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Annual Statement for the year 2013 ofthe IMlOtOr Club Insurance Company

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. Ar8ASUNY SECUMEIES.......evieieeiseisiieieiie et sessnsns | sressessssessesssssssesessssenss | soessssenens 0.0 [ oo e | e (O] I 0.0
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 @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevvereirennnn 1,795,267 |............ 38 | . 1,795,267 | .o | evereiriieinns 1,795,267 |............ 3.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccceevevvceiverieceviiens | ceviviieeeennn, 390,175 |93 | 4,390,175 [ .oveveeeeeeeseens | e, 4,390,175
1.43 Revenue and assessment obligations . 16,435,901 16,435,901
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:
5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §......... 0 property acquired in
satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

3.3

34

3.5

53

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

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

...0.0
...0.0

...0.0
.81

...0.0
...0.0

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

............ 0.0
............ 8.1

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

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

............................................. 0.0 | i [ | 0 0.0
............................................. 0.0 | i s | 0 0.0
............................................. 0.0 | i | | 0 0.0
............................................. 0.0 | | evereeeenessesnsinenes | everersssssensesseienenn0 [ eeiinenn0.0
............................................. 0.0 | oo | | om0 [ 0.0

............ 0.0 | [ everereeenesssnnnenes | everersssnsenssessenenenn0 [ eeiinenn0.0

............ (VXU NSRRI PRINY. 0, ¢, SN PR, 0.0, GRS ID, 0.0, 8
................... 379,199 |08 | 379,199 | | 379,199 0.8
................ 2,613,513 | .85 | 2,613,513 | | . 2,613,513 il 5.5
.............. 47,444,372 |......1000 | ............47,444372 | ...cccceocvevcenl0 | e 47,444,372 | .......100.0
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Annual Statement for the year 2013 ofthe IMlOtOr Club Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2013 ofthe IMlOtOr Club Insurance Company

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

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 2,300,000

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

2,300,000

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 3.t 313,513
5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s

313,513

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

0

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
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

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

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
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ...ttt es bbb s8££t

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st

L

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st

4.3 Part2, SECtON 2, COIUMN 13........ itk 2,026,845
A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (1,191,173)

2,613,513

2,613,513

43,100,570

28,369,406

23,741

835,672

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen

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

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st

© N o o

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

2,804,269

30,161,541

520,476

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
94 Part4, COIMN 13ttt R

0

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
11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

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

Si03

44,451,641

44,451,641




Annual Statement for the year 2013 ofthe IMlOtOr Club Insurance Company

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..
Governments (Including all obligations 2. Canada.......ccccocvevirererennnn.
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtalS....ooiiiiiniiniinsinins | 0 [ 0 [, 0 [, 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooooiieiiiieiciees | e 1,795,267 | .o 1,810,061 [ oo 1,823,377 | oo, 1,685,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oovirerniirinrsiisnne | oo 4,390,175 [ oo 4412394 | oo 4,509,205 | .o 4,320,000
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...oocnnsinscricienscinies | i, 16,435,901 [ .o, 16,669,350 [ ..ooviiiiiinn. 16,930,057 | .ovvvveiiiiniennnes 15,480,000
Industrial and Miscellaneous and Hybrid 8. United StateS. ..o [ [ e [ [
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10. Other Countries.......ccocevrienes | evoniiniineiisiesiessicsiscescie [ | s |
11, TotalS...oooocrnsiressciennicies [ 0 i) 0 s 0 | 0
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccessssvenssanes | coviessiiiinen, 22,621,343 | ..o, 22,891,805 | .cooovscriiies 23,262,639 | ..o, 21,485,000
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........coouevreereeees | conrervrnereeinnnens 21,558,136 | .cvvvvrerrrrreenen 21,558,136 | coovvvrcrieiienns 18,471,095

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other Countries......cooocuvviiee | vovvvniiiiriciicnicis 272,181 | i, 272,181 | o, 205,177

23, TotalS. oo | v 21,830,317 | oo, 21,830,317 | oo, 18,676,272

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StocksS....... | ccoccvvvciiiennece 21,830,317 | oo, 21,830,317 | oo, 18,676,272

26. Total StOCKS....mmreeesissirnsssse | v 21,830,317 | oo, 21,830,317 | v, 18,676,272

27. Total Bonds and Stocks.... | ..........cc......... 44,451,660 | ..ovvorvvrrrnrennn 44,722,122 | oo, 41,938,911
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Annual Statement for the year 2013 ofthe IMTOtOr Club Insurance Company

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

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

41
4.2

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

.................... 808,843
.................... 456,036

................. 3,934,139
.................... 456,036

................. 1,264,879

................. 2,659,469

.................... 366,304

...................... 99,523

................. 5,614,671

................. 4,390,175

5.1

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

................. 1,364,795

................. 9,252,365

................. 2,584,698

................. 1,712,615

.................... 888,852
632,576

............... 15,803,325

...632,576 | ...

