,732) correrenn 8875 | e 4662 | FAcooic | s 122451 | 324,187 | 02/05/2007 | 08/15/2016.
912828 HA 1 [US TREASURY NOTES. JUUY [ VPP [ 1] 2,079,453 | .....109.813 2,196,260 2,000,000 2,024,657 (8,706) coeeenen 750 | ... 4248 | FA...... 35,883 95,000 | 11/13/2007 | 08/15/2017.
912828 HZ 6 | US TREASURY NOTES. JUUY (VR VPP [ 1] 987,500 | ....108.719 1,087,190 1,000,000 995,190 1,307 3.875 | e 029 | MN.oo | i 5,031 | oo 38,750 | 06/11/2008 | 05/15/2018.
912828 D2 3 | US TREASURY NOTES. ...100.344 | .. 10,034,400 | .............10,000,000 9,953,082 6,988 rerren 1625 A.738 | AO...... | oo 27,832 | oo 81,250 | 04/29/2014 | 04/30/2019.
912828 KW 9 | US TREASURY NOTES. ...103.930 1,039,300 1,000,000 996,554 3.250 3514 2,857 06/05/2009 | 05/31/2016.
912828 MA 5 | US TREASURY NOTES. ...103.961 3,118,830 3,000,000 2,980,359 9,817 2.750 .3.105 7,253 82,500 | 12/21/2009 | 11/30/2016.
912828 MD 9 | US TREASURY NOTES, JRY [ VPR [ T s 1,002,500 | ....105.039 1,050,390 1,000,000 1,000,774 (370) 3.250 | ......3.210 | JD....... 90 32,500 | 01/13/2010 | 12/31/2016.
912828 RR 3 | US TREASURY NOTES, JRUY [ VPR [ T s 3,013,359 | .....100.367 3,011,010 3,000,000 3,009,542 (1,286) 2.000 | ......1.950 | MN...... 7,790 60,000 | 12/22/2011| 11/15/2021.
912828 RT 9 | US TREASURY NOTES, R [ SRR [ T s 2,994,375 | ... 99.805 2,994,150 3,000,000 2,996,762 800 w1375 | 1403 | MNL 3626 | oo 41,250 | 12/22/2011| 11/30/2018.
912828 SE 1 [ US TREASURY NOTES. JRVSPOOON VR VOO TSP T e 3,753,515 | .....100.019 3,750,713 3,750,000 3,750,343 0.250 | .......0.175 | FA...... 3,541 11/14/2013 | 02/15/2015.
912828 VF 4 [ US TREASURY NOTES. JUU [ PR [ ] s 2,974,570 | ... 98.141 2,944,230 3,000,000 2,980,114 3,501 v 1375 | 1503 | MN...... FUURRPPRROPOOORC X . N ISR 41,250 | 05/30/2013 | 05/31/2020.
912828 WJ 5 | US TREASURY NOTES. U [V Y 1 999,063 | ....103.016 1,030,160 1,000,000 999,103 40 2500 | .....2511 | MN...... 3,246 12,500 | 07/11/2014] 05/15/2024.
0199999. U.S. Government - ISSUEr OBGAtONS. . ...ooiooocoooeieiiiss s | s 46,182,713 XXX ] e 47,410,690 | ............46,170,000 | ...........46,138,878 0 (10,562) 0 0 XXX XXX XXX | e 320,726 | ..........1,153,962 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38376P TP 5 [ GNMA REMIC TRUST 2009-125 PB 5,098,437 | .....106.639 5,331,950 5,000,000 5,037,229 (16,376) 4.181 | MON... 04/23/2010 | 02/20/2037.
38376W 2S 3 | GNMA REMIC TRUST 2010-34 GC. 4,114,531 | .....106.496 4,259,840 4,000,000 4,037,750 (19,145) 4.019 | MON... 03/23/2010 | 11/20/2036.
38376G  R5 1 | GNMA REMIC TRUST 2011-67 AD 3,033,000 | ....102.102 3,063,060 3,000,000 3,009,134 (8,994) 2979 | MON... 05/09/2011 | 10/16/2042.
383756 2G5 | GNMA REMIC TRUST 2012-102 DN, R [ IO 2 | T s 3,427,267 | ...... 95.488 3,274,163 3,428,874 3,427,704 157 1511 I MONL | 4,286 | ..oooooeee 51,433 | 08/27/2012 | 09/20/2040.
38378E JV 6 [ GNMA REMIC TRUST 2012-65 MJ R [ S 2 | T 4,926,254 | ...... 99.432 4,731,202 4,758,229 4,886,968 (13,643) ...1.800 | MON... | coovrrricc 9913 | s 118,956 | 08/15/2012 | 07/20/2039.
38375G___ DJ 7 | GNMA REMIC TRUST 2012-73 NK S I I 2 | 1 3,500,646 | .....102.956 3,435,568 3,336,928 3,470,912 (4,330) ... 1477 | MON... 8342 | . 100,108 | 08/09/2012 | 08/20/2040.
0299999. U.S. Government - Residential Mortgage-Backed Securities 24,100,135 XXX 24,095,783 23,524,031 23,869,697 0 (62,331) 0 0 XXX XXX 64339 | ........... 772,071 XXX XXX
0599999.  Total = U.S. GOVEIMMENL. .....oooioeiieieieieeieiieeee s | eeesseeieeees 70,282,848 XXX ] s 71,506,473 69,694,031 70,008,575 0 (72,893) 0 0 XXX XXX | oo, 385,065 | ..........1,926,033 XXX XXX
All Other Governments - Issuer Obligations
30216B  CD 2 | EXPORT DEVELOPMENT CANADA [ 1 VPP [ 1FE] v 1,996,140 | .....100.791 2,015,820 2,000,000 1,999,669 797 2.250 2291 05/20/2010 | 05/28/2015.
46513A XN 5 | STATE OF ISRAEL e | R s [ s 1] s 2,500,000 | .....100.000 2,500,000 2,500,000 2,500,000 reeeee1.325 | L1337 06/01/2013 | 06/01/2016.
46513G 4V 6 | STATE OF ISRAEL 1,000,000 | .....100.000 1,000,000 1,000,000 1,000,000 cireen1.375 05/05/2014 | 05/01/2017.
683234 8H 4 | PROVINCE OF ONTARIO CANADA ...100.180 1,001,800 1,000,000 999,977 243 2.950 2975 01/29/2010 | 02/05/2015.
748148 RR 6 | PROVINCE OF QUEBEC CANADA . . .....105.106 1,051,060 1,000,000 996,391 2,918 5.000 5.323 08/24/2006 | 03/01/2016.
748148 RS 4 | PROVINCE OF QUEBEC CANADA [ 1S Y 1FE 995,980 | ....107.892 1,078,920 1,000,000 999,085 454 5125 ] ..5.477 |MN..... 6,691 51,250 | 11/07/2006 | 11/14/2016.
0699999. All Other Governments - Issuer Obligations. 8,467,110 XXX 8,647,600 8,500,000 8,495,122 0 4412 0 0 XXX XXX XXX 43428 216,937 XXX XXX
1099999. Total - All Other Governments 8,467,110 XXX 8,647,600 8,500,000 8,495,122 0 4,412 0 0 XXX XXX XXX 43428 216,937 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
23223P DH 7 [ CUYAHOGA COUNTY OHIO [ [ VPP [ 1FE] ...ccccc..... 2,467,460 | .....114.363 2,287,260 2,000,000 2,308,124 (76,792) 5.000 | ......0.981 | Do | coovieiiiiinnin8,333 | i 100,000 | 11/30/2012 | 12/01/2018.
662523 WY 1 | BOROUGH OF NORTH SLOPE ALASKA R IS I 1] 1FE 1,882,304 | ....113.993 1,880,885 1,650,000 1,858,410 (23,893) 25126 | .......2.642 | JD....... 235 84,579 | 04/25/2014 | 06/30/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 4,349,764 XXX 4,168,145 3,650,000 4,166,534 (] I (100,685) 0 0 XXX XXX XXX 8568 | ..o 184,579 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 4,349,764 XXX 4,168,145 3,650,000 4,166,534 (] I (100,685) 0 0 XXX XXX XXX 8,568 | ... 184,579 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 - Issuer Obligations
010056  ET 2 | AKRON OHIO INCOME TAX REVENUE 1,116,461 | ....105.324 1,074,305 | 1,020,000 | 1,076,000 (18,796)

| 2,550 30,600 | 11/01/2012' 12/01/2017.|
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Showing all Long-Term BONDS Owned December 31 of Current Year
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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
30769Q AA 8 | FEDERAL AGRICULTURAL MORTGAGE CORP...........cccuummmveemmmmnevimimnnesnnnnnnns [ [ PR [ TFE] o 4,450,922 | .....109.156 4,639,130 4,250,000 4,314,279 (25,990) cierenen5.125 | 4427 | AOu | 43,563 | ............. 217,812 | 10/23/2009 | 04/19/2017.
31331K  3J 7 | FEDERAL FARM CREDIT BANKS JRUY [ VPR [ T 500,000 | ....101.265 506,325 500,000 500,000 w1750 | 1750 | D [RA: 28 IS 8,750 | 12/09/2011 | 12/19/2018.
3133EA  2F 4 | FEDERAL FARM CREDIT BANKS R [ IO L1 T s 2,402,600 | ....... 97.577 2,439,425 2,500,000 2,405,576 2,976 2350 | .......2.898 | MS..... | oo 15,503 | ..ooovevevene 29,375 | 09/22/2014 | 09/26/2022.
3133EA 5K 0 | FEDERAL FARM CREDIT BANKS JEVSTOORS (VR IOV L [ LN [ 1,719,360 | ....... 97.831 1,760,958 1,800,000 1,734,443 12,779 ceen 1420 | ......2.223 | AO...... 4,899 25,560 | 10/25/2013 | 10/22/2019.
3133EC 2K 9 | FEDERAL FARM CREDIT BANKS U [ IO LI T e 2,367,725 | ....... 97.272 2,431,800 2,500,000 2,371,702 3977 reerenn2.180 | ... 2914 [ MN...... JROSPTSRROY 43 L LS IO 27,250 | 09/22/2014 | 11/14/2022.
3133EC CV 4 | FEDERAL FARM CREDIT BANKS IR [ IOV L1 11 9,633,000 | ... 96.393 | .o 9,639,300 | .............10,000,000 9,637,714 4,714 2220 | 2725 [ W | e 101,133 [ e 11/19/2014 | 01/17/2023.
3133EC  HC 1 | FEDERAL FARM CREDIT BANKS R [ IOV (1 1] 1,908,000 | ... 97.357 1,947,140 2,000,000 1,924,049 13,594 v 1650 | ........2435 | MS...... 10,542 33,000 | 10/25/2013 | 03/06/2020.
3133EC RD 8 | FEDERAL FARM CREDIT BANKS JUUY (VR VPP [ TN 1,000,000 | ....... 98.451 984,510 1,000,000 1,000,000 cereeeeen 1450 | 11450 | D | e 1,007 | i 14,500 | 06/07/2013 | 06/06/2019.
3133EC RH 9 | FEDERAL FARM CREDIT BANKS 2,019,160 | ...... 99.947 1,998,940 2,000,000 2,019,075 (85) ] 2.325 | JD....... 3,403 12/16/2014 | 06/06/2023.
3133EC YV 0 | FEDERAL FARM CREDIT BANKS 1,008,990 | ....102.612 1,026,120 1,000,000 1,007,577 (1,225) 2625 2481 8,167 26,250 | 11/05/2013 | 09/09/2020.
31331J AW 3 | FEDERAL FARM CREDIT BANKS 2,013,320 | ....110.211 2,204,220 2,000,000 2,006,579 (1,479) cereennn 8150 4.060 | JJ....... 40,117 83,000 [ 01/29/2010 | 01/07/2019.
31331V GU 4 | FEDERAL FARM CREDIT BANKS JRY [ VPR [ T s 2,209,760 | .....104.348 2,086,960 2,000,000 2,035,648 (36,127) cirrerennb875 | 102,975 | ID | e 4,063 | oo 97,500 | 11/19/2009 | 12/16/2015.
31331V 2U 9 | FEDERAL FARM CREDIT BANKS JRUY [ VPR [ T s 1,093,750 | ....107.402 1,074,020 1,000,000 1,023,165 w5125 ] ....3.666 | FA....... 17,938 04/03/2009 | 08/25/2016.
31331X FD 9 | FEDERAL FARM CREDIT BANKS R [ SRR [ T s 2,106,300 | .....108.278 2,165,560 2,000,000 2,027,833 (13,031) w8950 | 4219 P 48,950 | ............... 99,000 | 03/24/2008 | 01/03/2017.
31331Y CN 8 | FEDERAL FARM CREDIT BANKS. JRTSRRN OV ISR SRR T s 2,043,420 | .....107.443 2,148,860 2,000,000 2,010,865 (5,581) rerrnrnnb 875 | 4562 | AO.co. | v, 17,063 | oo 97,500 | 05/27/2008 | 10/28/2016.
31331Y HQ 6 | FEDERAL FARM CREDIT BANKS JUU [ PR [ T s 3,232,110 | .....110.404 3,312,120 3,000,000 3,098,258 (20,703) coeeenrn 8625 | .......3.450 | ID....... 6,167 92,500 | 06/03/2010 | 12/15/2017.
31331S 2K 8 | FEDERAL FARM CREDIT BANKS JUUY [ VPRI [ 1] 2,010,910 | .....102.748 2,054,960 2,000,000 2,001,068 (1,690) cereeeenn 8700 | 4810 | FA | s 36,817 | e 94,000 | 05/29/2008 | 08/10/2015.
31331X DE 9 | FEDERAL FARM CREDIT BANKS JUUY [ VPR [ 1] 2,079,720 | .....107.768 2,155,360 2,000,000 2,019,545 (9,915) 5.000 | ......4.444 |MN....| oo 15,000 | coooovvvce 100,000 | 02/14/2008 | 11/07/2016.
31331X LG 5 | FEDERAL FARM CREDIT BANKS JUUY [ VPP [ 1] s 2,156,360 | .....108.210 2,164,200 2,000,000 2,045,952 (21,249) e 8875 ] 1.3.698 | Mo [ A48T | 97,500 | 05/08/2009 | 01/17/2017.
31331X S5 2 | FEDERAL FARM CREDIT BANKS 1,124,240 | ....111.063 1,110,630 1,000,000 1,042,923 (15,525) 5.550 | ......3.791 | FA...... 23,125 55,500 | 04/15/2009 | 08/01/2017.
3133X0  PF 0 [ FEDERAL HOME LOAN BANKS, 3,264,360 | .....113.855 3,415,650 3,000,000 3,104,550 (26,114) 5.375 4.325 01/29/2008 | 08/15/2018.
3133XB DM 4 | FEDERAL HOME LOAN BANKS 1,937,140 | ....100.522 2,010,440 2,000,000 1,998,813 9,790 ceeeenn 4750 5.262 08/09/2007 | 02/13/2015.
3133XD  TC 5 | FEDERAL HOME LOAN BANKS. R [ SRR [ T s 1,507,560 | ....104.408 1,555,679 1,490,000 1,492,379 (2,403) 5.000 | .....4.825 | JD..cccc | e 4139 | o 74,500 | 09/11/2007 | 12/11/2015.
3133XH K6 8 | FEDERAL HOME LOAN BANKS. R [ SRR [ T s 2,090,760 | .....107.865 2,157,300 2,000,000 2,022,383 (11,678) w5125 | 44T | AO | 20,500 | ........... 102,500 | 05/23/2008 | 10/19/2016.
3133XJ W2 0 [ FEDERAL HOME LOAN BANKS JEVSPOOON VR VOO TSP AN [ 2,068,280 | .....108.882 2,177,640 2,000,000 2,019,234 (8,146) reerenD125 | 4659 [ MS. | 31,604 | ..o 102,500 | 02/20/2008 | 03/10/2017.
3133XK QX 6 | FEDERAL HOME LOAN BANKS. JUUOY [ SRRSO [ T e 2,887,407 | ....109.235 3,167,815 2,900,000 2,896,593 1,291 w875 | 4929 [ MNL | 17,279 | v 141,375 | 12/17/2007 | 05/17/2017.
3134A4 VG 6 | FEDERAL HOME LOAN MORTGAGE CORP.........cccoommmmmirrriiiismnscniiriciiienins JRVPPOOON VR VOO OO 1] 1,981,322 | .....103.887 2,077,740 2,000,000 1,997,962 2,216 cerrennh 750 | ... 4870 [ MN...... 11,611 95,000 | 12/16/2005 | 11/17/2015.
3134A4  ZT 4 | FEDERAL HOME LOAN MORTGAGE CORP........cooesmmmmireissssirsesssssssssscssssssies JUUY [ VPP [ 11 1,383,318 | .....104.602 1,464,428 1,400,000 1,397,841 1,956 ceerrenh 750 | 4902 [ e ] 29,925 | oo 66,500 | 01/27/2006 | 01/19/2016.
3134G3 4R 8 | FEDERAL HOME LOAN MORTGAGE CORRP.........ccocrvvrvmrnininncnnennnsecnsencessnsneees JIO [V IOV (I 1] o 6,622,631 | ...... 98.057 6,834,573 6,970,000 6,663,899 39,137 2.000 | 2736 [ I | o 61,181 | oo 109,700 | 03/14/2014 | 07/23/2021.
3134G3 UM 3 | FEDERAL HOME LOAN MORTGAGE CORRP.........ccocvvvrvmrrrnnnncrnennnsecnnsncsssenneees JUUY (VR VPP [ T 1,000,000 | ....101.287 1,012,870 1,000,000 1,000,000 ....2.000 01/05/2012 | 07/30/2019.
3134G3 M4 9 | FEDERAL HOME LOAN MORTGAGE CORP..........ccovvvvvvmrvrerernrerinnnnsssennsnssnnnns | wovvnens [ oo | cvevevenaT [ | 1,000,000 | ... 98.122 981,220 1,000,000 1,000,000 09/12/2012 | 09/26/2019.
3134G4 4D 7 | FEDERAL HOME LOAN MORTGAGE COR 2,379,125 96.514 2,412,850 2,500,000 2,383,817 4,692 .2.350 09/29/2014 | 11/20/2020.
3134G4 Z4 3 | FEDERAL HOME LOAN MORTGAGE CORP.........cccomvvvemmrvrmrenmrmresmsnsssssssssssnnns | wovenens [ oo | v [ | i 1,000,000 | ....100.286 1,002,860 1,000,000 1,000,000 03/27/2014 | 04/17/2018.
3137EA  BA 6 | FEDERAL HOME LOAN MORTGAGE CORP.........ccorrvvvvmrrrrrvvnnrrvcennennnnescsisenens R [ SRR [ T s 2,145,529 | ....111.316 2,226,320 2,000,000 2,049,005 (15,695) w5125 | 4212 IMNL ] 12,528 | oo 102,500 | 01/25/2008 | 11/17/2017.
3137EA  CA 5 | FEDERAL HOME LOAN MORTGAGE CORP........coovvvvvvevererrmnrrernreeermrransenenes cevereee | | e [ s AN [— 998,750 | .....108.835 1,088,350 1,000,000 999,383 132 3.750 | .....3.766 |MS...| w9792 | s 37,500 | 10/23/2009 | 03/27/2019.
3137EA DB 2 | FEDERAL HOME LOAN MORTGAGE CORP........cccocvvvvvevuiersmnnreriisicinrcrsnnenenes JRVSPOOON VR VPR [OSPPOOON AN [— 994,180 | .....101.029 1,010,290 1,000,000 995,763 546 2375 | 2841 [ Ji | i 11,083 | oo 23,750 | 01/12/2012 | 01/13/2022.
3137EA DL 0 | FEDERAL HOME LOAN MORTGAGE CORP........cccocvvvvveuvimrrmnnrerniniirnrcrssseneies JUU [ ISP [ AN [— 999,380 | ....... 99.780 997,800 1,000,000 999,452 72 v 1000 | ........1.020 | MS...... 2,556 5,000 | 08/19/2014 | 09/29/2017.
3137EA DM 8 | FEDERAL HOME LOAN MORTGAGE CORP.........ccocvvirvncninnrnccnnnensecninneeseenneees JUUY (R VPP [ 1] 4,809,800 | ... 97.837 4,891,850 5,000,000 4,832,827 23,027 cireeeee1.250 | 11991 JAOLc | v 15,451 | .oooovererene 31,250 | 04/22/2014 | 10/02/2019.
3137EA DR 7 | FEDERAL HOME LOAN MORTGAGE CORP.........ccoccvrvvnrrininncinernncecnnencsssesneees JUUY (VR VPP [ T I 4,653,696 | ...... 97.517 4,875,850 5,000,000 4,720,043 48,475 cereene 1375 ] 1002503 | MN | e 11,458 | oooovevd 68,750 | 08/16/2013 | 05/01/2020.
3130A0 XD 7 | FEDERAL HOME LOAN BANKS, JUUY (R VPP [ I 5,397,030 | ....101.781 5,496,174 5,400,000 5,397,320 290 2375 | ..2.384 | MS.o | o KERCCH I 74,813 | 04/09/2014 | 03/12/2021.
3130A2 T9 7 | FEDERAL HOME LOAN BANKS, JUUY [ VPP [ T 999,532 | ....... 99.735 997,350 1,000,000 999,613 81 <rrrer0.500 0522 | MS...... 1,292 708 | 08/19/2014 | 09/28/2016.
313370 E3 8 | FEDERAL HOME LOAN BANKS JRUY [ PR [ T 500,000 | ....107.576 537,880 500,000 500,000 3.375 | .....3.375 | D...... (R ISR, 16,875 | 07/19/2010] 06/12/2020.
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313370  US 5 | FEDERAL HOME LOAN BANKS...........cccccvccmmmmimmmmmmsmmmmmsssssmmsssssmsssssssssssssnnens | sovevee [ o | evvvvvnenenns [ v T s 2,084,688 | .....104.698 2,093,960 2,000,000 2,081,270 (3,418) 2.875 ..2.114 | MS.. 17,569 09/29/2014 | 09/11/2020.
313371 4H 6 | FEDERAL HOME LOAN BANKS...........ccocivccimmmmimmmmsmsmmmsmssssssssssmssssssssssssmnnsns | sovevee [ o | cvvvvneernens [ v T 998,500 | ....105.143 1,051,430 1,000,000 999,125 153 ....3.000 ...3.018 | MS.. 8,583 30,000 | 09/16/2010 | 03/18/2020.
313373 UU 4 | FEDERAL HOME LOAN BANKS..........cccooiiciimmmmmmmmmmmmmmmmsmsmmmmsssmsssssssmsssssnnens | v [ o | cvvvveneveens [ oo T 4,226,920 | ....104.286 4,171,440 4,000,000 4,162,312 (45,656) 2.750 1583 | D | e 1,028 | 110,000 | 07/30/2013 | 06/08/2018.
313379 DT 3 | FEDERAL HOME LOAN BANKS.........couummummmmmmmmmmmmmmmmmmesmmmmmessssssssssmmsesssssesssssnnees | sovssee | oo | cvvvvveeveees [ oovenenens 1 986,620 99.270 992,700 1,000,000 990,397 2,701 ...1.250 1538 | ID . | e 799 | s 12,500 | 08/06/2013 | 06/08/2018.
313380 GZ 4 | FEDERAL HOME LOAN BANKS........ocourmmemmmmmmmmmmmmmemsmmesssmmssessssmessssmsssssssssssssesees | sssssses | oo | cvssssres 1 T e 1,673,875 | ....... 98.623 1,725,903 1,750,000 1,686,069 10,329 ....1.890 2586 |MS. | v 10,749 | 33,075 | 10/25/2013 | 09/04/2020.
313381 C3 7 | FEDERAL HOME LOAN BANKS.........coommmummmmmmmmmmmmmimmmmesssmmssesssssesssssssesssssssssssnnes | sssssses | oo | cvvsesres 1 1 .1,719,900 | .. 96.799 1,742,382 1,800,000 1,734,607 12,454 ...1470 2256 |MNL.oooo | v 15,682 | 26,460 | 10/25/2013 | 11/29/2019.
313381 YT 6 | FEDERAL HOME LOAN BANKS.........cocumiuvummmmimmmmmimismmisssmmssssssssesssssssssssssesssssnnes | sssssses | oo | covresie (1 1 ...1,978,830 | ....... 95.748 2,010,708 2,100,000 2,000,287 18,169 ...1420 2416 | FAL ] 12011 29,820 | 10/25/2013 | 02/06/2020.
313382 HW 6 | FEDERAL HOME LOAN BANKS.........ccoocuuuummmiimmmmmimismmissssmssssssssesssssssssssssssssssnnes | svsssses | oo | coveesiee 1] 1] 4,647,632 | ...... 97.962 4,658,093 4,755,000 4,648,933 1,300 2.500 ...2.805 | MS... 11/20/2014 | 03/27/2023.
313383 EB 3 | FEDERAL HOME LOAN BANKS 2,763,240 | ....... 97.656 2,929,680 3,000,000 2,802,673 29,957 ...1.820 3.041 09/05/2013 | 12/04/2020.
3133XF  NL 6 [ FEDERAL HOME LOAN BANKS, 2,759,425 | ....102.331 2,558,275 2,500,000 2,517,933 (38,964) 5.500 .3.868 01/29/2008 | 06/12/2015.
3133XH VS 8 | FEDERAL HOME LOAN BANKS 2,115,086 | .....107.864 2,157,280 2,000,000 2,029,350 (14,233) ....5.000 4.204 | JD....... 03/24/2008 | 12/09/2016.
3133XL  F8 1 [ FEDERAL HOME LOAN BANKS..........cooooiiiiiiciicnsiscsnsiscsssisssssssisssnsisssssssisssesises | seveeeee | oo [ s | v T s 2,144,800 | ....110.730 2,214,600 2,000,000 2,045,257 (17,139) 5.625 ..4.633 | JD....... 06/04/2008 | 06/09/2017.
3133XM  CL 3 | FEDERAL HOME LOAN BANKS...........cccocoiccviviivvnvcvimsmmmsmsmmmmmsssmmmsssmsmssssmnnnens [ v [ o | evvvvenvevens [ v T s 1,034,040 | ....109.936 1,099,360 1,000,000 1,011,239 (3,856) ...4.875 A2 IMS | e, 15,302 | oo 48,750 | 04/29/2008 | 09/08/2017.
3133XP  CT 9 | FEDERAL HOME LOAN BANKS...........coomrvvvemrmvvvvnnrnnnnnsnsssnnnsssssesssssssnsssssssssssnees | sovssese | oo [ covvesisniens | cvvviveiens T s 5,527,101 | ....108.421 6,071,576 5,600,000 5,580,301 12,496 ...4.250 ..4.531 | MS... 74,044 225,250 | 03/05/2008 | 03/09/2018.
3128X2  RA 5 | FEDERAL HOME LOAN MORTGAGE CORP.........cccoommmererrrermmmrmnnerrnreeinernnns JRVSPOOON VR VOO TSP T e 3,304,260 | .....104.499 3,134,970 3,000,000 3,046,742 (32,842) 5.300 3.558 | Do | v 13,250 | oo 106,000 | 05/01/2009 | 12/01/2015.
3128X3  3E 1 | FEDERAL HOME LOAN MORTGAGE CORP.........cccoommmurirmririmmsmnnerrnricsiireninns JUU [ PR [ T e 2,566,375 | .....100.326 2,508,150 2,500,000 2,500,811 (9,034) 5.050 A581 | | s 54,358 | ..ccoceenn. 101,000 | 06/09/2008 | 01/26/2015.
3134A4  UX 0 | FEDERAL HOME LOAN MORTGAGE CORP........coocemmmmmreismsscrsessssssssssessssssies JUUY [ VPRI [ 1 ....2,183,368 | ....100.157 2,003,140 2,000,000 2,001,369 (34,499) ...4.500 2,738 | Mo | s 41,500 | oo 90,000 | 05/21/2009 | 01/15/2015.
3134G3  B5 8 | FEDERAL HOME LOAN MORTGAGE CORP.........ccvcvvvrvnrrrrnrnceneninssennnnensesnneees IR [ IOV (1 1 ....1,000,000 | ... 98.101 981,010 1,000,000 1,000,000 ..1.150 | FA.... A1 ] 11,500 | 07/27/2012 | 08/22/2018.
3134G3 B9 0 | FEDERAL HOME LOAN MORTGAGE CORP. 1,000,000 | ... 99.687 996,870 1,000,000 1,000,000 0875 | FAoo | e 3,306 | oo 8,750 | 07/27/2012| 08/15/2017.
3134G3  ZH 6 | FEDERAL HOME LOAN MORTGAGE CORP. 1,002,470 | ....100.060 1,000,600 1,000,000 1,000,000 (706) .1.000 07/27/2012 | 07/25/2017.
31359M XX 6 | FEDERAL NATIONAL MORTGAGE ASSOC 5,490,760 | .....100.805 5,040,250 5,000,000 5,015,413 (69,405) 3.213 05/28/2009 | 03/02/2015.
31359M 4D 2 | FEDERAL NATIONAL MORTGAGE ASSOC 1,019,931 | ....108.721 1,087,210 1,000,000 1,005,454 (2,402) 4721 05/27/2008 | 02/13/2017.
31359M W4 1 | FEDERAL NATIONAL MORTGAGE ASSOC.........cooovevvvvrrrvrvnennrvnnnneennneenneneneeees | vovevene | oo [ cvvveninsnens [ v T s 1,003,278 | ....107.771 1,077,710 1,000,000 1,000,686 (375) 5.207 | MS.. 15,458 09/19/2006 | 09/15/2016.
3135G0  NT 6 | FEDERAL NATIONAL MORTGAGE ASSOC.........cooovcvvvvvercreeencrcnencnenceenenenesesess | vevvvine | oo [ o L1 T 4,860,000 | ...... 99.158 4,957,900 5,000,000 4,891,372 21,992 ...2195 | FA..... 28,569 07/30/2013 | 08/28/2019.
313560 PQ 0 | FEDERAL NATIONAL MORTGAGE ASSOC........cooumvervvereemrremmrenrreresmmmsneneeneens | eevereee | o | worvesenenens | evvvvvenens AN [ 2,000,000 | ....... 99.155 1,983,100 2,000,000 2,000,000 ...0.875 | AO...... ....3,160 10/22/2014 | 10/26/2017.
313560 QJ 5 | FEDERAL NATIONAL MORTGAGE ASSOC........cooumvcrvvereemrrmnmrenereressmssnnneensens | eevvvvee [ o | vvvvinnnns L [ 1N [ 17,722,935 | ....... 97.270 [ oo 17,834,454 | .............18,335,000 | ............17,739,041 16,106 2716 | A | o 84,799 11/21/2014 | 10/17/2022.
313660 2L 4 | FEDERAL NATIONAL MORTGAGE ASSOC........coocemervvevivicsenmnenernsivinnrneseensens [ eevvvies | o | cvvviinnes (I 1 2,342,950 95.890 2,397,250 2,500,000 2,347,912 4,962 2923 | MN...... 7,688 09/17/2014 | 11/07/2022.
31398A DM 1 [ FEDERAL NATIONAL MORTGAGE ASSOC.........cocsesmmmememmsemssssisssesssssisssinssens | seveeene | oo [ v | v 1 ....1,235,703 | ....110.557 7,738,990 7,000,000 7,071,803 (27,163) 4928 | Do | s 19,858 04/25/2008 | 06/12/2017.
442435 4Y 6 | HOUSTON TEXAS UTILITIES SYSTEM......ccooiiiiimmsivesmsesmsssssssessssssssssssssssssssssies | v [ o | covereies 1] 1FE] s 3,003,000 | .....104.352 3,130,560 3,000,000 3,002,740 (260) 3214 IMN | e 12,374 03/13/2014 | 05/15/2022.