............... 24,903,374
...306,750

............... 15,803,325
....632,576
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Annual Statement for the year 2013 ofthe IMTOtOr Club Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa 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)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC oo sssssssnssas | srinssisssssssssssssssssssenss | sessesssesssesssesssesssesssenssens | seessesssssssssssssssnsssssnssns | sssssissssssssssssssssssessenss | sesesssesssenssenssensssnssenssens | svnssssnnssssssssisssssnieenQ [ oo 0.0 oo [ e, 0.0 oo [ e
B.2 NAIC 2.t essssssnssns | conessinssssssssssssssssssssenes | sessesssesssesstesssesssenstenstens | seesseessenssnssesssnssnssnssns | srssstissssssesssssessnssenss | sessensenssenssenssenssenssenssens | sonsennessnenssnnsnnnnen 0 [ s 0.0 oo [ e, 0.0 | [ s
8.3 NAIC 3.t ss s sssensins | coresiesisssssesssessenssssenes | sebieesiesss st st esstenstenstens | seessensseessenssessenssnssnsias | stenstnstssssssessensenssenes | seseesseesseessenssenssenssenssens | snmnnnnnnnnnsnnsssnnen 0 [ s 0.0 | o [ e, 0.0 | [ s
B4 NAIC 4.t eessesssenssns | coresiessnssssesssessessessenes | sebseessesssesstesstesstenstenstens | seessensseessenssnsssnssnssnssas | stenstessssssessessensesssenss | seseeeenssenssenssensssnssenssens | sonmennnnnnnssnnsnssnnen 0 [ s 0.0 | o [ e, 0.0 | [ e
B.5 NAIC 5.t essssssnssns | conesissississississsssseses | sebsesssesssesssesssesstesstenssans | seesseessensssnssnsssnsssessnssas | stnssssssssssssssssessessenss | sesnesnnsssessenssensssnssenssens | sonnennennenssnssnnsnnen 0 [ 0.0 | oo [ e, 0.0 | [ s
Totals...
7. Hybrid Securities
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC ottt seen () m—— 2,816,098 | ...............12,939,586 | .................3,363,840 | ................1,812,138 | ..c0oesvvennee.... 888,852 | ...ceuuvene. 21,820,514 | ceoveeeerceeceeeenn95.2 | e e XXX e [ e e XXX s [ 21,820,514
9.2 NAIC 2.t (6} IO 456,036 | ..ooooeverrerreniieniienen0 | eeeeecieeienieneenn0 0 [ 632,576 | ccooverrrrnnn 1,088,612 | ..coocverrecreerieceah 8 | e XXX e e XX [ s 1,088,612

7 Totals....ooeerecennes 3
9.8 Line 9.7852 % Of COL 6. | esvesiesisiesieseeneeeas 143 [ o565 | i
10. Total Bonds Prior Year
101 NAIC 1ottt saessens | evtessessaessnss 4,020,691 | ...........c... 12,660,677 | ..oeverrnnes 5,682,088 | ...cccceuuuune 6,205,063 | ...ccooevvneee 3,318,624 |.............. )90, SN R .00, SN U 31,887,143 [ cooovieiieeen99.0 [ 31,887,143

...306,750 |....

....306,750

....306,750

L0IS

...32,193,893

Ling 10.7. 858 % 0f COL 8......ovoicese e
Total Publicly Traded Bonds

............... 21,820,514
................. 1,088,612

.................... 888,852
.................... 632,576

1,812,138
A

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovveerverennnes
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§.....237,777; NAIC2§.......... 0; NAIC3S.... 0; NAIC4S...... 0; NAIC5§....... 0; NAICG6S..... 0.



Annual Statement for the year 2013 ofthe IMTOtOr Club Insurance Company

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 OblIGAtIONS........cevecveeeeeceteee et ssseseens | eevesiesessesiesans 237TTT | eooeeeereereeeeeeereeissens | coereeseesee e ess e esssnens | eeveressee e O 515,182 O TN [P 237777 | e
1.2 Residential Mortgage-Backed Securities..... . . .

1.3 Commercial Mortgage-Backed Securities....
1.4 Other Loan-Backed and Structured Securities.
1.5 TOtAIS. ...ttt

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............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
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.... . 0. 0.0 .
4.4 Other Loan-Backed and Structured SECUNHES..........cccovvrvvevrvvereerrererieres oo | eorevieseesesienens 158,265 [ ..o [ e | 158,265 | .o 0.7 | o, 242109 | oo 0.8 [ i 158,265 | ..o
4.5 TOHAIS....uruieirei sttt ettt sntnnens | srnsessensneas 1,264,879 [ ..o 2,659,469 | ..coovirirnnns 366,304 | ..o 99,523 | oo (V1N IS 4,390,175 | oo 19.2 | o, 5614672 | oo, 174 | s 4,390,176 | ..o 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........ccccceeunee . 7,834,930 | ....
5.2 Residential Mortgage-Backed SeCUNtIES..........ccovveveeveerreeeveeveerreereeees [ e
5.3 Commercial Mortgage-Backed Securities.... e e 0.
5.4 Other Loan-Backed and Structured SECUMHES............covveeververeerreerieiens | evesriesiesissssiesiesssseessens | eneessssesseans 1417435 [ | e 222,062 | ..o | e 1,639,497 [ oo 72 | 1,906,139 Kl 1,639,497
5.5 TOtAIS..cvuieiiei et sns et snn s ensensnnaes | snsessessasenes 1,364,795 [ .o 9,252,365 1,712,615 [ .o 1,521,428 [.ooovvnnnans 16,435,901 | oo 717 |, 25,210,121 B 16,435,901

...1,490,553

...23,303,982 14,796,404 | ..

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtiONS........cvurverererieierise e . 0 e e
6.2 Residential Mortgage-Backed Securities.............cccoevevererrerererveeinnns
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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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 OblIgatioNS..........cvurvvrrerrieiieiisiieeieniesisssessssssessssssessssssessns | cenvnernnnenee S 20 2,134 | i 11,363,886 | ..cooovvvrennee 3,363,840 | ..ccovvenne. 1,590,076 21,111,365
9.2 Residential Mortgage-Backed Securities.....
9.3 Commercial Mortgage-Backed Securities.
9.4 Other Loan-Backed and Structured SecUrities.............cceeeveereeerereeeees | oreisieeeisicinn (L I 1,575,700 [ oo [\ 222,062
9.5 TOtAIS.....cvvervrrircrrciisi ittt sttt st snsensis | enniiesienies 3,272,134 | oo, 12,939,586 | ..coovvvrnnnes 3,363,840 | ..coovrvnne. 1,812,138 | .ccvvrrnnen. 1,521,428
9.6 Line9.5858 % Of COL B.....oviiiiiiisiisissi s sssssens | cesesssssssssssssssssses 143 [ 56.5 | oo 147 |, 79| 6.6
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreeiiciieieeee e | ceeseesssneinees 4,027 441 | oo, 11,645,291 | oo 4,849,222 | ... 6,205,063 | .....ccoounne. 3,318,625 | ....ccoouc.e. ) 0.9 G DR 90,9 CHUININ U 30,045,642 | ...ovvovviriin 93.3 | oo 30,045,642 | ..o
10.2 Residential Mortgage-Backed SECUMLIES...........cceuverieieiinieennieniens | crveiesieiensesesssenes | covsrssesssssssssesssssseses | conssssesssssesesssssesessns | sissessesssssssessessssessessess | resssssssessesssssssessessssenss | sosessessnses D9, % RN SRR )9, GO TR (01 I 0.0 [ [ e
10.3 Commercial Mortgage-Backed SECUMLIES...........ccceueirieereieiieiieiieis [ | v | e sessssssessssens | sesessessesssssesessssssssens | soseesiesesssssessessssssseess | svsssessienes )90, ST R XXX evevvees | e (U1 SR 0.0 | | e
10.4 Other Loan-Backed and Structured SECUMHES...........cvvereereeneerneerneens | cornsiiisiiisiennes 300,000 | .coovesienenes 1,015,386 [ ..o 832,862 | ..o | s | s, 2.9, SR TR .9, SRR [P 2148248 | ..o 6.7 | 2,148,248 | ..o,
10.5 TOHAIS....ceouereereereieresesesee s essessens | oessessssnssnees 4,327 441 | oo 12,660,677 | .oovovverennnes 5,682,084 | .....cccoeenn. 6,205,063 | ....covvvnneen 3,318,625 | ... ) .9 N P 90,9 CHUININ T 32,193,890 | ..ovvvverrcireinnee 100.0 | oo 32,193,890 | oo 0
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 134 [, 39.3 | i 17.6 | oo 19.3 [, 103 [ XXX i, XXX oo [ oo 1000 [ D, O S [P 100.0 | oo 0.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed SECUMLES. .........ccrurierrurrieeneiienrines [ errnrreisineneieescnniees | correneinensisessnsisesneees | seeneeesseeessesesesssstsessses | sesseesssssssesssssssesesseses
11.4 Other Loan-Backed and Structured SECUMHES...........ccrververernerrnrrinnies | errseressrensrississsiesiesseenens | vssesssesssins 1,575,700 [ ..o | e 222,062
115 TOHAIS . essens | oesbessnesnees 3,272,134 | oo 12,939,586 | ..cvvvverrinnes 3,363,840 | ..ccovrvnne. 1,812,138
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. .79
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoocevcincrincrinciinene | convvssissisnenneen 143 | 965 [ i 147 | i 79
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




oLIsS

Annual Statement for the year 2013 ofthe IMTOtOr Club Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemBET 31 Of PHOK YEAT........c.curiierieeireiiecireire ettt s ssessees | coestsessessestssesesessess et ssessestenssnens 515,182 | oo 515,182 | oottt ssstese s | ettt ns | saebebe bbb a ettt bbbt nes
2. Cost of short-term iNVESIMENS ACUITE............cvevieceeicieteeeie ettt s st s s bes s s ssnnns | sestissessesssesssssesssesse s tensesas 28,413,797 [ oo BT I T4 A I OO ST
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived 0N AISPOSAS............ccevcvireieieiisieseieie st ses s s st se s s sassssssssenes | sentissesesissesssssesssesseses s sessesas 28,641,179 | oo B2 JL T e 1A T I OO U
7. Deduct amortization Of PIEMIUM...........cceicvieieeieeie sttt ettt st ae st st s s ss s ss s stesses s sassenes | stessessssestessssssessesas s st e s s e s st st es et teseesas AT | e BT et esiens | et | eret sttt ettt ettt es et aen
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccovumrmrnriininensnnissnsnninnens | sevssensessssnssssessssesssssessesssssssenns 287,783 | oo 287,783 | et sennnd 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviiiiiiiiiiieiieiicecssiesiessssssssssssssssssssssssssessssssses | onsesssssssnssssesssssesssssssenssnssssnsnees 287,783 | oo 287,783 | 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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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|HIGHCLERE INTL INVESTORS SMID........ccoovve. [ onvienns | London.......ccoueenniinnns | END. | Ed Makin I ............ | 06/03/2013 | ..ovvoovre | coviins 2,300,000 | ..coovenee 2,613,513 | oo 2,613,513 313,513
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ... .2,300,000 2,613,513 2,613,513 313,513 0 0
4499999, SUDOLAL = UNAFAIIAIEA. ... etttk E 0 4£E £ 80 EEEEE et .2,300,000 .2,613,513 .2,613,513 313,513 0 0
4699999. Totals .2,300,000 2,613,513 .2,613,513 313,513 0 0
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage
CUsSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|HIGHCLERE INTL INVESTORS SMID London END......... Ed Makin.........cccoovveeiiinnns 06/03/2013 2,300,000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ccooviiininiiiniicniccns 2,300,000
4499999, SUDEOLAI = UNGFIIAIEA. ...tttk 88888t 2,300,000
4899999, TOAIS.........cvveerreeeeieereie et ees ettt Rees HHeeteee R LRt 2,300,000
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