46246K  J2 9 [IOWA FINANCE AUTHORITY REVENUE..........oemrmrennnmrnrennensennnssssnnnessssnenes | sevseene | oo | cevvveeens 1] 1FE] v 1,812,282 | ....107.196 1,875,930 1,750,000 1,750,000 3730 | FA | v 27,198 09/17/2013 | 08/01/2021.
469487 CN 0 | JACKSONVILLE FLORIDA SPECIAL REVENUE 2,397,890 | .....112.492 2,474,824 2,200,000 2,200,000 27,445 09/13/2013 | 10/01/2021.
607167 DW 0 | MOBILE ALA INDL DEV BRD POLLUTION REVENUE. 2,000,000 | .....100.960 2,019,200 2,000,000 2,000,000 .5.000 03/03/2008 | 06/01/2034.
613741 EX 1 | MONTGOMERY COUNTY VIRGINIA ECONOMIC DEVELOPMENT. 2,667,665 | ....103.078 2,747,029 2,665,000 2,667,233 (375) 2933 11/05/2013 | 06/01/2020.
677561  HA 3 | OHIO ST HOSPITAL FACILITY REVENUE..........ccocvvvvvmrmvvvvnnrnrcnnnnvvsnnnsnsssnnnsnses [ cevseni [ oo | cvvvvveverens [ coeee IFE] i 1,080,930 | ....108.425 1,084,250 1,000,000 1,024,132 (11,412) L3737 | 25,000 08/11/2009 | 01/01/2017.
742651 DK 5 [ PRIVATE EXPORT FUNDING CORPORATION.........ccoocummerrrereesrerinsernennees JRVSPIOON VR ISP OO 1= [— 997,510 | .....102.652 1,026,520 1,000,000 998,927 347 2288 | JD....... 1,000 10/06/2010 | 12/15/2017.
842475 WF 8 [ SOUTHERN CALIFORNIA PUBLIC POWER AUTHORITY.......ccccvvvvvivuvririnnnns [ [ SV TFE| i 2,421,560 | ....113.252 2,265,040 2,000,000 2,174,146 (69,670) 3.096 | MN... | coovvrrrr 17,710 | e 138,600 | 04/19/2011 05/15/2017.
880591 DS 8 [ TENNESSEE VALLEY AUTHORITY......ccooovvevirmmmernrirciiiscnnsennnsiessnsssssnsensssnnns | svveones [ oo [ evneenevnnin | v 1 ...3,926,662 | .....107.869 3,991,153 3,700,000 3,763,869 (22,486) ..3.949 | ID....... 8017 | 131,625 | 03/17/2009 | 12/15/2016.
914437 RA 8 | UNIVERSITY MASSACHSETTS BUILDING AUTHORITY......cocoooocccvcvcvcccicvcice | o | o ] e 1] 1FE 2,002,000 | ....100.722 2,014,440 2,000,000 2,001,787 (213) ...2.088 | MN..... 7,027 17,332 | 05/21/2014] 11/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation 208,518,094 XXX ...........212,165,709 206,885,000 205,266,318 (338,829) 0 0 XXX XXX | e 1,588,107 | .......... 5,514,353 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
31394R  ZY 8 [ FHLMC REMIC SERIES 2769 LB..........couvevevmmerevmmererenmnerenenssesessnssesssssssesssssssssens | seemenss | oo | evvvveene 2 | e T 1,978,265 | ....104.140 2,032,222 1,951,433 1,960,788 (1,876) 4.000 | ......3.702 [ MON... | cccocovercnnn 6,505 | .cocccveens 78,057 | 09/01/2009 | 03/15/2019.
31394T  YQ 2 | FHLMC REMIC SERIES 2770 AU 1,209,915 | ....104.138 1,229,625 1,180,765 1,191,337 (2,093) MON... | oo 3,936 | oo 47,231 | 10/22/2009 | 03/15/2019.
31394W  FL 7 [ FHLMC REMIC SERIES 2773 TB. 1,516,534 | ....104.233 1,566,047 1,502,448 1,507,174 (849) .3.816 | MON... 5,008 60,098 | 08/26/2009 | 04/15/2019.
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31394W YN 2 | FHLMC REMIC SERIES 2783 AY.........cocvvvuvvrerimmrerirmssresemssssssssssssssssssssssssssssssssens | svvsvses | oo [ covevenees 2 | L 1,357,859 | ....104.008 1,390,341 1,336,763 1,343,652 (1,293) ....4.000 1.3.694 | MONL.. | s 4,456 | 53,471 | 04/23/2009 | 04/15/2019.
31394W  GS 1 | FHLMC REMIC SERIES 2784 HJ..........ccccocoviivevimniivccsciiciscsicscsscsicsssissscsssssssssians | v | oo [ i 2 | L . 1,990,498 | ....104.617 2,081,099 1,989,255 1,989,703 (82) ....4.000 +.3.987 | MON... | s 8,831 | o 79,570 | 07/17/2009 | 04/15/2019.
31394W  AF 5 | FHLMC REMIC SERIES 2786 BC...........oocooooviiicnrniicscssciscscsiscscssscscsssisssssssisisnss | v | oo [ i 2 | T s 1,447,108 | ....104.692 1,467,763 1,401,982 1,419,177 (3,124) ...4.000 ....3.286 | MON... 12/21/2009 | 04/15/2019.
31394Y  F3 3 | FHLMC REMIC SERIES 2796 LB........cvvvvveveuerrnererrrericnesrsenensensesmsiseneensessnnns | oveneee | oo | ceerveenes 2 | e AN [— 894,331 | ....107.615 938,102 871,720 885,407 767 ...4.500 ...3.864 | MON... 05/20/2009 | 05/15/2024.
31395 MW 3 | FHLMC REMIC SERIES 2892 DB...........coommverrerreerreseennereriinseresmsessssssssssssssennns | eevernee [ o | cvvvinnnnn 2 | e (N [ 1,392,521 | .....105.155 1,449,807 1,378,733 1,383,287 (804) ...4.500 ...4.295 | MON... 12/19/2008 | 11/15/2019.
313950 RE 3 | FHLMC REMIC SERIES 2977 AY.....ccooommvmrerrverrermnenervensinssssnsnssisssnssasssseessens | coveenee | oo | coervvnies 2 | 1 ...1,913,804 | .....107.253 1,981,406 1,847 413 1,887,221 1,970 ...4.500 ...3.669 | MON... 02/08/2010 | 05/15/2025.
3137GA LA 3 [ FHLMC REMIC SERIES 3736 QB..........ccccooommmmerrvuriiiscnmncrnnnreisesssncesssennseeniss | voveene [ oo [ v 2 | 1 ....3,956,250 | .....103.989 4,159,560 4,000,000 3,987,074 11,601 ...4.000 ...4.229 | MON... 02/14/2011 | 05/15/2037.
3137A2  TH 4 [ FHLMC REMIC SERIES 3759 LW.......cocuuuuuumummmmmmmmmmmmmmmememmmmssmsmssssssmssssssssssssssnens | seeseens | oo | ceveveeee 2 | e (N 3,920,625 | .....106.191 4,179,678 3,936,000 3,928,795 3,169 ....4.000 ...4.064 | MON... 01/19/2011 | 08/15/2036.
3137AE LS 2 | FHLMC REMIC SERIES 3910 JC. 3,477,931 | ....100.807 3,429,897 3,402,440 3,456,820 (10,137) 2.000 ...1.418 | MON... 09/19/2012 | 12/15/2037.
3137AJ)  6A 7 | FHLMC REMIC SERIES 3955 BA. 3,192,900 | .....104.822 3,187,487 3,040,857 3,158,207 (16,758) 3.500 2263 | MON... 12/14/2011| 02/15/2041.
3137AJ)  HW 7 | FHLMC REMIC SERIES 3960 YH 3,483,996 | .....100.660 3,431,917 3,409,415 3,465,206 (8,808) 2.000 ....1.448 | MON... 09/20/2012 | 08/15/2040.
3137AP  BF 6 | FHLMC REMIC SERIES 4033 ED.........cooovvcverrmcrerennscrcscscscscssscsescssscsesisesesesssssess | vvvvvine | oo [ covivinees 2 | 1N [ 5,279,751 | ....101.532 5,210,095 5,131,481 5,240,857 (18,071) 2.500 ....1.845 | MON... 07/22/2014 | 10/15/2036.
3137AS Q8 0 | FHLMC REMIC SERIES 4088 PA............ccmmmmmerimmmivmsmmmmminsssmsssssssssssssssssssssssssens | svvssnns | oo [ covevnnees 2 | T s 3,578,080 | .....100.687 3,439,295 3,415,828 3,552,443 (12,301) ....3.000 +.2.229 |MON... | w8540 | o 102,475 | 10/24/2012 | 12/15/2040.
3137AV. 28 5 | FHLMC REMIC SERIES 4122 PA........oooomeeeiimceeemmmnisimmmssssssssssssmsssssssssssssssssssnns | svvssens | oo | covennnees 2 | s 1N [ 5,590,394 | ... 95.850 5,322,631 5,553,084 5,582,424 (3,359) ....1.500 ...1.356 | MON... 83,296 | 11/26/2012 | 02/15/2042.
3137AW  6M 2 | FHLMC REMIC SERIES 4125 KP..........oovvevermmerrrvrerirernsennensesssssssssensssseessens | eevvvnee | o | cvvviennnn 2 | e T 6,359,010 100.612 6,176,910 6,139,337 6,300,524 (27,306) 2.500 .. 1763 | MON... | ccovvvvevennens 12,790 | oo 153,483 | 12/17/2012| 05/15/2041.
3137AW VA 0 | FHLMC REMIC SERIES 4145 UC............cccoommmmmmrrmrreriiersncncrnseneinssssnsesssssesssones | eevvviee | o | cvvviennes 2 | e T 5,746,055 | ...... 97.181 5,610,372 5,773,117 5,749,471 1,659 ...1.500 ...1.597 | MON... 7,216 86,597 | 03/20/2013 | 12/15/2027.
3137B0 TR 5 [ FHLMC REMIC SERIES 4186 MC.........coovovevmvevevennnrsesensssscensssnsessssssssssssssssssssess | svveeene | oo | cvvvieeid 2 | e 1 ...6,067,597 | ....... 96.861 6,135,997 6,334,848 6,099,377 20,064 ....1.500 ...2.402 | MON... 7,919 95,023 | 07/22/2013 | 03/15/2028.
3137B1  MQ 2 [ FHLMC REMIC SERIES 4198 QD.........cccouummmmmmemmmmmmmemmmmmesmmmmmmssssmsssssmmssssssssesssens | sevseens | oo | cvvvveeee 2 | e 1 ..5,213,669 | ... 99.153 5,101,751 5,145,333 5,204,439 (5,508) 2.000 ...1.746 | MON... 05/22/2013 | 01/15/2033.
3137B1 XV 9 [ FHLMC REMIC SERIES 4204 HA...........ccccoooviievivevevevivevcvereviverevsvevevssscsissssisris | svveeene | oo | cvvvvece 2 | e (N 4,688,624 | .....100.054 4,669,269 4,666,749 4,687,931 (698) 2.500 ...2.395 | MON... 09/25/2013 | 05/15/2028.
3137B7 3L 1 | FHLMC REMIC SERIES 4289 WE 5,724,017 | ....102.564 5,731,959 5,588,666 5,711,475 (12,542) 3.000 .2.460 | MON... 02/20/2014 | 08/15/2031.
3137B7 TL 3 | FHLMC REMIC SERIES 4306 A 3,540,002 | .....104.240 3,529,084 3,385,537 3,529,034 (10,968) 3.500 .2.389 | MON... 05/21/2014 | 03/15/2041.
3137B9 FL 4 [ FHLMC REMIC SERIES 4314 KA 9,790,881 | ....102.226 9,779,616 9,566,662 9,783,130 (7,751) ....3.000 2464 | MON... 06/24/2014 | 12/15/2039.
3137BA 3T 7 | FHLMC REMIC SERIES 4329 KA..........coomremmmceirimmmimimmmsissssmsssssssssssssssssssssssssens | svvsnens | oo | coveennees 2 | LN [ 4,778,740 | ....102.570 4,776,906 4,657,216 4,773,665 (5,075) ....3.000 2414 I|MONL.. | oo 11,643 | oo 69,858 | 06/25/2014 | 01/15/2040.
3137BB N9 7 | FHLMC REMIC SERIES 4358 DA...........coocicvcvciciensicicrnscicicsssnsesnsssnsesssssssesssesnss | cevvvies | oo [ v 2 | T s 7,687,911 | ....102.345 7,688,005 7,511,852 7,683,391 (4,520) ....3.000 ....2.487 | MON... 18,780 93,898 | 07/23/2014 | 06/15/2040.
31416W  BC 1 | FNABITEB.........ooceeccrrrereeirecerrreiiesssnsesssssessssesesssessssssssssesssssssssssassessssses | coveneee | oo | ceevveeees 2 | TN [ 1,390,069 | .....105.790 1,415,696 1,338,213 1,393,183 (3,779) 3.500 2.260 | MON... 103,903 | 46,837 | 11/01/2010] 11/01/2025.
31415Y LW 7 | FNMAPASS-THRU POOL 993241..........cccommmenerrrerriermnneernnevenresssnsenesssessnenns | oveneee | oo | cvervvenes 2 | AN [ 1,161,091 | .....106.521 1,176,160 1,104,158 1,163,071 (4,213) ...4.000 ...2.077 | MON... 03,881 | 44,166 | 09/15/2010 | 06/01/2024.
31381Q  BW 5 | FNMAPASS-THRU 467253..........ccomrevemmrrrernnnrerennsnssssnnsssenssssssssssssssssssssssssssssenss | svsssens | oo [ covevenees 2 | e 1 ....4,748,355 | .....105.886 4,987,321 4,710,086 4,722,839 (5,345) 3.640 ...3466 | MON... | .cooovvevenneas 14,287 | oo 173,818 | 04/08/2011 02/01/2018.
31417Y  GK 7 [ FNMA PASS-THRU 15 YEAR........cceruvmmevemimmriresmreresssesesesssesesssssesssssesssssssesssess | sevseens | oo | cvvvveeee 2 | 1 ....1,558,336 | .....106.539 1,607,003 1,508,371 1,556,027 (3,729) ...4.000 ....2.873 | MON... 005,028 | 60,335 | 01/25/2011 | 10/01/2024.
31394B  MD 3 [ FNMA REMIC TRUST 2004-89 AQ........ocooucmemcmmmemcmemcncnenmncncrcscsencnesesesesssesesssssess | seveeene | oo | cevvvececd 2 | e (N [ 2,936,659 | .....107.181 3,076,399 2,870,284 2,905,626 710 ...4.500 4019 | MONL.. | oo 10,764 | .oocoveeeee 129,163 | 02/24/2010 | 12/25/2024.
31398S TN 3 [ FNMAREMIC TRUST 2010-146 PC........coooooemvvieemmmscrmersssersssssrssnsssscsesscsssssssesses | eeveeeee | oo | v 2 | e U 5,131,250 | .....103.565 5,178,250 5,000,000 5,065,051 (7,279) ...4.000 1..3579 | MON.. | oo 16,667 | .occovee 200,000 | 03/18/2011 | 09/25/2036.
3136A2 AR 4 [ FNMAREMIC TRUST 2011-110 EC 6,256,281 | ....... 98.428 6,049,235 6,145,848 6,240,303 (8,966) 2.000 .1.554 | MON... 02/25/2013 | 04/25/2041.
3136A2 MY 6 [ FNMAREMIC TRUST 2011-128 QB 3,352,684 | ....101.835 3,295,764 3,236,377 3,323,945 (12,076) 2500 1.417 | MON... 07/09/2012 | 03/25/2039.
31397S XM 1 [ FNMA REMIC TRUST 2011-40 KA. . ..417,994 | ....104.198 430,160 412,829 423,108 (858) 3.500 2724 |MON...| ... 1,204 .14,449 | 06/15/2011 | 03/25/2026.
3136A0  LP 0 [ FNMAREMIC TRUST 2011-70 ND......ocovvvvvrrrrecrrcrvrrcnnrenenennnnnnennnnescesnesensesseneeees | sevseese | oo | covvveee 2 | T s 5,170,312 | .....103.564 5,178,200 5,000,000 5,121,580 (18,753) 3.500 ...3.104 | MON... | oo 14,583 | .ooooeeeeees 175,000 | 10/20/2011 | 04/25/2037.
3136A8 ZR 4 | FNMAREMIC TRUST 2012-103 DA........coomommmmrrrerermrmneneerrerinesesssennssnesssennes | oveneee | oo | cvevvvenes 2 | e T 5,541,364 | .....103.785 5,448,863 5,250,145 5,459,635 (28,772) 3.500 .. 2425 |MON... | ccovvvvevennens 15,313 | v 183,755 | 08/15/2012| 10/25/2041.
3136AA 6K 6 | FNMAREMIC TRUST 2012-151 YA......ooociiiimmrcrniriiresssennrenseeinisssennessesssins | eeveviee | o | cvvviinnes 2 | T 4,999,053 | ....... 98.172 4,775,595 4,864,518 4,982,324 (10,397) 2.000 ...1.470 | MON... 08108 | 97,290 | 04/22/2013 | 01/25/2028.
3136A3 X9 7 | FNMAREMIC TRUST 2012-3 BA.......ccoovcmmmnrenrericimscscnnieniesessssnenssssesssssseneess | coveeene | oo | ceereneies 2 | e 1 ...3,347,074 | ....101.444 3,396,467 3,348,120 3,347,432 100 2.000 ...2.008 | MON... 105,580 | 66,962 | 01/18/2012 | 04/25/2040.
3136A5  XR 2 [ FNMAREMIC TRUST 2012-30 PB.........coovvvvcmrrmnccennrnccnnnnncccnennccneneneneneneeeeeneeeeess | svveeene | oo | cevviecccd 2 | e 1 ...3,748,996 | .....100.752 3,760,735 3,732,665 3,743,903 (2,262) 2.250 ...2.154 | MON... 8,999 | 83,985 | 03/19/2012 | 10/25/2040.
3136A4  2C 2 [ FNMAREMIC TRUST 2012-34 PB.........ccooovvcmurmncrennrnccnnnnncccnennccncneneeeseneeeseseeseess | svveeene | oo | cvvviecicd 2 | e U [ 3,623,746 | ...... 98.514 3,543,322 3,596,770 3,616,105 (2,389) 2.000 ...1.845 | MON... | oo 5995 | oo 71,935 | 03/27/2012 | 01/25/2032.
3136A5 AC 0 [ FNMAREMIC TRUST 2012-40 MG......ccocvouvvererermrmrennrenencnnsnsnnnnnssscsnsssssnesssseenes | seveeeee | oo | cvvvieee 2 | e 1 7,053,284 99.878 7,007,452 7,016,011 7,052,762 (522) 2.500 ..2.348 | MON... | ccooovicccce. 14,617 | oo 102,317 | 05/27/2014 | 04/25/2041.
3136A5 P67 [ FNMAREMIC TRUST 2012-53 PB.........ccooovvcrvrmncrcnnnnccnnnnncncnennceneseneccnenseeseseeseess | svveeeee | oo | cvvvveced 2 | e L 4,872,389 | .....100.600 4,773,339 4,744,870 4,837,185 (15,541) 2.250 1675 | MONLL | e 8,897 | ..o 106,760 | 07/16/2012 | 02/25/2041.
3136A6 4N 1 [ FNMA REMIC TRUST 2012-72 QE.....oovvvvrererrvrresnsnresssesesssssesssssssssssssssssssssssssess | svsseeee | oo | cvvvrneesd 2 | T s 2,342,223 | .....103.056 2,300,227 2,232,017 2,307,234 (12,426) ....3.000 ...1.755 | MON... 5,580 66,960 | 07/17/2012 | 01/25/2038.
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3136A7 U3 4 | FNMAREMIC TRUST 2012-84 QG JERSROORY ) [P 2 | L [ 2,598,029 | ....102.277 2,624,382 2,565,955 2,597,383 (646) eieeereen3.000 | .ii2.739 | MONLL | 6,415 | oo 51,319 | 04/21/2014 | 09/25/2031.
3136A7 5E 8 [ FNMAREMIC TRUST 2012-96 PD R [ IO 2 | T 4,165,206 | ...... 98.285 4,041,361 4,111,880 4,155,010 (7,621) 2.000 | ......1.681 | MON... 6,853 82,238 | 08/27/2012 | 07/25/2041.
3136AH U9 9 | FNMA REMIC TRUST 2013-133 VT. R [ IS 2 | T s 5,818,584 | .....102.769 5,810,383 5,653,828 5,800,541 (18,043) virrenn3.000 | .......2.348 | MON... [ ..o 14,135 | v 155,480 | 01/27/2014 | 05/25/2025.
3136AD XV 6 | FNMA REMIC TRUST 2013-26 NE. JEVSPOOON (VR IOV 2 | e RN [ 9,339,616 | .....104.851 9,351,411 8,918,762 9,307,308 (32,308) 3.500 2325 | MON... | wooverrrrrre 26,012 | oo 156,078 | 06/04/2014 | 09/25/2039.
3136AD EY 1 |FNMAREMIC TRUST 2013-36 AB JEVSPOORS (VR IOV 2 | T s 6,305,809 | .....102.716 6,303,723 6,137,041 6,285,918 (16,635) 3.000 | ......2.431 [ MON... [ wcccoverincccs 15,343 | o 184,111 | 10/23/2013 | 05/25/2032.
3136AD V4 8 | FNMA REMIC TRUST 2013-41 WG JEVSROOON VR IOV 2 | e 1 7,919,467 99.921 7,891,017 7,897,256 7,918,668 (798) 2500 | .......2.430 | MON... | coovorrrrrrres 16,453 | .o 98,716 | 06/04/2014 | 11/25/2042.
3136AJ)  QZ 2 [ FNMA REMIC TRUST 2014-14 CA ceveriee | | s 2 | e 11 ..........8,226,533 | .....103.286 8,346,875 8,081,322 8,218,847 (7,686) 3.000 | ......2.598 [ MON...| ... 20,203 | oo 161,627 | 04/22/2014 | 01/25/2033.
3136AJ K4 7 | FNMA REMIC TRUST 2014-28 ND ] o] e, v I 1 9,567,260 | .....102.370 9,571,176 9,349,590 9,557,179 (10,082) ....3.000 | ........2.451 | MON... 23373 | s 140,244 | 06/24/2014 | 03/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie: 227,368,932 XXX 227,037,357 222,945,850 226,564,176 0 (345,009) 0 0 XXX XXX XXX 530,809 5,332,520 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligation: 435,887,026 XXX .439,203,066 429,830,850 ....431,830,494 0 ...(683,838) 0 0 XXX XXX XXX ...2,118916 0,846,873 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002799 AR 5 | ABBEY NATIONAL TREASURY SERVICES PLC..........cccooocveveveveveveveviccvcvevins JIUR 123 (PR [ 1FE] s 1,498,515 | ... 99.705 1,495,575 1,500,000 1,498,644 129 v 1650 | ... 1.684 | MS...... 6,325 09/24/2014 | 09/29/2017.
03523T BP 2 | ANHEUSER BUSCH INBEV WORLDWIDE v | R e 1] AFE] o 995,180 | ....... 97.188 971,880 1,000,000 996,259 445 2.500 2555 | JJ........ 11,528 25,000 | 07/11/2012 | 07/15/2022.
046353 AF 5 | ASTRAZENECAPLC covvenne | R e 1] 1FE] s 1,015,606 | ... 99.795 997,950 1,000,000 1,010,726 (2,166) rreeene1.950 | TA2 IMS | 5579 | oo 19,500 | 09/21/2012 | 09/18/2019.
064149 C8 8 [ BANKNOVA SCOTIA HALIFAX e | L] e [ e TFE| v 1,006,880 | .....111.311 1,113,110 1,000,000 1,004,594 (654) o375 | 4288 [ I | 20,417 | oo 43,750 | 04/20/2011] 01/13/2021.
06367V HL 2 | BANK OF MONTREAL covveene | 1] 1] 1= [ 1,011,800 | .....100.961 1,009,610 1,000,000 1,009,669 (2,131) 2375 | 2121 [ Wi | i 10,292 | oo 11,875 | 01/28/2014 | 01/25/2019.
064159 CU 8 | BANK OF NOVA SCOTIA e | 1 ] i [ e 1FE] ..............1,005,330 | .....100.122 1,001,220 1,000,000 1,004,145 (1,032) 2.050 | .......1.937 | AO...... covveverenennnen SATA | 20,500 | 11/07/2013 | 10/30/2018.
06738E AD 7 [BARCLAYSPLC ceveeene | R v [ e TFE| 996,480 | ....... 99.389 993,890 1,000,000 996,585 105 2.750 2.826 | MN...... 3,896 11/03/2014 | 11/08/2019.
055451 AU 2 | BHP BILLITON FINANCE USA LTD. oo | R e 1] 1FE] v 1,098,647 | ....105.275 1,158,025 1,100,000 1,098,791 114 3.850 | .......3.865 | MS...... | ccooosvccccc 10,705 | oovoverevenan 42,350 | 09/25/2013 | 09/30/2023.
05574L  PT 9 | BNP PARIBAS / BNP PARIBAS US 1,512,650 | ....102.202 1,533,030 1,500,000 1,509,898 (2,601) 11/26/2013 | 08/20/2018.
05565Q BZ 0 | BP CAPITALMARKETSPLC 1,508,375 1,474,560 1,500,000 1,505,570 (724) 3.192 11/26/2013 | 05/06/2022.
25152R WY 5 [ DEUTSCHE BANK 1,474,484 1,462,566 1,475,000 1,474,586 102 MN...... 1,715 9,956 | 05/22/2014 | 05/30/2017.
35177P AU 1 [ FRANCE TELECOM SA U 12 ooy I IY1 o =3 I 994,680 | ....100.834 1,008,340 1,000,000 999,213 1,089 12.238 |MS..o | e 6,198 | ccccocovcnnns 21,250 | 09/07/2010 | 09/16/2015.
377373  AD 7 | GLAXOSMITHKLINE CAP PLC covvenne | R e 1] 1FE] s 1,518,815 | ....100.005 1,500,075 1,500,000 1,515,256 (1,906) 2701 IMN ] 6294 | ... 42,750 | 12/05/2012 | 05/08/2022.
448055 AC 7 [HUSKY ENERGY INC v | 1] s 1] 2FE| corinns 1,198,500 | .....109.978 1,099,780 1,000,000 1,114,060 (40,724) ...1.859 | MS...... 18,256 62,000 | 11/27/2012 | 09/15/2017.
500472 AB 1 [ KONINKLIJKE PHILIPS ELECTRONICS R 1 IO [ AFE] coeid 990,500 | .....110.996 1,109,960 1,000,000 996,352 1,009 L B8TT IMS. | s 17,569 | oo 57,500 | 03/06/2008 | 03/11/2018.
656836 AD 5 [ NORTH AMERICAN DEVELOPMENT BK e | R i [ e TFE| 998,030 | .....101.268 1,012,680 1,000,000 998,497 376 ...2.342 | AO...... 5175 23,000 | 10/03/2013 | 10/10/2018.
78008K BS 1 | ROYAL BANK OF CANADA BD CDS. e | 1 ] i [ e TFE] o 997,600 | .....101.839 1,018,390 1,000,000 999,553 456 ...2673 | JD....... 1,167 26,250 | 07/07/2010 | 12/15/2015.
78008S VD 5 | ROYAL BANK OF CANADA BD CDS. [ 1 VPP [ TFE] o 999,750 | ....... 99.453 994,530 1,000,000 999,846 49 1505 | W | 6,875 | oo 15,000 | 01/07/2013 | 01/16/2018.
806854 AH 8 | SCHLUMBERGER INVT SA........cooocovmmmmmnnmnnnnnncnnnnncnnnnncnennnncenennnenesssscesesssesesensees | covveiee | R| covveeee ] [t IFE ] i 996,600 | ....104.535 1,045,350 1,000,000 996,915 287 ....3.691 36,297 | 11/26/2013 | 12/01/2023.
822582 AJ 1 | SHELL INTERNATIONAL FIN 993,500 | ....109.746 1,097,460 1,000,000 996,449 663 43,000 | 03/03/2010 | 09/22/2019.
822582 AM 4 | SHELL INTERNATIONAL FIN ...109.579 1,095,790 1,000,000 997,277 453 4.434 43,750 | 03/18/2010 | 03/25/2020.
88165F AC 6 | TEVA PHARMACEUTICALS FINANCE 997,600 | ....102.067 1,020,670 1,000,000 999,070 483 .24,000 | 11/17/2011] 11/10/2016.
88166C AA 6 [ TEVAPHARMACEUTICALS FINANCE...........mmmmrmrcnmrmrcrnsmsnsmsmsmsssssnsnsnsnsnsnse | seveeens | R covvveeec | et IFE | 998,760 | ....100.950 1,009,500 1,000,000 999,879 260 ...3.027 | JD....... 1,333 30,000 | 06/15/2010 | 06/15/2015.
89114Q AM 0 | TORONTO DOMINION BANK e | L s [ e TFE| i 1,038,300 | .....102.540 1,025,400 1,000,000 1,029,358 (7,623) ...1.800 | MS...... 8,094 26,250 | 10/28/2013 | 09/10/2018.
89114Q AS 7 | TORONTO DOMINION BANK [ 1 PR [ 1FE 1,498,155 99.531 1,492,965 1,500,000 1,498,335 180 ..2151 ... 15,849 06/26/2014 | 07/02/2019.
891520 AA 0 | TOTAL CAPITAL cevveene | R o 1] 1FE( ..............2,031,520 | ....101.906 2,038,120 2,000,000 2,004,381 (5,672) ...2.829 | AO..... 15,451 62,500 | 12/09/2009 | 10/02/2015.
90261X FA 5 [UBSAG e | R s [ e TFE] 993,780 | .....112.494 1,124,940 1,000,000 997,531 656 5.833 | AO..co. [ v 10,542 | coovovererenn 57,500 | 04/22/2008 | 04/25/2018.
961214 CF 8 | WESTPAC BANKING CORP. e | R s [ e TFE] o 998,640 | ....100.940 1,009,400 1,000,000 998,890 250 2279 | Wi | i 10,250 | coovevvrerenen 11,250 | 01/13/2014 | 01/17/2019.
001055 AH 5 | AFLAC INC U N IOV 1] TFE] v 3,109,160 | ....102.891 3,086,730 3,000,000 3,052,395 (13,040) ...1.967 | FA...... 30,033 53,000 | 08/29/2012 | 02/15/2017.
009158 AP 1 | AIRPRODUCTS & CHEMICALS INC. IO N IOV 1] TFE] o 4,351,702 | ....108.984 4,146,841 3,805,000 4,218,166 (84,364) ..1.918 | FA..... 05/28/2013 | 08/21/2019.
010392 ER 5 | ALABAMA POWER CO. ..498,750 | ....104.334 521,670 500,000 499,795 187 ... 08/11/2008 | 01/15/2016.
010392 FE 3 | ALABAMA POWER CO. 1,047,753 | ....108.947 1,143,944 1,050,000 1,048,463 206 3.976 | JD....... 05/18/2011 | 06/01/2021.




Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE D - PART 1

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

S0l

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
025816  AY 5 | AMERICAN EXPRESS CO [ [ PR [ 1FE] s 1,000,140 | ....115.695 1,156,950 1,000,000 1,000,056 (15) cirreneenn.000 | .. 8.998 | MS.ooos | o 19,833 | oo 70,000 | 03/13/2008 | 03/19/2018.
0258M0 DA 4 | AMERICAN EXPRESS CREDIT CORP. [N [ P [ 1FE] s 1,005,500 | ....101.543 1,015,430 1,000,000 1,000,822 (1,138) 2.750 2632 | MS...... | oo 8,097 | oo 27,500 | 09/16/2010 | 09/15/2015.
0258M0 DC 0 | AMERICAN EXPRESS CREDIT CORP. [N [ OO [ 1FE] s 1,998,940 | .....102.941 2,058,820 2,000,000 1,999,602 12 2.800 | ......2.812 [ MS.... | oo 15,866 | ...ooocvvveve 28,000 | 12/12/2011| 09/19/2016.
0258M0 DP 1 | AMERICAN EXPRESS CREDIT CORP. JRVSPIOON VR ISP OO AFE| s 399,756 | .....100.016 400,064 400,000 399,774 18 2.250 2.263 |FA....... 3,400 08/12/2014 | 08/15/2019.
02666Q J7 9 | AMERICAN HONDA FINANCE CORP. JRVSPOOON VR PR OO 15I=3 [— 997,360 | ....105.775 1,057,750 1,000,000 998,121 241 reeren3.800 | ........3.832 | MS...... 10,661 38,000 | 09/13/2011 | 09/20/2021.
03076C AB 2 | AMERIPRISE FINANCIAL INC IR [ IOV 1] TFE| s 503,943 | .....104.034 517,049 497,000 497,771 (840) 5650 | ......5466 | MN...... 3,588 28,081 | 12/16/2005 | 11/15/2015.
03524B  AE 6 | ANHEUSER-BUSCH INBEV S.A [V VR IO 1] TFE| 604,320 | ....103.877 623,262 600,000 604,031 (289) 3.700 | ... 3613 [ FAL | 9,250 | s 11,347 | 03/20/2014 | 02/01/2024.
037411 AN 5 | APACHE CORP. [OOSR [ 2FE| o 2,831,400 | ....111.789 2,794,725 2,500,000 2,620,747 (35,161) cereeeeennl.000 | 05282 | FA | e, 7297 | 175,000 | 01/15/2008 | 02/01/2018.
037411 AS 4 | APACHE CORP. ..499,750 | ....108.054 540,270 500,000 499,934 30 5.632 10/02/2007 | 01/15/2017.
037833 AK 6 |APPLEINC 97.200 1,671,840 1,720,000 1,682,550 3,799 2.704 11/22/2013 | 05/03/2023.
039483  AY 8 | ARCHER DANIELS MIDLAND CO. ...111.390 2,227,800 2,000,000 1,987,333 3,507 5.669 06/11/2008 | 03/15/2018.
00206R AV 4 [AT&TINC R [ IO 1] AFE] coi 336,316 | ....101.080 335,586 332,000 332,570 (900) 2221 09/07/2010 | 08/15/2015.
00206R  AX 0 [AT&TINC R [ IO 1] AFE] s 3,263,010 | ....107.441 3,223,230 3,000,000 3,252,742 (10,268) ....2.988 09/18/2014 | 05/15/2021.
00206R AZ 5 |AT&TINC R [ IO 1] 1FE] s 1,648,972 | ....104.631 1,553,770 1,485,000 1,612,220 (16,267) ...2.466 08/15/2014 | 08/15/2021.
00206R  BM 3 | AT&T INC. JRUNUIONY OV IR 1] 1FE 998,600 98.997 989,970 1,000,000 999,120 293 .. 1431 03/20/2013 | 12/01/2017.
00206R  BR 2 |AT&TINC. IR [ IOV [ TFE| s 500,600 | ....... 99.974 499,870 500,000 500,227 (202) ....0.859 02/22/2013 | 02/12/2016.
06051G  ED 7 | BANK AMERICA FUNDING CORP. [ [ VPR [ TFE| o 504,850 | ....101.745 508,725 500,000 500,713 (1,038) ...3.482 10/15/2010| 09/01/2015.
06406H BX 6 [ BANK OF NEW YORK [ [ VPP [ TFE] o 999,150 | ....102.186 1,021,860 1,000,000 999,723 171 ...2.318 07/21/2011| 07/28/2016.
06406H BN 8 [ BANK OF NEW YORK.......cooooiiisiciiisisiesessscresssssesssssssesssesesssssesesssssesssssesesssssesesss | seveeees | oo [ | eoneen TFE | i 507,600 | ....100.069 500,345 500,000 500,068 (1,707) ..2.751 05/13/2010 | 01/15/2015.
06406H BP 3 [ BANK OF NEW YORK ...506,100 | ....110.330 551,650 500,000 503,427 (594) A48T | | s 10,606 | ....oocveveve 23,000 | 02/10/2010 | 01/15/2020.
06423A AV 5 | BANK ONE CORP. ...101.407 2,028,140 2,000,000 1,995,222 13,865 5.636 16,606 98,000 | 10/25/2006 | 04/30/2015.
071813 AU 3 | BAXTER INTERNATIONAL INC ...100.817 2,016,340 2,000,000 1,994,057 27,643 6.089 | MS.....| e 27,236 | oo 92,500 | 11/18/2008 | 03/15/2015.
071813  AY 5 | BAXTER INTERNATIONAL INC R [ IO 1] AFE] o 490,625 | ....111.392 556,960 500,000 496,180 987 5.624 | JD..ccc. [ corrrreieieen 2240 | oo 26,875 | 06/23/2008 | 06/01/2018.
071813  BF 5 | BAXTER INTERNATIONAL INC R [ IO 1] 1FE 1,504,095 95.327 1,429,905 1,500,000 1,503,296 (390) ...2.368 | FA...... 13,600 36,000 | 12/05/2012 | 08/15/2022.
054937 AE 7 | BB&T CORP. JRVSPIOON VR PR OO J151=3 [— 954,750 | .....103.988 1,039,880 1,000,000 994,185 5617 5.820 | JD....... 1,156 52,000 | 05/05/2006 | 12/23/2015.
05531F AG 8 | BB&T CORP JEVSTOORS IO IOV [ TFE| s 512,500 | .....102.302 511,510 500,000 503,188 (2,760) 2620 |MS..c.. | T s 16,000 | 07/07/2011 | 03/15/2016.
05531F  AK 9 | BB&T CORP. [V VR IO 1] TFE| o 514,615 | .....101.443 507,215 500,000 510,534 (4,081) 3452 IMSL ] 2,956 | 10,750 | 02/27/2014 | 03/22/2017.
073902 KF 4 | BEARSTEARNS & COINC [ [ VPP [ TFE| 477,480 | .....103.665 518,325 500,000 497,488 2,861 5.928 | AO...... 4,490 26,500 | 05/05/2006 | 10/30/2015.
073902 RU 4 | BEARSTEARNS & COINC JRUY [ VPP [ TFE] o 997,260 | ....115.255 1,152,550 1,000,000 998,938 297 1289 | FA | v 30,208 | oot 72,500 | 01/29/2008 | 02/01/2018.
084670 BC 1 | BERKSHIRE HATHAWAY FINANCIAL CORP.......cocoomoiencrmnincrernncrersscrcrcessenenes [ [ VPP [ 1FE] s 1,565,520 | .....106.971 1,604,565 1,500,000 1,555,250 (7,398) ...3.130 08/08/2013 | 08/15/2021.
09247X AC 5 [ BLACKROCK INC 3,996,987 | ....112.029 4,481,160 4,000,000 3,998,991 332 09/26/2007 | 09/15/2017.
09256B AA 5 | BLACKSTONE HOLDINGS FINANCEL L C 6,139,900 | ....116.783 5,839,150 5,000,000 5,858,072 ..(172,245) .2.656 05/07/2013 | 08/15/2019.
097023 AW 5 | BOEING CO ...500,000 | ....115.410 577,050 500,000 500,000 03/11/2009 | 03/15/2019.
10138M  AG 0 [ BOTTLING GROUPLLC [N [ oo I I 1 =3 I 495,925 | .....105.804 529,020 500,000 499,280 540 5.621 08/23/2007 | 04/01/2016.
10513K  AA 2 | BRANCH BROKERAGE & TRADING CO JRVSPIOON VR ISP OO AFE| 2,027,940 | ....107.172 2,143,440 2,000,000 2,005,907 (3,217) ..5441 09/29/2006 | 09/15/2016.
110122 AT 5 | BRISTOL MYERS SQUIBB CO. JEVSRIOON VR IOV [ TFE| 492170 | ....... 94.913 474,565 500,000 493,894 733 2476 | FA | e A6 | 10,000 | 07/27/2012 | 08/01/2022.
13342B  AC 9 | CAMERON INTERNATIONAL CORP. JEVSROOON VR IOV 1] 2FE] ......c....... 1,793,850 | .....112.193 1,682,895 1,500,000 1,706,862 (55,486) 229 | JJ........ 44,094 95,625 | 06/03/2013 | 07/15/2018.
134429 AW 9 [ CAMPBELL SOUP CO JU VN IOV 1] TFE] 994,900 | ....108.094 1,080,940 1,000,000 996,554 468 ..4.313 | AO..... coereeerenennnen 8972 | 42,500 | 03/31/2011] 04/15/2021.
134429 AY 5 [ CAMPBELL SOUP CO JIO [ IOV 1] 2FE| c 2,858,100 | ....... 95.560 2,866,800 3,000,000 2,859,783 1,683 ...3.199 | FA...... 31,042 11/24/2014 | 08/02/2022.
14149Y AZ 1 | CARDINAL HEALTH INC U N IOV 1] 2FE 2,494,450 99.675 2,491,875 2,500,000 2,494,575 125 ...2.448 | MN...... 7,000 11/18/2014 | 11/15/2019.
14912L  2Y 6 [ CATERPILLAR FINANCIAL SERVICES. [ [ VPP [ TFE] cod 993,430 | ....105.706 1,057,060 1,000,000 998,961 810 5.590 | MS...... 16,194 55,000 | 09/21/2006 | 03/15/2016.
14912L  3U 3 [ CATERPILLAR FINANCIAL SERVICES [N [ PR [ 1FE] s 1,021,215 | ....111.611 1,116,110 1,000,000 1,008,258 (2,248) BT | AO. | 11,506 | ..ooovcvevn 54,500 | 05/27/2008 | 04/15/2018.
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14912L  4E 8 [ CATERPILLAR FINANCIAL SERVICES [ [ PR [ 1FE] v 2,559,276 | ....119.630 2,392,600 2,000,000 2,409,679 (94,519) cevreneenl 150 | 11954 | AL v 54,022 | ............. 143,000 | 05/28/2013 | 02/15/2019.
12527G AA 1 | CF INDUSTRIES INC R [ IO 1] 2FE| o 2,458,440 | ....113.683 2,273,660 2,000,000 2,284,268 (80,926) 6.875 | ......2412 [ MN...... | oo 22017 | . 137,500 | 10/25/2012 | 05/01/2018.
17275R  AC 6 | CISCO SYSTEMS INC R [ IO 1] AFE] o 4,033,770 | .....105.502 4,220,080 4,000,000 4,005,103 (4,224) 5.500 5.384 |FA..... 78,833 220,000 | 11/15/2006 | 02/22/2016.
17275R  AE 2 | CISCO SYSTEMS INC JRTY [OV I 1] AFE| s 509,305 | ....111.762 558,810 500,000 504,362 (938) 4950 | oo 4715 | FAL ] 9,350 | e 24,750 | 02/10/2009 | 02/15/2019.
172967 EM 9 [ CITIGROUP INC. JRVSPOOON VR PR OO AFE] coier 497,860 | .....111.508 557,540 500,000 499,244 232 w8125 | .......8.183 [ MN...... 3,403 30,625 | 11/14/2007 | 11/21/2017.
191216 AV 2 | COCA COLACO. JEVSROOON VR IOV 1] 1= [— 999,130 | .....104.998 1,049,980 1,000,000 999,393 80 3.300 | ......3.310 | MS..... 11,000 33,000 | 08/03/2011| 09/01/2021.
19416Q DQ 0 [ COLGATE PALMOLIVE CO JRVOROION VR IR N AFE| 496,740 | .....100.704 503,520 500,000 499,440 ceenn 1375 | 1511 [ MNL 1,146 10/29/2010 | 11/01/2015.
19416Q DY 3 [ COLGATE PALMOLIVE CO VSRR [V IO 1] 13 = [— 985,540 | .....100.094 1,000,940 1,000,000 989,695 1,352 coreennnn2.450 | .......2.615 11/03/2011 | 11/15/2021.
20030N AR 2 [ COMCAST CORP 2,437,160 | ....112.512 2,250,240 2,000,000 2,261,638 (81,130) 5.875 .1.566 10/25/2012 | 02/15/2018.
20030N BJ 9 [ COMCAST CORP 1,556,017 | ....105.023 1,643,610 1,565,000 1,556,669 652 3.600 .3.669 02/19/2014 | 03/01/2024.
200340 AL 1 |COMERICAINC ..916,070 | ....101.340 1,013,400 1,000,000 996,004 11,467 cieeen4.800 6.023 05/05/2006 | 05/01/2015.
20825C AN 4 [ CONOCOPHILLIPS [V [ PO I I 1 =3 I 999,910 | ....110.569 1,105,690 1,000,000 999,964 9 5.200 5.201 05/05/2008 | 05/15/2018.
20826F AA 4 | CONOCOPHILLIPS CO R [ IO 1] AFE] o 999,500 | ... 95.692 956,920 1,000,000 999,592 46 ciererenni2.400 | 2406 | ID.ooees | e 1,067 | oo 24,000 | 12/21/2012 | 12/15/2022.
216871 AD 5 |COOPERUSINC. R [ IO 1] 2FE| oo 2,048,280 | ....101.212 2,024,240 2,000,000 2,002,349 (9,055) w5450 | 4974 | AO. | 27,250 | ............ 109,000 | 04/29/2009 | 04/01/2015.
22160K AC 9 | COSTCO WHOLESALE CORP JEVSTOORS (VR IOV 1 15I=3 [— 998,410 | .....109.430 1,094,300 1,000,000 999,574 177 5.500 5521 | MS...... 16,194 55,000 | 02/13/2007 | 03/15/2017.
231021 AR 7 [CUMMINS INC. JEVSRIORN VR IOV [ AFE| e 1,016,750 | .....105.191 1,051,910 1,000,000 1,015,435 (1,315) 3650 | ......3.439 | AO...... PR Ny V/1:) 02/24/2014 | 10/01/2023.
126650 BH 2 [ CVS CAREMARK CORPORATION R N IOV 1] 1= [ 735,390 | .....110.365 688,678 624,000 677,359 (21,299) 5.750 | .......2.103 | JD....... JRo—Ae e[t} 03/22/2012 | 06/01/2017.
235851 AG 7 | DANAHER CORP IR [ IOV 1] 1FE] oeieee2,090,720 | .....111.641 2,232,820 2,000,000 2,032,935 (9,793) 5.625 | .....5.034 | Mo [ v 51,875 03/20/2008 | 01/15/2018.
235851  AM 4 | DANAHER CORP.........ccccciiiimmmmmiimmmsiismsmmsssmsmmssssssssssssmsssssssssssssssssssssssssssssssssnns | v | oo | cvvseerees [ ciiid IFE ] s 513,250 | ....107.811 539,055 500,000 509,030 (1,273) 3.900 | .......3.574 | JD....... cevrerieneeneennnn 433 07/15/2011 | 06/23/2021.
24422 QF 9 | DEERE JOHN CAP CORP.......cccooommmmmmmiriiirinmnnnnnsisissssssssssssssssssssssssssssssssssnss | vovneess | oo | cvvviinens [t IFE | i 993,800 | .....109.582 1,095,820 1,000,000 998,199 720 5.500 5.585 11,917 10/16/2007 | 04/13/2017.
250847 EJ 5 | DETROIT EDISON CO. 998,440 98.575 985,750 1,000,000 998,797 144 2.650 .2.668 1,178 06/19/2012 | 06/15/2022.
25468P  CB 0 [ DISNEY WALT CO.....ooouummrermmmmmvmmmmmnenssmssssssssssssssssssssssssssmssssssssssssssssssssssssssssssssens | seveeess | oo [ vsvesvivens | evene IFE | v 2,661,925 | .....112.594 2,814,850 2,500,000 2,557,357 (17,657) 5.875 5.033 | JD....... ,528 03/19/2008 | 12/15/2017.
260003 AE 8 | DOVER CORP........ccocociiivicvciviivciscsccvcssssvssssssssmsnsssssmsssmsnsssssssssssssssssmsmsssssssnses | vovevnie [ oo | cvevereen [ et IFE ] i 3,940,420 | .....103.458 4,241,778 4,100,000 4,082,628 20,947 v 4875 5430 |AO. | o 42,196 11/03/2006 | 10/15/2015.
26138E  AQ 2 | DR PEPPER SNAPPLE GROUP INC JEUSSOORY ) R L [ 2FE| e 2,030,814 | ....... 97.694 2,009,565 2,057,000 2,037,272 3,663 2.000 2202 | Moo | 18,970 | coovvverevenen 41,140 | 03/21/2013 | 01/15/2020.
263534 BX 6 [DUPONTE | DE NEMOURS & CO. JEVSTOORS VR IOV [ AFE| 2,466,080 | ....100.831 2,520,775 2,500,000 2,498,667 6,249 ceerrenh 750 | 5012 [ MSeii | s 34,965 [ ..o 118,750 | 02/18/2009 | 03/15/2015.
263534 BZ 1 [DUPONTE | DE NEMOURS & CO. JEVSTOORS IO IOV [ 1= [— 990,690 | ....110.518 1,105,180 1,000,000 994,799 894 e 8825 | e A TA2 | M| e 21,326 | oo 46,250 | 12/15/2009 | 01/15/2020.
26442C AD 6 | DUKE ENERGY CAROLINAS LLC R [ IOV 1] TFE| 499,265 | .....111.067 555,335 500,000 499,717 77 rirn5.100 | ..il5.119 | AO...... 5,383 25,500 | 04/09/2008 | 04/15/2018.
26442C AG 9 | DUKE ENERGY CAROLINASLLC U [ IOV 1] TFE| 498,550 | .....118.543 592,715 500,000 499,318 148 w1000 | ........7.041 [ MN...... 4472 35,000 | 11/12/2008 | 11/15/2018.
263901 AC 4 | DUKE ENERGY INDIANA INC JIO [V IOV 1] TFE] o 971,250 | ....105.956 1,059,560 1,000,000 981,845 2,862 3.750 | o120 | et | v 17,292 | oo 37,500 | 01/28/2011 | 07/15/2020.
278058 DC 3 | EATON CORP JUU [ IOV 1] 2FE| oo 3,244,082 | ....107.562 3,431,228 3,190,000 3,227,341 8,537 5.300 | ......5.720 | MS.oooo | v 49,781 | oo 127,200 | 08/23/2007 | 03/15/2017.
278642 AB 9 | EBAYINC 1,972,472 | ....100.770 2,015,400 2,000,000 1,995,411 5,714 ceerenne 1625 32,500 | 11/12/2010 | 10/15/2015.
278642 AE 3 |EBAYINC 1,123,526 1,067,558 1,125,000 1,123,853 136 2.600 2615 .29,250 | 07/19/2012| 07/15/2022.
278642 AK 9 |EBAYINC ...498,895 494,935 500,000 498,958 63 2875 | ........ - 07/23/2014 | 08/01/2021.
29157T  AA 4 | EMORY UNIVERSITY 1,647,330 | ....115.380 1,730,700 1,500,000 1,580,234 (15,192) 5625 | .....4347 |IMS...... | oo 28,125 | oo 84,375 | 03/19/2010 | 09/01/2019.
29250R AN 6 | ENBRIDGE ENERGY PARTNERS L P 1,227,020 | .....113.264 1,132,640 1,000,000 1,141,628 (41,224) rerren8500 | ........2.028 | AO...... 13,722 65,000 | 11/27/2012 | 04/15/2018.
29379V AL 7 | ENTERPRISE PRODS OPER LLC JEVSRIOON VR IOV 1] 2FE]| coinns 3,340,018 | ....114.234 3,044,336 2,665,000 3,078,543 | .oovoooevcrcrrreveiiinn | o (121,033) 6.650 | ... 1.773 [ AO.ccces | o 744 177,222 | 10/25/2012 | 04/15/2018.
30231G AC 6 | EXXON MOBIL CORP JEVSROOON VR IOV 1] 1FE| .............1,035,840 | ....103.165 1,031,650 1,000,000 1,035,654 (186) cirrerenn376 | 2,725 | MS...... 9,352 12/12/2014 | 03/15/2024.
31677A  AA 2 | FIFTH THIRD BANK CINCINNATI JUUUY [ VPP [ 1= [ 740,220 | ....100.321 1,003,210 1,000,000 740,220 w750 | 10460 [ FAL. | o 19,792 | v 47,500 | 10/24/2006 | 02/01/2015.
337158  AF 6 | FIRST TENNESSEE BANK N A MEMPHIS TENN........oooovcmimmmninnnnniccnnnnncnnnnniees JIO [ IOV 1] FE| o 2,497,975 | ...... 99.743 2,493,575 2,500,000 2,498,019 44 2950 | ......2.967 | JD...... 8,194 11/18/2014 | 12/01/2019.
337738 AM 0 | FISERVINC U N IOV 1] 2FE| oo 3,025,950 | ....100.993 3,029,790 3,000,000 3,024,282 (1,668) 3.500 | .......3.377 | AO..... 26,250 52,500 | 05/28/2014 | 10/01/2022.
354613 AG 6 | FRANKLINRES INC IO N IOV 1] AFE] o 4,492,754 | ....110.909 4,436,360 4,000,000 4,458,131 (34,623) cereenen8625 | .....2.349 | MN...... 21,069 92,500 | 08/12/2014 | 05/20/2020.
369550 AU 2 | GENERAL DYNAMICS CORP. 988,800 96.391 963,910 1,000,000 990,953 1,033 2250 | 2377 [ MNLc | 2,875 | oo 22,500 | 11/21/2012 | 11/15/2022.
369622 SM 8 | GENERAL ELECTRIC CAPITAL CORP 1,121,530 | ....114.199 1,141,990 1,000,000 1,089,494 (12,848) 5.300 3.653 | FA...... 20,611 53,000 | 06/08/2012 | 02/11/2021.
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36962G 4R 2 | GENERAL ELECTRIC CAPITAL CORP. [ [ PR [ AFE] o 436,508 | .....109.524 438,096 400,000 431,082 (4,940) cirrerenn8375 | 2.889 | MS.ooo. | o 5104 | oo 17,500 | 11/25/2013 | 09/16/2020.
36962G P65 | GENERAL ELECTRIC CAPITAL CORP. [N [ P [ 1FE] s 1,916,176 | ....100.732 2,014,640 2,000,000 1,997,613 13,091 v 4875 ] ..5.564 |MS...... | e 31,687 | oo 97,500 | 08/22/2007 | 03/04/2015.
369604 BC 6 | GENERAL ELECTRIC CO. [N [ OO [ AFE] o 998,900 | ....110.931 1,109,310 1,000,000 999,602 123 5.250 5.265 | JD....... 3,646 52,500 | 05/27/2008 | 12/06/2017.
369604 BE 2 [ GENERAL ELECTRIC CO JEVSTOORS (VR IOV 1] AFE| s 501,985 | .....100.256 501,280 500,000 500,528 (679) verrrn0.850 | ........0.713 | AO...... RO :1:) 11/05/2012 | 10/09/2015.
370334 BF 0 [ GENERALMILLS INC JEVSTOORS (VR IOV 1] 2FE] corinnd 502,900 | .....100.939 504,695 500,000 500,107 (488) 5200 | ........5.098 | MS...... 7,511 06/09/2008 | 03/17/2015.
377372 AD 9 | GLAXOSMITHKLINE CAP INC JEVSROOON VR IOV 1] 1FE( ..............1,990,300 | ....112.652 2,253,040 2,000,000 1,996,091 1,023 5650 | .....5715 |MN..... | ceovvvverenneas 14,439 05/28/2008 | 05/15/2018.
377372 AH 0 | GLAXOSMITHKLINE CAP INC [V VR IO 1] 1= [— 983,490 | ....... 98.741 987,410 1,000,000 984,107 617 2.800 3.020 | MS..... | 8,011 08/20/2014 | 03/18/2023.
38141G  EA 8 | GOLDMAN SACHS GROUP INC. 1,219,675 | ....100.128 1,251,600 1,250,000 1,249,835 4,068 cereenen5.125 | 5465 | M | e 29,540 11/10/2005 | 01/15/2015.
38141G  FG 4 | GOLDMAN SACHS GROUP INC. 1,005,690 | ....111.097 1,110,970 1,000,000 1,002,091 (610) 5.950 5.874 26,940 01/11/2008 | 01/18/2018.
38259P AB 8 [ GOOGLE INC. 1,882,843 | ....107.294 2,038,586 1,900,000 1,888,336 1,590 3.625 3.734 035 05/16/2011 | 05/19/2021.
406216 BD 2 | HALLIBURTON CO. ...507,805 | ....100.910 504,550 500,000 506,967 (715) 3.500 3.307 | FA...... 292 | . 17,306 | 10/28/2013 | 08/01/2023.
40414L  AA 7 |HCPINC 2,364,640 | .....113.883 2,277,660 2,000,000 2,213,287 (65,061) 6.700 | .......3.047 [ Iooceccis | o 56,206 | ............. 134,000 | 08/16/2012| 01/30/2018.
427866 AP 3 | HERSHEY CO R [ IO 1] AFE] s 3,688,028 | ....107.521 3,951,397 3,675,000 3,677,712 (1,515) cieren5.450 | .....5.403 | MS...... 66,762 200,287 | 10/26/2006 | 09/01/2016.
428236 AM 5 | HEWLETT PACKARD CO R [ IO 1] 2FE| oo 1,004,920 | ....107.950 1,079,500 1,000,000 1,001,426 (606) w5400 | 5330 |MS. | e 18,000 | ..ovoveveven 54,000 | 02/14/2008 | 03/01/2017.
428236 AS 2 [HEWLETT PACKARD CO JEVSTOORS (VR IOV [ 2FE]| corenn 2,053,800 | .....110.370 2,207,400 2,000,000 2,020,134 (5,711) 5500 | .......5.152 | MS..cee | v 36,667 [ .cooooveeenns 110,000 | 03/13/2008 | 03/01/2018.
438516 AX 4 [HONEYWELL INTERNATIONAL INC JEVSRIORN VR IOV [ AFE| i 2,041,820 | ....110.928 2,218,560 2,000,000 2,015,690 (4,462) 5.300 5.029 [MS... | v 35333 [ oo 106,000 | 03/12/2008 | 03/01/2018.
40428H PN 6 |HSBC USAINC [ [ VPR [ 1FE] ............. 1,499,085 1,499,565 1,500,000 1,499,112 27 2375 | ......2.388 | MN...... 4,750 11/05/2014 | 11/13/2019.
446438 RG 0 | HUNTINGTON NATIONAL BANK. IR [ IOV 1. 2FE| ..............2,995,260 2,981,760 3,000,000 2,996,010 750 2.200 2233 02/26/2014 | 04/01/2019.
457153  AE 4 | INGRAM MICRO INC 2,122,300 2,163,860 2,000,000 2,059,515 (20,714) 5.250 | .......4.062 11/02/2011] 09/01/2017.
458140 AM 2 | INTEL CORP. 1,493,595 1,491,075 1,500,000 1,494,780 580 2.700 | .......2.749 12/04/2012 | 12/15/2022.
459200 GJ 4 | INTERNATIONAL BUSINESS MACHS 2,528,125 2,786,100 2,500,000 2,509,235 (3,083) 5.700 5.551 10/12/2007 | 09/14/2017.
459200 HE 4 | INTERNATIONAL BUSINESS MACHS ...999,500 993,300 1,000,000 999,547 47 v 1.875 ] .......1.886 2,39 | . 07/11/2014 | 05/15/2019.
459200 HP 9 | INTERNATIONAL BUSINESS MACHS 1,495,710 | ....102.176 1,532,640 1,500,000 1,496,227 373 3.375 | .......3.409 21,094 08/08/2013 | 08/01/2023.
46623E  JP 5 [ JP MORGAN CHASE & CO. [N [ OO [ AFE] o 501,140 | ....100.298 501,490 500,000 500,094 (423) v 1.875 ] 1789 06/29/2012 | 03/20/2015.
478160 AQ 7 | JOHNSON & JOHNSON JEVSTOORS VR IOV [ AFE| 2,126,178 | ....111.325 2,226,500 2,000,000 2,041,248 (14,446) 5550 | ......4.705 04/25/2008 | 08/15/2017.
46625H GY 0 | JP MORGAN CHASE & CO. JRVSPIOON VR PR OO AL5I=3 [— 499,070 | .....111.884 559,420 500,000 499,659 99 6.000 6.025 12/13/2007 | 01/15/2018.
46625H HS 2 | JAMORGAN CHASE & CO JRVOROION VR IR N 1FE( ..............1,048,220 | ....108.398 1,083,980 1,000,000 1,039,639 (6,332) cereennn 8400 | ........3.607 08/20/2013 | 07/22/2020.
46625H JJ 0 | JPMORGAN CHASE & CO. [ [ VPP [ 1FE| .oiiern2,934,840 | ... 98.931 2,967,930 3,000,000 2,935,080 240 3.375 | ......3.679 12/18/2014 | 05/01/2023.
48121C YK 6 | JAMORGAN CHASE BANK JRUY [ VPP [ TFE| o 497,855 | ....110.988 554,940 500,000 499,222 252 6.000 | ........6.062 09/09/2008 | 10/01/2017.
487836 BH 0 | KELLOGG CO JUU [ IOV 1] 2FE| c 2,193,437 | ....100.523 2,171,297 2,160,000 2,177,114 (7,028) ceeeen 1750 | 1410 08/27/2012 | 05/17/2017.
489170 AD 2 | KENNAMETAL INC 2,008,060 98.942 1,978,840 2,000,000 2,005,697 (1,113) .2.586 11/05/2012 | 11/01/2019.
49327X  AB 6 | KEY BANKNA 2,145,540 | .....105.083 2,101,660 2,000,000 2,033,896 (27,674) .3.958 09/13/2010 | 03/03/2016.
49326E  ED 1 [KEYCORP MEDIUM TERM NTS BE 3,068,820 | .....112.860 3,047,220 2,700,000 3,002,056 (43,287) 3411 06/11/2013 | 03/24/2021.
494368 BH 5 | KIMBERLY CLARK CORP R [ IO 1] 1FE 984,740 98.515 985,150 1,000,000 988,742 1413 ...2.573 02/06/2012 | 03/01/2022.
50540R  AK 8 | LABORATORY CORP AMERICAN HOLDINGS...........ccoommmmrerrreveemrmrrernenreennes U [ IO [ 2FE] con 2,204,285 | .....100.873 2,199,031 2,180,000 2,193,177 (4,807) 1964 | A | v 17,062 | oo 47,960 | 08/28/2012| 08/23/2017.
548661 CH 8 | LOWES COSINC JEVSRIOON VR IOV 1] TFE| 498,750 | .....103.372 516,860 500,000 499,877 149 5.032 | AO...... 5278 25,000 | 10/20/2005 | 10/15/2015.
548661 CK 1 |LOWES COSINC JEVSROOON VR IOV 1] 1FE( ..............2,960,340 | ....107.522 3,225,660 3,000,000 2,991,207 4,547 XY NN .YO PN [N 34,200 [ ..o 162,000 | 10/16/2006 | 10/15/2016.
548661 CQ 8 [LOWESCOSINC ceveeiee | | s 1] TFE] 998,180 | ....110.240 1,102,400 1,000,000 998,935 174 ...4.648 | AO..... ceeveeerenennnn 9,764 | 46,250 | 04/12/2010 | 04/15/2020.
559080 AE 6 | MAGELLAN MIDSTREAM PARTNERS LP. JIO [ IOV 1] 2FE| o 1,661,955 | ....116.850 1,554,105 1,330,000 1,562,866 (47,932) 02451 | M| 40,169 | .ooooverered 87,115 | 11/27/2012 | 07/15/2019.
571903 AL 7 | MARRIOTT INTERNATIONAL INC U N IOV 1] 2FE| oo 2,010,380 | .....102.378 2,047,560 2,000,000 2,008,790 (1,424) ...3.288 | AO..cco. | coovevicis 14,250 | oo 70,875 | 11/18/2013 | 10/15/2020.
57636Q AB 0 | MASTERCARD INC RV [ [P [ {13 = [— 995,710 | .....102.646 1,026,460 1,000,000 995,899 189 13427 | AO.c | coced 8438 | oo 16,969 | 03/26/2014 | 04/01/2024.
579780 AJ 6 | MCCORMICK & CO INC R [ IO 1] AFE] o 991,380 | ....104.732 1,047,320 1,000,000 992,388 736 ..3.603 |MS..... | v 11,667 | .oovoverevene 36,167 | 08/14/2013 | 09/01/2023.
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581557 AV 7 | MCKESSON CORP NEW........cococoommmurmminmncnmsencsnscscscsssssesssssssssssssesssssssssssssessssssss | v [ o | covensie 1] 2FE| crrriinnn 2,597,848 | .....108.599 2,389,178 2,200,000 2,363,296 (72,803) 5.700 2475 | MSe | o 41,800 | ........... 125,400 | 09/12/2011 03/01/2017.
58933Y  AA 3 [MERCK& COINCNEW........ooorrvrvmnrnrrnnrrrnnvnnnnsnncncnssnncnnsssesesssssesssssssssssssesesssseess | svsseess | oo | cvvvveeees 1] AFE] v 996,980 | ....108.205 1,082,050 1,000,000 998,055 280 3.875 L3911 P | 17,868 | ..ooovevevene 38,750 | 12/07/2010 | 01/15/2021.
59156R AN 8 [METLIFE INC.....ooooiiiieiccicsscssscscscsssssssscssssssssssssssssssssssssssssssssssssssssssssssssss | svvseese | oo | cevvveee 1] 1FE] s 1,762,711 | ....101.922 1,865,173 1,830,000 1,825,199 10,112 5.000 5.591 | Do [ o 4,067 | oo 91,500 | 09/12/2007 | 06/15/2015.
59156R AR 9 | METLIFE INC.....oovooerrccrrrrieriinsmnsesrnssessisnssenesssssssssssssesssssessssnsensssssssssnnnses | coveneee | oo | ceevvvenes [ 1= (- 1,003,500 | .....116.352 1,163,520 1,000,000 1,001,542 (364) 6.817 8768 | FA oo | v 25753 | oo 68,170 | 08/12/2008 | 08/15/2018.
59156R  BH 0 | METLIFE INC....ovvooorrccrrrrieriiinsserenssessssssenesssesssssesssssessssssssssnsesssssssssenneses | coveneee | oo | veevveenes 1 1= [— 1,013,940 | .....102.624 1,026,240 1,000,000 1,013,245 (695) 3.600 ...3432 | AO...... 8,100 | coovevererene 18,000 | 06/03/2014 | 04/10/2024.
594918  AC 8 [ MICROSOFT CORP.......cooeurervviiiimseressisviissenssssessississssessssssssssssssessssssssssnns | svvennns [ oo [ consererniens | vvveens 1FE ...1,489,750 | .....109.864 1,647,960 1,500,000 1,494,881 1,026 ...4.200 ...4.286 | JD....... 5,250 63,000 | 06/24/2009 | 06/01/2019.
594918 AW 4 [ MICROSOFT CORP.......cocurrrviiiiiiimcrnsisciiisssesssssessassssnsesssssssossssessssssssssssnss | soveonee | oo [ eveneees 1] 1FE ...1,293,604 | .....107.014 1,391,182 1,300,000 1,294,184 539 3.625 3684 | UD....... 2,094 | i 48,303 | 12/03/2013 | 12/15/2023.
595620 AH 8 | MIDAMERICAN ENERGY CO. 2,003,500 | ....111.301 2,226,020 2,000,000 2,001,333 (372) 5.300 5.277 |MS..coe | v 31,211 | 106,000 | 04/10/2008 | 03/15/2018.
61747W  AF 6 | MORGAN STANLEY. ...995,800 | ....114.795 1,147,950 1,000,000 997,175 378 5.750 5.806 01/20/2011 | 01/25/2021.
620076 BB 4 | MOTOROLA SOLUTIONS INC 2,968,500 | .....101.451 3,043,530 3,000,000 2,969,526 1,026 3.750 3.910 09/17/2014 | 05/15/2022.
637071 AJ 0 | NATIONAL OILWELL VARCO INC 1485492 | ... 94.004 1,410,060 1,500,000 1,487,865 1,357 2.600 2714 03/25/2013 | 12/01/2022.
637432 HT 5 | NATIONAL RURAL UTILS COOP FIN........cooovvvrvrvmnrnrnrncnnnrencnnnenscnnesnnseenensneeenes | i [ o | covisiis 1] 1FE] v 2,518,655 | ....109.249 2,731,225 2,500,000 2,505,477 (2,205) ....5.450 .5.347 | AO..o. | v 30,656 | ......ooconnr 136,250 | 02/15/2008 | 04/10/2017.
637432 KT 1 | NATIONAL RURAL UTILS COOP FIN.......ccovvvvvrvrvmnrnrnnncnnnnencnnnenscenesssneesensneseses | v [ o | coviniis 1] AFE] o 997,770 | ....111.365 1,113,650 1,000,000 999,183 237 ....5.450 54T | FA | e 22,708 | oo 54,500 | 01/15/2008 | 02/01/2018.
638612  AK 7 | NATIONWIDE FINANCIAL SERVICES INC......covvvvvvrvvnrrrrvrenrrrrvenesennseseceneseseeess R [ IO 1] 2FE| oo 5,270,207 | ....112.510 5,299,221 4,710,000 5,248,345 (21,862) 5.375 3.330 [ MS.... | oo 67,510 | ........... 126,581 | 09/19/2014 | 03/25/2021.
674599  BY 0 [ OCCIDENTAL PETROLEUM CORP..........ccccommmrrrmrerermmnernnnrensmnsssseesssesssnnes | woveonne | oo [ oveneees 1 15I=3 [— 999,770 | .....106.124 1,061,240 1,000,000 999,851 21 ...4.100 4103 | FA | s 17,083 | oo 41,000 | 12/13/2010] 02/01/2021.
68268N  AB 9 | ONEOK PARTNERS LP.......cooocrvvrveviiicrnnervrriciinissnssessiesssssssssssessssssssssssesesssssss | covennne | oo | coervvnies 1] 2FE]| coiinns 2,514,748 | ....107.368 2,308,412 2,150,000 2,310,883 (89,677) ....6.150 1789 A | i 33,056 [ ..ooove 132,225 | 09/13/2012| 10/01/2016.
68389X  AG 0 [ ORACLE CORP......coovemvrrrnernrnnenennnnnenssnsenesssesenesssssssesssesssssssesssssssssssssesssssssessssss | sesseeee | oo | covvveeens 1] 1FE ....3,624,840 | ....112.126 3,363,780 3,000,000 3,436,837 (92,366) 5.000 L1644 1 | s 72,083 | ..oooovvenens 150,000 | 12/12/2012 07/08/2019.
68389X AP 0 [ ORACLE CORP.......coovcvernrnernrnnenennnnnenennsenesssesesesssssssesssesesssssesssssssesssssesssssssessssss | sevseeee | oo | covvveeens 1] 1FE ..1513,260 | ....... 97.410 1,461,150 1,500,000 1,510,697 (1,235) 2.500 ...2.399 | AO..... e LT | 37,500 | 11/28/2012 | 10/15/2022.
68402L  AC 8 | ORACLE CORP.........ccccieiietieveseceresessresessseresssesesesssesesssssesesssesesssisesasssssesssssssssiss | v [ oo | cvveesie 1] TFE] o 972,390 | ....104.791 1,047,910 1,000,000 996,137 3,512 5.250 ...5.638 | JJ.... 24,208 52,500 | 10/24/2006 | 01/15/2016.
713448 BH 0 | PEPSICOINC ...994,860 | .....110.571 1,105,710 1,000,000 997,953 536 5.000 5.066 50,000 | 05/19/2008 | 06/01/2018.
713448 BX 5 |PEPSICOINC 1,005,300 | .....100.052 1,000,520 1,000,000 1,000,461 (2,583) 0.750 0491 02/15/2013 | 03/05/2015.
713448 CG 1 | PEPSICOINC ..419,985 | ... 98.388 442,746 450,000 423,071 2,790 2.750 .3.602 | MS... 4,125 12,375 | 11/22/2013 | 03/01/2023.
717081 DB 6 | PFIZER INC 2,535,520 | ....116.339 2,326,780 2,000,000 2,370,821 (84,518) ...5.200 1622 IMS | e 36,511 [ s 124,000 | 01/14/2013 | 03/15/2019.
717081 DH 3 | PFIZER INC.......coiiccicccccccccicccccssssssssnmssssssssssssssssssssssssssssssssssssssssssssssssses | sosssnes | oo | cosessins 1] AFE] o 991,870 | ....101.126 1,011,260 1,000,000 992,103 233 ....3.000 13107 | ID | e 1,333 | e 15,000 | 09/18/2014 | 06/15/2023.
72650R AT 9 | PLAINS ALL AMERICAN PIPELINE L P......ccrvvvreemrmrennnnrenrnnrsnencnnsenessssssesenns | overeee | oo | cvevvvenes [ 2FE]| coreennn 2,444,740 | ....113.444 2,268,880 2,000,000 2,268,091 (76,507) ...6.500 1.2.300 |MN..o | v 21,667 | oo 130,000 | 08/27/2012| 05/01/2018.
69349L  AG 3 [ PNC BANK .....cooiecrrevveerirseenrrevesssssesssssssssssssssesssssssssssanssssssssssssesssnsesssesees. | soveenns | oo [ woensees [ 1= [— 991,260 | ....... 95.766 957,660 1,000,000 992,619 831 2.700 ...2.806 | MN...... 4,500 | oo 27,000 | 05/07/2013 | 11/01/2022.
693476 BM 4 [ PNC FUNDING CORP..........cccoommmmmmmrriiiiiimmisnrnsisisiicsssenesssessssssssssesssssssssenssesens | soveonne | oo [ eveneees 1] 1FE ....1,997,580 102.696 2,053,920 2,000,000 1,999,134 243 2.700 ...2.126 09/14/2011| 09/19/2016.
74005P  BA 1 [ PRAXAIR INC....oovvvrvevrrivrrnnnnnnnnnnsnsennnnnsnenssssssesssssesesssssesssssesssssssesssssssssssssssesssessssss | svsseees | oo | covvveeens 1] 1FE ..1,493910 | ....... 98.208 1,473,120 1,500,000 1,495,526 567 ....2.450 ....2.496 02/01/2012 | 02/15/2022.
740189  AK 1 | PRECISION CASTPARTS CORP.........ccocmmmemmmimiminenivemssenesssesssesssssssssssesssssesssssens | sosssses | oo | covessiee 1] 1FE] v 1,999,023 | ...... 98.800 1,976,000 2,000,000 1,999,400 192 ...1.250 ...1.260 01/11/2013 | 01/15/2018.
742718  BZ 1 | PROCTER & GAMBLE CO.......ccoovomicrmncrcncnmnnrcrnncsnscssscscsnsssescsssssesssssssssssssssssssess | covviie | o | cvvveeeee] [ it IFE ] il 986,000 | ....104.045 1,040,450 1,000,000 998,340 1,654 ...4.850 ...5.030 12/20/2005 | 12/15/2015.
742718 DN 6 | PROCTER & GAMBLE CO ...505,780 | ....111.352 556,760 500,000 502,699 (582) ...4.700 02/10/2009 | 02/15/2019.
743315 AN 3 | PROGRESSIVE CORP OHIO. 4,585,088 | .....107.125 4,707,072 4,394,000 4,568,670 (16,639) 3.750 .3.088 04/17/2014 | 08/23/2021.
74432Q AJ 4 | PRUDENTIAL FINANCIAL INC ...954,380 | ....105.355 1,053,550 1,000,000 992,781 5,594 5.500 06/23/2006 | 03/15/2016.
74432Q  AY 1 | PRUDENTIAL FINL INC MTNS BOOK.........cooocicrmiciciennicicrnicieinsciniescscsnsessieseseses | oo | oo [ o [ v FE| oo 985,866 | ....110.419 1,104,190 1,000,000 995,515 1,639 ...6.100 ....6.300 12/14/2007 | 06/15/2017.
69362B  AY 8 | PSEG POWER LLC........ocierrerrrrieriimssserenssesssssssenesssesssssssssenssssessssssnsessssses | oveneee | oo | veevvvenes [ 2FE] o 514,200 | ....105.346 526,730 500,000 509,990 (1,341) ...4.150 ...3.798 09/22/2011 | 09/15/2021.
744448  CC 3 [ PUBLIC SERVICE CO COLO.......ccmvemmncrnrrreeiimssssnessiesisnsnssssessssssssssssesssssensns. | soveenne | oo [ oveneees [ 1= [— 994,600 | ....112.975 1,129,750 1,000,000 997,273 536 ...5.125 ...5.195 05/28/2009 | 06/01/2019.
74456Q BK 1 | PUBLIC SERVICES ELECTRIC GAS CO .......cccoommmmrrvmrieisvesmrecnrssivnsrmsessensenes | eevvvvee | o | cvvvvnnnns 1] 1= [— 995,200 | .....100.388 1,003,880 1,000,000 995,264 64 3.050 ....3.106 X 11/04/2014 | 11/15/2024.
76009X  AA 6 [ RENSSELAER POLYTECHNIC INST........ccoiciiveveiereccrersccvcressanmssssmmessssmennnes | seveeene | oo | cevvveeees 1] 1FE ....3,403,580 | ....114.120 3,423,600 3,000,000 3,317,361 (39,569) 5.600 3529 | MS.. | oo 56,000 [ ...ocooveneer 140,000 | 06/24/2014 | 09/01/2020.
749685 AR 4 | RPMINTERNATIONAL INC......ocooomuurevemmmmmirisininesisssssesssesssssssssssssesssssssssssssesesssess | cvsssses | oo | covessiee 1] 2FE| cins 3,527,400 | ....113.652 3,409,560 3,000,000 3,379,173 (72,031) ...8.125 13254 | AO.coo. | v 38,792 | ..o 183,750 | 11/27/2012| 10/15/2019.
797440 BG 8 | SANDIEGO GAS & ELECTRIC CO.....cocoovuvvrerevmrerevernserensrssesssssesesssssssssssssssssnss | sosssses | oo | coveesie 1] 1FE] v 2,194,346 | .....104.090 2,289,980 2,200,000 2,199,295 768 5.300 5.338 | MN..... [ v 14,899 | oo 116,600 | 05/16/2007 | 11/15/2015.
808513  AD 7 | SCHWAB CHARLES CORP NEW..........cocuumivummmererimmrenenmseresssssesesssssesssssesssssssesens | sosseses | oo | coveesie 1] TFE] v 5,544,000 | .....109.840 5,492,000 5,000,000 5,534,730 (9,269) ...4.450 ...2.384 | JJ.... 11/24/2014 | 07/22/2020.
824348 AP 1 | SHERWIN WILLIAMS CO 2,003,990 99.310 1,986,200 2,000,000 2,003,533 (521) ....1.350 ...1.289 | JD....... 07/11/2014 | 12/15/2017.
828807 CN 5 | SIMON PROPERTY GROUP LP..........cccovvvvvrvvvrrrvrvnnnrrnnnnnrnsnsnnnssssssssssssssssssesseees | vevsvine | oo | cveveeei [ 1FE 1,551,165 | ... 97.910 1,532,291 1,565,000 1,553,636 1,234 2.750 2.851 | FA.... 12/19/2012 | 02/01/2023.
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84755T  AA 5 | SPECTRAENERGY CAP LLC.......oooiiriiniievcicsnscscsssnscssscsescsssssesssssssesssssesssssiss | v [ o | coveniis 1] FE| oo 3,248,873 | ...111.116 2,973,464 2,676,000 KNOZIK: STV N BV (108,054) 6.200 ...1.850 | AO..co. | v 35,026 | ............ 165,912 | 03/21/2013 | 04/15/2018.
85744N  AA 9 [ STATE STREET BANK & TRUST CO......oovvvvvvrvvnnnnnnnccncnccnccncnnnecencsnsesesenesesenens | veveeess | oo [ | v 1FE] v 3,377,533 | .....104.580 3,534,804 3,380,000 3,379,658 312 5.300 5310 | W | s 82,603 | ............ 179,140 | 11/09/2006 | 01/15/2016.
857477 AN 3 | STATE STREET CORP.......cocvvmrvrvvrrnrvnnrcrvnnnnnnsnennerssnnensssnsnesssssssssssssssssssesssssseees | vovsvi [ oo | covvveevevees [ v AFE] o 998,980 | ....101.495 1,014,950 1,000,000 998,985 5 3.300 ...3.312 | JD....... 1,467 12/10/2014 | 12/16/2024.
857477 AL 7 [ STATE STREET CORP........coomcrrmrrevrrnenrersvenessssssssesssssssssssssssesssssssssssssennss | svveenns [ oo [ cvneerernrens | vvvenns 1FE 2,573,130 98.591 2,612,661 2,650,000 2,581,391 6,839 ...3.100 ..3464 | MN..oo. | oo 10,497 | oo 82,150 | 11/22/2013 | 05/15/2023.
86787G  AG 7 | SUNTRUST BANK .....ccvrrrvverimmmnnerreerissinseenssssissnesenessssssssssssnssesssssesssesensenes | eeveenee | o | wovesenneens [ evvere 2FE] coriiiinenn 295,184 | ....102.737 322,504 314,000 312,188 2,583 5.000 5.893 | MS... 05,233 | s 15,700 | 08/15/2007 | 09/01/2015.
871503  AG 3 [ SYMANTEC CORP.........ccccimmmmrrrricriinsserrnnieisisssssessssssssssssssesssssssssssssesssssssss | sovennes | oo [ eveneees [ 2FE ...1,978,120 | ....101.228 2,024,560 2,000,000 1,996,244 5183 2.750 3.021 | MS... 16,194 55,000 | 05/12/2011 | 09/15/2015.
871829 AL 1 | SYSCO CORP......ccoooirreerrrrissenrrisssssssissssssssssessssssssssssssssssssssssssssssssssesssssns | eesense | oo [ vvveeenns 1] 1FE ...3,023,130 | .....110.952 3,328,560 3,000,000 3,008,504 (2,457) 5.250 ...5.150 | FA..... 02/14/2008 | 02/12/2018.
871829  AQ 0 [SYSCO CORP.......cccooommrmrriiiisssnsrsssiiiisssssssssssssssssssnssssssssssssssssssssssessssssssss | sossone | oo [ vvveneee | el IFE | i 987,220 | ....... 98.376 983,760 1,000,000 990,173 1,174 2.600 ..2.747 | JD....... 06/06/2012 | 06/12/2022.
87612E AV 8 | TARGET CORP. ..997,130 | .....107.721 1,077,210 1,000,000 998,275 274 3910 07/13/2010 | 07/15/2020.
87236Y AA 6 | TD AMERITRADE HLDG CORP. 4,009,626 | .....114.792 4,006,241 3,490,000 3,998,044 (11,582) 2440 11/18/2014 | 12/01/2019.
878237 AF 3 | TECH DATA CORP 2,024,240 | .....103.302 2,066,040 2,000,000 2,013,960 (4,806) 3479 | MS... 10/25/2012 | 09/21/2017.
882508 AU 8 | TEXAS INSTRUMENTS INC 3,023,640 | ...... 97.633 2,928,990 3,000,000 3,017,566 (3,669) LAB1T | FAG ] e 20,350 | coovoveren 49,500 | 05/02/2013 | 08/03/2019.
883556 AS 1 | THERMO FISHER SCIENTIFIC INC.....ccoovvvvvrvvvncrvrnnennvenncnnenennnennnnnennnnnsnenensnsees | v [ o | covisiis 1] 2FE| oo 2,039,580 | .....100.829 2,016,580 2,000,000 2,003,281 (9,647) 2703 |MN.c | e, 10,667 | .oovoveverenen 64,000 | 02/03/2011| 05/01/2015.
887315 BJ 7 | TIME WARNER COS INC.......cooomvmrermmmrmremmsismmmmmsesmsssmsssmsssssssssssssssssssssssssssssssssens | sevsves [ o | covvvvevvvnes [ oo 2FE| o 3,776,580 | .....114.600 3,438,000 3,000,000 3,428,929 [ oo | e (148,177) 1958 | AO. | v 45017 | ... 217,500 | 08/15/2012 | 10/15/2017.
89233P 4R 4 | TOYOTAMOTOR CREDIT CORP......ccvvvverivmrernnnreviireenerssenessssmsssenssssenssen. | oveneee | oo | cvervvenes 1 TFE| v 1,398,054 | .....102.171 1,430,394 1,400,000 1,399,579 398 12830 | v | s 18,511 | v 39,200 | 01/05/2011| 01/11/2016.
89233P 58 1 | TOYOTAMOTOR CREDIT CORP.......ccvvvvviimrernnnicviisssencnnsevessssssssensssssssne | oveneee | oo | cvervieies 1] AFE| i 3,119,910 | ....101.868 3,056,040 3,000,000 3,060,228 (29,193) 1048 | | e 28,871 | oo 61,500 | 12/11/2012 | 01/12/2017.
91159H  HC 7 [USBANCORP........oivvrenrcernnncncenisnescessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sveseees | oo | cvvvveeens 1] 1FE ...1,539,307 | ....100.997 1,565,454 1,550,000 1,540,671 1,132 1.3.094 | MS.oo | v ERECV I 46,500 | 11/20/2013 | 03/15/2022.
90520G  AA 4 | UNION BANK......ooooueruemiimmmmiiemmmmsmssmssesssssssssssssssssssesssssssssssssssssssssssssssssssssesssessssnens | vevevens | oo [ comveersnsens | cvevens 1FE ...3,071,471 | ....106.070 3,150,279 2,970,000 2,988,103 (12,465) ..5.480 | MN..oooo | oo 24544 | ... 176,715 | 01/19/2007 | 05/11/2016.
907818  CV 8 | UNION PACIFIC CORP..........comevevemmmivimmmsninimisssinssesssssssessssssnssssssssssssssssssssssesssens | osssnes | oo | cvvvemrees [ ccicd IFE ] s 481,580 | ....100.118 500,590 500,000 499,869 3,231 15550 | Wi | s 11,240 | oo 24,375 | 06/11/2008 | 01/15/2015.
907818 DY 1 | UNION PACIFIC CORP ...996,690 | ....102.672 1,026,720 1,000,000 996,797 107 .3.288 12,549 08/07/2014 | 01/15/2025.
911312 AH 9 | UNITED PARCEL SERVICE INC 1,998,040 | ....111.547 2,230,940 2,000,000 1,999,289 209 5513 50,722 01/10/2008 | 01/15/2018.
911312 AQ 9 | UNITED PARCEL SERVICE INC ..998,670 | ...... 98.031 980,310 1,000,000 998,943 122 2465 |AOC...... . .24,500 | 09/24/2012] 10/01/2022.
913017 BM 0 | UNITED TECHNOLOGIES CORP. 1,996,120 | ....111.168 2,223,360 2,000,000 1,998,634 416 15400 | Do | v B TT8 | 107,500 | 12/06/2007 | 12/15/2017.
913017 BR 9 | UNITED TECHNOLOGIES CORP..........oocvcrvrercrcrnrercrnicrcrcneinscnnsnsesenssesesssssesessss | v [ o | o 1] 1FE] s 1,499,965 | ....110.914 1,663,710 1,500,000 1,499,990 (1) 4500 JAO..... | v 14,250 | oo 67,500 | 03/31/2010 | 04/15/2020.
920355  AF 1 [ VALSPAR CORP......rvvrveiimirscrrrnreismissessesssssssssssssssssssssssssnsesesssssssssssensessses. | soveenns | oo [ oveneees [ 2FE| corinns 3,643,200 | .....117.148 3,514,440 3,000,000 3,393,569 (79,168) ...4.006 | JD....... 109,667 | e 217,500 | 09/14/2011] 06/15/2019.
92343V BC 7 | VERIZON COMMUNICATIONS INC......ccvvvvvrivmrrrrernnnrerimmrercnennrenessssssssenssnsens. | overeee | oo | ceevvnenes 1] 2FE| corinns 5,557,524 | ....102.229 5,520,366 5,400,000 5,524,437 (15,721) 13430 | MNL | s 31,500 [ oo 189,000 | 03/21/2014 | 11/01/2021.
927804 FH 2 [ VIRGINIA ELECTRIC AND POWER CO..........occvommmmrnrviviirssnnennesiesinnssnseeennss | woveone [ oo [ vvenenes 1] 1FE ....2,361,360 | .....112.037 2,240,740 2,000,000 2,270,873 (57,246) ...1.848 | JD....... 278 | 100,000 | 05/29/2013 | 06/30/2019.
931142 BY 8 | WAL MART STORES INC....coovvvvvnrrnrrncnnnnnnnennnnnennnnnneenenssenssnsesesssseesssssesssssseeseesss | vovevene [ oo | cvvvvennennes [ v TFE] o 957,940 | ....101.975 1,019,750 1,000,000 997,261 5277 15062 | e | i 22,500 | oo 45,000 | 12/20/2005 | 07/01/2015.
931142 CP 6 | WAL MART STORES INC....coovvvvvrnrnrnncnnnnnnncnnnincnnnnnncenenscenesnnesesssscesesssesesssseesessss | vovevene [ oo | covvveneennns [ v TFE| o 492,250 | .....108.920 544,600 500,000 496,432 783 31T | FA ] 8594 | oo 20,625 | 01/30/2009 | 02/01/2019.
931142 CZ 4 | WAL MART STORES INC....coovrvvvrnrnrnncnnnnnnnennnnncnnnnnicenenssenssenesesssscesesssesesssseesessss | vovevene [ oo | covvvenennnns [ v TFE| o 498,095 | .....104.600 523,000 500,000 498,819 181 3.295 | AO.co | oo 2979 | oo, 16,250 | 10/18/2010 | 10/25/2020.
931142 DJ 9 | WAL-MART STORES INC ...500,975 | ....101.289 506,445 500,000 500,751 (181) A3 11,727 | 10/03/2013 | 12/15/2018.
931427 AA 6 | WALGREENS BOOTS ALLIANCE INC 3,018,270 | .....100.509 3,015,270 3,000,000 3,017,855 (415) .2.567 9,675 11/18/2014 | 11/18/2019.
25468P CE 4 | WALT DISNEY COMPANY. 1,008,990 | ....108.096 1,080,960 1,000,000 1,002,005 (1,091) 16,562 56,250 | 05/22/2007 | 09/15/2016.
942683 AE 3 | WATSON PHARMACEUTICALS INC 3,543,660 | ....113.424 3,402,720 3,000,000 3,353,372 (69,550) 3353 | FAL | v 69,417 | .cccccc... 183,750 | 03/06/2012 | 08/15/2019.
94980V AA 6 | WELLS FARGO BANK .......covvvevemrmnererrvciiisissnnsessensessssssssenssssssssssnesessssssesssens | ovennne | oo | cvvvevenrens [ oo AFE| 2,862,360 | .....100.398 3,011,940 3,000,000 2,997,816 19,872 5444 | FA | s 56,208 | ............ 142,500 | 10/17/2006 | 02/09/2015.
94974B EV 8 | WELLS FARGO AND CO.....cooovimmmnnerrieriesenmnessnssisssssssssssssssessssesssssssssns | coveenns | oo | cvvveveivens [ v 1= [— 997,930 | .....111.266 1,112,660 1,000,000 998,600 189 .. 4626 | AO...... | coovevvevinnnns 11,500 | oo 46,000 | 03/22/2011] 04/01/2021.
94974B FA 3 | WELLS FARGO AND CO......oooovvmmmnnerriiriiesesnrenssssissssssnsssssssssassssesssssssssens | coveenns | oo | cvvveveirens [ i TFE| o 500,500 | .....100.096 500,480 500,000 500,021 (180) ..1.214 | FA.... 2,396 6,250 | 04/25/2012 | 02/13/2015.
94974B GA 2 [ WELLS FARGO AND CO.....cccouuuuummmurmrimsmmmmmimsmsassssmsmsassssssssssssmsssssssssssssssssanns | seneeeee | oo [ ovvnnnnnn | coevee TFE] 997,300 | ....100.626 1,006,260 1,000,000 997,375 75 ...3.332 | MS... 10,267 09/02/2014 | 09/09/2024.
96332H  CE 7 [WHIRLPOOL CORP........ccovvrvvvmmrrrmemmnnnsnnnnssssssssssssssssssssssssssssssssssssssssesssssssssssssenss | seeseens | oo | coveeeeens 1] 2FE| cins 3,272,850 | ....109.615 3,288,450 3,000,000 3,269,660 (3,190) 13323 | Do | e LAV - 70,500 | 11/25/2014 | 06/01/2022.
983024 AJ 9 JWYETH. .o | e | o] e 1] 1FE 518,325 | ....105.281 526,405 500,000 503,440 ....4.863 | FA.... 10,389 04/15/2009 | 02/15/2016.
3299999. _Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 394,047,154 XXX o402342549 | . 379,514,000 390,526,394 0. (2,182,070) 0 0 XXX XXX | 4440114 | .......14,531,611 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 394,947,154 XXX o 402342549 | .......... 379,514,000 | .......... 390,526,394 0. (2,182,070) 0 0 XXX XXX ] 4440114 | .......14,531,611 XXX XXX