NONE




ol3

Annual Statement for the year 2013 ofthe IMTOtOr Club Insurance Company

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 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063B NL 2| CALIFORNIA ST.....coiiimirinrineererineisenssssessssenssssessessssssssssessessnee | oenens | ae | vovernerenns AFE ] e 88,577 | 17526 | oo, 88,145 | ..oovvvcrins 75,000 | cooovevrcrirens 87,962 |.....o..... (615) 5.250 07/11/2013 | 09/01/2022
13063C FE 5| CALIFORNIA ST....ooiiiiiiiieinieineeississiessssssisensssssssssssesssssseensenes. | sneeee VAFE ] 442,025 | 107.253 | . 439,737 (2,290) [ covvereeererieiisirnnins | e | e 4.000 10/23/2013 | 12/01/2026
452152 MP 3| ILLINOIS ST.....vvurvirrierireireenesssssessesessessssssssssesssesessesssssssssenes | covees | IFE| ... 158,882 | ... 109.957 | . .159,438 (483) 5.000 09/25/2013 | 08/01/2020
452152 MW 8| ILLINOIS ST...o.ooiiriirriieiineireiissiesiseesieessssssssesssessesssssssssssnsnss | eeeeee | o [ oneeeneeens AFE ] i 419,011 | 106.389 | ..o 409,598 | ...oovvriiinne 385,000 | .oooverirrnn 406,870 |........... (12,141) 5.000 08/28/2013 | 08/01/2015
57582P UL 2[MASSACHUSETTS ST GO...ccccovurrmrenrriirinnrieeienireesseinssaenienes | cvvees .|.FE| ...............350,505 | ..... 100.042 | . .350,147 (196) 0.579 02/27/2012 | 02/01/2014
641461 ST 6| NEVADA ST....iiiiiiiiieiieeieeiesisessesiesissessss e ssesssssssssssssissssnses | arveee | AFE ] 171,230 | 117.250 | . 175,875 (2,220) 5.000 10/26/2011 | 08/01/2020
93974A FN 9| WASHINGTON ST.....oviiriiiirninrinrnnisseerssssssssssssssnssssssnsssssssssssssssnnes | anvnees | oo | conernnes 2|.1FE] ... 193147 | L. 110.071 | oo 187,121 | .................170,000 | .................185,823 |........... (3,353) 5.500 11/03/2011 | 05/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.coovnrenneas XXX ..1,810,061 .1,685,000 (21,298) 0 XXX | XXX | XXX | e 19,758 ] 41,009 XXX [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. ...1,823,377 | .. XXX e ..1,810,061 .1,685,000 ....1,795,267 (21,298) 0 XXX e XX [ XXX | i 19,758 i 41,009 XXX...... | ..... XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
01728V GZ 7 [ALLEGHENY CNTY PA SERIES......c.osvoeiviererenriesieceeeeeseseseseesienns | cviees | GAFE] . 189,697 | . 105.902 .185,329 ....175,000 (3,755) [ covvereererinerrnerinens | cerrerienineesnninens | cevneennsd 4.000 12/12/2011| 11/01/2015
15722T DA  6|CHABOT-LAS POSITAS CALIF CMNTY ....ovvriirrernriseererieiseresienans @.... AFE] 113,567 | .. ....135,000 170 11/12/2013 | 08/01/2019
167484 QP 2| CHICAGO ILL......cccorvvvrneee. (@000 [ IFE 87,699 | oo 150,000 | oovvverrernnn99,523 | e 4,000 02/22/2012 | 01/01/2024
170016 XK 0| CHIPPEWA VALLEY MICH SCHS........ccocivviiririeinrinrseirenseiiseissiienes | vvees JGAFE| 452,952 | L 110.253 | . 441,012 (13,433) 5.000 03/12/2013 | 05/01/2016
213185 CD 1| COOK CNTY ILL...ouvorrireeemriiiisiieniesisseesessssssessessesessesessseenenens GAFE] . 148,331 | L 114335 . 142,919 (3,536) 5.000 07/16/2012 | 11/15/2018
246001 YU 9|DELAWARE CNTY PA....... GAFE 422,179 | 1122011 . 420,754 (5,187) 5.000 08/27/2013 | 10/01/2016
287425 UW 0|ELK RIVER MINN INDPT SCH DIST GO.. CAFE] 513,460 (16,091) 5.000 12/06/2010 | 02/01/2024
423725 JT 8|HEMPFIELD PA AREA SCH DIST WES GO. .2FE | .. 466,137 (8,306) 5.250 03/05/2008 | 03/15/2021
445042 L3 6[HUMBLE TEX INDPT SCH DIST. .| AFE| .. .388,368 1,759 08/07/2013 | 02/15/2017
64966L DR 9|NEW YORKNY........ CAFE] 410,774 (826) 5.000 12/12/2013 | 08/01/2016
677518 FV 9|OHIO ST COMP INT-COLLEGE | AFE| .. .299,472 900 03/20/2013 | 08/01/2014
742633 TE 0|PRIOR LAKE MINN INDPT SCH DIST. .| IFE| .. 214,212 (780) 5.000 11/25/2013 | 02/01/2017