oL'ol3a

Statement as of December 31, 2014 of the Medical Mutual of Ohio

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
Totals
7799999. Total - Issuer Obligations. 662,464,835 XXX e 074,734693 | ..o 644,719,000 654,593,246 0 (2,627,734) 0 0 XXX XXX XXX | 6,400,943 | ........21,601,442 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 251,469,067 XXX 251133140 | ... 246,469,881 250,433,873 00 (407,340) 0 0 XXX XXX XXX 595148 | ......... 6,104,591 XXX XXX
8399999. Grand Total - Bonds. ........913,933,902 XXX 925,867,833 891,188,881 905,027,119 0].....(3,035,074) 0 0 XXX XXX XXX | .........6,996,091 | ........27,706,033 XXX XXX




L3

Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 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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Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 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)

G0176J 10 9 [ALLEGION PUBLIC LTD CO....ccoiiiisscrssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sovevens R 5,340.000 296,156 | ........55.460 296,156 257,106 1,757 35,347 35,347 L | 02/28/2014.
250639 10 1 | DESWELL INDUSTRIES INC.......coiiiiccsssscssscssssscssssssscsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssi | sovese R 35,443.000 63,797 | ..........1.800 63,797 63,797 5,316 7,119 22,714 (15,595) L | 04/11/2013.
29258Y 10 3 [ ENDEAVOUR SILVER CORP.........ciiiiiictiicccssiccssssssscssscsssssssssssssssss sttt | covevens L. 30,000.000 64,800 | ..........2.160 64,800 70,116 (5,316) (5,316) L | 12/16/2014.
¥23592 20 0 [EUROSEAS LTt | covevens R v 69,982.000 53,179 0.760 53,179 53,179 (5,893) 39,842 (45,735) L |01/10/2014.
G5785G 10 7 | MALLINCKRODT PUBLIC LTD CO R 2,800.000 277,284 ..99.030 277,284 118,488 130,956 130,956 L | 08/22/2013.
B3905A 10 1 | NATUZZIS P A...coooiieeiiseesetsesseiisses i sssssssss st sessnssse s esesssssnne | coneeies {2 [ 115,329.000 | .oocovvevvvccrns 178,760 178,760 178,760 (54,315) 61,846 (116,161) L [ 10/13/2014.
641069 40 B [ NESTLE S A . .coiiiireiiienreisssessisssessssisessssssssssssssssssss st sssssssssssssssssssessssssnesssssssssssssssssssnans | sernees R 5,000.000 367,080 367,080 368,868 7,756 (40) (40) U [ 12/09/2013.
780259 20 6 [ROYAL DUTCH SHELL PLC.....coouuereiiieerisineseisisessisssssssssessessssesssessssssssssssssssssssssesssssessssssnenss | seronees R 5,500.000 368,225 368,225 383,355 17,391 (23,760) (23,760) L | 03/20/2012.
BB579Y 10 1 [ BM CO.iuiiiiriiiiiieriiiiiseeesiissssesssesssssesssssssssssssssssssssssssss s ssssnssssssssssnnns | soverens +3,000.000 | i 492,960 | ..... 164.320 492,960 248523 10,260 72,210 72,210 L | 03/09/2012.
002824 10 0 | ABBOTT LABS......cocurmivveenrierensnsserenssesenssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssssssssssesssssesssssssessssseeenes | sossinss | soe | cosssonssnnd 6,200.000 | ..oooovevevvvenenens 279,124 45.020 279,124 163,496 5,456 41478 41478 L | 04/12/2012.
00287Y 10 9 [ABBVIE INC....ooooeuericeuesueeummesesssssmsssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnenens | sovevens 6,000.000 392,640 65.440 392,640 199,867 11,220 75,780 75,780 L | 01/24/2013.
01167P 10 1 | ALASKA COMMUNICATIONS SYSTEMS GRP. .123,000.000 220,170 209,977 (3,691) (3,691) L | 11/24/2014.
012423 10 9 |ALBANY MOLECULAR RESH INC 5,000.000 407,000 104,496 144,450 144,450 L | 12/16/2014.
014491 10 4 |ALEXANDER & BALDWIN INC .2,750.000 107,965 107,965 106,546 468 (6,793) (6,793) L | 08/21/2013.
02005N 10 O [ALLY FINANCIAL INC.....ocvveevirrinrererimesssensssessssssssessssssssesssssssesssesssssesssesssssesssesssssesssnsssesssenss | severeee | eon | serersenes 16,500.000 389,730 23.620 389,730 400,131 (10,401) (10,401) L [ 08/14/2014.
00164V 10 3 | AMC NETWORKS INC......vvvevrmrrrerssrrsesnsssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssnens | sosssees 2,020.000 128,815 63.770 128,815 131,726 (8,767) (8,767) L | 08/21/2013.
032332 50 4 [ AMTECH SYSTEMS INC....ccivvieirrmsernereereesssssesseesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses. | sosonans 25,000.000 255,000 ....10.200 255,000 90,176 81,000 81,000 L | 04/10/2013.
037833 10 0 [APPLE INC....ovooireierrereiiesereimssesiesessesssenssss e sssssse s ssss s sssssss s sssssesssssssssssssssssssens | sesnees cervenenenen 5000000 | s 772,660 | ... 110.380 772,660 500,937 11,700 218,473 218,473 L | 03/25/2014.
039483 10 2 | ARCHER DANIELS MIDLAND CO. reeerenennn0,500.000 338,000 52.000 338,000 183,305 6,240 55,900 55,900 L [01/31/2012.
043632 10 8 |ASCENT CAP GROUP INC 2,432.000 128,726 52.930 128,726 128,726 (22,890) 56,467 (79,357) L | 08/23/2013.
044103 10 9 | ASHFORD HOSPITALITY TR INC 23,400.000 245232 ....10.480 245232 237,515 2,808 3,301 7,717 7,717 L | 10/27/2014.
044104 10 7 | ASHFORD INC......ooooomeiiiiuiviviiimssissmssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssesssnns | soveree 268.000 25,192 ....94.000 25,192 13,908 11,284 11,284 L | 11/13/2014.
L0 S L T N Y N IVPOPOPORY VPR I 14,000.000 470,260 33.590 470,260 429,556 25,760 (21,980) (21,980) L | 12/19/2012.
05275N 20 5 [AUTOBYTEL INC.......cooiiimiimmimiimmmimmmmmmmmimmsmssamssssssssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenes | sovevens 23,860.000 260,074 ....10.900 260,074 204,957 55,117 110,584 (55,467) L | 03/24/2014.
05366Y 10 2 [ AVIAT NETWORKS INC.....ccoovvrerrvrirerirnrerienersrniesssnsessesssssssssssesssessssssssssssssssesssssssssssssssesssss | sevesene | eve | evereennns 190,077,000 | covrvvivncrinnnens 205,616 .....1.500 205,616 175,264 33,465 108,043 (74,578) L [ 11/04/2014.
054540 10 9 [ AXCELIS TECHNOLOGIES INC......covvvorrrrermmsrreermnsissssssessssssssssssssssssssssssssssssssssssssssssssssssssessssssnes | sernnes 358,400 2.560 358,400 172,705 20,576 20,576 L | 02/11/2014.
00246W 10 3 |AXTINC. 265,860 2.800 265,860 203,106 45218 16,969 28,249 L | 10/20/2014.
058516 10 5 | BALLANTYNE STRONG INC.........cccoommemrerrriiiirminenenirssiecsesesesnsessnssessssessssssssssesssesssssssssnessseessssens | soviere | coe | svvvenesrnn 16,000,000 | oo 66,240 w4140 66,240 66,460 (220) (220) L [11/13/2014.
064058 10 0 [ BANK OF NEW YORK MELLON CORP.......ccoouuereimmerimmmnsinmssssesmssssesesssssssessssssssssssssssssnssseses. | sovensee | vee | wornereenns 15,000.000 | ..oooovvveecd 608,550 ...40.570 608,550 353,498 9,900 84,450 84,450 L [ 02/06/2013.
067774 10 9 | BARNES & NOBLE INC......ooirerevecemmmeseeriesissssseeessessssssssssssssssesssssssssssssssssssssssssssssssssssssssesees. | cosnnans 3,437.000 79,807 23.220 79,807 59,556 20,251 20,251 L | 05/27/2014.
09238E 20 3 | BLACKHAWK NETWORK HOLDINGS INC........ocoouevevevermveriieneresinesesssssesesssssesesssssesssssesesssssesssssesessees | sovevens 5,572.000 210,009 ....37.690 210,009 129,946 80,062 80,062 L | 04/24/2014.
110122 10 8 | BRISTOL MYERS SQUIBB CO......coouvuiiimmeiuimimmiiismmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | ovsnnns | e | soveessenens 10,000.000 590,300 59.030 590,300 322,127 3,700 14,400 58,800 58,800 L | 08/03/2012.
056032 10 5 | BTU INTERNATIONAL INC.....coooiiiciicssssicssssscsssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssss | svvesess | ave | iiannnnnd 40,930.000 132,859 132,859 90,293 9,659 9,659 L | 07/22/2013.
12811R 10 4 | CALAMOS ASSET MANAGEMENT INC 20,000.000 266,400 266,400 198,794 11,000 29,600 29,600 L | 10/31/2013.
131193 10 4 | CALLAWAY GOLF CO 0,000.000 385,000 301,538 2,000 (36,500) (36,500) L [ 05/16/2013.
16444H 10 2 | CHEROKEE INC 9,350.000 374,616 260,997 968 113,619 113,619 L [ 05/28/2014.
171871 10 6 [ CINCINNATIBELL INC ...oocourirrieieiereneseeeesssseseceessessesseeesesssssssssesesssssssssssessssosssessessessssesssesess | censeeee | oo | eoreeeneens 77,757.000 | cocovvrvivrnns 248,045 248,045 244,088 (24,948) (24,948) L | 02/18/2014.
17275R 10 2 [CISCO SYSTEMS......ovieiuerrireeriiseesesssssesesssesssssssssssssssssssesssssssessssssssssssssssssssssssssssssessssssssssssns | soveneee | eee | eoeereeens 12,000.000 | ..ooooovviieanee 333,780 333,780 254,610 8,880 64,620 64,620 L | 02/06/2013.
191216 10 0 | COCA COLA CO...oummrrirrmmerrirnnsrsssesssssessssssesssssssssssssssssssssssssssssssssesssssssssssssssssssssessssnssssssnnnsss | aeveens | ooe | svvesnseens 11,500.000 | .ovovvrrncrirennee 485,530 42220 485,530 399,127 14,030 10,465 10,465 L {01/11/2013.
19421R 20 0 | COLLECTORS UNIVERSE INC.....cooioirereereemmssreeneeressimsssesessssssssssssssssssesessss s ssssssssssssssssssssssss | covonns 5,320.000 110,975 20.860 110,975 82,433 6,916 19,737 19,737 L | 11/2212013.
20825C 10 4 [ CONOCOPHILLIPS 6,000.000 414,360 69.060 414,360 335,398 17,040 (9,540) (9,540) L|01/11/2013.
219350 10 5 |CORNING INC 23,000.000 527,390 22.930 527,390 289,721 9,200 117,530 117,530 L | 02/06/2013.
221006 10 9 | CORVEL CORP.........covcvvvrrrrrrnrrnninssnsnnnssssssnssssssssesssssesssssssssssssssesssesssssssesssssssesssssesssssssssssesssesssssesssssess | sosesess | cve | oinnionns 5,000.000 | ....ooocovvvvceeen 186,100 37.220 186,100 170,325 (47,400) (47,400) L | 08/23/2013.
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222660 10 2 | COURIER CORP......cciteescccssscssssscsesssssesssssssssssssesssssesssssssesssssesasssesssssssesssssisssssssesssssesesssosisisins | avvevess | eve | s 10,000.000 | .ocovcvvcvccrene 149,200 ...14.920 149,200 87,400 8,400 (31,700) (31,700) L | 11/16/2012.
227483 10 4 | CROSS COUNTRY HEALTHCARE INC......ooocvomincrirnicneriscncsenesesesssesssesssesesesssesesssesesssssssssssesesssssssisss | sovese 27,500.000 343,200 ...12.480 343,200 178,821 115,621 115,621 L | 06/17/2014.
228903 10 0 | CRYOLIFE INC.....ooovvrvvvevrrrrrvcnrinvnnsnsssnsessssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssess | sosssess | aoe | osonnnens 15,000.000 | coccovcvcccccreens 169,950 ..11.330 169,950 64,905 1,763 3,600 3,600 L | 12/15/2011.
12646R 10 5 | CSTBRANDS INC......icecescsscessssssssss st | seieie 5,000.000 218,050 ..43.610 218,050 158,334 313 1,250 34,450 34,450 L | 08/23/2013.
237194 10 5 | DARDEN RESTAURANTS INC 763,949 763,949 645,841 17,440 118,108 118,108 L | 10/13/2014.
239359 10 2 | DAWSON GEOPHYSICAL CO 110,070 110,070 720 41,799 (41,799) L[ 11/12/2014.
253827 10 9 |DIGIRAD CORP 416,162 203,121 19,090 64,578 64,578 L | 02/06/2014.
260095 10 4 [DOVER DOWNS GAMING & ENTERTAINMENT INC.......coocmmrerirnennirnereisssssesssssesssrsssssesssss | wevensee | oee | eornereeens 10,000.000 verr.8,300 8,300 8,300 365 6,865 (6,500) L | 12/30/2013.
263534 10 9 [DUPONT E | DE NEMOURS & CO.....coourrrirmmnreimmeeresmssssssssssssssssssssesssssesssssssssssssssssssssssssssnns. | seronees 9,000.000 665,460 665,460 420,943 16,560 80,730 80,730 L [12/11/2012.
285229 10 0 |ELECTRO SCIENTIFIC INDUSTRIES INC........cooovrrvrerirnrencninennncisenncnsnssnsesssssssesssssssssssessssssessssseessenes | ceveeee 32,051.000 248,716 248,716 218,267 10,056 36,080 111,311 (75,231) L | 05/14/2014.
291011 10 4 |EMERSON ELECTRONIC CO....ocoomiierermrirmsicmsnsescssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | svveeees | eve | vonnnnonns 7,000.000 | ..ooooeeerrnc 432,110 432,110 364,949 12,320 (59,150) (59,150) L | 02/13/2013.
291087 20 3 | EMERSON RADIO CORP..........ccovrvmnrrrnrincnnrnnnnennnnsesessnesesesssesssssssesssssesssssssssssssesssssesesssssssssssesesssssesess | sosesess | ave | iionnns 132,735.000 | .ocvvccvcvccrens 139,372 139,372 139,372 55,300 (599) 66,481 (67,080) L | 11/24/2014.
30162A 10 8 |EXELISINC 15,230.000 266,982 266,982 249,717 1,573 811 17,265 17,265 L | 10/02/2014.
30231G 10 2 | EXXON MOBIL CORP. .5,000.000 462,250 462,250 415,224 13,500 (43,750) (43,750) L | 02/13/2013.
357023 10 0 |FREIGHTCARAMERINC 5,000.000 131,550 131,550 90,647 1,200 (1,550) (1,550) L | 09/10/2013.
30281V 10 8 [FTD COS INC.....cooieirreierimserirsessseesesissesssssesssesssssss s sssessssssssnssssesssesssssssssssssssssesssssssssssnnss | sevesene rerrerrnnnnD,466.000 | s 190,326 190,326 178,179 12,244 12,244 L [ 11/07/2013.
35952W 10 3 | FUEL SYS SOLUTIONS INC......cvmirrevrrmrreersrreesssereesssnnssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssss | sesssons | ove | svvesssnees 17,500.000 | ..o 191,450 191,450 181,577 9,873 9,873 L | 08/19/2014.
369604 10 3 [ GENERAL ELEC CO...oourvcrmurrirnrisseseeisssessissssessssnsssesssssssssssssssssssssssssssssssssssssssssssssssesssssnsssses. | sernees 22,000.000 555,940 555,940 454,704 5,060 19,360 (60,720) (60,720) L |02/13/2013.
382410 40 5 [ GOODRICH PETE CORP......ocoiimrveerreisicereisssesesssssssssssssssssesssssssesssssssessssssssssssssssssssesssssssssssnnns | seronees 22,500.000 99,900 99,900 98,800 (60,634) 103,269 (163,903) L [ 12/02/2014.
40650V 10 0 |HALYARD HEALTH INC .3,480.000 | .o 158,236 158,236 132,812 25,423 25,423 L | 11/18/2014.
413833 10 4 |HARRIS & HARRIS GROUP INC .125,000.000 368,750 368,750 391,718 (3,595) (3,595) L | 11/25/2014.
419879 10 1 | HAWAIIAN HOLDINGS INC. 5,000.000 | ....ooccoorrrcecc 390,750 390,750 83,196 246,300 246,300 L | 05/01/2013.
422819 10 2 |HEIDRICK & STRUGGLES INTERNATIONAL INC....cooooveverererincrercssscrensscsescssscsenssesescsssesesssssessssseses | cvvevees | cve | s 11,500.000 265,075 265,075 147,463 5,980 33,465 33,465 L | 10/26/2012.
42805E 30 6 [ HESKA CORP......cooommmiiiiiviiiiiissssisssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sosssons | oos | sossessssss 25,000.000 | ...ooovcrrernc 453,250 453,250 145,000 235,250 235,250 L | 07/02/2013.
42833L 10 8 |HHGREGG INC.......coovvvvvvverrvvvcrvnnsssnnnsssssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssosees | soveiess | ave | sssennnees 11,019.000 | i 83,414 83414 59,274 24,139 24,139 L | 11/20/2014.
438516 10 6 | HONEYWELL INTERNATIONAL INC......ovvererriererereriressrsesessessesssessssssessessessssssssssssessssessssens | sonesees 6,000.000 599,520 599,520 350,204 11,205 51,300 51,300 L [ 02/06/2013.
439038 10 0 [HOOKER FURNITURE CORP..........cimmmrerrmmmressmmrrensssssssssssssssessssssssssssssssssssssssssssssssssssssssssssnssssss. | sernnes 5,000.000 85,850 85,850 57,986 2,000 6,154 6,154 L | 02/06/2014.
449172 10 5 |HYSTER YALE MATLS HANDLING INC 2,960.000 216,672 216,672 220,750 2,027 (18,439) (18,439) L | 08/21/2014.
451100 10 1 [ICAHN ENTERPRISES LP cereenennnn,000.000 | 369,880 369,880 404,041 18,000 (34,161) (34,161) L | 04/04/2014.
45245A 10 7 | IMATION CORP......ccvvvirmririreeisieeseessssesssssssssssssssssess st ssssssssessssssesssssssssssssessssssnsnnsens | vovesees | aon | ooeeeeseoned 94,025.000 356,355 356,355 277,552 20,087 69,978 (49,891) L[ 11/13/2014.
458140 10 0 |INTEL CORPORATION.......ccoomimrmmrrmininrinisnissesssssssss s | coseri 20,000.000 725,800 725,800 444,895 18,000 206,700 206,700 L | 11/27/2012.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES..........ccoovovvrvrrnrrennrenennnennnnneenesneennenneessssnsenssseensssssesnssnesenes | sovsiese | aoe || oo 1,400.000 | .ocooccvrrccrees 224616 | ... 160.440 224,616 261,776 5,950 (37,982) (37,982) L | 04/19/2013.
461203 10 1 | INVACARE CORP......ocoouiuiuimeiimiimmimimissmssamssssssssssssasssssasssssssssssssssssssssssssssssssssssssssssssssssmsssssssssssssmsssssnns | soseress | eve | osesannnens 12,500.000 | .occoccvcvrccrnens 209,500 ....16.760 209,500 186,298 156 588 (69,920) (69,920) L | 04/28/2014.
464285 10 5 |ISHARES GOLD TRUST.....ccovvuumrmrmmmrmmmrimmsssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sosesess | ave | osevenees 212,093.000 | .....cccccceee. 2,426,344 ..11.440 2,426,344 2,591,404 (165,060) (165,060) L | 07/08/2014.
46428Q 10 9 |ISHARES SILVER TRUST ..66,931.000 | .....cccccccc. 1,007,981 ....15.060 1,007,981 1,007,981 342,452 (342,452) L | 07/08/2014.
46432F 84 2 |ISHARES CORE MSCI EAFE ETF .107,000.000 5,919,240 55.320 5,919,240 6,604,971 183,535 (685,731) (685,731) L [ 05/19/2014.
46564T 10 7 |ITERIS INC 0,742.000 | ..o 155,604 | .........1.715 155,604 136,964 (30,379) (30,379) L [07/17/2014.
46625H 10 0 | J P MORGAN CHASE & CO.....couervreiiviimnrcrreiressinseenesssessssssesssssssssssssssssssssssssassssssesssesssssonsenss | aevvvene | oee | seveervvnees 10,000.000 | ..ooooovveeennnd 625,800 | ........62.580 625,800 409,284 15,600 41,000 41,000 L | 05/11/2012.
47012E 10 6 | JAKKS PAC INC.....coovmriieireiiisercesiscrresssne st sssesssssssesssssesessssssenssssssessssssssssssssssssssssssssssssssnns | vovesees | won | oosevernnn 45,000.000 | ..oovvovinneenad 306,000 | ...........6.800 306,000 235,971 3429 3,429 L | 10/23/2014.
478160 10 4 [ JOHNSON & JOHNSON......covvuumrivimrerimmissrissesissssssssssssessssssesssssssssssssssssssssssesssssesesssssssessssens | sevonees rerreneneeen 5000000 | i 731,990 | ....... 104.570 731,990 451,358 19,320 90,860 90,860 L [ 03/20/2012.
49428) 10 9 | KIMBALL ELECTRONICS INC........oocouvreveverererireresensresesssesesesssssssssssssssssssssssssssssssssssssssssssssssesssssessssses | seseree 27,232.000 327,329 12.020 327,329 161,308 166,020 166,020 L | 11/119/2014.
494274 10 3 | KIMBALL INTERNATIONAL INC......cccooiiiiiisssssssssssssssssssssssssesssssssesssssssssssssssssssssssssssssssssssssssssssins | svseeees | ave | vvonnnnns 20,083.000 | .oooovevevvierenens 183,157 9.120 183,157 81,402 1,004 4,017 (85,581) (85,581) L | 03/02/2012.
49926D 10 9 |KNOWLES CORP. 6,727.000 158,421 23.550 158,421 162,771 (4,350) (4,350) L | 12112/2014.
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500600 10 1 | KOPIN CORP......ciiiieiiieticsscscssccsetscssssssssssessssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | svsesess | cve | s 15,000.000 54,300 3.620 54,300 54,606 (9,000) (9,000) L | 10/02/2013.
50076Q 10 6 | KRAFT FOODS GROUP INC.......cocvvvvrvvvnrrrnernnnnssnnnssssnssssssnsssssssssssssssssssssssssssssssssssssssssss s | s 8,000.000 501,280 62.660 501,280 358,986 4,400 17,000 70,000 70,000 L | 11/27/2012.
501014 10 4 |KRISPY KREME DOUGHNUTS INC.........ocmimimimimimimimimsmmmsmsmmmsssssmmsssssmmssssssssssssssssssssssssssssssssssssssnss | smsesess | eve | osssesnsenend 6,920.000 | ..oooovevevrrnrinnns 136,601 ...19.740 136,601 126,010 10,591 10,591 L |01/29/2014.
511795 10 6 |LAKELAND INDUSTRIES INC.......oorvrvvvrernrvnercrnnnncnennnesenesenesnsenssesssssessssssssssssssssssssssssnssssssssssessssssssssss | sossiess | aoe | coiinnnns 37,483.000 351,216 9.370 351,216 325,697 24,263 24,263 L | 12/23/2014.
512816 10 9 |LAMAR ADVERTISING CO. 2,490.000 133,564 53.640 133,564 130,472 2,092 3,092 3,092 L | 1112/2014.
514766 10 4 | LANDEC CORP. 25,476.000 351,824 .13.810 351,824 180,938 43,054 43,054 L {01/23/2013.
51509F 10 5 |LANDSENDINC 3,710.000 200,192 200,192 133,803 66,388 66,388 L | 07/16/2014.
520776 10 5 | LAWSON PRODS INC........ccooimmirrrrviieimimnenessessissinessssssssssssssesessssssssssssssesssssssssasssssssssssssssnssesnss | soviens | con | svvvesnnnnns 10,358.000 276,766 276,766 71,677 149,880 149,880 L | 08/27/2012.
521050 10 4 [LAYNE CHRISTENSEN CO....ceevurrrecrrmriremsrsssesssisesessssssesssssssssssssssssssssssessssssssessssessessssonees | sevensee | vee | soersenns 15,000.000 143,100 143,100 135,960 7,140 7,140 L[ 11/17/2014.
52186N 10 6 | LEAPFROG ENTERPRISES INC.......ccooirrrieveemimmeneniesimesmsnsseeesesesssssssesssesessssssssssssssssssssssssssssssssses | sosseeee | oo | sosensseens 47,000.000 | ..ooooveveeeverenens 221,840 221,840 265,689 (43,849) (43,849) L | 12/22/2014.
523768 10 9 |LEE ENTERPRISES INC........coovvvererrirneirinnniensiennnnssssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseees | svseiees | ane | esonnnnnd 41,750.000 153,640 153,640 131,210 9,070 9,070 L | 11/24/2014.
530307 10 7 |LIBERTY BROADBAND CORP COM SER A........cooiiiiiiiiiercsmsisesssssesssssssssssssssssssssssssssssssssssssssssssisss | ceveree 375.000 18,784 18,784 18,385 398 398 L | 11/05/2014.
530307 11 5 |LIBERTY BROADBAND CORP WARRANT - SERIES C RIGHT..........ccoovevvvvrerernrerinnnerinsnesesennnnsenees 631.000 5,995 5995 5,995 5,995 L | 12/31/2014.
530307 30 5 |LIBERTY BROADBAND CORP COM SER C .2,777.000 138,350 125,934 12,416 12,416 L | 11/111/2014.
53071M 10 4 |LIBERTY INTERACTIVE CORP 0,800.000 317,736 205,032 37,075 37,075 L | 08/21/2013.
531229 10 2 [LIBERTY MEDIA CORP.......cosmirreirrecanremmmsseeseesnssssseesssssssssssesesssssssssssssssssssssssssssssssanesesssesennss. | sernees ....1,500.000 52,905 52,958 (10,580) (10,580) L [ 08/21/2013.
531229 30 0 [LIBERTY MEDIA CORP.........ooccmerrrmieimimseeesssssssssssssesssssssssssessesssssssssssesssssssssssesssssesssssesssssnns. | v ...4,070.000 | ocovorriins 142,572 35.030 142,572 139,007 3,565 3,565 L | 10/10/2014.
531465 10 2 [LIBERTY TRIPADVISOR HOLDINGS INC......cooorrermmriiermerissssnensssnesessssssessssssesssssssssssssssssennss | sernees 800.000 21,520 26.900 21,520 16,446 5,074 5,074 L | 08/28/2014.
53071M 88 0 [LIBERTY VENTURES.........coooiriieiereeeeeneessesseseeesessessssssess s ssssssesssesssssssssessssssesssssssasssesssssssnsanns | coinses 9,115.000 343,818 37.720 343,818 220,662 18,448 18,448 L [ 10/21/2014.
533535 10 0 |LINCOLN EDUCATIONAL SERVICES CORP. 123,200 2.800 123,200 119,847 5,850 (8,089) 53,658 (61,747) L [ 10/28/2014.
53635B 10 7 [LIQUIDITY SERVICES INC ..57,190 57,190 57,190 16,504 (16,504) L | 11/20/2014.
50216C 10 8 |LSIINDSINC 67,900 6.790 67,900 70,176 (2,276) (2,276) L | 12/08/2014.
549282 10 1 [LUBYSINC...cccoooooiioiiiiiiiiiscsicissscsscsssssssscssssssssssessssssssssssssssssssssssssssesssssssssssssesssssssssssssesssssinenss | avveeeee | coe | cveneeereres 36,708,000 | oovcvsacreres 167,008 4.550 167,008 199,756 (98,208) (98,208) L | 10/20/2014.
57060U 60 5 | MARKET VECTORS AGRIBUSINESS ETF.........ccooveiimmmmrmvinerevnnnnsssssssssssssssssssssssssssssssssssssssssssssssssess | sovevens 2,365,846 52.530 2,365,846 2,294,793 81,068 (88,274) (88,274) L | 02/22/2013.
577767 10 6 | MAXWELL TECHNOLOGIES INC........cocvvvvvmrrvvvnrrrrnrnnnrsnsnsssssssssssssnsessssssssssssssssssssssssssssssssssssssssssssseees | sossiess | ave | esannnens 20,000.000 | woooovvevvvvinrennns 182,400 182,400 143,507 25,353 25,353 L | 10/09/2014.
580135 10 1 | MCDONALDS CORP COM.....oouururummmmmmmmmmmmmsmmmmmssmmmmmssmssssssssssssssmsssssssssssssssssssssssssssssssssssssssssssssssssessnns | aeveeee 5,000.000 468,500 468,500 441,781 16,400 (16,650) (16,650) L|12/11/2012.
58319P 10 8 | MEADOWBROOK INS GROUP INC........cccommmrerrvereemmmmmnnnersressmssmessssssssssssnssesssssessssssssesesssesssssens | vonseeee | oo | soreeennens 38,000.000 | ..covovrrerinnnnns 321,480 321,480 224,238 1,550 97,242 97,242 L [ 11/19/2014.
585055 10 6 |MEDTRONIC INC 5,000.000 361,000 361,000 196,520 1,525 5,850 74,050 74,050 L | 03/20/2012.
594918 10 4 | MICROSOFT CORP......cciivieiiimiienresscisiasisesesssssssssssasesesssssssssssesesssssssssssesesenssssssssssssesssssssssessnss | soviese | con | svvveiennnns 18,000.000 | ..ooooovvveieannd 836,100 836,100 505,294 20,700 162,720 162,720 L [ 12/19/2012.
609207 10 5 | MONDELEZ INTERNATIONAL INC......covoueumimnnerieeessissneneeseesssssssssessssssssssssssssssssssssassssesssssssnns | oo | eoe | seveensnnnas 10,000.000 | woovevnvnernnnns 363,250 363,250 241,256 1,500 5,700 10,250 10,250 L | 03/20/2012.
611742 10 7 | MONSTER WORLDWIDE INC.......cocovuvrevemmrmrevernrnseessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | soveeees | ave | ovssanenens 28,000.000 | .ooovvevvvvvnrinnns 129,360 129,360 106,915 22,445 22,445 L | 10/17/2014.
62541B 10 1 | MULTIFINELINE ELECTRONIX INC.......cooooveverireiererinirereresmsesesesssesssssssessssssssssssssssssssssssssssssssssssssssses | sovsvens | ove | sessesssees 17,703.000 | coocvccccvvccrens 198,805 198,805 170,192 28,613 28,613 L | 10/23/2014.
553829 10 2 | MVC CAPITAL INC......oovoveviieriviimreririssriseessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sosesess | ave | osesannnens 37,500.000 368,625 368,625 368,625 5,062 15,862 (26,194) 92,448 (118,642) L | 11/03/2014.
63910B 10 2 [ NAUTILUS INC....ooovvvvrvrrrrrrcnrennnnccsissesscsssesesssssesssssesesssssesssssssssssssssssssssesssssesssssesssssssesssssssesssssesssssesesiss | svvssess | oo | sossessssssns 9,490.000 | ..oooovevevivnrenens 144,058 144,058 81,140 62,919 62,919 L | 02/28/2014.
64704V 10 6 | NEW MEDIA INVT GROUP INC 20,750.000 490,323 490,323 267,859 11,205 222,464 222,464 L | 04/29/2014.
648691 10 3 | NEW SENIOR INVESTMENT GROUP INC .7,614.000 125,250 125,250 125,250 1,751 39,986 (39,986) L [ 11/25/2014.
65105M 60 3 | NEWCASTLE INVESTMENT CORP. 4474000 | ... ..20,088 20,088 24112 537 5,369 (4,024) (4,024) L [ 06/18/2014.
65339F 10 1 [NEXTERA ENERGY INC.....rrioomrricrmrrriremeissssssssssesessssessssssssssssssssssssesssssssessssssesssssssssssssssssssssns | sesnnes cevverrnnee,000.000 | i 425,160 425,160 385,592 8,700 39,568 39,568 L | 05/21/2014.
67555N 20 6 | OCLARO INC.....voouurcririmnrrieineeiesseneeesseessssssses st ssssssssssssssssssssssesessssssssssssessssssesssssesesssssnenes | sovesees | woe | ooeeeeseone 24,000.000 | ..ovveeirieinnen 42,720 ....1.780 42,720 32,947 9,773 9,773 L [ 10/13/2014.
68235P 10 8 [ONE GAS INC.....ooioeeieecirseiicts ittt sttt ss s sss st ssssensss | oevssens cervneneeen[,100.000 | s 317,394 ..41.220 317,394 250,908 6,468 66,486 66,486 L [ 02/10/2014.
69320V 10 0 [ PDIINC...ooooiiieciereieiencisesisnseseesssssssee st ssesesesesesesssesens | covssens [ coe | sesseesssin 50,000.000 | ....oococrrrrcrrerr 89,500 1790 89,500 82,958 6,542 6,542 L | 12/16/2014.
707051 10 8 |PENFORD CORP.......ccoooiierciiriicreinsesceissscetsssssessssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | svsesees | coe | onnns 15,000.000 | ..occcccccrccrnes 280,350 280,350 86,414 87,600 87,600 L | 10/24/2012.
713448 10 8 |PEPSICO INC 6,500.000 614,640 614,640 421,000 4,258 15,892 75,530 75,530 L | 04/17/2012.
71361F 10 0 | PERCEPTRON INC......ooooiiiiiiimmiiiiimmmmiissssmissssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | soveress | ave | sssennnens 15,525.000 154,474 154,474 99,971 2,329 (61,283) (61,283) L | 02/13/2014.
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714157 20 3 | PERMA-FIX ENVIRONMENTAL SERVICES...........coooiimiiiiiimsiisiesiscvssscesssssssssssssssssssssssssssssssssssssssiesss | svvevees | eve | iiininnnd 45,786.000 | ...ooovvvvvvrerennns 199,169 | ..........4.350 199,169 124,652 48,013 48,013 L | 10/16/2014.
717081 10 3 | PFIZER INC COM......ououiiicsiesesisosecessisssssssasasssasssssssssssssssssmsssssssssasssssasssssssssnsssnses | svsesess | eve | svonnnens 18,000.000 | ..occvcvvccccrens 560,700 | ........31.150 560,700 368,280 18,720 9,360 9,360 L | 04/17/2012.
726900 10 3 | PLANAR SYS INC......ooooiiiiiuummummmmmmmsmmmsassmmssssssmmssssasssssssssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssnnsnnns | soveren 9,500.000 79,515 8.370 79,515 20,740 58,775 58,775 L | 05/06/2014.
72766Q 10 5 | PLATFORM SPECIALTY PRODS CORP..........oovoiomiiciermiesciensscisscssseissssssssssssesssssssesssssssssssssesssssssesss | s 6,390.000 148,376 23.220 148,376 130,357 18,019 18,019 L | 04/17/2014.
T3T72K 10 4 [POLYCOM INC........ooooveveimrvrvimsmssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnoes | sovesons | ooe | sosssssssss 10,090.000 | cocooccvvccccieens 136,215 136,215 110,363 22,904 22,904 L | 09/13/2013.
737446 10 4 |POST HOLDINGS INC. 6,400.000 268,096 268,096 212,352 22,086 69,318 (47,232) L | 08/22/2013.
73935X 58 3 | POWERSHARES RAFI US 1000 ETF.......coiorrveueeurmnrerresseemsnereessssssssessesesssssssssesssssessssssssssensees | coveeeee | oo | cosveneees 110,836.000 | ...oocoeveveees 10,133,735 10,133,735 6,315,007 175,019 940,998 940,998 L | 02/22/2013.
B9351T 10 6 | PPLCORP.......ciiviiteiicescrieviesiissessssisssssssesssssssssss s sssssssiesse s ssssssssssssessssssssssssssssssssssoenss | oo | coe | svvvessnnnns 11,500.000 | .eovvvurerriene 417,795 417,795 318,022 4,284 17,077 71,760 71,760 L | 04/12/2012.
742690 20 3 | PROCERA NETWORKS INC.....ooovurrermeriiiesisssssssssesesssssssesesssessssssssesssssssesssssssssssssssssssssssssense | soneeees 27,000.000 | o 50,330 50,330 48,343 1,987 1,987 L [ 11/06/2014.
742718 10 9 |PROCTER & GAMBLE CO.......ocovviirorierneneieiinenecenssesesssese s | sosesee +.8,500.000 | ooocccccrccrnns 592,085 592,085 420,501 16,460 62,920 62,920 L | 04/12/2012.
TAT33V 10 0 [ QEP RES INC...ooooouoomeeuesesesesssmsssssmsssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssnsnees | sovevene | ooe | sesssssssssns 4,300.000 86,946 86,946 86,946 344 (10,421) 34,428 (44,849) L | 10/09/2013.
747525 10 3 | QUALCOMM INC......coovvveiiriviiiimserieisesessissesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonns | soveree 8,000.000 594,640 594,640 597,069 6,510 (2,429) (2,429) L | 11/20/2014.
75508B 10 4 | RAYONIER ADVANCED MATLS INC 2,260.000 50,398 50,398 50,398 316 31,278 (31,278) L | 06/30/2014.
755111 50 7 |RAYTHEON CO. 3,500.000 378,595 378,595 185,795 8,580 61,145 61,145 L | 02/06/2013.
75605L 70 8 | REALNETWORKS INC 52,000.000 366,080 366,080 382,735 (16,682) (16,682) L | 11/03/2014.
761396 30 8 [ REVENUESHARES SMALL-CAP ETF .......coovirirerinererinseresnssssssnessssssessssssssssssseessssessensssosssnnes. | wveneee | ove | eorneenenas 41,040.000 | ..ccoovvrvrnnene 2,341,742 2,341,742 1,357,176 8,255 12,293 130,097 130,097 L [ 02/22/2013.
763165 10 7 | RICHARDSON ELECTRS LTD....cirrriveemmmrmeressseessssmnmarssssessssssnsesesssssssssssessssssssssessnsesssssesssssens. | orennns 20,000,000 | oo 70,000 70,000 70,112 118 (112) (112) L | 12/22/2014.
779287 10 1 | ROUSE PPTYS INC....ooioiieircrriiiiiiisensesseisisssssesssssssssesesesssssssssassssesssssesssssssessssssssssssssssssssssssens | oo | coe | svvvessnnnns 10,760.000 | ...oooocvvvicennn 199,275 199,275 197,004 4,384 (13,104) (13,104) L | 11/05/2014.
T4975N 10 5 | RTISURGICAL INC.....iierireiemrcrieisserreseessssssssssssesessssesssssesesssssssssssssssssssssssssssnsssssssssssssssssnns | voverees | woe | oosevernnnee 50,000.000 260,000 260,000 183,795 83,209 83,209 L | 01/08/2014.
78112T 10 7 |RUBICON TECHNOLOGY INC 20,000.000 91,400 91,400 83,636 7,764 7,764 L [ 11/07/2014.
781182 10 0 |RUBY TUESDAY INC 5,000.000 102,600 102,600 99,297 2472 2472 L | 02/06/2014.
800422 10 7 | SANFILIPPO JOHN B & SON INC 8,000.000 364,000 364,000 75,957 12,000 166,560 166,560 L | 09/19/2012.
808625 10 7 | SCIENCE APPLICATIONS INTL CORP........cceieveveiesesisesesescsesesssesesesesesesssesesesesesssssesssesssesesssesesisens | avvevees | eve | ivvonnnnnnns 4,010.000 | ..oooovevvvirnnennns 198,615 198,615 145,578 3517 56,102 56,102 L | 10/20/2014.
810186 10 6 | SCOTTS MIRACLE GRO CO.....cooouueruruririisieisssosessssisisssssssssssssssssssssssssssssssasssssssssssssssssssssanns | svsesess | eve | ossvesenenons 2,920.000 | ..oooovevevviniennns 181,974 181,974 158,439 11,023 292 292 L | 08/21/2013.
812362 10 1 | SEARS HOMETOWN & OUTLET STORES........coovvvorrrrrnrrrnrnnsnrnnnsnencssssnsssnsnssesssssssssssssssssssssssssssesiss | sovsie 20,000.000 263,000 263,000 257,858 5,142 83,600 (78,458) L | 12/18/2014.
82706L 10 8 [SILICON GRAPHICS INTL CORP.........coocurrmerrmrirrerssssesissesesssnsssssssssssssssssssssssssssensssseseessssens | wernees 8,000.000 91,040 91,040 75,552 (13,527) (13,527) L | 01/14/2014.
82705T 10 2 [SILICON IMAGE INC......cooorrierrreierinnressssssessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss. | sernes 20,000.000 110,400 110,400 95,774 (11,130) (11,130) L | 02/06/2014.
847215 10 0 | SPARTANNASH CO...ccocuivivriirinenrnircviisiisesesssssesssssesssssssssessssssssssssssssssssssssssssssssesssssesssssonnnes | oo | coe | svvvessnnnns 19,480.000 | ..ooooovvvinnnnn 509,207 509,207 400,785 7,018 66,014 66,014 L | 09/30/2014.
854305 20 8 |STANLEY FURNITURE COINC 83,429.000 228,595 228,595 229,613 (8,333) 54,207 (62,540) L | 12/12/2014.
85571Q 10 2 | STARZ ..ttt | s 8,280.000 245916 245916 225,027 (1,285) (1,285) L | 04/15/2014.
855707 10 5 | STATE AUTO FINL CORP........ooovcmmrimnrcinrnncnnsinnnenenencsesesesesssssesesssesesssssesesssesesesssesesssssesssssesesssssesesssess | svveeees | coe | vvannnnns 10,000.000 222,200 222,200 135435 4,000 9,800 9,800 L | 12/19/2012.
859241 10 1 | STERLING CONSTRUCTION CO INC....ccooiiireriiercrcsescscnnsescscssssscessssesesssssssssssssssssssessssssssssssssssssssses | ceveree 23,000.000 146,970 146,970 172,929 (25,959) (25,959) L | 12/15/2014.
870297 80 1 | SWEDISH EXPORT CREDIT CORP......coeisccreiescreressscsesesesesesssesesssesesesssesesssssesssesesesssesesesssesesssinons | svvevees | ave | ovevennns 779,550.000 | ....oooveveeneee: 4,918,960 4,918,960 4,918,960 46,116 1,514,778 (1,468,662) L | 05/19/2014.
871829 10 7 | SYSCO CORP COM....ccououiiiiuiisirisesssesesssssesesssessssisisasasasssssassssssasssssasssssssssasssssssasssssssns | sesesens | eve | svonnnens 12,500.000 496,125 496,125 368,998 14,500 44,875 44,875 L | 03/20/2012.
878895 30 9 | TECUMSEH PRODS CO. 27,500.000 84,975 84,975 89,351 (4,376) (4,376) L | 12/19/2014.
879455 10 3 | TELENAVINC. 0,000.000 266,800 266,800 228,148 38,652 38,652 L | 08/06/2014.
882508 10 4 | TEXAS INSTRUMENTS INC .7,500.000 | ..o 400,988 400,988 223,773 9,300 71,662 71,662 L [ 03/09/2012.
87240R 10 7 | TFS FINANCIA.L CORP........vvoiiiiimnrerrenrecsisesssesesssessiasseeesessssssssssssesssssessssssesesssesssssesssessssssssnes. | vonseeee | oo | coreeeneens 30,000.000 | ..ocooorriiriannn 446,550 446,550 337,886 4,200 83,100 83,100 L | 08/23/2013.
00101 10 6 | THE ADT CORPORATION........ccovvieiuumrmmcririiisiamisesesssesssssssesessssssssssssesssssssssasessessssssssssssssesssoss | coneeees cereerennnnD,490.000 | i 198,903 198,903 174,576 1,676 24,327 24,327 L [ 11/19/2014.
887228 10 4 [ TIME INC NEW...ooiiioieiriineeeisisesiesisesiissssssssse s ssssssssssssssssssesssssesesssssessssnssssssssssssssssssesssnns. | sevnees 28,630.000 704,584 704,584 676,894 5440 27,691 27,691 L [ 10/15/2014.
887317 30 3 | TIME WARNER INC.....coooouimimimiiimmmimimmmsmammmamsmmmssssasssssmsssssssssssssasssssssssssssssssssssssssssssssssssssssssssssssmnenesnns | sereren covvereneren5,500.000 | s 469,810 469,810 231,458 6,350 88,016 88,016 L | 08/06/2014.
887389 10 4 | TIMKEN CO .2,740.000 116,943 116,943 133,168 1,370 (16,225) (16,225) L | 07/09/2014.
887399 10 3 | TIMKENSTEEL CORP. 4,675.000 173,115 187,543 794 (14,427) (14,427) L | 10/28/2014.
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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
896047 50 3 | TRIBUNE CO.....ooovvvvvncrrireninnienensnsnsnsssnsisesssssessssssses s | sosere 6,100.000 364,597 59.770 364,597 341,481 (80,462) (80,462) U | 08/21/2013.
896082 10 4 | TRIBUNE PUBLISHING COMPANY.......cococvuvmrmremmrerimsrmsesmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonss | soreree 20,245.000 463,610 22.900 463,610 401,228 3,543 62,382 62,382 L | 09/29/2014.
896945 20 1 | TRIPADVISORS INC........oocvvrvvrvmrrrrvcvrnrinsnnsnsvsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | sossies v 1,300,000 | s 97,058 ...74.660 97,058 96,820 (10,621) (10,621) L | 09/24/2013.
898349 10 5 | TRUSTCO BK CORP ......oocovovimimmiemmmmsesmsmsisesmmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soreiee 35,000.000 254,100 w0 1.260 254,100 189,380 2,297 9,188 2,800 2,800 L | 05/16/2013.
899035 50 5 | TUESDAY MORNING CORP. 5,560.000 120,652 108,450 12,202 12,202 L | 09/17/2014.
910710 10 2 | UNITED INS HOLDINGS CORP. 4,000.000 307,300 83,991 2,240 110,180 110,180 L [ 05/21/2013.
911268 20 9 |UNITED ONLINE INC 3,734.000 490,830 382,559 108,069 53,505 54,564 L [ 11/17/2014.
917488 10 8 [UTAH MED PRODS INC......cevirrermmriemmmnrismmsereesssessssssssesssssesssssssssessssssssssmsssssssssssssssesssssssesssssssenss. | sesnees 202,200,000 | s 132,110 132,110 110,594 2,211 6,358 6,358 L | 08/23/2013.
918204 10 8 [V F CORP...oveeerttrcce ettt sennns | sernees 100,000,000 | i 524,300 524,300 394,652 7,752 129,648 129,648 L [ 02/14/2014.
91851C 20 1 [ VAALCO ENERGY INC.....oooouuimieueummmiimmmieessmmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | soverens ...40,000.000 | .ooooccccricrens 182,400 182,400 182,400 (37,135) 53,664 (90,799) L | 02/06/2014.
92204A 30 6 [ VANGUARD ENERGY ETF.......ciiiiiiiiiiieteisisssiosssssesesesesesssssesssssesesesssesesssesesesssesesssesesssssssasssesesesins | sovevens 29,618.000 3,305,961 | ...... 111.620 3,305,961 3,035,871 65,426 (438,643) (438,643) L | 02/22/2013.
922908 65 2 | VANGUARD EXTENDED MARKET ETF......ooiimiioriimicrcrnnencrensnenescssnenesesesesesssesesssesesssssesssssssesssssssisss | soveree ....88,793.000 | ..coooovcrn 7,795,137 | .......87.790 7,795,137 4,917,044 102,911 451,956 451,956 L | 02/22/2013.
922908 36 3 | VANGUARD S&P 500 INDEX ETF 15,716,328 | ....... 188.400 15,716,328 10,094,240 291,136 1,605,835 1,605,835 L | 10/08/2013.
922042 67 6 | VANGUARD GLOBAL EX-US REAL ESTATE ETF 1,822,356 53.520 1,822,356 1,936,083 74,808 (113,727) (113,727) L | 05/19/2014.
92204A 80 1 | VANGUARD MATERIALS ETF 7,426.000 5,003,078 | ...... 107.390 5,093,078 3,755,006 89,730 196,344 196,344 L | 02/22/2013.
922042 85 8 | VANGUARD FTSE EMERGING MARKETS ETF.........coomsimrmnrerimvemmsnerenmssessssssessssssssesasessssnes | wernnes 83,912.000 3,358,158 ...40.020 3,358,158 3,545,586 95,111 (105,696) (105,696) L [ 05/19/2014.
922908 55 3 | VANGUARD REIT ETF.....ocoiimrimrieimisenesssesssssmesessssssssssssesssssesssssessessssssssssssesssssssssesssesssnss | corenens ...77,710.000 ...6,294,510 ....81.000 6,294,510 5,769,120 191,633 525,389 525,389 L | 05/19/2014.
92242T 10 1 [VECTRUS INC....ooorrrirmmmerismmssresssesssssssssssssesssssssessssssssssssssssssssssssssssssssessssssssssssssssssssssssssssneses | serees 20003,696.000 | o, 101,270 ....27.400 101,270 93,707 7,563 7,563 L | 11/24/2014.
92343V 10 4 | VERIZON COMMUNICATIONS........ocurreermmrmrermemmrsssseessssesssssssesessssssssssssssssssssssssessssssesssssssenses. | soseeees ...11,000.000 | .eorvvrriene 514,580 ...46.780 514,580 434547 23,540 (25,960) (25,960) L | 12/19/2012.
925811 10 1 [VICON INDS INC 254,927,000 | oo 101,066 .....1.840 101,066 99,283 6,340 (2,395) (2,395) L | 12/23/2014.
91829F 10 4 |VOXXINTL CORP 20,500.000 179,580 8.760 179,580 180,053 (473) (473) L | 11/119/2014.
929089 10 0 |VOYAFINANCIAL INC 201,000,000 | e 296,660 ...42.380 296,660 212,634 280 50,610 50,610 L | 08/23/2013.
931427 10 8 | WALGREENS BOOTS ALLIANCE INC.....ccovvvvvrrrvvirnrnrnnnrnnnsisnnnsensssssssssssssssssssssssssssssssssssssssssesssssssenss | soseree ..10,500.000 | .oocccccciccinns 800,100 ....76.200 800,100 349,272 13,702 196,980 196,980 L | 06/27/2012.
93564A 10 0 [WARREN RES INC.......cocuuiiiiimimuiuummimimsasmsmsmssssasssssssssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenes | sovevens 59,000.000 94,990 ..1.610 94,990 94,030 (6,299) 62,403 (68,702) L | 12/08/2014.
949746 10 1 |WELLS FARGO & CO.....ocouuiimiieiuiimimiimmimimimmmsmssmmsmssamsassssssssssassssssssssssssssssssssssssssssssssssssssssssssssssssssnsnnns | avveies ..12,000.000 | oo 657,840 ...54.820 657,840 421,432 16,200 113,040 113,040 L | 12/19/2012.
961840 10 5 |WET SEAL INC.....omierrierirseeieceresesesessesssesssssssesssse st ssssessssssssesssssssssssssssssessssssssesssnsssnns | soesees ....70,000.000 e 4,543 .....0.085 4,543 4,543 6,267 139,320 (133,053) L [ 10/09/2014.
966244 10 5 | WHITEWAVE FOODS CO....ooouumrrrrveieemrmseresseesssesssessessessssssnssssssssssssesssssssssssssssassesssssesssssessessess | corenens 26,000,000 | oo 209,940 ....34.990 209,940 117,265 72,300 72,300 L | 08/21/2013.
968223 20 6 |WILEY JOHN & SONS INC. 5,000.000 296,200 59.240 296,200 219,878 1,450 5,400 20,200 20,200 L | 08/21/2013.
97717W 28 1 | WISDOMTREE EMERGING MARKETS SMALL CAP ETF. ...41,404.000 | ...............1,786,997 ...43.160 1,786,997 1,935,773 56,532 (129,479) (129,479) L | 05/19/2014.
97717W 86 9 | WISDOMTREE TREE EUROPE SMALL CAP DIVIDEND ETF.......covvrmrerersrirsnenrerssesisssssesinns | vevenens ...36,525.000 | .................1,879,942 ...51.470 1,879,942 2,199,017 55,301 (319,075) (319,075) L [ 05/19/2014.
98884U 10 8 [ ZAGG INC....oooeieeceeste sttt | ceverens 20,000.000 135,800 6.790 135,800 99,775 46,162 46,162 L | 11/05/2014.
98944B 10 8 [ ZEP INC....ooouoiieeiirieiiisisiesiesessiessssssss s | coisien 200.8,862.000 | oo 134,259 | .........15.150 134,259 129,830 744 (4,778) (4,778) L | 11/10/2014.
9099999. Total - Common Stocks - Industrial and Miscellaneous (UNfilIBEEA).........vuurrurriiririisiesesiisisisiesisssissssisssssssssies essssssssssssssssesssssssssssssssssssessssssssns | ssssssssssans 128,109,375 XXX | e 128,109,375 | ............. 100,766,586 49,933 2,341,723 0 7,283,136 3,457,717 3,825,419 0 XXX XXX
Common Stocks - Parent, Jiaries and Affiliates
58458* 10 5 | MEDICAL HEALTH INSURING CORPORATION OF OHIO ....6,945.600 69,456,023 35,446,208 (20,562,944) (20,562,944) 01/01/1995.
21058# 10 3 | CONSUMERS LIFE INSURANCE COMPANY. ....1,232.650 19,722,462 22,850,576 (1,297,580) (1,297,580) 06/30/2003.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 89,178,485 XXX 89,178,485 58,296,784 0 0 0 (21,860,524) 0 (21,860,524) 0 XXX XXX
Common Stocks - Mutual Funds
317609 35 2 | GRANDEUR PEAK INTL OPPORTUNITIES FUND........cccccommmmirmvieiemrnninninsesiesisesnessssssssssssecnssennes | eoevies | ove | vevveennas 830,564.784 | ..............2,607,973 | .........3.140 2,607,973 2,500,000 14477 (116,279) (116,279) L | 08/09/2013.
55273E 82 2 | MFS INTERNATIONAL VALUE FUND.......cooooiuiminiiisiisrisssssrssssssnsssssensssssssssssssssssssssssssssssseseness | sesssns | e | sesvesnnne 138,447.767 | ..............4,781,986 | ........34.540 4,781,986 4,635,024 102,992 (83,957) (83,957) L [12/18/2014.
9299999. Total - Common Stocks - Mutual Fund 7,389,959 XXX 7,389,959 7,135,024 0 117,469 0 (200,236) 0 (200,236) 0 XXX XXX
9799999. Total - Common Stock. 224,677,819 XXX ..224,677,819 ..166,198,394 49,933 2,459,192 0 (14,777,624) .(18,235,341) XXX XXX
9899999. Total Common and Preferred Stock. 224,677,819 XXX ..224,677,819 ..166,198,394 49,933 2,459,192 0 (14,777,624) .(18,235,341) XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....2, the total $ value (included in Column 8) of all such issues $.....731,677.
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1
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Description

2

3
Foreign

4
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5
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6
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7
Actual Cost

8
Par Value

9
Paid for Accrued Interest and Dividends

Bonds - U.S. Government

912828 D2 3 |US TREASURY NOTES ANCORA ADVISORS. 9,946,094 10,000,000

912828 KW 9 [ US TREASURY NOTES. ACQUIRED FROM DISSOLVED SUBSIDIARY. 996,554 1,000,000

912828  SE 1 |US TREASURY NOTES ACQUIRED FROM DISSOLVED SUBSIDIARY. 3,750,343 3,750,000

912828 WJ 5 | US TREASURY NOTES CREWS & ASSOCIATES. 999,062 1,000,000 4,076

0599999. Total - Bonds - U.S. Government. 15,692,053 15,750,000 4,076
Bonds - All Other Government

46513G___ 4V 6 | STATE OF ISRAEL | R | 05/05/2014......... | ANCORA ADVISORS, 1,000,000 1,000,000

1099999. Total - Bonds - All Other Government 1,000,000 1,000,000 0
Bonds - U.S. Political Subdivisions of States

662523 WY 1 [ BOROUGH OF NORTH SLOPE ALASKA | | 04/25/2014......... | ANCORA ADVISORS. 1,882,304 1,650,000 28,193

2499999. Total - Bonds - U.S. Political Subdivisions of State 1,882,304 1,650,000 28,193
Bonds - U.S. Special Revenue and Special Assessment

3133EA  2F 4 | FEDERAL FARM CREDIT BANKS. ANCORA ADVISORS. 2,402,600 2,500,000 28,885

3133EC 2K 9 | FEDERAL FARM CREDIT BANKS. ANCORA ADVISORS 2,367,725 2,500,000 19,529

3133EC  CV 4 | FEDERAL FARM CREDIT BANKS, ANCORA ADVISORS, 9,633,000 10,000,000 75,850

3133EC RH 9 | FEDERAL FARM CREDIT BANKS, 12/16/2014......... G X CLARKE & CO. 2,019,160 2,000,000 1,497

31331Y  HQ 6 | FEDERAL FARM CREDIT BANKS 12/30/2014......... ACQUIRED FROM DISSOLVED SUBSIDIARY. 1,032,753 ...1,000,000

31331V 2U 9 | FEDERAL FARM CREDIT BANKS 12/30/2014......... ACQUIRED FROM DISSOLVED SUBSIDIARY. 1,023,165 ....1,000,000

3134G3 4R 8 | FEDERAL HOME LOAN MORTGAGE CORP 03/14/2014......... ANCORA ADVISORS. 2,855,031 2,970,000 9,075

3134G4 4D 7 | FEDERAL HOME LOAN MORTGAGE CORP 09/29/2014......... ANCORA ADVISORS. 2,379,125 2,500,000 13,542

3134G4 74 3 | FEDERAL HOME LOAN MORTGAGE CORP 03/27/2014......... ANCORA ADVISORS 1,000,000 ....1,000,000

3137EA DL 0 | FEDERAL HOME LOAN MORTGAGE CORP 08/19/2014......... PIPER JAFFRAY INC 999,380 1,000,000 3917

3137EA DM 8 | FEDERAL HOME LOAN MORTGAGE CORP 04/22/2014......... ANCORA ADVISORS. 4,809,800 5,000,000 3,646

3130A0 XD 7 | FEDERAL HOME LOAN BANKS ANCORA ADVISORS. 5,397,030 5,400,000 20,662

3133XP  CT 9 | FEDERAL HOME LOAN BANKS ACQUIRED FROM DISSOLVED SUBSIDIARY. 324,122 300,000

3130A2  T9 7 | FEDERAL HOME LOAN BANKS PIPER JAFFRAY INC 999,532 1,000,000 181

313370  US 5 [ FEDERAL HOME LOAN BANKS, 09/29/2014......... ANCORA ADVISORS, 2,084,688 2,000,000 3,035

313382 HW 6 [ FEDERAL HOME LOAN BANKS, 11/20/2014......... ANCORA ADVISORS, 4,647,632 ....4,755,000 17,831

3128X2 RA 5 | FEDERAL HOME LOAN MORTGAGE CORP 12/30/2014......... ACQUIRED FROM DISSOLVED SUBSIDIARY. 1,015,581 ....1,000,000

3128X3  3E 1 | FEDERAL HOME LOAN MORTGAGE CORP 12/30/2014......... ACQUIRED FROM DISSOLVED SUBSIDIARY. 500,162 500,000

313560 PQ 0 | FEDERAL HOME LOAN MORTGAGE CORP 10/22/2014......... CREWS & ASSOCIATES 2,000,000 2,000,000 8,604

313560 QJ 5 | FEDERAL HOME LOAN MORTGAGE CORP 11/21/2014......... ANCORA ADVISORS. 17,722,935 | coooooeceeceeeeceeceecerceceecnecesenenee 18,335,000 90,326

3136G0 2L 4 | FEDERAL HOME LOAN MORTGAGE CORP 09/17/2014......... ANCORA ADVISORS 2,342,950 2,500,000 18,649

31359M XX 6 | FEDERAL NATIONAL MORTGAGE ASSOCIATION 12/30/2014......... ACQUIRED FROM DISSOLVED SUBSIDIARY. 1,003,369 ...1,000,000

3137AP  BF 6 | FHLMC REMIC SERIES 4033 ED ANCORA ADVISORS 2,091,571 2,085,055 3475

3137B7 3L 1 | FHLMC REMIC SERIES 4289 WE ANCORA ADVISORS, 6,111,471 5,966,958 11,934

3137B7  TL 3 | FHLMC REMIC SERIES 4306 A ANCORA ADVISORS, 3,744,078 3,580,708 9,051

3137B9  FL 4 | FHLMC REMIC SERIES 4314 KA 06/24/2014......... ANCORA ADVISORS. 10,435,129 [ covvvvveverererereerereeereseseeereseesseseseee 10,196,156 22,092

3137BA 3T 7 | FHLMC REMIC SERIES 4329 KA, 06/25/2014......... ANCORA ADVISORS. 5,047,847 4,919,479 11,889

3137BB N9 7 | FHLMC REMIC SERIES 4358 DA 07/23/2014......... ANCORA ADVISORS. 8,102,420 ....7,916,869 17,813

3136A5 AC 0 | FNMA REMIC TRUST 2012-40 MG 05/27/2014......... ANCORA ADVISORS. 7,770,984 -.1,729,919 15,567

3136A7 U3 4 | FNMA REMIC TRUST 2012-84 QG 04/21/2014......... ANCORA ADVISORS 2,860,280 2,824,968 5415

3136AH U9 9 [ FNMA REMIC TRUST 2013-133 VT. 01/27/2014......... ANCORA ADVISORS 6,255,129 6,078,012 14,689

3136AD XV 6 | FNMA REMIC TRUST 2013-26 NE 06/04/2014......... ANCORA ADVISORS 9,754,037 9,314,509 7,245

3136AD V4 8 | FNMA REMIC TRUST 2013-41 WG, 06/04/2014......... ANCORA ADVISORS. 8,607,362 8,583,222 4,768

3136AJ  QZ 2 [FNMAREMIC TRUST 2014-14 CA 04/22/2014......... ANCORA ADVISORS, 8,894,222 8,737,225 17,474
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3136AJ K4 7 [ FNMAREMIC TRUST 2014-28 ND 06/24/2014......... ANCORA ADVISORS 10,074,641 9,845,427 21,332
442435  4Y 6 [ HOUSTON TEXAS UTILITIES SYSTEM 03/13/2014......... ANCORA ADVISORS. 3,003,000 3,000,000
880591 DS 8 [ TENNESSEE VALLEY AUTHORITY. ACQUIRED FROM DISSOLVED SUBSIDIARY. 1,017,262 | oo 1,000,000
914437 RA 8 [ UNIVERSITY MASSACHUSETTS BUILDING AUTHORITY ANCORA ADVISORS. 2,002,000 2,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt 164,331,173 164,038,507 477973

Bonds - Industrial and Miscellaneous
002799 AR 5 [ ABBEY NATIONAL TREASURY SERVICES PLC R 09/24/2014......... DEUTSCHE BANK ALEX BROWN 1,498,515 | oo 1,500,000
06367V HL 2 | BANK OF MONTREAL | 01/28/2014......... PIPER JAFFRAY INC 1,011,800 | oo 1,000,000 396
06738E  AD 7 | BARCLAYSPLC R 11/03/2014......... BARCLAYS CAPITAL INC FIXE 996,480 1,000,000
25152R WY 5 | DEUTSCHE BANK AG. R 05/22/2014......... DEUTSCHE BANK ALEX BROWN 1ATA 484 | oot 1,475,000
89114Q  AS 7 | TORONTO DOMINION BANK | 06/26/2014......... PNC CAPITAL ADVISORS. 1,498,155 | oveveveesresssssessssssressssrerassserenan. 1,500,000
961214  CF 8 [ WESTPAC BANKING CORP R 01/13/2014......... CITIGROUP GLOBAL MARKET. 998,640 1,000,000
001055  AH 5 [AFLAC INC 12/30/2014......... ACQUIRED FROM DISSOLVED SUBSIDIARY. 1,024,001 | oo 1,000,000
0258M0  DC 0 | AMERICAN EXPRESS CREDIT CORP. ACQUIRED FROM DISSOLVED SUBSIDIARY. 999,801 1,000,000
0258M0  DP 1 | AMERICAN EXPRESS CREDIT CORP CITIGROUP GLOBAL MARKET. 399,756 400,000
03524B  AE 6 | ANHEUSER-BUSCH INBEV S.A KEY BANK. 604,320 600,000 3577
00206R  AX 0 |AT&TINC 09/18/2014......... ANCORA ADVISORS, 3,263,010 3,000,000 47,467
00206R  AZ 5 |AT&TINC 08/15/2014......... J.P. MORGAN SECURITIES. 240,280 225,000 121
05531F  AK 9 [ BB&T CORPORATION 02/27/2014......... ANCORA ADVISORS. 514,615 500,000 4,838
134429  AY 5| CAMPBELL SOUP CO. 11/24/2014......... ANCORA ADVISORS. 2,858,100 3,000,000 24,167
14149Y  AZ 1| CARDINAL HEALTH INC 11/18/2014......... ANCORA ADVISORS. 2,494,450 2,500,000 333
19416Q DQ 0 [ COLGATE-PALMOLIVE CO 12/30/2014......... ACQUIRED FROM DISSOLVED SUBSIDIARY. 499,440 500,000
20030N  BJ 9 | COMCAST CORP 02/19/2014......... BNP PARABAS SECURITIES 1,556,017 | cooooceceesesesssssesssscsscsccsicsessscreren. 1,665,000
231021 AR 7 [ CUMMINS INC 02/24/2014......... CREWS & ASSOCIATES. 1,016,750 | cooocccccsesiecsssccsscscsscssssicssssscreree. 1,000,000 15,411
278058 DC 3 | EATON CORP. ACQUIRED FROM DISSOLVED SUBSIDIARY. 847,970 790,000
278642  AK 9 [EBAYINC J.P. MORGAN SECURITIES 498,895 500,000
30231G  AC 6 | EXXON MOBIL CORP. SG AMERICA'S SECURITIES 1,035,840 | ..ocovccvcscccscscciscscsiccscsicsessicienen. 1,000,000 8,116
337158  AF 6 | FIRST TENNESSEE BANK N A MEMPHIS TENN 11118/2014......... PERSHING LLC 2,497,975 2,500,000
337738 AM 0 | FISERVINC 05/28/2014......... ANCORA ADVISORS, 3,025,950 3,000,000 17,208
354613 AG 6 | FRANKLIN RES INC 08/12/2014......... VARIOUS. 4,492,754 | ..ooovvernririnninninnenennnnnenennnennd,000,000 34,238
377372 AH 0 | GLAXOSMITHKLINE CAP INC 08/20/2014......... CREWS & ASSOCIATES. 983,490 1,000,000 12,211
40428H PN 6 |HSBC USAINC 11/05/2014......... J.P. MORGAN SECURITIES. 1,499,085 | ...covvirersesrersssesresessrersssscrerannn. 1,500,000
446438 RG 0 [ HUNTINGTON NATIONAL BANK 02/26/2014......... ANCORA ADVISORS 2,995,260 3,000,000
459200 HE 4 [ INTERNATIONAL BUSINESS MACHINES. 07/11/2014......... CREWS & ASSOCIATES 999,500 1,000,000 3177
46625H  JJ 0 [ JPMORGAN CHASE & CO 12/18/2014......... ANCORA ADVISORS 2,934,840 3,000,000 14,625
57636Q AB 0 | MASTERCARD INC CITIGROUP GLOBAL MARKET. 995,710 1,000,000
59156R  BH 0 | METLIFE INC PIPER JAFFRAY INC 1,013,940 ..1,000,000 5,600
620076 BB 4 [ MOTOROLA SOLUTIONS INC ANCORA ADVISORS, 2,968,500 3,000,000 39,688
638612  AK 7 [ NATIONWIDE FINANCIAL SERVICES INC 09/19/2014......... ANCORA ADVISORS. 5,270,207 4,710,000 | cooveverereressereesseseeesssesesssesessss s 125,878
693476  BM 4 [ PNC FUNDING CORP 12/30/2014......... ACQUIRED FROM DISSOLVED SUBSIDIARY. 999,567 1,000,000
717081  DH 3 [ PFIZERINC 09/18/2014......... CREWS & ASSOCIATES. 991,870 1,000,000 8,167
743315 AN 3 [ PROGRESSIVE CORP OHIO 04/17/2014......... ANCORA ADVISORS. 3,586,168 3,394,000 21,213
74456Q  BK 1 | PUBLIC SERVICES ELECTRIC GAS CO 11/04/2014......... BARCLAYS CAPITAL INC FIXE 995,200 1,000,000
76009X  AA 6 | RENSSELAER POLYTECHNIC INST. 06/24/2014......... ANCORA ADVISORS. 1,146,820 | cooooovoiecsessccccsscccsscsccsscressscrene. 1,000,000 18,044
808513 AD 7 [ SCHWAB CHARLES CORP 11/24/2014......... ANCORA ADVISORS. 5,544,000 5,000,000 77,875
824348 AP 1 [ SHERWIN WILLIAMS CO. 07/11/2014......... PIPER JAFFRAY INC 1,004,300 | coooocvsiscsiecsesccsscscsscsscsiessssserenee. 1,000,000 1,163
857477 AN 3 | STATE STR CORP. 12/10/2014......... GOLDMAN, SACHS & CO 998,980 1,000,000
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87236Y AA 6 | TD AMERITRADE HOLDING CORP. 11/18/2014......... ANCORA ADVISORS 4,009,626 ...3,490,000 92,291
907818 DY 1 | UNION PACIFIC CORP 08/07/2014......... J.P. MORGAN SECURITIES 996,690 1,000,000
92343V BC 7 | VERIZON COMMUNICATIONS INC. ANCORA ADVISORS 4,028,360 ...4,000,000 56,389
931427  AA 6 | WALGREENS BOOTS ALLIANCE INC ANCORA ADVISORS 3,018,270 3,000,000 675
94974B  GA 2 | WELLS FARGO CO MTN BE WACHOVIA CAPTIAL MARKETS. 997,300 1,000,000
96332H CE 7 | WHIRLPOOL CORP SERA MTN BE 11/25/2014......... ANCORA ADVISORS 3,272,850 3,000,000 69,325
983024 AJ 9 [WYETH 12/30/2014......... ACQUIRED FROM DISSOLVED SUBSIDIARY. 503,440 500,000
3899999. Total - Bonds - Industrial and Miscellaneous 87,101,971 84,149,000 702,193
8399997. Total - Bonds - Part 3. 270,007,501 266,587,507 1,212,435
8399999. Total - Bond 270,007,501 266,587,507 1,212,435
Common Stocks - Industrial and Miscellaneous
G0176J 10 9 | ALLEGION PUBLIC LTD CO 02/28/2014......... ANCORA ADVISORS. 2,290.000 126,030 XXX
29258Y 10 3 | ENDEAVOUR SILVER CORP 12/16/2014......... IVY SECURITES INC 30,000.000 70,116 XXX
Y23592 20 0 |EUROSEASLTD VARIOUS. 35,000.000 48,191 XXX
63905A 10 1 |NATUZZISPA VARIOUS. 10,307.000 22914 XXX
01167P 10 1 | ALASKA COMMUNICATIONS SYSTEMS, GROUP, INC VARIOUS. 53,800.000 77,157 XXX
012423 10 9 [ ALBANY MOLECULAR RESEARCH, INC 12/16/2014......... IVY SECURITES INC 2,500.000 35,750 XXX
02005N 10 0 | ALLY FINANCIAL INC. 08/14/2014......... RAYMOND JAMES & ASSOC 16,500.000 400,131 XXX
037833 10 0 [APPLE INC 03/25/2014......... ANCORA ADVISORS. 400.000 217,575 XXX
044103 10 9 [ ASHFORD HOSPITALITY TRUST INC 10/27/2014......... VARIOUS. 23,400.000 251,473 XXX
044104 10 7 [ ASHFORD INC 11113/2014......... VARIOUS. 268.965 13,959 XXX
05275N 20 5 | AUTOBYTEL INC 03/24/2014......... VARIOUS. 31,910.000 428,420 XXX
05366Y 10 2 | AVIAT NETWORKS INC 11/04/2014......... VARIOUS. 40,000.000 60,799 XXX
054540 10 9 [ AXCELIS TECHNOLOGIES INC 02/11/2014......... VARIOUS. 20,000.000 45,024 XXX
00246W 10 3 |AXTINC VARIOUS. 30,000.000 68,092 XXX
058516 10 5 [ BALLANTYNE STRONG INC VARIOUS. 16,000.000 66,460 XXX
067774 10 9 | BARNES & NOBLE INC JONESTRADING INSTITUTIONAL 3,437.000 59,556 XXX
09238E 20 3 | BLACKHAWK NETWORK HOLDINGS INC 04/24/2014......... RAYMOND JAMES & ASSOC 5,572.000 129,946 XXX
16444H 10 2 [ CHEROKEE INC DEL NEW. 05/28/2014......... VARIOUS. 19,350.000 260,997 XXX
171871 10 6 | CINCINNATI BELL INC NEW. 02/18/2014......... ANCORA ADVISORS. 19,110.000 64,210 XXX
227483 10 4 [ CROSS COUNTRY HEALTHCARE INC 06/17/2014......... VARIOUS. 15,000.000 102,830 XXX
237194 10 5 [ DARDEN RESTAURANTS INC 10/13/2014......... VARIOUS. 13,030.000 645,841 XXX
239359 10 2 | DAWSON GEOPHYSICAL CO 1112/2014......... VARIOUS. 9,000.000 151,869 XXX
253827 10 9 | DIGIRAD CORP. 02/06/2014......... ANCORA ADVISORS 5,000.000 16,920 XXX
285229 10 0 [ ELECTRO SCIENTIFIC INDUSTRIES INC 05/14/2014......... IVY SECURITES INC 7,500.000 67,144 XXX
291087 20 3 | EMERSON RADIO CORP. VARIOUS. 92,735.000 130,452 XXX
30162A 10 8 |EXELISINC RAYMOND JAMES & ASSOC 15,230.000 258,529 XXX
35952W 10 3 | FUEL SYSTEMS SOLUTIONS INC. VARIOUS. 17,500.000 181,577 XXX
382410 40 5 [ GOODRICH PETE CORP. 12/02/2014......... VARIOUS. 12,500.000 93,604 XXX
40650V 10 0 | HALYARD HEALTH INC 11/18/2014......... VARIOUS. 3,480.000 132,812 XXX
413833 10 4 [ HARRIS & HARRIS GROUP INC 11/25/2014......... VARIOUS. 25,000.000 74,345 XXX
42833L 10 8 |HHGREGGINC 11/20/2014......... VARIOUS. 11,019.000 59,274 XXX
439038 10 0 [ HOOKER FURNITURE CORP. 02/06/2014......... ANCORA ADVISORS 2,400.000 36,328 XXX
449172 10 5 [HYSTER YALE MATLS HANDLING INC. 08/21/2014......... VARIOUS. 2,200.000 164,309 XXX
451100 10 1 | ICAHN ENTERPRISES LP. 04/04/2014......... ROTH CAPITAL PARTNERS LLC 4,000.000 404,041 XXX
45245A 10 7 | IMATION CORP, 11/13/2014......... VARIOUS. 20,300.000 61,213 XXX
461203 10 1 | INVACARE CORP 04/28/2014......... VARIOUS. 1,500.000 24,110 XXX
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464285 10 5 |ISHARES GOLD TRUST. 07/08/2014......... VARIOUS. 212,093.000 2,591,404 XXX
46428Q 10 9 | ISHARES SILVER TRUST. 07/08/2014......... ROSENBLATT SECURITIES LLC 66,931.000 1,350,433 XXX
46432F 84 2 | ISHARES CORE MSCI EAFE JONESTRADING INSTITUTIONAL 107,000.000 6,604,971 XXX
46564T 10 7 | ITERISINC ROSENBLATT SECURITIES LLC 8,000.000 12,225 XXX
47012E 10 6 | JAKKS PAC INC. VARIOUS. 15,000.000 100,971 XXX
494280 10 9 [ KIMBALL ELECTRONICS INC 11/19/2014......... VARIOUS. 27,232.250 161,309 XXX
49926D 10 9 | KNOWLES CORP 12/12/2014......... VARIOUS. 7,007.000 170,877 XXX
501014 10 4 | KRISPY KREME DOUGHNUTS INC 01/29/2014......... ANCORA ADVISORS 7,010.000 127,649 XXX
511795 10 6 [ LAKELAND INDUSTRIES INC 12/23/2014......... VARIOUS, 31,800.000 297,061 XXX
512816 10 9 [ LAMAR ADVERTISING CO. 11112/2014......... JONESTRADING INSTITUTIONAL 2,490.000 130,472 XXX
51509F 10 5 | LANDS END INC NEW. 07/16/2014......... RAYMOND JAMES & ASSOC 3,710.000 133,803 XXX
521050 10 4 [ LAYNE CHRISTENSEN CO 1117/2014......... VARIOUS. 15,000.000 135,960 XXX
52186N 10 6 | LEAPFROG ENTERPRISES INC 12/22/2014......... VARIOUS. 47,000.000 265,689 XXX
523768 10 9 |LEE ENTERPRISES INC VARIOUS. 12,100.000 41,684 XXX
530307 10 7 |LIBERTY BROADBAND CORP COM SER A ANCORA ADVISORS 375.000 18,385 XXX
530307 11 5 |LIBERTY BROADBAND CORP WARRANT - SERIES C RIGHT LIBERTY BROADBAND CORPORATION 631.000 XXX
530307 30 5 |LIBERTY BROADBAND CORP COM SER C 111/2014......... VARIOUS. 2,777.500 125,956 XXX
531229 30 0 [LIBERTY MEDIA CORP DEL 10/10/2014......... VARIOUS. 4,070.000 185,478 XXX
531465 10 2 | LIBERTY TRIPADVISOR HOLDINGS INC 08/28/2014........ ANCORA ADVISORS 5,000.000 102,742 XXX
53071M 88 0 |LIBERTY VENTURES 10/21/2014......... VARIOUS. 3,695.436 104,736 XXX
533535 10 0 [ LINCOLN EDUCATIONAL SERVICES CORP 10/28/2014......... VARIOUS. 14,000.000 35,547 XXX
53635B 10 7 | LIQUIDITY SERVICES INC 11/20/2014......... IVY SECURITES INC 7,000.000 73,694 XXX
50216C 10 8 |LSIINDS INC 12/08/2014......... IVY SECURITES INC 10,000.000 70,176 XXX
549282 10 1 |[LUBYSINC 10/20/2014......... VARIOUS. 6,646.000 33,160 XXX
577767 10 6 | MAXWELL TECHNOLOGIES INC VARIOUS. 8,000.000 63,807 XXX
58319P 10 8 | MEADOWBROOK INS GROUP INC VARIOUS. 38,000.000 224,238 XXX
611742 10 7 [ MONSTER WORLDWIDE INC IVY SECURITES INC 28,000.000 106,915 XXX
62541B 10 1 | MULTIFINELINE ELECTRONIX INC 10/23/2014......... VARIOUS. 17,703.000 170,192 XXX
553829 10 2 [MVC CAPITALINC 11/03/2014......... VARIOUS. 10,000.000 116,017 XXX
63910B 10 2 |NAUTILUSINC 02/28/2014......... ANCORA ADVISORS. 14,840.000 126,882 XXX
64704V 10 6 | NEW MEDIA INVT GROUP INC 04/29/2014......... VARIOUS. 26,370.000 340,090 XXX
648691 10 3 [ NEW SENIOR INVESTMENT GROUP INC. 11/25/2014......... VARIOUS. 7,614.000 165,236 XXX
65105M 60 3 | NEWCASTLE INVESTMENT CORP 06/18/2014......... VARIOUS. 26,850.000 134,403 XXX
65339F 10 1 [ NEXTERA ENERGY INC 05/21/2014......... ANCORA ADVISORS 4,000.000 385,592 XXX
67555N 20 6 | OCLARO INC. 10/13/2014......... IVY SECURITES INC 24,000.000 32,947 XXX
68235P 10 8 | ONE GASINC ANCORA ADVISORS 7,700.000 250,908 XXX
69329V 10 0 |PDIINC IVY SECURITES INC 50,000.000 82,958 XXX
71361F 10 0 | PERCEPTRON INC IVY SECURITES INC 2,000.000 28,165 XXX
714157 20 3 | PERMA-FIX ENVIRONMENTAL SERVICES. 10/16/2014......... VARIOUS. 15,876.000 58,136 XXX
726900 10 3 | PLANAR SYSTEMS INC 05/06/2014......... VARIOUS. 10,000.000 21,919 XXX
72766Q 10 5 | PLATFORM SPECIALTY PRODUCTS CORP. 04/17/2014......... BARCLAYS CAPITAL INC. 6,390.000 130,357 XXX
74269U 20 3 | PROCERA NETWORKS INC 11/06/2014......... IVY SECURITES INC 7,000.000 48,343 XXX
747525 10 3 [ QUALCOMM INC 11/20/2014......... VARIOUS. 8,000.000 597,069 XXX
75508B 10 4 | RAYONIER ADVANCED MATERIALS INC 06/30/2014......... VARIOUS. 2,260.000 81,676 XXX
75605L 70 8 | REALNETWORKS INC 11/03/2014......... ABEL NOSER CORP. 9,500.000 61,887 XXX
763165 10 7 | RICHARDSON ELECTRS LTD 12/22/2014......... IVY SECURITES INC 7,000.000 70,112 XXX
779287 10 1 |ROUSE PPTYSINC 11/05/2014......... VARIOUS. 5,260.000 90,334 XXX
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74975N 10 5 | RTISURGICAL INC 01/08/2014......... ANCORA ADVISORS. 5,000.000 17,491 XXX
78112T 10 7 [RUBICON TECHNOLOGY INC 11/07/2014......... VARIOUS. 20,000.000 83,636 XXX
781182 10 0 [RUBY TUESDAY INC ANCORA ADVISORS. 2,500.000 13,504 XXX
808625 10 7 [ SCIENCE APPLICATIONS INTERNATIONAL CORP. BARCLAYS CAPITAL INC 870.000 38,674 XXX
812362 10 1 [ SEARSHOMETOWN & OUTLET STORES VARIOUS, 20,000.000 341,458 XXX
82706L 10 8 [ SILICON GRAPHICS INTERNATIONAL CORP 01/14/2014......... ANCORA ADVISORS 2,000.000 24,107 XXX
82705T 10 2 [ SILICON IMAGE INC 02/06/2014......... ANCORA ADVISORS, 5,000.000 29,280 XXX
847215 10 0 [ SPARTANNASH CO 09/30/2014......... ANCORA ADVISORS, 6,480.000 127,553 XXX
854305 20 8 [ STANLEY FURNITURE CO INC. 12112/2014......... VARIOUS. 27,500.000 76,368 XXX
85571Q 10 2 |STARZ 04/15/2014......... MORGAN STANLEY & CO INC 3,780.000 115,621 XXX
859241 10 1 [ STERLING CONSTRUCTION CO INC 12/15/2014......... VARIOUS. 23,000.000 172,929 XXX
870297 80 1 [ SWEDISH EXPORT CREDIT CORP. 05/19/2014......... BARCLAYS CAPITAL INC. 40,650.000 350,810 XXX
878895 30 9 [ TECUMSEH PRODS CO 12/19/2014......... VARIOUS. 27,500.000 89,351 XXX
879455 10 3 [ TELENAV INC VARIOUS. 40,000.000 228,148 XXX
00101J 10 6 | THE ADT CORPORATION VARIOUS. 5,490.000 174,576 XXX
887228 10 4 [ TIME INC NEW. VARIOUS. 28,630.500 676,899 XXX
887317 30 3 [ TIME WARNER INC 08/06/2014......... ROTH CAPITAL PARTNERS LLC 1,000.000 74,672 XXX
887389 10 4 | TIMKEN CO. 07/09/2014......... VARIOUS. 2,740.000 173,360 XXX
887399 10 3 | TIMKENSTEEL CORP. 10/28/2014......... VARIOUS. 4,675.000 187,543 XXX
896082 10 4 [ TRIBUNE PUBLISHING COMPANY. 09/29/2014......... VARIOUS. 21,291,000 416,891 XXX
899035 50 5 [ TUESDAY MORNING CORP 09/17/2014......... RAYMOND JAMES & ASSOC 5,560.000 108,450 XXX
911268 20 9 [ UNITED ONLINE INC 1117/2014......... VARIOUS. 23,054.000 289,309 XXX
918204 10 8|V F CORP. 02/14/2014......... ANCORA ADVISORS. 7,000.000 394,652 XXX
91851C 20 1 | VAALCO ENERGY INC ANCORA ADVISORS. 5,000.000 32,050 XXX
922042 67 6 [ VANGUARD GLOBAL EX-US REALESTATE ETF JONESTRADING INSTITUTIONAL 34,050.000 1,936,083 XXX
922042 85 8 [ VANGUARD FTSE EMERGING MARKETS ETF. ANCORA ADVISORS, 7,620.000 325,202 XXX
922908 55 3 | VANGUARD REIT ETF. MORGAN STANLEY & CO INC 77,710.000 5,769,120 XXX
92242T 10 1 |[VECTRUSINC 11/24/2014......... VARIOUS. 3,696.111 93,709 XXX
925811 10 1 [VICON INDS INC. 12/23/2014......... IVY SECURITES INC 43,400.000 67,956 XXX
91829F 10 4 [ VOXX INTERNATIONAL CORP. 11119/2014......... VARIOUS. 20,500.000 180,053 XXX
93564A 10 0 | WARREN RES INC 12/08/2014......... VARIOUS. 19,000.000 38,091 XXX
961840 10 5 [ WET SEAL INC. 10/09/2014......... IVY SECURITES INC 35,000.000 42,046 XXX
97717W 28 1 | WISDOMTREE EMERGING MARKETS SMALL CAP ETF 05/19/2014......... ANCORA ADVISORS. 6,330.000 299,915 XXX
97717W 86 9 | WISDOMTREE EUROPE SMALLCAP DIVIDEND ETF. 05/19/2014......... ANCORA ADVISORS. 36,525.000 2,199,017 XXX
98884U 10 8 |ZAGG INC 11/05/2014......... IVY SECURITES INC 5,000.000 24,388 XXX
98944B 10 8 | ZEPINC 11/10/2014......... VARIOUS. 6,572.000 97,450 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous. 36,624,925 XXX 0

Common Stocks - Parent, Subsidiaries and Affiliates

58458* 10 5 | MEDICAL HEALTH INSURING CORPORATION OF OHIO. 12/31/2014.........| CAPITAL CONTRIBUTION 774,573 XXX
21058# 10 3 | CONSUMERS LIFE INSURANCE COMPANY 12/31/2014.........| CAPITAL CONTRIBUTION 708,118 XXX
58458* 10 5 | MEDICAL HEALTH INSURING CORPORATION OF OHIO. 12/31/2014......... CORRECTION OF ERROR 599,240 XXX
21058# 10 3 [ CONSUMERS LIFE INSURANCE COMPANY 12/31/2014......... CORRECTION OF ERROR 641,165 XXX