840058 TB 7|SOUTH SAN FRANCISCO CALIF UNL.....cccosvvernirrnrinnns LAFE] .195,854 2,362 07/23/2012 | 06/01/2016
968661 GZ 5|WILL CNTY ILL FST PRESV DIST .|..1FE| .. 173,372 (159) 5.000 12/13/2013 | 12/15/2020
968852 B4 4|WILL CNTY ILL SCH DIST NO 122.... .|.1FE|.. 68,491 ..12,729 69,159 668 09/17/2013 | 11/01/2021
968852 B5 1|WILL CNTY ILL SCH DIST NO 122 LAFE] . ...121,762 .120,720 ...122,949 1,188 09/17/2013 | 11/01/2021
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............ccceevinrneiriinn | cvvrinnerenns 4,342,960 [ ... XXX.oooo | v 4,246,378 | ..oovrnnn 4,170,000 | ....ccccoe.. 4,231,910 [ oo (41,026) 0 XK e XX [ XK | 28,811 i 83,139 XXX.owwe | e XXX......
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Other Loan-Backed and Structured Securities
115065 MD 3 | BROWARD CNTY FLASCH BRD CTFS........ccccoeurrnrnnn | ....... | . | .............. 5= 166,245 | ... 110.677 | oo, 166,016 | .oooovevennee. 150,000 | .ovvvvnrennee 158,265 |........... (3,140) 5250]......... 2969 (.o | v 3,938 | s 7,875 | 05/25/2011| 07/01/2016
2199999. U.S. Political Subdivisions - Other Loan-Backed and Structured Securities 166,245 | ... XXX.oovwwe | coveiriiniii 166,016 | .ooovvvivinnns 150,000 | oo 158,265 | ...ovvivriiriinninad (3,140 0 XXX XXX DO 3,938 | i 7,875 |..... XXX [ o XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: et | e 4,509,205 | ... XXX.ooooos | corriiniin 4,412,394 | oo 4,320,000 | .oovvonne 4,390,175 | oo (44,166) 0 XXX XXX XXX [ s 32,749 | oo, 91,014 |..... XXXeooooe [ oo XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
121342 NM 7 |BURKE CNTY GA DEV AUTH POLLUTN......covvumrirnerrnrieernmninernnenis [ woveeen | oo | veverneeins AFE ] 101,501 | 100.718 | oo 100,718 | oo 100,000 | ovooevrrrinnes 101,434 | oo | e (29) 09/06/2012 | 12/01/2049
167736 VU 8| CHICAGO ILL WTR REV......cviiriiiiniiieieieissiesnssssissssssssssssenenes | ovees JAFE] 219,358 | 107.496 | . 214,992 ....200,000 (4,345) 06/18/2013 | 11/01/2015
196734 AQ 0|COLORADO ST HIGHER ED CAP CONS........cccommrvmmrmerireernnersersnes [ woveees JGAFE 146,414 | L 111.601| . .145,081 | .. ....130,000 (2,961) 06/02/2011 | 11/01/2016
20774U U6 0| CONNECTICUT ST HEALTH & EDL FA.......ovvirienrinrineinneinneineiins | oeeee | oo | crverneien AFE ] 360,172 | 105.293 | ..o 342,202 | oo 325,000 | .................359,652 |........... (400) 09/11/2012 | 07/01/2049
25484) AK 6 |DISTRICT COLUMBIA UNIV REV. | WAFE] 170,700 111.466 .167,199 150,000 (519) 05/17/2013 | 04/01/2031
29270C XR 1|ENERGY NORTHWEST WASH ELEC REV.. WAFE 95,189 | L 117.080 ...93,664 ..80,000 (284) 11/05/2013 | 07/01/2021
311450 EW 6 FARMINGTON N MEX POLLUTN CTLR REV.....coovvvvrervienrenrirerinnns [vvree [ [ vrirerinns AFE] 125,000 102594 | ..coccviine. 128,243 | ..covvvne. 125,000 | .......c........ 125,000 |........... 03/24/2010 | 04/01/2029
341507 YP 0|FLORIDA ST BRD ED LOTTERY REV......cccomiimrieererinerinenieeennennns | cevenee | IFE| .ne.....300,453 | ... 111.193 | . .300,221 (3,799) . 08/21/2013 | 07/01/2016
34160W VZ 4|FLORIDA ST DEPT ENVIRONMENTAL.......ccvivmriiieriiiiernnierssirnnies | vvene AFE ] 242,708 | ... 116.117 | . 232,234 (6,104) 5.000]......... 1.630|JJ....... .10,000 | 10/19/2012 | 07/01/2019
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34160W TL 8|FLORIDA ST DEPT ENVIRONMENTAL FLO......coccourvmerirerirmerinenirnens [ eovene [ o [ ervevirenens AFE] 256,316 | .. 102410 | coovvverrinenn 235543 | .......... 230,000 | ....... 233,295 |........... (6,488) 5.000]......... 2116 [ UJ....... 06/09/2011 | 07/01/2014