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 2,723,096 XXX 0

Common Stocks - Mutual Funds

55273E___ 82 2 | MFS INTERNATIONAL VALUE FUND | | 12/18/2014......... CAPITAL GAIN REINVESTMENT. 4,557.975 155,700 XXX

9299999. Total - Common Stocks - Mutual Fund: 155,700 XXX 0

9799997. Total - Common Stocks - Part 3 39,503,721 XXX 0
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9799998. Total - Common Stocks - Summary ltem from Part 5 2,351,238 XXX
9799999. Total - Common Stock 41,854,959 XXX 0
9899999. Total - Preferred and Common Stocks. 41,854,959 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 311,862,460 XXX
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Bonds - U.S. Government
38374X D8 5 [ GNMAREMIC TRUST 2009-84 B .| 06/15/2014. | VARIOUS 3,987,888 3,864,549 3,864,549 3,864,549 0 3,864,549 [ ..o | s 123,339 | ....... 123,339 | ........80,664 | 11/16/2022.
38376G  TM 2 | GNMA REMIC TRUST 2010-102 AD..........ocommvmmmmveemmmmminesmmssnsssmsennennnnes .| 06/15/2014. | PRINCIPAL RECEIPT. ..2,577,159 | ......... 2,577,159 2,690,474 2,602,568 (25,409) (25,409) 2,577,159 0 35,594 | 11/16/2039.
38377K G5 3 | GNMAREMIC TRUST 2010-112 WH......oovcrerrrevivermrcrnreneiiiennenens .| 11/20/2014.| ANCORA ADVISORS ....5,065,312 5,000,000 5,307,812 5,096,297 [ ..eooceverccrrrrerie | o (60,602) | cvvevveererrercrrens | v (60,602) 5,035,695 29,617 29,617 | ......172,083 | 10/20/2034.
38377K  FN 5 | GNMA REMIC TRUST 2010-115 NW......ccrrrvreermerrecerrrerecererrsesnnnnees .| 11/20/2014.| ANCORA ADVISORS ...4,203,500 | ........ 4,000,000 | ........ 4,220,000 | ... 4,146,690 | ..o | e (34,030) (34,030) ...4,112,660 90,840 90,840 | .......137,667 | 01/20/2038.
38377L  ZD 3 | GNMA REMIC TRUST 2010-127 NH....oovovvvvrerieisenecrreriiiieeseseneienees .| 11/20/2014. | VARIOUS ...3,785,869 | ......... 3,677,682 | ... 3,798,356 IACIVR:7.2 [N N (RERHLC)] [T IR (19,316) 3,741,526 [ oo | 44343 | .......... 44,343 | ......100,970 | 02/20/2039.
38376W  AM 7 | GNMA REMIC TRUST 2010-14 DC.....ccccvvvveeirirerencierieiiescsecsiciinnnns .| 06/24/2014. | VARIOUS ...6,258,198 | ......... 6,000,000 | ....... 6,184,687 6,063,654 | .....oocrvrvviiicin | e (RENC0)] T I (14,760) 6,048,894 | ...oooovcrivivins | e 209,304 | ........ 209,304 |......154,112 | 07/20/2037.
38376X L5 0 [ GNMAREMIC TRUST 2010-31 AP......cooovrrvvvernnrnncnninsnnennsnecsenssnsessseees .1 07/20/2014. | VARIOUS ..1,554,797 | ........ 1477126 | ........ 1,547,867 | .......... 1,520,963 (9,483) (9,483) 1511480 [ s | i 43317 | e 43,317 | ........35,716 | 08/20/2038.
38376X W9 0 [ GNMAREMIC TRUST 2010-51 NC... .1 07/20/2014. | VARIOUS 1,442,803 11,388,245 1,443,557 | ..o 1,424,110 (9,546) (9,546) ....1,414,564 28,239 28,239 29,201 | 04/20/2039.
383756 2G5 | GNMA REMIC TRUST 2012-102 DN. .| 12/20/2014. | PRINCIPAL RECEIPT. ...547,638 ....547,638 547,381 547,426 212 212 547,638 0 4,555 | 09/20/2040.
38378E JV 6 | GNMA REMIC TRUST 2012-65 MJ .| 12/20/2014. | PRINCIPAL RECEIPT. 631,483 631,483 653,782 (SSTURTACTH TN (GERELOY [ (18,896) 631,483 0 8,835 | 07/20/2039.
38375G  DJ 7 | GNMA REMIC TRUST 2012-73 NK.....ocovvvvvvvrvrvvnrcrvvsrnrssssnsssssssssssesninns .| 12/20/2014. | PRINCIPAL RECEIPT. ..1,069,047 | ........ 1,069,047 | ........ 1,121,497 | . 1,113,358 | .oooovvvevvvvvevivinnns [ e (CEICIRDT [ (44,311) | oo ....1,089,047 0 |....17,718 | 08/20/2040.
911759 JP 4 | HOUSING URBAN DEVELOPMENT..........ococumveverimmrerinmsesesesssssesesesenens .| 08/01/2014. | MATURITY 3,000,000 | ....... 3,000,000 | ....... 2,968,860 2,996,466 3,534 3,534 3,000,000 0 |.....124,200 | 08/01/2014.
912828 CJ 7 | USTREASURY NOTES, .1 05/15/2014. | MATURITY ....2,505,000 | ......... 2,505,000 2,585,745 2,508,835 (3,835) (3,835) 2,505,000 0 |......59,494 | 05/15/2014.
912828 KN 9 |US TREASURY NOTES .| 04/30/2014. | MATURITY. 9,000,000 9,000,000 | ......... 9,374,766 | ............ 9,035,117 (35,117) (35,117) 9,000,000 0 |.....84,375 | 04/30/2014.
912828 LK 4 |US TREASURY NOTES .1 09/02/2014. | MATURITY. ....2,450,000 | ......... 2,450,000 | ......... 2,454,594 2,450,715 (715) (715) 2,450,000 0 58,188 | 08/31/2014.
912828 LS 7 | US TREASURY NOTES. .| 10/31/2014. | MATURITY. ....1,000,000 ....1,000,000 998,750 999,773 227 227 ....1,000,000 0 23,750 | 10/31/2014.
912828 LZ 1 | US TREASURY NOTES. .112/01/2014. | MATURITY. 2,000,000 ....2,000,000 | .........2,099,375 2,030,965 ...(30,965) ...(30,965) 2,000,000 0]......42,500 | 11/30/2014.
0599999. Total - Bonds - U.S. Government. ....51,078,694 | ... 50,187,929 | ....... 51,862,052 | ......... 50,812,707 0. (303,012) 0f.... (303,012) 0f....... 50,509,695 0f.... 568,999 | ...... 568,999 |....1,169,622 XXX
Bonds - All Other Government
46513A HJ 2 | STATE OF ISRAEL IRl 05/01/2014.| MATURITY. .1,000,000 ..1,000,000 ..1,000,000 0 1,000,000 0 .3,413 | 05/01/2014.
1099999. Total - Bonds - All Other Government .1,000,000 ..1,000,000 ..1,000,000 0 0 0 0 0 ,000,000 0 0 0 3413 XXX
Bonds - U.S. Special Revenue and Special Assessment
3133XL DG 5 |FEDERAL HOME LOAN BANKS. .1 06/13/2014. | MATURITY ...1,000,000 | ........ 1,000,000 992,090 999,396 604 604 ....1,000,000 0 26,875 | 06/13/2014.
31331G  TJ 8 | FEDERAL FARM CREDIT BANKS. .| 04/17/2014. | MATURITY. 3,000,000 3,000,000 | ......... 3,003,270 | ..ocovvvnnes 3,000,208 (208) (208) 3,000,000 0 ......39,375 | 04/17/2014.
3134G3 NL 0 | FEDERAL HOME LOAN MORTGAGE CORP.......cccoovsrvreveririrrierrnenes .. | 02/24/2014. | CALLED @ 100.0000000. ...1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ............ 1,000,000 0 ....1,000,000 0 2,500 | 02/24/2015.
3133XT  XG 6 | FEDERAL HOME LOAN BANKS .1 06/17/2014. | MATURITY. ....1,000,000 ....1,000,000 ...1,007,000 | ............1,000,696 (696) (696) ....1,000,000 0 |.....17,000 | 06/17/2014.
3133XV. NU 1 | FEDERAL HOME LOAN BANKS .| 12/12/2014. | MATURITY. ....1,000,000 ....1,000,000 ...1,002,500 | ............1,000,492 (492) (492) ....1,000,000 0 |......27,500 | 12/12/2014.
3128X2 3A 1 | FEDERAL HOME LOAN MORTGAGE CORP........ccooocuummucmumuruccrunnsia .| 04/02/2014. | MATURITY ...4,500,000 | ......... 4,500,000 | ........ 4,363,140 | .ocooeoee 4,494,283 5,717 5,717 ...4,500,000 0 [......101,250 | 04/02/2014.
3128X2 TM 7 | FEDERAL HOME LOAN MORTGAGE CORP.........ccoocuummuimurmrsccrinnsian ..| 01/30/2014. | MATURITY 2,000,000 | ........ 2,000,000 | .....c... 1,993,540 | ......ccocee 1,999,913 87 87 2,000,000 0 01/30/2014.
31398A XJ 6 | FEDERAL NATIONAL MORTGAGE ASSOC. .| 05/15/2014. | MATURITY .3,000,000 ..2,938,342 2,995,014 | ooovvvvvvvvvcrerrreees | s 4,986 4,986 3,000,000 0 05/15/2014.
31359M UT 8 | FEDERAL NATIONAL MORTGAGE ASSOC. .| 04/15/2014. | MATURITY .1,000,000 ..1,016,227 ..1,000,864 (864) (864) .1,000,000 0 04/15/2014.
31359M  WJ 8 | FEDERAL NATIONAL MORTGAGE ASSOC. .| 10/15/2014. | MATURITY 6,755,000 16,755,000 ..6,989,099 6,792,279 (37,279) (37,279) 6,755,000 0 10/15/2014.
3135G0 TH 6 | FEDERAL NATIONAL MORTGAGE ASSOC..........ccoooomniiiiiicciiiiaies .| 04/29/2014. | CALLED @ 100.0000000 ...1,000,000 | ......... 1,000,000 | ............ 998,600 999,027 153 153 999,180 820 820 01/29/2016.
313560 VR 1 | FEDERAL NATIONAL MORTGAGE ASSOC..........cccoommmmmerrreveearennnns .1 03/28/2014. | CALLED @ 100.0000000. 2,000,000 2,000,000 2,000,000 2,000,000 0 2,000,000 0 03/28/2016.
3136G1 RV 3 | FEDERAL NATIONAL MORTGAGE ASSOC..........cccocommurerrvevermrrinnnns .1 04/28/2014. | CALLED @ 100.0000000. ...1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ............ 1,000,000 0 ....1,000,000 0 10/28/2016.
31394H QL 8 [FHLMC REMIC SERIES 2663 VQ .1 06/15/2014. | VARIOUS 2,050,765 | ......... 2,046,879 2,097,411 2,051,391 (3,915) (3,915) 2,047,476 3,289 3,289 06/15/2022.
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB .| 12/15/2014. | PRINCIPAL RECEIPT. 953,391 953,391 966,500 958,878 (5,487) (5,487) 953,391 0 03/15/2019.
31394T  YQ 2 | FHLMC REMIC SERIES 2770 AU .1 12/15/2014. | PRINCIPAL RECEIPT.......cccoiiiiiinniirssnresssssersssssresesssesenns | oo | ovivinnnnsd 614,445 | ........... 614,445 629,614 621,035 (6,590) (6,590) 614,445 0 ...13,076 | 03/15/2019.
31394W FL 7 |FHLMC REMIC SERIES 2773 TB. .| 12/15/2014. | PRINCIPAL RECEIPT.........cooiiiiininiirsesierssssersssssresssssesenes | v | ovivininnns 713,099 | ........... 713,099 | ........... 719,784 715,744 (2,646) (2,646) 713,099 0 ...14,720 | 04/15/2019.
31394W YN 2 | FHLMC REMIC SERIES 2783 AY. .| 12/15/2014. | PRINCIPAL RECEIPT. 625,513 625,513 635,384 629,341 (3,828) (3,828) 625,513 0 ...13,020 | 04/15/2019.
31394W GS 1 [ FHLMC REMIC SERIES 2784 HJ .| 12/15/2014. | PRINCIPAL RECEIPT. 908,440 908,440 909,007 908,682 (242) (242) 908,440 0 18,426 | 04/15/2019.
31394W AF 5 | FHLMC REMIC SERIES 2786 BC .1 12/15/2014. | PRINCIPAL RECEIPT. 671,247 671,247 692,853 680,975 (9,728) (9,728) 671,247 0 3,863 | 04/15/2019.
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31394Y F3 3 | FHLMC REMIC SERIES 2796 LB .| 12/15/2014. | PRINCIPAL RECEIPT. 276,955 276,955 284,138 281,059 | ..o | i (CRTVS] - PR (% [15)] 276,955 0 6,373 | 05/15/2024.
31395F H7 2 | FHLMC REMIC SERIES 2855 WN .| 11/19/2014. | VARIOUS w1788,011 | 1735804 | ........ 1,857,853 | ....ooooeees 1,813,990 ((c70: 7y IR (Y072 [ v 1,781,908 6,103 6,103 58,111 | 09/15/2019.
31395) MW 3 [FHLMC REMIC SERIES 2892 DB .1 12/15/2014. | PRINCIPAL RECEIPT.........ciiiiiiiiniciiisiciscssccsssssiccssssciasss [ v | e 638,814 | ........... 638,814 | ........... 645,202 641,297 (2,483) (2,483) 638,814 0 f.....14,:831 | 11/15/2019.
313950 RE 3 | FHLMC REMIC SERIES 2977 AY. .| 12/15/2014. | PRINCIPAL RECEIPT. 562,771 562,771 582,995 RYZ WiV [ I (11,527) | covvvevveerrereereens | v (11,527) 562,771 0 |.....13,146 | 05/15/2025.
31396E TN 6 |FHLMC REMIC SERIES 3075 PD. .| 06/24/2014. | VARIOUS ....2,402,145 2,277,065 2,350,358 2,299,416 | oo | v (UR:T5)] [—" cevvennennn(7,875) 2,291,542 | oo | s 110,603 | ........ 110,603 | .........63,620 | 01/15/2035.
31396H 6E 4 | FHLMC REMIC SERIES 3102 PJ .| 06/24/2014. | VARIOUS LA1715182 | 1,698,432 | ......... 1,757,612 | ..o 1,708,221 ) (5,646) L 1T02,575 | | 12,607 | ......... 12,607 | ........40,107 | 05/15/2034.
3137GA T2 3 |FHLMC REMIC SERIES 3742 EA .1 06/15/2014. | VARIOUS.........ccrressersrssssssssssesssssssesssssesssssssessssssssssses | vessininmnnnnnins | eovenmnenens 814,447 | ......... 797179 | oo 817,482 813,943 ) ......(4,860) 809,083 5,363 5363 | .......13,528 | 10/15/2024.
3137A2 SC 6 |FHLMC REMIC SERIES 3759 AB. .| 11/19/2014. | VARIOUS ..1,907,840 | ........ 1,830,177 | ......ce. 1,897,379 | ..o 1,880,866 | ....oocoovvvuericn ) (QRRCL(0) ) — ....1,868,885 38,955 38,955 65,134 | 02/15/2029.
3137AB KB 6 | FHLMC REMIC SERIES 3874 PD. .| 06/24/2014. | VARIOUS 1,682,450 1,643,622 | ........ 1,705,771 | .oovvvees 1,694,666 | ......coovevevrrerenns ) (14,056) [ oo 21,680,610 | v [ s 1,840 | oo 1,840 | .........26,020 | 06/15/2038.
3137AE LS 2 | FHLMC REMIC SERIES 3910 JC .| 12/15/2014. | PRINCIPAL RECEIPT. ...549,360 ....549,360 561,549 559,777 ) (10,417) 549,360 0 6,071 | 12/15/2037.
3137AG  6Y 1 | FHLMC REMIC SERIES 3934 EL .| 11/19/2014. | VARIOUS 2,654,522 2,568,537 2,657,432 2,668,167 ) (23,375) 2,644,792 9,731 9,731 | ........70,184 | 12/15/2025.
3137AJ  6A 7 | FHLMC REMIC SERIES 3955 BA .1 12/15/2014. | PRINCIPAL RECEIPT.........coiiiiiiiniicsinicvscsscisssisicssssscsanns [ v | v 491,326 | .....ccooo. 491,326 | ............ 515,892 512,994 ) (21,668) 491,326 0 9,931 | 02/15/2041.
3137AJ HW 7 | FHLMC REMIC SERIES 3960 YH .| 12/15/2014. | PRINCIPAL RECEIPT. 625,728 625,728 639,416 637,584 | ..oovvverervcvcrcnces | e (11,856) [ coovevcrcrcrcccccicces | i (11,856) 625,728 0 [ 7,117 | 08/15/2040.
3137AL TS 8 |FHLMC REMIC SERIES 3996 GN .| 11/19/2014. | VARIOUS ...4,369,567 | ........ 4,260,279 | ......... 4,428,027 | ........... 4,385,138 (32,974) (32,974) 4,352,163 | s [ i 17,405 | ......... 17,405 | ......117,986 | 11/15/2038.
3137AP  BF 6 | FHLMC REMIC SERIES 4033 ED .| 12/15/2014. | PRINCIPAL RECEIPT. 501,707 501,707 | .oooveen. 519,619 405,289 | .ooveoveerreseeererees | e (RETCKI:) ] RN IR (15,338) 501,707 0 6,077 | 10/15/2036.
3137AS Q8 0 | FHLMC REMIC SERIES 4088 PA .| 12/15/2014. | PRINCIPAL RECEIPT..........ccocoommmmmmrmrirrimismmncnnmseenniicrnens | covvivvinesmseesvssssinnies | cvveiinennns 173,290 | oo 173,290 | oo 181,521 180,845 | oo | v (A1) ] I— .....(7,555) 173,290 0 3,094 | 12/15/2040.
3137AV. 2S5 | FHLMC REMIC SERIES 4122 PA .1 12/15/2014. | PRINCIPAL RECEIPT.......cociieriinenrersesressssserssssssesssssesesns | nnsnenmnnnnnins | eovevininens 763,850 | ............ 763,850 | ............ 768,982 768,348 | ..ooovevererrers | v (4,498) [ oo < (4,498) 763,850 0 6,333 | 02/15/2042.
3137AW  6M 2 | FHLMC REMIC SERIES 4125 KP .1 12/15/2014. | PRINCIPAL RECEIPT......ccociirenrersesresssssessssssressssseseses | snenmnmnnnenins | ovevmnannns 453,361 | ..ovvvrr 453,361 | .oovvvrr 469,583 467,281 | oo | v (13,919) | oo | e (13,919) 453,361 0 [ e 6,154 | 05/15/2041.
3137AW VA 0 | FHLMC REMIC SERIES 4145 UC...........ccocooomveveveveveversverevevereresiverers .| 12/15/2014. | PRINCIPAL RECEIPT. 694,517 694,517 691,262 691,473 3,044 3,044 694,517 0 6,276 | 12/15/2027.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC. .1 12/15/2014. | PRINCIPAL RECEIPT........ccoviiiiininiiisesicissscsrsssssresssssesesns [ s | ovivininnns 842,809 | ........... 842,809 807,253 808,812 33,997 33,997 842,809 0 6,863 | 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD.. .| 12/15/2014. | PRINCIPAL RECEIPT. 554,639 554,639 562,005 561,604 (6,965) (6,965) 554,639 0 6,340 | 01/15/2033.
3137B2 BC 3 [FHLMC REMIC SERIES 4199 YV. .| 06/15/2014. | VARIOUS 08,970,709 6,652,881 6,881,574 (R:TATVAS LT I (21,627) (21,627) 6,849,668 | ......coovvvvvvvrins | v 121,041 | ....... 121,041 | ......119,864 | 05/15/2026.
3137B1 XV 9 [FHLMC REMIC SERIES 4204 HA .| 12/15/2014. | PRINCIPAL RECEIPT. 874,316 874,316 878,415 878,415 | oo | v (4,099) [ oo <....(4,099) 874,316 0....11,260 | 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE .| 12/15/2014. | PRINCIPAL RECEIPT. 378,292 378,292 387,454 (9,162) .....(9,162) 378,292 0 5,294 | 08/15/2031.
3137B7 TL 3 | FHLMC REMIC SERIES 4306 A .| 12/15/2014. | PRINCIPAL RECEIPT..........ccooimmmmmrrrmrermimrsmmnenrmneeesernnes | covvevesmrsmseesssssenneens | cvvevsnennns 195171 | oo 195,171 204,076 (8,905) (8,905) 195,171 0 2,060 | 03/15/2041.
3137B9 FL 4 | FHLMC REMIC SERIES 4314 KA. .| 12/15/2014. | PRINCIPAL RECEIPT. 629,494 629,494 | ........... 644,248 | ..o [ e [ i (KENET] [n I (14,754) 629,494 (VN 4,922 | 12/15/2039.
3137BA 3T 7 | FHLMC REMIC SERIES 4329 KA .| 12/15/2014. | PRINCIPAL RECEIPT. 262,263 262,263 269,107 (6,843) (6,843) 262,263 0 2,175 | 01/15/2040.
3137BB N9 7 | FHLMC REMIC SERIES 4358 DA. .| 12/15/2014. | PRINCIPAL RECEIPT..........ccccoommmmmmmmriirirismmncnnnsiciiricnsnns | covviiniesmsecnssisiinies | cvvivinnenas 405,017 | oo 405,017 | coovvver 414,510 (9,493) (9,493) 405,017 0 2,647 | 06/15/2040.
31416W 6C 1 [ FN AB1766 .| 12/25/2014. | PRINCIPAL RECEIPT. 273,080 273,080 283,662 285,069 ) 273,080 0 5,252 | 11/01/2025.
31415Y LW 7 [FNMAPASS-THRU POOL 993241..........ccccocmmmcicvsrcccrcvscmnmemasrannnnns .. [ 12/25/2014. | PRINCIPAL RECEIPT.......oioniiererismsssissssscssssssssssssssssssns [ oo | eoveiinnnnns 412,462 | .ooooov 412,462 | oo 433,730 436,043 ) 412,462 0 06/01/2024.
31381Q BW 5 | FNMA PASS-THRU 467253 .| 12/25/2014. | PRINCIPAL RECEIPT. 81,084 81,084 81,743 81,395 ) 81,084 0 02/01/2018.
31417Y GK 7 | FNMAPASS-THRU 15 YEAR .| 12/25/2014. | PRINCIPAL RECEIPT. ...485911 ...485911 502,007 502,464 ) 485,911 0 10/01/2024.
31393Y YS 8 [ FNMAREMIC TRUST 2004-45 VB. .1 03/28/2014. | VARIOUS 259,536 259,536 263,186 259,670 ) 259,536 0 10/25/2028.
31394B  MD 3 [ FNMAREMIC TRUST 2004-89 AQ .| 12/25/2014. | PRINCIPAL RECEIPT. 881,223 881,223 901,601 891,856 ) 881,223 0 12/25/2024.
31396L  JT 8 | FNMA REMIC TRUST 2006-102 PD......cccvvvveveuermmcereriveresmserrreneennes [ 0172712014, | VARIOUS........cooiererersereresssesesssssssssssssssssssssssssssssssssssssssses | coovessmssnmnmnsnsnnns | vovsesrisisns 14,243 | oo N4243 | s 14,563 14,243 0 14,243 0 59 | 01/25/2035.
31398F  JG 7 | FNMA REMIC TRUST 2009-80 MA.........ccocoimmemcrrrevivmimssserinnrevsiennnes .. | 06/25/2014. | VARIOUS, ...1,010,025 | ........... 981,199 | ......... 1,027,499 | ... 1,004,974 | oo [ v ((Z720 ] I— o (7,427) 997 547 | oo | ervrninns 12478 | ......... 12,478 | ........19,082 | 04/25/2027.
31398N  BS 2 [ FNMAREMIC TRUST 2010-102 DE .| 11/25/2014. | VARIOUS 5,624,756 | ........ 5,459,515 5,691,544 5,670,732 | coovooveereeeccririns | o (49,030) | ovvevveerererrans | i (49,030) 5,621,701 3,054 3,054 | .......144,565 | 06/25/2029.
3136A1 EJ 0 [ FNMAREMIC TRUST 2011-104A .| 11/25/2014. | VARIOUS 3,244,837 | .........3,141,629 3,239,805 3,238,906 (20,520) (20,520) 3,218,386 26,451 26,451 | ........85,232 | 04/25/2026.
3136A2 AR 4 [FNMAREMIC TRUST 2011-110 EC .| 12/25/2014. | PRINCIPAL RECEIPT. ...1,089473 | ... 1,089,473 | ......... 1,109,049 | ............ 1,107,807 | ..ooovvvevevevrrerinnns | e (GETRRX)] I R (QERKX) N I ...1,089,473 0 |...11,875 | 04/25/2041.
3136A2 MY 6 [ FNMAREMIC TRUST 2011-128 QB. .| 12/25/2014. | PRINCIPAL RECEIPT..........ccoccommmmmmmmriiiiiismnnnnssssiisniinnnns | covvisiiissmsennssissinn | cvviiiinenns 716,853 | ........... 716,853 | ........... 742,615 738,924 (22,071) (22,071) 716,853 0 9,592 | 03/25/2039.
31397S XM 1 | FNMA REMIC TRUST 2011-40 KA........ooooiiiiiriniiccsscccsesssiscscssccssssss ..| 12/25/2014. | PRINCIPAL RECEIPT. 46 46 46 47 (1) (1) 46 0 11 03/25/2026.
313970 RJ FNMA REMIC TRUST 2011-63 MV.... .| 1172512014, | VARIOUS..........covciiicvivcicvcicsscsscsccsisscsisssesssisssisisssssissssnis | covvinvvsnnsnssnssnnsssnnnnns | cornennn 432,119 [ 1....0.4,202,482 | ... 4,338,406 | ............ L1 Y17 Y (RERET0T [ R (QERECTAT [— 4,264,205 | oo [ v 167,914 | ....... 167,914 | ......139,412 | 07/25/2024.
3136A8 ZR 4 [FNMAREMIC TRUST 2012-103 DA.. .1 12/25/2014. | PRINCIPAL RECEIPT. 204,794 202,837 (8,806) (8,806) 194,031 0 3,282 | 10/25/2041.
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3136A3 TS 0 [FNMAREMIC TRUST 2012-11 PN .| 12/29/2014. | VARIOUS 324,382 324,382 | ........... 340,094 327,344 (2,963) (2,963) 324,382 0 6,682 | 11/25/2040.
3136AA 6K 6 | FNMAREMIC TRUST 2012-151 YA.....cccoccooovevevevcvevevererens .| 12/25/2014. | PRINCIPAL RECEIPT. 535,853 535,853 550,673 549,975 | oo | v (14,122) [ oo | v (14,122) 535,853 0 6,357 | 01/25/2028.
3136A3 X9 7 | FNMAREMIC TRUST 2012-3 BA .1 12/25/2014. | PRINCIPAL RECEIPT.........ciiiiiiiicicnicissscsicssssisssssscianns [ v | e 600,29 | ........... 600,296 600,109 600,155 141 141 600,296 0 6,327 | 04/25/2040.
3136A5 XR 2 [FNMAREMIC TRUST 2012-30 PB. .| 12/25/2014. | PRINCIPAL RECEIPT. 552,230 552,230 554,646 554,227 | coovevervveveeisesnns [ v (URCETA ] I— ceevennen(1,997) 552,230 0o 7,308 | 10/25/2040.
3136A4 2C 2 [FNMAREMIC TRUST 2012-34 PB. .| 12/25/2014. | PRINCIPAL RECEIPT. 532,739 532,739 536,735 535,957 (3,218) (3,218) 532,739 0 5,960 | 01/25/2032.
3136A5 AC 0 | FNMAREMIC TRUST 2012-40 MG .| 12/25/2014. | PRINCIPAL RECEIPT..........ccocoommmmmmrmrirrismmnennmrienniisrenns | covviviiissmseeessssisinies | cvveiininnns 713,907 | oo 713,907 | oo 717,700 (3,793) (3,793) 713,907 0 5578 | 04/25/2041.
3136A5 P6 7 [FNMAREMIC TRUST 2012-53 PB. .| 12/25/2014. | PRINCIPAL RECEIPT. 626,018 626,018 | ........... 642,842 640,248 | .oovooverrrceee | (REC1)] [T I (14,230) 626,018 0 [ 7,876 | 02/25/2041.
3136A6 4N 1 [ FNMAREMIC TRUST 2012-72 QE .1 12/25/2014. | PRINCIPAL RECEIPT.......cccoiiiiiinirinsesressssseressssresssssesenns | enionins | ovivinnnnns 453301 | ..o 453301 | oo 475,683 LY AT VA N I (17,800) | ocvcrvceccreccccicees | v (17,800) 453,301 0 8,074 | 01/25/2038.
3136A7 U3 4 [ FNMAREMIC TRUST 2012-84 QG .| 12/25/2014. | PRINCIPAL RECEIPT. 259,013 259,013 262,251 (3,238) (3,238) 259,013 0 2,927 | 09/25/2031.
3136A7 5E 8 [ FNMAREMIC TRUST 2012-96 PD .| 12/25/2014. | PRINCIPAL RECEIPT. 708,110 708,110 717,293 716,850 (8,740) (8,740) 708,110 0 07/25/2041.
3136AG 2Y 7 | FNMAREMIC TRUST 2013-116 VC.. .| 06/25/2014. | VARIOUS 3,785,383 .3,711,835 ..3,764,033 3,763,547 (5,174) (5,174) KV [ I 27,009 | .......... 27,009 2,723 | 04/25/2033.
3136AH HH 6 | FNMAREMIC TRUST 2013-120 VC........ccovvvvvvvrrrrrrrcrrrrrnne .| 06/25/2014. | VARIOUS ..4892314 | ......... 4,780,925 | ........ 4,858,615 | ...........: 4,857,686 (8,391) (8,391) v 4,849,295 | i [ i 43,020 | ......... 43,020 | .........73,854 | 08/25/2033.
3136AH U9 9 | FNMAREMIC TRUST 2013-133 VT.....coorvvrvvncrrrrrnrcrrrrinrenn .1 12/25/2014. | PRINCIPAL RECEIPT.........ciiiiininiicsiscisisscisssisisssssscsanns [ v | ovivininnns 424184 | ... 424184 | ... LICIORTIIST TN RN IS (G 1CD] [ (12,361) 424,184 0 6,389 | 05/25/2025.
3136AD XV 6 | FNMA REMIC TRUST 2013-26 NE. .| 12/25/2014. | PRINCIPAL RECEIPT. 395,747 395,747 | ........... A4A21 | o | i | (QEHCTZOT [ (18,674) 395,747 0 3,978 | 09/25/2039.
3136AD EY 1 | FNMA REMIC TRUST 2013-36 AB .| 12/25/2014. | PRINCIPAL RECEIPT. 588,249 | ........... 588,249 604,426 604,114 | oo | e (15,865) | .cevevvevverrercrrens | cevvrrenend (15,865) 588,249 0 |.....11,517 | 05/25/2032.
3136AD V4 8 | FNMAREMIC TRUST 2013-41 WG......ccooovvvvevcrircncrrririinnns .| 12/25/2014. | PRINCIPAL RECEIPT..........ccocoommmmmrmrirrimimmmncnrmrienniierenes | covviiniissnseeessssisinies | cvveiininnns 685,966 | ............ 685,966 687,895 | ...ooovomrurnrmrmmmnininnninns [ o [ v (R72) | IN— cervernnnnnne(1,929) 685,966 0 5,535 | 11/25/2042.
3136AE 74 2 | FNMAREMIC TRUST 2013-70 VA......ccovreremereremmrererernrerennns .| 06/25/2014. | VARIOUS ....6,935,148 | ........6,779,453 | ........6,955,294 6,945,853 | ....ooovvvvrvcvverrrace | e (REI0)] R I (14,430) 6,931,423 3,724 3,724 | ......114,500 | 08/25/2026.
3136AJ  QZ 2 | FNMAREMIC TRUST 2014-14 CA.....cccoooevvrrvvviirincncrniines .| 12/25/2014. | PRINCIPAL RECEIPT. 655,903 655,903 867,689 [ ..oooovvevvvuvnienmmmiiniinnns [ eevviirnenininenininnns | e (URINE1Y] [P (11,786) 655,903 0 [ 7,346 | 01/25/2033.
3136AJ K4 7 | FNMA REMIC TRUST 2014-28 ND .112/25/2014. | PRINCIPALRECEIPT.......oooicciciicccicccccccccccccccccces | i | s 495837 | ...oooooo 495837 | ............ 507,380 | .o | f e (1544 | | e (11,544) 495,837 0 f 4,388 | 03/25/2040.
3199999. Total - Bonds - U.S. Special Revenue and SPecial ASSESSIMENIS..........oooiciiiiis s | coees 111,854,712 | ....110,142,383 | ..... 112,463,650 | ........ 106,237,421 0. (719,149) 0. (719,149) 0 ... 111,243,305 0. 611,407 | ....... 611,407 | ....2,296,460 XXX
Bonds - Industrial and Miscellaneous
035229 CU 5 | ANHEUSER BUSCH CO INC R[ 01/15/2014. | MATURITY ....oooovivvimviviimmmiisimmmisssssmssssssssssssssssssssssssssssssssssss | sosemssssesasssesasmsasanens | sovesanneens 500,000 | ........... 500,000 | ........... 499,325 499,997 3 3 500,000 0 |....12,375 | 01/15/2014.
85771S AC 0 [ STATOILHYDRO ASA R[ 10/15/2014. | MATURITY ...1,000,000 | ........ 1,000,000 998,480 999,746 254 254 wersen. 1,000,000 0 .......29,000 | 10/15/2014.
00206R AV 4 [AT&TINC .1 08/15/2014. | VARIOUS...........ooiiiciiissiccscssccscsssisssssisssssssisssssssssssssssssses | v | oviinnnnnns 171,991 | e 168,000 | ...oocceeeee 170,184 168,744 (244) (244) 168,500 3,491 3,491 2,688 | 08/15/2015.
054303 AW 2 | AVON PRODUCTS INC. .1 08/06/2014. | PERSHING LLC ...1,093,090 | ......... 1,000,000 987,460 992,512 742 742 993,255 99,835 99,835 | ........61,389 | 03/01/2019.
07385T AJ 5 |BEARSTEARNS & COINC .| 11/15/2014. | MATURITY. ...1,000,000 | ......... 1,000,000 | ......... 1,020,970 | ........... 1,002,517 (2,517) (2,517) seveeenn.1,000,000 0 |......57,000 | 11/15/2014.
079860 AG 7 | BELLSOUTH CORP. .1 07/15/2014. | CALLED @ 100.8240000. 504,120 500,000 501,480 500,137 (104) (104) 500,033 v 4,087 | ... 4,087 | ........21,667 | 09/15/2014.
084664 AM 3 | BERKSHIRE HATHAWAY FINANCIAL CORP...........ccccceece .1 07/15/2014. | MATURITY. 500,000 500,000 | ...occeeeee: 493,250 499,469 531 531 500,000 0 |.....25,500 | 07/15/2014.
14149Y AH 1 [ CARDINAL HEALTH INC .| 12/10/2014. | CALLED @ 113.3636000. 836,623 | .......... 738,000 828,257 794,907 (12,804) 782,103 | .oooooeeeervrininnns [ eovvrnnnns 54,520 | .......... 54,520 | .......42,573 | 12/15/2017.
172967 CQ 2 [CITIGROUP INC. .1 09/15/2014. | MATURITY ..oooovniriiiiiininsnscsssiisisssssssssssssssssensesssssnss | cosssssssssmnessssssssses | svvessssenns 500,000 | .....c...... 500,000 | ....cccooee. 504,345 500,392 (392) 500,000 0 ..25,000 | 09/15/2014.
126650 BH 2 | CVS CAREMARK CORPORATION.........commumummvviimminiiinnnnes .1 10/01/2014. | VARIOUS ....385,000 | ..ooouvnenns 453,726 431,063 (8,983) Ly X 01TV T [ 11,495 | ... 11,495 06/01/2017.
244199 BB 0 |DEERE&CO .| 04/25/2014. | MATURITY .2,000,000 2,211,706 2,014,358 (14,358) 2,000,000 0 04/25/2014.
354613 AF 8 | FRANKLINRES INC .1 06/23/2014. | ANCORA ADVISORS 1,668,781 11,630,000 | ......... 1,727,898 | ..o 1,660,479 | ...oooovvverevrririnns (10421 [ oo cevrennennen 1,850,068 | oo [ i 18,723 | ......... 18,723 05/20/2015.
38141G CM 4 | GOLDMAN SACHS GROUP INC .| 11/15/2014. | MATURITY 2,000,000 2,000,000 2,002,180 2,000,283 (283) 2,000,000 0 |......110,000 | 11/15/2014.
49306C AH 4 | KEY BANKNA .1 07/01/2014. | MATURITY. ...1,000,000 | ......... 1,000,000 666,980 666,980 0 666,980 | ..vvoovverecrerrres [ v 333,020 | ........ 333,020 | .........58,000 | 07/01/2014.
494550 AU 0 | KINDER MORGAN ENERGY PARTNERS...........cccccoeerumunes .| 12/08/2014. | ANCORA ADVISORS ..1920,724 | ........ 1,772,000 | ......... 2,008,119 | ccccovevens 1,905,014 | oovvveveeecrenees | v (38,905) | .oovevveereecrnens | i (38,905) | .ooovvernrrrrinnns ceverrennen 1,866,108 | s | s 54,616 | .......... 54,616 | ......144,713 | 02/01/2017.