343571 AJ 4|FLOYD CNTY GA DEV AUTH POLLUTN.......ostvumrermrirnenineerneninnisnenins [ eeveee [ oo [ erveeinecens AFE] enn..350,000 | ... 100.108 | ...ocvvvrvrnes 350,378 | ..coorerirenne 350,000 | ..covoerernenne 350,000 | .eovrurrrrereernnins | cerererreriereeeinns | e | e | s 0.850......... 0.857 [ JJ....... 11/15/2012 | 07/01/2022
45202W AD 2| ILLINOIS FIN AUTH GAS SUPPLY R.....ccoviviriierneinernsinsenssnniiennns | vvenes JAFE ] 229,692 | . 100.808 | . .226,818 ....225,000 (181) 2125( ... 1.992 [ W....... 03/18/2013 | 03/01/2030
452024 FQ 0|ILLINOIS MUN ELEC AGY PWR SUPP PWR.........cccoomerrmmmrmerirmrenenins | cevene | AFE ] 167,721 115.705 | . 173,558 | .. ....150,000 (622) 5.250 ] ......... 4736 |FA....... 03/06/2008 | 02/01/2020
452256 BB 5|ILLINOIS ST UNEMPLOYMENT INS F....ooovvririineieiesineenneinnein | v | [ ereirens 1].1FE| .................409,008 | ...... 111.920 | .o 408,508 | ....ocvvrienee 365,000 | .................408,012 | ........... (996) 5.000]......... 0.950 [JD....... 12/06/2013 | 06/15/2017
455057 PE  3|INDIANA ST FIN AUTH REV DS 2003-C.......ccvvvemrimrrieriririnnirerinnes | cvvnne .| IFE| .. 211,597 ....180,000 (2,170) 5.250 ... 3713 ... 07/06/2011 | 07/01/2020
45884A YG 2|INTERMOUNTAIN PWR AGY UTAH PWR REV.......ccocomiemmrinernninnns [ s .|.FE| .. 444399 | .. ....415,000 (3,456) 5.000......... 4.130 | J....... 03/20/2009 | 07/01/2015
469487 FS 6| JACKSONVILLE FLA SPL REV......ociviiviineirninnieiniineiensssesesessseenns [ verne [ [ everernenns AFE] 116,703 L 114541 | o 114541 | oo 100,000 | ..ccoveene. 116,041 | (662) 5.000{......... 3,107 | AO...... 07/11/2013 | 10/01/2023
490298 AG 1|KENT CNTY MICH ARPT REV.......cooimiriririeenerinirneriesiseessseissnnens | ceveee | WAFE] 407,138 | 108.091 | . 405,341 ....375,000 (1,762) [ oo | e | e 47501 ......... 0.667 [ JJ....... 11/19/2013 | 01/01/2016
523494 MR 0 |LEE CNTY FLA SCH BRD CTFS PART......cccvtrmrimirrineirersnieeenineinns | vvene JAFE| 234,382 | L 114.509 | . 229,018 | .. ....200,000 | ... (4,390) 5.000].......... 2456 |FA...... 03/14/2012 | 08/01/2019
523530 LB 7|LEE CNTY FLAWTR & SWR REV.......ccccmvrmrrerierieeneninnrnenienenee | eoveee | o [ eoreeirenens VAFE ] v 114,298 | 114.631 114,631 | oo 100,000 | oooocveniienes 113,753 | oo (545) 5.000]......... 3.365 |AO...... 07/17/2013 | 10/01/2023
546068 AN 7 |LOUISA VA INDL DEV AUTH POLLUT.....cccomivrrieireresreineniesiseenns | crvnee GAFE 177,235 | 100.545 | . 175,954 ....175,000 CATTAB2 | e | e (53) [ 1oreereererrneineriiene | eererieeineesisninnees | e 1.500] ......c.. 1.438|JD....... 05/17/2013 | 11/01/2035
546405 FH 9|LOUISIANA ST OFFICE FACS CORP... R I JAFE ] 226,666 | ... 107.993 | . 215,986 | .. ....200,000 | ... ...213,629 (7,304) 5.000{......... 1.234 [MN...... . 03/15/2012| 11/01/2015
54811B MJ 7 [LOWER COLO RIV AUTH TEX TRANSM.......cecmmurmerrrmrermenrnneirsernnnn | vevnee [ oo [ eeviveinnns VAFE ] e 465,745 | 106.375 | oo 452,004 | .o 425,000 | ..ooooerernnns 450,611 |..coovee. (15,134) 5.000]......... 0.586 [MN...... | wovrrrrrirecn 2,715 | s 13,813 | 03/07/2013 | 05/15/2015
56036Y BB 0 |MAIN STR NAT GAS INC GA GAS PR GAS......cccovvmivrmrneirernninsennis | e |WAFE] L .329,736 5.000{......... 7.876 01/10/2008 | 03/15/2018
566824 GX 0|MARICOPA CNTY ARIZ INDL DEV AU @ .| IFE| .. .395,308 305 | cvveeveerieeienienniens | ervrseiensensiiesiens | eesessississinns | v 0.649 11/18/2013 | 02/01/2016
575567 RM 6| MASSACHUSETTS BAY TRANSN AUTH GEN......cccovvvumeinniinciinies | crve LAFE] . .371,153 . 362,746 (21,618) 6.200 ] ......... 1.888 12/20/2010 | 03/01/2016
57583U HD 3| MASSACHUSETTS ST DEV FIN AGY R... W2FE | .. .235,379 225,000 232,576 (144) 2.250 ..2.101 04/10/2013 | 12/01/2041
57586E XW 6 |MASSACHUSETTS ST HEALTH & EDL 2008... WAFE] .546,548 ....545,000 564,347 (1,007) 2700 ......... 2425 08/03/2011 | 10/01/2037