585515 AD 1 | MELLON FDG CORP. .| 12/01/2014. | MATURITY. 800,000 800,000 | ........... 796,832 799,656 344 344 800,000 0 |.......40,000 | 12/01/2014.
59156R AW 8 | METLIFEINC .1 02/06/2014. | MATURITY.......ooovereverererinenesesesssssesssessssssssssssssssssssssssssssssess | sesssmmessssmssssssmmessenees | sovsmmmenens 500,000 500,000 504,750 500,138 (138) (138) 500,000 0 5,938 | 02/06/2014.
620076 AZ 2 | MOTOROLA SOLUTIONS INC .1 09/11/2014. | CALLED @ 114.1150000 2,282,300 2,000,000 2,385,600 2,294,246 | ..o | e (GO [ (51,076) 2,243,170 39,130 39,130 | ........98,667 | 11/15/2017.
717081 AR 4 | PFIZER INC .1 02/15/2014. | MATURITY ...1,000,000 | ......... 1,000,000 992,570 999,887 113 113 cerernnnnn 1,000,000 0 22,500 | 02/15/2014.
742718 DA 4 | PROCTER & GAMBLE CO. .| 08/15/2014. | MATURITY ...1,000,000 | ......... 1,000,000 969,560 996,805 3,195 3,195 ceeseenen 1,000,000 0 .....49,500 | 08/15/2014.
743674 AT 0 | PROTECTIVE LIFE CORP. .| 11/01/2014. | MATURITY .2,000,000 ..1,945,940 ..1,993,193 6,807 6,807 2,000,000 0 ....97,500 | 11/01/2014.
78387G AL 7 | SBC COMMUNICATIONS INC .1 07/15/2014. | CALLED @ 109.4757300 .1,000,000 ..1,005,210 ..1,001,763 (367) (367) 11,001,396 93,361 93,361 32,812 | 06/15/2016.
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824348 AN 6 | SHERWIN WILLIAMS CO. ..| 12/15/2014. | MATURITY +0002....3,000,000 | .........3,000,000 | ......... 3,006,210 3,001,262 ..o | s (1,262) | oo cevvennnnnnn(1,262) 3,000,000 0 93,750 | 12/15/2014.
911312 AL 0 | UNITED PARCEL SERVICE INC ..| 04/01/2014. | MATURITY 2,000,000 | .........2,000,000 | ........ 2,055,200 2,003,067 (3,067) (3,067) 2,000,000 0 38,750 | 04/01/2014.
90333W AB 4 [USBANKNA .. [ 02/0412014. | MATURITY......ooooooimiririimmmsismmmsessssmmsssssssssssssssssssssssssssssssssnss | osssmsssssssssssssmsssanans | covesmnneens 500,000 | ........... 500,000 | ........... 499,125 499,990 10 10 500,000 0 |.......15,750 | 02/04/2014.
92343V AQ 7 | VERIZON COMMUNICATIONS INC....coooevvvrreveerimrererrrevenesernserrennens .| 03/19/2014. | CALLED @ 128.8350000. 2,097,434 | .........1,628,000 2,225,330 2,004,709 | coovvvevevereeeereeees | e (LT T4 [ R (15,577) | oo | e 1,989,132 | v | s 108,302 | ........ 108,302 | ........54,606 | 11/01/2018.
92343V BB 9 [VERIZON COMMUNICATIONS INC......occcccvverscverscsesssessssessoesns .| 09/29/2014. | CALLED @ 100.1030000, 500,515 500,000 505,325 LRI SRR I (V2] (- L) 500,182 333 333 | 5,660 | 11/03/2014.
94974B ET 3 [WELLS FARGO AND CO .. 1 10/01/2014. ] MATURITY. 500,000 | ........... 500,000 | ........... 504,700 500,801 (801) (801) 500,000 0]....18750 | 10/01/2014.
3899999. Total - Bonds - Industrial and Miscellaneou .....32,403911 | ... 31,121,000 | ....... 32470712 | .......... 31,733,721 0] (150,724) 0 ... (150,724) 0f....... 31,582,997 0f.... 820913 | ...... 820,913 |...1,277,495 XXX
8399997. T0tAl = BONAS = PAI 4.t e | e 196,337,317 | ....192,451,312 | ..... 197,796,414 | ....... 189,783,849 0]....(1,172,885) 0]...(1,172,885) 0 ... 194,335,997 0]... 2,001,319 | .... 2,001,319 |...4,746,990 XXX
8399999. TOtAL = BONGS...... e e | e 196,337,317 | ....192,451312 | ..... 197,796,414 | ....... 189,783,849 0]....(1,172,885) 0]...(1,172,885) 0f..... 194,335,997 0. 2,001,319 J ..... 2,001,319 |...4,746,990 XXX
Common Stocks - Industrial and Miscellaneous
G0176J 10 9 [ALLEGION PUBLIC LTD CO R[ 10/10/2014. | VARIOUS. 3,610.000 | ........... 177,858 XXX 157,509 159,526 (2,016) (2,016) 157,509 20,349 20,349 747 XXX
153501 10 1 | CENTRAL FUND OF CANADALTD.....iiiimiiiicccicssssicssssssscsssscssssass .1 06/02/2014. | VARIOUS.........ccooemimmimmmmmmmmmmsmsmmmsmsmmssmsssmssssssssssssssssensnns | coneen 230,280.000 | .........3,023,217 XXX 3,051,210 3,051,210 0 KROSHIVATVN [N R (27,993)] ......... (27,993) [ oo XXX
G5785G 10 7 [ MALLINCKRODT PUBLIC LTD CO......ccccoevcvevevivcvevcccvcvsvisinmaesennnens R[ 11/13/2014. | VARIOUS. ceerennn 4,760,000 | ........... 361,525 XXX 201,421 | oo 248,758 | ........(47,336) | cocoovvveverevnrerineins [ s | i (47,336) 201,421 | oo [ v 160,103 | ....... 160,103 | ..ooovvvvvverrvinenns XXX
H8817H 10 0 | TRANSOCEAN LTD R[ 12/03/2014. | VARIOUS, e10000.8,000.000 | ........... 124,044 XXX 196,320 | ..o 296,520 | ........... 31,980 [ .o | s 132,180 | ........ (100,200) 196,320 | cooovvevevevvrerenns | o (72,276)| ......... (72,276) ........12,360 XXX
00287Y 10 9 |ABBVIEINC ..| 08/06/2014.] ROTH CAPITAL PARTNERS LLC 3,000.000 | ............ 156,417 XXX ceerrrrene83,291 | 158,430 | oo (75,139) [ ovveverevmrenmrmrmnnnns | e | v (75,139) 83,291 | s [ eerernenns 73,126 | oo 73,126 | .......... 2,460 XXX
00430U 10 3 [ACCELRYSINC .| 01/30/2014.] ANCORA ADVISORS. 6,588.000 82,349 XXX 50,203 62,850 [ cooverere(12,847) | oo | evererrrerernrvrnrenns | v (12,647) 50,203 32,146 32,146 XXX
012423 10 9 | ALBANY MOLECULAR RESEARCH INC........cooouvevvvmmerivimveivisnnenennennns .| 07/03/2014. | VARIOUS........ooomimmmrrrereiirmassnsnnneeeeesnssssssssssessssssssssnnenns | ceveennns 27,500.000 XXX cevverrennean 10,257 | e 277,200 | .......(206,943) (206,943) (V1LY [ [P 437,885 | ....... 437,885 | ..ooovevrirrrcennen XXX
00164V 10 3 [ AMC NETWORKS INC .. 07/21/2014. | ABEL NOSER CORP.......ccoucummrmmmmmmmrmmmmmsmrmsssmsmmesssanessssnnns rereenn1,380.000 XXX cerreerennnnn89,991 | 93,992 | coovevreens(4,001) | oo | e cevvernennnn(4,001) 89,991 cevvreeeend 1198 [ e (1,198) | XXX
032332 50 4 | AMTECH SYSINC .. 03/17/2014. | IVY SECURITES INC.......coocicriccrcreviccsesisismsesasisnnanes | evivenens 15,000.000 XXX coveernennsn56,400 | i 104,400 | ....cc..(48,000) [ ooovvvvvverecmrerinnnns | eeverererercricsscrcens | i (48,000) 56,400 | ...coovvvvvevrrrnnns | verere 126,591 | ....... 126,591 | ..ooovvvvvvvvriininns XXX
043632 10 8 | ASCENT CAP GROUP INC .| 11/18/2014. | JONESTRADING INSTITUTIONA.........cccooeeeerececereccsrcecs | .. 1,868.000 XXX 112454 | e 159,826 | .........(18,632) [ ..oovvvvvvvvrvriviinnnns 28,740 | (47,372) 112,454 | .coovvvevererins | v (11,740) | ......... (ARINZI0)] - XXX
044103 10 9 | ASHFORD HOSPITALITY TRINC ..| 11/13/2014.| COST ADJ XXX .13,959 0 13,959 0 XXX
044104 10 7 | ASHFORD INC ..| 12/31/2014.| CASH IN LIEU OF FRACTIONAL SHARES 0.965 XXX 51 0 51 24 24 XXX
05275N 20 5 |AUTOBYTEL INC .| 08/05/2014. | ABEL NOSER CORP..........coccvivvcvcvccrccvirmrmsmnmsmsanmeninnens crrren.8,050.000 XXX 112,878 0 112,878 | oo | v (46,086)| ......... (46,086) | ......ccoooocecrce. XXX
073730 10 3 | BEAMINC. .. 01/13/2014. | ANCORA ADVISORS. coeren4,200.000 XXX 261,035 285,852 | ........(24,817) (24,817) 261,035 88,393 88,393 XXX
09238E 10 4 | BLACKHAWK NETWORK HOLDINGS INC......covmverrreverererrcrrrriennns <[ 04/2412014. | VARIOUS.......cooierercsesesesssssssssssssssssssssssssssssssssssssssssssssssse | cvevenees 13,200.000 XXX 331,006 333,432 (2,426) (2,426) 331,006 (20,305) | ......... (VIR I XXX
09689U 10 2 | BODY CENTRAL CORP. .. | 09/03/2014. | VARIOUS.........coooimmmrerrvrrerisnnreesrssisssssssssesssssessessseenes | evveennes 20,000.000 XXX cevvrrnnnene 11730 | s 78,800 [ vovveevees(6,665) [ oo cevrennnn 54,405 (61,070) 17,730 (9,569) (9,569) XXX
13123X 10 2 | CALLON PETROLEUM COMPANY..........cocieimmmrmrriirivirisssenesesisanerns ..| 03/17/2014.| ROSENBLATT SECURITIES LLC 8,000.000 XXX PR < 7.2 IR 52,240 | ..........(3,608) (3,608) 48,632 XXX
171871 10 6 | CINCINNATIBELL INC NEW. .. 07/11/2014. | RAYMOND JAMES & ASSOC 8,900.000 34,098 XXX 27,848 31,684 (3,836) (3,836) 27,848 XXX
191042 10 0 | COBRAELECTRONICS CORPORATION........coccevererucerevevevereracerers .| 10/09/2014. | TENDER OFFER 59,482.000 255,773 XXX 180,880 | ..ooovveveenens 179,636 | ...ooooueeee 1,244 1,244 180,880 XXX
19421R 20 0 | COLLECTORS UNIVERSE INC ..| 07/22/2014. | VARIOUS. 6,210.000 | ........... 120,510 XXX cevreereneen92,695 | s 106,502 | ..oceees(13,808) [ ovovvevereveverenennens | e | v (13,806) 92,695 XXX
209115 10 4 | CONSOLIDATED EDISON INC ..| 03/13/2014. | VARIOUS. ceveen4,500.000 XXX 251,998 248,760 3,238 3,238 251,998 - XXX
219350 10 5 | CORNING INC COM ..| 04/04/2014.| ROTH CAPITAL PARTNERS LLC. 5,500.000 XXX 71,706 98,010 (26,304) (26,304) 71,706 ..46,267 XXX
22149T 10 2 |COSTAINC ..| 01/23/2014. | ANCORA ADVISORS! 5,000.000 XXX coirennnnnenn 97,905 | s 108,650 | ..occoco.(10,745) [ oo | e | i (10,745) 97,905 9,401 XXX
228903 10 0 |CRYOLIFEINC ..| 04/29/2014. | ANCORA ADVISORS. creren.2,400.000 XXX [ /Y (<1 I 26,616 | ..oocoo0.(14,140) [ oo | i | v (14,140) 12,476 9,842 XXX
234264 10 9 | DAKTRONICS INC .| 0772912014, | VARIOUS........coormmmrererererrsssneneessesissssssnssesssssessessneenes | evveennes 20,000.000 XXX s 223,247 | oo 313,600 | ..vreee(90,353) [ vt [ e | v (90,353) 223,247 9,887 XXX
25382P 20 8 |DIGITALALLY INC. .| 08/25/2014. | IVY SECURITES INC <errenn.5,000.000 XXX reverirenenn 15,550 45,950 (28,350) 2,050 (30,400) HERISTO [RRRO [ 43,897 XXX
25400B 10 8 [DIGITAL GENERATION INC .| 02/10/2014. ] CASH MERGER..........ooovvericrmnrcrrrviiiiirsnsscsvsisesiisessennes | cvvveinas 34,640.000 XXX 410,521 441,314 (30,792) (30,792) 410,521 | oo | e 43,263 | ........ 43,263 | .covvvviiiiee XXX
260543 10 3 | DOW CHEMICAL .| 01/17/2014.] ANCORA ADVISORS........cooommmmrrrrevermmsenseeseeseesssssssnenes | soseeeeereeens 700.000 XXX cevveerenennn20,621 | s 31,080 [ cooreeenc(10,459) [ oo | e | e (10,459) 20,621 9,510 9,510 224 XXX
30162A 10 8 [EXELISINC ..| 09/30/2014.| COST ADJ 8,812 XXX 8,812 0 8,812 0 XXX
313549 40 4 | FEDERAL MOGUL CORP .| 03/11/2014. IVY SECURITES INC 6,000.000 | .......... 113,965 XXX 97,803 118,080 (20,277) (20,277) 97,803 | oo [ oviiiinns 16,162 | ......... (LAY - XXX
337932 10 7 | FIRSTENERGY CORP. ..| 04/04/2014. | ROTH CAPITAL PARTNERS LLC.......cocovvevcvrmmrcrcrirancnens reererennnn1,500.000 | ..o 256,452 XXX 247,350 247,350 0 247,350 9,102 9,102 2,700 XXX
346233 10 9 | FORESTAR GROUP INC .1 05/15/2014. | VARIOUS.........cooosiiisiscicsisiscscscsisssisissssscssssisssssssssssssissssies | v 11,000.000 | ............ 198,909 XXX 218,624 | .............. 233,970 | ...ccc(15,346) | ..coovevevevevcvcrerenns | v | v (15,346) PARKCYZ 3 (R IR (19,715)] ......... (GEENATS)] - XXX
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357023 10 0 | FREIGHTCAR AMERICA INC .1 09/19/2014. | VARIOUS 5,000.000 | ........... 179,205 XXX 90,261 | oo 133,100 | ccccces(82,839) [ oo | e | v (42,839) 90,261 88,944 88,944 900 XXX
413875 10 5 | HARRIS CORP DEL .| 05/16/2014. | BARCLAYS CAPITAL INC 8,500.000 633,161 XXX 360,836 | ..oooccccc. 593,385 | ....... (232,549) (232,549) 360,836 | ..oooooorvvvrvniinns [ v 272,325 | ........ 272,325 | ......... 3,570 XXX
419879 10 1 | HAWAIIAN HOLDINGS INC .| 1210412014, | VARIOUS..........ccoooosiiiiiiiiiicssicssssciscsssicsscssssssssssissssssssssin | v 30,000.000 | ............ 480,703 XXX 156,405 | .......occeeee 288,900 | ....... (Y1) ORI [SOOOOORRRROY [ (132,495) 156,405 | .ooovvvvvvvevrrrrnes | e 324297 | ....... 324,297 | .o XXX
432589 10 9 [HILLSHIRE BRANDS CO. .1 06/11/2014. | VARIOUS 6,500.000 358,004 XXX | e 211,324 | oo 217,360 | ...........(6,036) (6,036) 211,324 | o | s 146,680 | ........ 146,680 | ........... 3,031 XXX
449172 10 5 |HYSTER YALE MATERIALS HANDLING INC.........cccommmevvmrrerivririnnnns .. | 11/04/2014. ] VARIOUS. corereenn, 140.000 | oo 229,433 XXX 203,483 255,258 | .........(51,776) (51,776) 203,483 25,951 25,951 | o 1,416 XXX
49375T 10 0 [KID BRANDS INC .1 08/05/2014. | IVY SECURITES INC.....oooovrmrermrmrmmmrmrmmmmmmmmmmesmmmmsnmmsminnnsnes | evvvenens 50,000.000 221 XXX 325 51,000 50,675 (50,675) 325 (104) (104) XXX
49428) 10 9 | KIMBALL ELECTRONICS INC .| 11/14/2014. | CASH IN LIEU OF FRACTIONAL SHARES 0.250 2 XXX 1 0 1 1 1 XXX
494274 10 3 | KIMBALL INTLINC .| 11/04/2014.] COST ADJ XXX 33,109 33,109 0 33,109 0 XXX
49926D 10 9 | KNOWLES CORP. .| 10/28/2014. | RAYMOND JAMES & ASSOC. 280.000 XXX 8,106 0 8,106 XXX
50076Q 10 6 | KRAFT FOODS GROUP INC .1 10/31/2014. | IVY SECURITES INC 2,500.000 XXX 95,956 134,775 (38,819) (38,819) 95,956 XXX
501014 10 4 | KRISPY KREME DOUGHNUTS INC.........cooooiimiiiiisiiscisisssisssssscissssiis ..| 06/02/2014. | ANCORA ADVISORS. 5,090.000 XXX 110,879 | oo 96,450 | ......... 12,791 | i | o 12,791 110,879 (23,721) (23,721) XXX
511795 10 6 | LAKELAND INDUSTRIES INC .| 10/14/2014. | VARIOUS..........cccoooiviiiiisiiiiicssisicsscsccsssicsssssssssssssasssssssisssn | v 67,000.000 XXX 255,056 | ..o 352,420 a(97,364) [ i | i | (97,364) 255,056 | ..ooovvvvvrerniiinns [ v 737,395 | ....... 737,395 | oo XXX
520776 10 5 | LAWSON PRODUCTS INC .1 09/19/2014. | IVY SECURITES INC 3,000.000 66,690 XXX 20,760 | ooooverere 36,750 (15,990) [ oo | e | i (15,990) 20,760 | oo [ i 45,930 | .......... 45,930 | ..o XXX
530307 30 5 |LIBERTY BROADBAND CORP COM SERC.......cocccvmrmrmvvvmrvivrvrnrerennns ..| 11/18/2014.| CASH IN LIEU OF FRACTIONAL SHARES 0.500 24 XXX 22 0 22 2 2 XXX
53071M 10 4 | LIBERTY INTERACTIVE CORP. .| 10/21/2014. | VARIOUS +004,200.000 | oo 158,912 XXX ] 130,178 159,589 (29,411) (29,411) 130,178 28,734 28,734 XXX
531229 10 2 |LIBERTY MEDIA CORP. L[ 11/05/2014. ] COST ADU.....oooorcrrririiiisssnernesreisimssseessssesssssesssnesssssens | cosvssssssssmseessssssssens | svveisseenns 155,953 XXX s 155,953 155,953 0 155,953 0 XXX
531229 30 0 |LIBERTY MEDIA CORP DEL .| 11/05/2014.| COST ADJ. XXX | 46,471 0 46,471 0 XXX
531465 10 2 | LIBERTY TRIPADVISOR HOLDINGS INC.......cccvovereveveverereverererererenens ..| 11/05/2014. | VARIOUS. .....4,200.000 XXX 86,296 0 86,296 28,777 28,777 XXX
53071M 88 0 |LIBERTY VENTURES .| 10/31/2014. | VARIOUS 2,960.436 XXX 301,724 | oo 392,100 ...(90,592) (90,592) 301,724 | oo | s 113,577 | ....... 3577 | s XXX
550819 10 6 |LYDALL INC DEL .109/08/2014. | VARIOUS .10,000.000 XXX 86,528 176,200 (89,672) (89,672) 86,528 | ...oouoovvrvriinnnns [ v 208,771 | ........ 208,771 [ oo XXX
563420 10 8 | MANITEXINTL INC .| 03/24/2014. | BARCLAYS CAPITAL INC. .11,000.000 XXX 113,545 174,680 61,135) (61,135) 113,545 68,985 68,985 XXX
58449L 10 0 | MEDICAL ACTION INDUSTRIES INC........cocouruveremmrererirererensresesennsenens ..| 10/01/2014. | VARIOUS. 35,000.000 XXX 111,871 .299,600 NGETAI)) TS SRR [ (187,729) 871 | v | e 371,156 | ........ KT ETC XXX
629579 10 3 | NACCO INDUSTRIES INC .| 06/27/2014. | VARIOUS ......2,000.000 | ........... 104,039 XXX 113,981 | oo 124,380 | cccc..(10,399) [ oo | o | v (10,399) 113,981 (9,942) ((CReZ ]} ER— 1,015 XXX
63910B 10 2 [NAUTILUS INC .1 07/28/2014. | VARIOUS 5,350.000 55,271 XXX 45,743 0 45,743 9,529 9,529 XXX
64704V 10 6 [ NEW MEDIA INVESTMENT GROUP INC.......cocvmverrvvverecerrerenrrerinnnns .. | 11/05/2014. ] VARIOUS. 5,620.000 97,668 XXX 72,232 0 72,232 25437 25437 | s 1,517 XXX
65105M 60 3 | NEWCASTLE INVESTMENT CORP.........ccoommmmrrrrrrrivmrmrrmserereveessannnns .| 11/13/2014. ] VARIOUS, 1490 | oo 110,298 XXX | s 110,292 0 110,292 7 7 1 XXX
726900 10 3 | PLANARSYSINC o[ 12/05/2014. | VARIOUS...........cooommimnrnnniiiiisissscssnsiiiiicssssssssssssissssssesens | cvviiinas 15,500.000 | ............ 117,930 XXX ] 27,580 | ..o 38,100 [ coovercs(11,699) [ oo e | e (11,699) 27,580 [ .ooovervviicnns | v 90,350 | .......... 90,350 | .cvvvvviviiiiin XXX
74733V 10 0 |[QEPRESINC .| 11/04/2014. | VARIOUS +...1,600.000 | ............ 177,715 XXX 211,405 | oo 232,940 | ........(21,535) (21,535) 211,405 (33,691) | oovoved (RRISADY — 456 XXX
749063 10 3 | QUMU CORP .1 08/13/2014. | VARIOUS..........ooovemmnnnereesiisssesesseesessssssssssssssssssssssseenss | seveennns 17,719.000 | ............ 258,993 XXX 123,070 | oo 226,803 | ....... (103,733) | coovvvceerrrncceereneees | cevevienvevevnssssninns | ceeeeres (103,733) 123,070 | v | e 135,922 | ....... 135,922 | oo XXX
755111 50 7 | RAYTHEON CO. .| 08/06/2014. | VARIOUS ....4,500.000 | ........... 403,184 XXX 210,957 | oo 408,150 | ....... (RESTALCC) N [N IR N (197,193) 210,957 | oo [ v 192,227 | ....... 192,227 | .........u: 4,593 XXX
761396 30 8 | REVENUESHARES SMALL-CAP ETF... .1 01/03/2014. | CAPITAL GAIN 4,981 XXX 0 XXX
794093 10 4 | SALEM COMMUNICATIONS CORP DEL.. .1 08/08/2014. | VARIOUS .15,000.000 XXX (9,158) (9,158) 121,342 XXX
800422 10 7 | SANFILIPPO JOHN B & SON INC .| 12/22/2014. | ABEL NOSER CORP. 2,000.000 XXX ...49,360 34,181) (34,181) 15,179 XXX
810186 10 6 | SCOTTS MIRACLE GRO CO. .1 06/26/2014. | ANCORA ADVISORS cierer1,080.000 | o 60,711 XXX 67,198 (8,597) (8,597) 58,601 XXX
78469C 10 3 [SPPLUS CORP .1 05/08/2014. | VARIOUS.........ceesessssesssssssssssssssssssssssssssssssssssssssssssn | covvinens 10,000.000 | ............ 245,096 XXX 223616 260,400 (36,784) (36,784) 223,616 [ oovveeeennnnnnnnnnn [ eerernenes 21,480 | ... 21,480 | oo XXX
78463X 74 9 | SPDR GLOBAL REAL ESTATE ETF.....cooovvivrvviuirsnereriicniirssssesnnnies .| 05/19/2014.] MORGAN STANLEY & CO INC......cccooemervvvecrvrnrnscrnnnns | v 155,963.000 | .........7,202,898 XXX 5,999,551 | ........... 6,477,143 | ....... (GYFEISC) N [N RN IR (477,593) 5,999,551 ..1,203,347 | ... 1,203,347 97,926 XXX
00101 10 6 | THE ADT CORPORATION .1 01/30/2014. | ANCORA ADVISORS 9,220.000 295,387 XXX | 387,273 | oo 373,133 | oo 14,140 | oo | s coveeeennnn 14,140 KITAVA T [N RN (91,886) | ......... (91,886) | ..ooovvenee 1,844 XXX
887228 10 4 | TIME INC NEW. .1 06/16/2014. | ANCORA ADVISORS 0.500 12 XXX 6 0 6 6 6 XXX
887317 30 3 | TIME WARNERINC .| 06/09/2014.| COST ADJ 6,618 XXX 6,618 6,618 0 6,618 0 XXX
887389 10 4 | TIMKEN CO ] 07/01/2014. ] COST AD......coovvvvvrvvrvnnnninnnnnsssenssssssssssssssssssssssssssssssssssenns | onsesssmsmsmsssssmmmasssnnns | ovvesrerinnd 40,192 XXX 40,192 0 40,192 0 XXX
891826 10 9 | TOWER INTERNATIONAL INC .| 04/03/2014. | BARCLAYS CAPITAL INC 5,500.000 | ........... 160,635 XXX 11,215 | s 117,700 | ...........(6,485) (6,485) 1,215 | o | e 49,420 | ......... 49,420 | ..o XXX
896047 50 3 | TRIBUNE CO NEW. .1 10/10/2014. | VARIOUS 2,900.000 262,524 XXX 202,299 | oo 251,541 | ..n(49,242) | oo [ s | i (49,242) 202,299 60,225 60,225 XXX
896082 10 4 | TRIBUNE PUBLISHING COMPANY.. .1 11/07/2014. ] VARIOUS ...1,046.000 .16,364 XXX ..15,663 0 15,663 701 701 XXX
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896945 20 1 | TRIPADVISORS INC .| 07/25/2014. | VARIOUS cerrennnn3,190.000 | oo 294,118 XXX 225,771 264,228 (38,457) (38,457) 225,771 68,348 68,348 XXX
910710 10 2 | UNITED INSURANCE HOLDINGS CORP.......ccccooeveveverevevererevivereres .| 06/06/2014. | VARIOUS 8,500.000 | ........... 130,382 XXX covrernnnnnn 89,338 | s 119,680 | ccccc..(70,342) [ oo | v | i (70,342) 49,338 | ..o [ i 81,044 | ......... 81,044 | ..o 280 XXX
911268 20 9 | UNITED ONLINE INC .| 08/29/2014. | VARIOUS 22,440.004 | ........... 242,832 XXX 294,074 | oo 308,774 | covvevct(14,700) [ s | s | v (14,700) PATXVIZ N [ IR (51,242)| ......... (51,242) [ oo XXX
922042 77 5 | VANGUARD FTSE ALL WORLD EX-US ETF......cocoevvrrrevrmmrrmmnrerrrenens .| 05/19/2014. | VARIOUS.........oooimrrerrrerecirrmsnsenrenveessisnseessssessssssssseensens | cvevees 161,401.000 | .........8,297,558 XXX e 7,012,752 | oo 8,187,873 | .. (1,175,121) | s [ v wen(1,175,121) 7,012,752 | i | e 1,284,807 | ..... 1,284,807 | ........63,592 XXX
92242T 10 1 | VECTRUSINC .1 10/07/2014. | CASH IN LIEU OF FRACTIONAL SHARES 0.111 2 XXX 2 0 2 0 XXX
92552R 40 6 |VIAD CORP .1 08/05/2014. | VARIOUS...........cocoommmmrnnrreriiisnscnsssicisissessssssssssesssssssesees | coveeines 17,520.000 | ............ 424,014 XXX 419,764 486,705 (B8,941) | oo | o [ e (66,941) 419,764 v 4261 | 4,251 ] 19,798 XXX
92931L 30 2 |WPCSINTLINC .1 10/20/2014. | IVY SECURITES INC cerrennn1,858.000 | .....c.........7,908 XXX 4,008 17,916 reren 13,909 [ i (13,909) 4,008 3,900 3,900 XXX
98944B 10 8 [ZEPINC ] 1171812014, | VARIOUS.........ccooveiimsennnereeiissseseneressssssssssessssssssssssseenns | seveennns 13,710.000 | ............ 222,922 XXX 195,326 | ..oooovevennens 248,974 | ........(53,648) | ..cooovverevevrrererrnns [ s | e (53,648) 195,326 | ..oooovvvvverrnrenns | e 27,597 | ... 27,597 | oo 1,920 XXX
98975W 10 4 | ZOLTEK COS INC .1 02/06/2014.] ANCORA ADVISORS........ocooooiiiiiiiiiiiiiissisiisiisicnss | o, 10,000.000 | ............ 166,807 XXX 84,280 167,500 | ........(83,220) ) 84,280 | ..o | e 82,527 | .......... 82,527 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. 32,558,130 XXX 25,793,602 ....29,710,483 | ....(4,198,680) 0f.... 281,959 | ......(4,480,639) 0 .25,793,602 0. 6,764,528 | ..... 6,764,528 | .......242,250 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
14382# 10 5 | CAROLINA CARE PLAN INC I . | 12/31/2014. | COMPANY DISSOLVED.........ocooovoevcveisieicnsisieisssenensnsienies | v 500.000 | .......35,728,602 XXX 38,344.103 | ......... 34,402,774 | ..... 4,832,422 ......4,832422 .35,728,602 ...(3,506,594) | ....(3,506,594) XXX
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. ....35,728,602 XXX o 38344103 | ......... 34,402,774 | ..... 4,832,422 0 0] ...4832422 0 .35,728,602 0 |..(3,506,594)] ....(3,506,594) 0 XXX
Common Stocks - Mutual Funds
317609 35 2 | GRANDEUR PEAK INTL OPPORTUNITY FUN.....ccommmvcrrrereieririiriennns ] 1213172014, | CAPITAL GAIN.....oooorrrrcrreerrirssneresssenisssssssssssssssssssnssesss | cvnnsssessssssesssssssssens | voeeveesnes 170,141 XXX (V[ [PV [SVRUSRTRRRN SV (SO 170,141 | ........ 170,141 | oo XXX
55273E 82 2 | MFS INTERNATIONAL VALUE FUND. .1 12/18/2014. ] CAPITAL GAIN 52,709 XXX 0 52,709 52,709 XXX
9299999. Total - Common Stocks - Mutual Funds 222,850 XXX 0 0 0 0 0 0 0 0 222,850 222,850 0 XXX
9799997. Total - Common Stocks - Part 4. ....68,509,582 XXX 64,137,705 | .......... 64,113,257 | ...... 633,742 0. 281,959 |.......... 351,783 0f...... 61,522,204 0[...3480,784 | ....3.480,784 | .......242,250 XXX
9799998 Total - Common Stocks - Summary Item from Part 5 .........1,924 842 XXX | 2,351,238 | . | i f 220,973 (220,973) 2,130,266 (205424)] ......(205424)| ........27.274 XXX
9799999. Total - Common Stocks. .......10.434 424 XXX . 66,488,943 ...64,113.257 | ........ 633,742 0f.... 502,932 130,810 0f........ 63,652,470 0. 3,275,360 | ..... 3,275,360 | .......269,524 XXX
9899999. Total - Preferred and Common Stock: ..70,434.424 XXX 66,488,943 64,113,257 ..633,742 0 .502,932 130,810 0 63,652,470 0...3275360 | ... 3,275,360 .269,524 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS ... ssssssssisssiss e | oo 266,771,741 XXX | 264,285,357 ..253,897,106 | ....... 633,742 |....(1,172,885)] ........ 502,932 1,042,075)] ... .257,988,467 | ....co0 | ..o 5,276,679 | .... 5,276,679 |....5,016,514 XXX
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Common Stocks - Industrial and Miscellaneous
001600 10 5 |ALCO STORESINC .| 09/24/2014 | VARIOUS, 10/24/2014 | IVY SECURITES INC 6,500.000 33,061 1,950 13,000 20,061 (20,061) | cvvvvvvvvercrrenns [ e [ e (11,050) | e (URIUSTI)Y N IR
02917T 10 4 | AMERICAN REALTY CAPITAL PROPERTIES INC......ccovvvvvrevrurinnans .| 03/13/2014 | ROTH CAPITAL PARTNERS LLC............. 11/03/2014 | SIDOTI & CO....ccvvvvevrirererrerrevriseennennnes +000027,000.000 | ..o 397,775 | .............198,305 KPAXC7I0 N (RO ISR ISR 72,155 | cooveeen. (72,155) | covevvvvrecerenns | v <e(127,315)
09689U 10 2 [BODY CENTRAL CORPORATION .. | 02/06/2014 | VARIOUS 09/05/2014 | ABEL NOSER CORP. 20,000.000 72,007 7,403 17,730 | oo | eevereneeerreiinins | e 54,277 (54,277) ....(10,327)
189754 10 4 [ COACH INC. .| 06/17/2014 | MORGAN STANLEY & CO INC. 06/20/2014 | JONESTRADING INSTITUTIONA.. .6,000.000 245,696 207,355 245,696 0 ....(38,341)
191042 10 0 [ COBRAELECTRONICS CORPORATION......ccccvvvrvvvevmimrnerrierieirenans ..| 01/09/2014 | ANCORA ADVISORS. 10/09/2014 | TENDER OFFER 5,000.000 15,098 21,500 15,098 0 6,402
25382P 20 8 [DIGITALALLY INC .| 08/14/2014 | VARIOUS. 09/02/2014 | IVY SECURITES INC......cccovvcvcvrrcncnccrvcncnes | e...14,016.000 96,152 301,582 44596 | oo | e [ s 51,556 | cocccce. (51,556) | ccevvevcrecercees [ covvvvvvevinininins | e 256,986 | ........ 256,986 | ..o [ e
359523 10 7 |FUELTECHINC .| 1111412014 | IVY SECURITES INC........cocvcccccrcccccvercccrs 12/11/2014 | IVY SECURITES INC.......ocovvvvvrvrerrnvrnvenrnnns | o 7,000.000 27,039 26,025 27,039 0 cevveeeeend 1,014) [ e (1,014) | s | e
49926D 10 9 | KNOWLES CORPORATION .. | 04/15/2014 | VARIOUS. 10/28/2014 | VARIOUS <.......12,480.000 389,625 267,114 389,625 (U VPR [UPOOTRPOOOORPOOOTS IO (122,511) | 10 (122511 | oo [ v
531465 10 2 | LIBERTY TRIPADVISOR HOLDINGS INC........ccoommrevevirevevenmrererennrenens .| 08/28/2014 | ANCORA ADVISORS...........ccoccoemvevereciicres 09/22/2014 | RAYMOND JAMES & ASSOC........cccccin | corverrreen 420.000 8,512 14,556 8,512 0 6,044 6,044
630402 10 5 | NAPCO SECURITIES TECHNOLOGIES INC..........coovoreveverereverererinnns .| 02/26/2014 | ANCORA ADVISORS...........cccccoomeverereviicrs 08/26/2014 | VARIOUS. 36,040.000 253,356 | .............197,038 230,432 22,924 (P2e7ZY) [T IR IR (33,394) (33,394)
754907 10 3 | RAYONIERINC. ..| 06/09/2014 | VARIOUS, 11/10/2014 | VARIOUS...........cooveeivereriimriririmmsessnssesssssesenens | cvvvveeend 6,780.000 306,478 283,479 306,479 0 (22,999) (22,999)| ....... 11524 | .o
83013P 10 5 [SIZMEKINC ..| 05/05/2014 | VARIOUS, 10/13/2014 | VARIOUS 00 42,899.000 | ... 427,589 342,399 427,589 0 | o [ | e (85,191) (85,191)
896082 10 4 | TRIBUNE PUBLISHING COMPANY .| 08/04/2014 | BONY BROKERAGE 11/06/2014 | RAYMOND JAMES & ASSOC ...3,550.000 78,850 56,136 78,850 0 (22,714) (22,714)
9099999. Total - Common Stocks - Industrial and Miscellaneous 2,351,238 .1,924 842 2,130,266 0 0 220,973 (220,973) 0 0. (205,424) ] .......(205,424) 0
9799998. Total - Common Stock 2,351,238 .1,924 842 2,130,266 0 0 220,973 (220,973) 0 0 (205424) | .......(205,424) 0
9899999. Total - Preferred and Common Stock: 2,351,238 .1,924 842 2,130,266 0 0 220,973 (220,973) 0 0 ... (205424) | .......(205,424) 0
9999999. Total - Bonds, Preferred and Common Stocks. 2,351,238 | ... 1,924,842 2,130,266 0 0 220,973 (220,973) 0 0 (205,424) (205424)] .....271274 | ........... 0




Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic 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
Common Stocks - U.S. Life Insurer
21058# 10 3 | CONSUMERS LIFE INSURANCE COMPANY .......ccoooooovcvcvcvcvciciciivcccicicicccies | oo, 62375 I 2ciB1 | NO 19,722,462 16,000.000 | ............ 100.0
1299999. Total - Common Stocks - U.S. Life Insurer 0 19,722,462 XXX XXX
Common Stocks - U.S. Health Entity
58458* 10 5 | MEDICAL HEALTH INSURING CORPORATION OF OHIO.....c.occveeeererneeeens | coverreeee 95828 I 2ciB1 | NO 69,456,023 10,000.000 | ............. 100.0
1399999. Total - Common Stocks - U.S. Health Entity 0 69,456,023 XXX XXX
1899999. Total - Common Stock 0 89,178,485 XXX XXX
1999999. Total - Preferred and Common Stock 0 89,178,485 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,197,322,389.
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



Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE DA - PART 1

M INVESTMENTS Owned December 31 of Current Year

Showing all SHORT-TER
6 7

1 2 Codes 5 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
U.S. Government Bonds - Issuer Obligations
U S TREASURY NOTES | | . I 04/28/2014. | BANK OF AMERICA 02/15/2015. 600,129 (715) 600,000 600,844 567 | | ) 0.250 | ...... 0.074 | FA...... 750 307
0199999. U.S. Government Bonds - Issuer Obligation: 600,129 0 (715) 0 0 600,000 600,844 567 0 XXX XXX XXX 750 307
0599999. Total - U.S. Government Bonds 600,129 0 (715) 0 0 600,000 600,844 567 0 XXX XXX XXX 750 307
Total Bonds
7799999. Subtotals - Issuer Obligations. 600,129 0 (715) 0 0 600,000 600,844 567 0 XXX XXX XXX 750 307
8399999. Subtotals - Bonds. 600,129 0 (715) 0 0 600,000 600,844 567 0 XXX XXX XXX 750 307
Exempt Money Market Mutual Funds
WESTERN ASSET INSTITUTIONAL GOVERNMENT
52470G 79 1 |RESERVES .| 12/31/2014.| PNC CAPITAL MARKETS........coooovivuvcrennnens coeee XXX e [ e 79,481,000 [ i [ s | e | e | 79,481,000 | ......... 79,481,000 KT ICTN IO BV 0.040 MNTHY 30,381
FEDERATED GOVERNMENT OBLIGATIONS FUND
60934N 10 4 [ INSTITUTIONALSHARES .| 12/31/2014. | FIFTH THIRD BANK.........coccvcvcvcrccnens e XXX 68,828,505 | ....ooocvvvrrcrcrecnrcneees [ e [ | e | ! 68,828,505 | ........ 68,828,505 CY(VIN I I 0.010 MNTHY 5,077
94975H 29 6 | WELLS FARGO ADVANTAGE TREASURY PLUS MMF| ........... | .. | 12/31/2014. | US BANK......coocviiiriiercriiereniecscrcssscscnsscscieneeens e XXX 787 788 LTSN PPN TN I 0.010 MNTHY
31846V 41 9 | FIRST AMERICAN TREASURY OBLIGATIONS MMF.. .| 12/31/2014. ] US BANK XXX 4,500 4,500 4,500 MNTHY
8899999. Total - Exempt Money Market Mutual Funds 148,314,792 0 0 0 0 .148,314,793 4,516 0 XXX XXX XXX 35458 0
9199999. Total - Short-Term Investment: .148,914,921 0 (715) 0 0 148,915,637 | ..o 5,083 .0 XXX XXX XXX ] oo 36,208 | .cooooococcnee. 307




Statement as of December 31, 2014 of the Medical Mutual of Ohio

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

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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



Statement as of December 31, 2014 of the

Medical Mutual of Ohio

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
FIRST FEDERAL BANK DEFIANCE, OHIO. 412 500,000 XXX
FIRST FEDERAL OF LAKEWOOD. CLEVELAND, OHIO 4,433 2,454,433 | XXX
WATERFORD BANK TOLEDO, OHIO 1,492 857 375,636 XXX
HUNTINGTON BANK CLEVELAND, OHIO 253 1,817,326 | XXX
PNC BANK CLEVELAND, OHIO 23,501,676 | XXX
0199998. Deposits in.....11 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories...... XXX XXX 8,104 7,024 2,325,840 | XXX
0199999. Total - Open Depositories. XXX XXX 14,282 8,293 30,974,911 [ XXX
0399999. Total Cash on Deposit XXX XXX 14,282 8,293 30,974,911 [ XXX
0599999. Total Cash XXX XXX 14,282 8,293 30,974,911 | XXX]
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4 ARl 45,319,092 (7. July 89,621,547 | 10. October. 23,742,144
2. February.... 5. May. 60,044,612 8. August 116,413,748 [ 11. November........ccocevee | covverireerrerirennn 21,815,578
3. March. i | e 50,157,273 16. JUNE....ovviresirereiiiiens | e 89,884,489 9. September........cccooeees | cooveiiieiieiine 21,190,223 | 12. December.......ccccovvees | oo, 30,974,911

E26




Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

XA

NONE




Statement as of December 31, 2014 of the Medical Mutual of Ohio

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama...........wevecrcivvirninsennienend AL
2. Alaska...
3. Arizona..
4. Arkansa:
5. California...
6. Colorado.......cccccccevrmmmnririmnnininnnn
7. COMNECHCUL......vvvvevreererrrreriereenend (0l ISR
8. Del (0] 3 [
9. District of Columbia.............c.cc...... (D03 IR
RO = T TN {1 [
11, GEOMGi.veverererererererersrerereresnessssnned GA[.....B.....| PROPERTY & CASUALTY. 35,758 36,282
12.  Hawaii Hi s
13, 1dah0. e D
14, lllinois 1L
15.  Indiana.. INT.
16.  lowa..
17, KanSas.........oocvevmnccrevveviorenend (1G] -
18, Kentucky.....ccoomveveerermrerrieerririnenens [0 —
19.  Louisiana............ccccvuememrerrvevenernd LA s
20, Maine......oovecrreeeiianns ME
21, Maryland.......co.cooovverinenrrenrins MD | ..coourreee
22.  Massachusetts..........cccooocurrrreveunnns (V1N [—
23, Michigan.....c..cooevveriverivsriienii M e
24, Minnesota..........cocemmcrnirriiinnnns LI\ [—
25.  Mississippi
26.
27.
28.
29.
30.  New Hampshire........ccccocoerrrernnnncd NH | ooree
31, NeW JErsey. e NI s
32, New MeXiCO.....oouvvvvvvvviiisirnnnraiesd NM| o
33, New York.....cicnncnnniniiind NY [
34.  North Carolina..........wrererennnd NC|....B....| PROPERTY & CASUALTY. 204,460 207,328
35.  North Dakota.........c...cccvvivcvmnencnn ND| .o
36.  Ohio...... .| PROPERTY & CASUALTY. 512,847 518,320
37.  Oklahoma.
38.  Oregon..
39.  Pennsylvania
40.  Rhode Island..............ccccoeumumrrrurencs RI v
41, South Carolina............wen SC|.....B.... | HMO, PROPERTY & CASUALTY. 4,350,472 4,350,827 139,517 139,946
42.  South Dakota.............cccccummerrerrerens SD
43.  Tennessee..........rireiiiiunnns TN
44, TeXaS.....onnrnnsiiineniniies X
45, Utah.cscccccccnn) ut
46, Vermont....vvviiissnnnniniiinnnns VT
A7, VIrginia....eeeeeceeeerceeeesesesinnns VA oo
48.  Washington...
49.  West Virginia.
50.  Wisconsin..
51 WYOMING...ovvrrererereeirecrnneinns WY e
52.  American Samoa..................cccoc.... A
LI CTIT:1. | OO GU
54, Puerto RICO........cccoommmrrrvvriinrind 13 [—
55.  US Virgin Islands...........ccceocerrerreens AV/ [P—
56.  Northern Mariana Islands............. MP ..cooovccoes
57, Canada........iiicieinieinnd CAN| ..ccooocnne
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 4,863,319 4,869,147 379,735 383,556
DETAILS OF WRITE-INS
5801. SC . | THe HMO deposit is in the name of Carolina Care Plan
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................. XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0 0

E28
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