59259Y MM 8 | METROPOLITAN TRANSN AUTHN Y R .| AFE| .. .169,611 ....150,000 180,574 (3,052) 5.000{......... 2.447 07/24/12012 | 11/15/2022
59259R 5Q 3| METROPOLITAN TRANSN AUTHN Y R TRA.. VAFE ] 257,636 | ... 103.906 | . 244,179 235,000 255,992 (1,001) 5.000 .4.231 07/11/2012 | 11/15/2030
59334D BR 4|MIAMI-DADE CNTY FLA WTR & SWR WTR.... JAFE| 372,881 | 107.756 | . .366,370 353,189 (7,327) 5.000]......... 2.755 10/05/2012 | 10/01/2015
59447P HJ 3 |MICHIGAN FIN AUTH REV. VAFE ] 121,165 | 113.070 | . 124,377 (374) 5.000]......... 3,573 09/09/2013 | 10/01/2023
594570 HV 8| MICHIGAN PUB PWR AGY REV........cccomuummrmmrimmrnnerrnensnenssseersennnnes | eevnene | o [woveervneens | WTFE | iii.390,344 | L. 108.728 | . .385,984 (5,356) 5.250 .0.977 08/21/2013 | 01/01/2016
59465H PJ 9| MICHIGAN ST HOSP FIN AUTH REV........cccovvicmirvcrrnnnivniicnnicvcins | evnee | oo | verivsniens | AFE | nnnnn.250,588 | ... 100.747 | . 251,868 | ..oovvireeerni250,000 | e 250,584 | oo | e (A) | eveeeerenrrernnneens [ [ e 1500 ......... 1.497 09/25/2013 | 11/15/2047
59465E Q6 3 [MICHIGAN ST HOSP FIN AUTH REV HOS.........cocoonvvemmrmmernerrenrnee | vevnee [ [ [T | iiiiii..88,000 | ..o 103.224 ...82,579 (336) 5.375] .. 3.123 01/29/2008 | 08/15/2014
594698 HZ 8|MICHIGAN ST STRATEGIC FD LTD O EF.... IO I . ..115,016 | ...... 109.972 109,972 | .. ..113,627 (604) 5.500]......... 4.338 08/19/2011 | 08/01/2029
594700 AP 1| MICHIGAN ST TRUNKLINE FD......coooorivurrrimiinirienirenirnsesssinernennes | eevneee | [ wveverenens | oo AFE | e 550,325 | ..... 103183 | oo 515915 | oo 500,000 | ..cooverernne 514,972 |........... (22,360) 5.000]......... 0.497 06/01/2012 | 09/01/2014
645918 AR 4 |NEW JERSEY ECONOMIC DEV AUTH R SCH......ccccoveemmemnernernnnnns | evvene [ [ wvveeveens | WTFE | e, 185,608 | ... 105815 . .179,886 ....170,000 ...172,985 (2,457) 5250 ... 3.734 06/03/2008 | 03/01/2015
646135 K3 6[NEW JERSEY ST TRANSN TR FD AUT. T IO . ..456,848 | ...... 109.810| . 439,240 | .. ....400,000 | ... ...436,831 (18,626) 5500(......... 0.750 12/04/2012 | 12/15/2015
646136 SD 4 |NEW JERSEY ST TRANSN TR FD AUT.....ccmmvumrrmerierenenseneseesnnenns [ eovveee | [ eveverenenn | e TFE | e 167,043 | ...... 117338 | oo 176,007 | covoovercrinnne 150,000 | oveovvrnirnnee 163,539 | ........... (1,409) 5500 ......... 4.199 06/07/2011 | 12/15/2021
649902 AU 7|NEW YORK ST DORM AUTH ST PERS.......cccovivmrnririneiieinsierneines [ eveee 90,160 | ...... 119171 ..75,000 89,684 (476) 5.500]......... 3.259 08/09/2013 | 03/15/2024
64988T FS 2|NEW YORK ST MUN BD BK AGY SPL.. IO I . ..497,691 | ...... 106.972 . 450,000 | ... ...478,834 (14,905) [ ..ovverrerceririnnrirens | cerrerirereneeeninens | e 4.000]......... 0.633 09/25/2012 | 12/01/2015
658196 4Y 3| NORTH CAROLINA EASTN MUN PWR A......ocvviirmmrinrinenineisninnnnns | eeveee [ oo [ erveeieeens AFE | s 443,084 | ...... 104.705 | ..o 418,820 | ..cooovvvernvne 400,000 | ..cooovvernenns 416,511 | .o (16,372) 5.000]......... 0.848 05/17/2012 | 01/01/2015
65944R BY 7|NORTH FT BEND WTR AUTH TEX WTR.....ccovvvrvrvrirernnncernnnersnnnnns | vevens | oo | evnriveens | WTFE | 85,310 | oo 114.855 ...86,141 .84,850 (460) 5.000{......... 2.922 08/21/2013 | 12/15/2020
67756A 7P 1[{OHIO ST HIGHER EDL FAC COMMN R.......cosuvemmermerrrmrrnenreninseennnes | vevnne | oo [ eevrernen [ WTFE | i 78,658 | e 112412 ...78,688 . 78,327 (230) 5.000]......... 3.469 09/17/2013 | 12/01/2022
677521 V9 4| OHIO STATE.....coiiirrniinereriseineeisersssseniesessesssssissssesssssssnsonse. | evnens | oo [ evneeveens | W TFE [ i 172,175 | i M4T34 | e 172,101 | v 150,000 | ooooeeriinnes 171,036 | .o (1,139) 5.000]......... 2.867 07/24/2013 | 04/01/2021
73358W  PJ  7{PORTAUTHNY &N J...cooiiiircrinrirrinnieerienienessenssnssenssesssnenees | eoveens | oo | wevevvenens | W TFE | .. 320,996 | ... 112119 . .319,539 (1,273) 5.000]......... 0.769 11/22/2013 | 12/01/2016
74529 MW 2| PUERTO RICO SALES TAX FING COR 200..........oevurvererrerrnniienens | oveenne ...155,586 | ...... 115.067 | . 172,601 (935) 5.000......... 4.297 12/07/2011 | 08/01/2017
75845H KC 6 |REEDY CREEK FLA IMPT DIST FLA......covivervrvcrmrneieneiserisinnnens | vevvene | oo | evvverennns | WTFE | it 173928 | ...... 103.456 | ..cocvvcernne. 170,702 | .ovvveerennn 165,000 | oo 170,036 |........... (3,892) 5.000{......... 0.911 05/31/2013 | 10/01/2014
76222W FQ 9|RHODE ISLAND ST & PROVIDENCE P RISCTF.. ...595,870 | ...... 111.139 .583,480 ...581,342 (14,528) 5.000]......... 1.035 04/11/2013 | 10/01/2016
792072 DM 9|STLUCIE CNTY FLA SALES TAX RE. 87,422 | ... 110.835 ...83,126 86,834 (587) 5.000]......... 3.136 06/06/2013 | 10/01/2023
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88283K AD 0 [TEXAS TRANSN COMMN CENT TEX TP.....cvoovrreerimirirerieneneennnins | cvvens [ [ 2|.2FE| ................400,000 | ...... 100.365 | ..oovvvnrrres 401,460 | ....coovvrnne 400,000 | ...coovevernne 400,000 | .oovovverrirreinnins | e | e | e | 1.250] ... 1.256 | FA....... 11/16/2012 | 08/15/2042
914713 J3 7| UNIVERSITY N C CHAPEL HILL REV......coooiiviniieineinerirerineirnseins | crveee I [ 1|..1FE| .................400,000 | ...... 100144 | .o 400,576 | ..oovvrernnne 400,000 | ..ovverrrerrncB00,000 | oo | e [ e | e | e 0.880]......... 0.880 | MON... 07/13/2012 | 12/01/2041
914729 LH 9| UNIVERSITY NORTH TEX UNIV REV......ccvvivriiiniririnriernisnseernnes | cevees . JAFE | 175,901 | 116.533 | . .174,800 ....150,000 (3,269) 5.000].......... 2487 |AOQ...... 10/05/2011 | 04/15/2019
917547 LS 8|UTAH ST BLDG OWNERSHIP AUTH LE REF.........ccoovmerimreerinernens | ceve . 2|.AFE| ... 168,705 | ... 1131211 . .169,682 | .. ....150,000 (2,125) 5.500 ] .......... 3.897 [MN...... 01/03/2008 | 05/15/2019
939830 LR 4|WASHINGTON ST PUB PWR SUPPLY S REF........ccccoovvumeimriirnrinnnes | crve I [ AFE ] 287,539 | 116194 | ..o 261,437 | i 225,000 (10,843) [ oo | eereeriiesiieeisseiinees | e 7125 ... 1.99 | JJ....... 10/01/2010 | 07/01/2016
92937N_AB 0| WPPI ENERGY WIS PWR SUPPLY SYS covnneennninnies | vevnee | | evvenenn [ W TFE | 0. 538,759 | i 110796 | . ....475,000 (14,447) 5.000]......... 0.799 | JJ....... 04/04/2013 | 07/01/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. .. . 15,197,943 | ... XXX........ R . . 14,796,404 | ... (233,055) 0 0 XXX........ XXX XXX.o | e 182,498 | ... 428,647 | ..... XXX oo [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
161037 B5 4|CHARLOTTE N C CTFS PARTN [SSSTRE O . AGAFE ] i 446,792 | 108.750 | . 435,000 ...400,000 | ................433,398 |........ (13,39%4) 5.000]......... 0.613|JD....... 03/22/2013 | 12/01/2015
230582 DE 5|CUMBERLAND CNTY N C CTFS PARTN......coimruerimiererineirerinniiserens [ vvere . | AFE] i 198,569 | ... 108.589 | . .190,031 | .. ....175,000 | ... ...188,893 | ......... (7,162) 5.000]......... 0.819|JD....... 08/24/2012 | 12/01/2015
403715 CE 3| GWINNETT CNTY GA DEV AUTH CTFS......ovvniriirernernerserieceneenns | coveee I [ VAFE ] 241,334 | 115305 | oo 230,610 | ..ovvorcvernene 200,000 | ....... 228,361 |......... (6,816) 5250 ......... 1.584 | JJ....... 02/01/2012 | 01/01/2018
647110 DZ 5|NEW MEXICO EDL ASSISTANCE FNDT REV.....cccovevumrernmeineinneinens | crvnee AFE ] 129,570 1 110.873 . .138,591 ....125,000 127,258 | ......... (568) | vevueerrrererrerienens [ e | e 4.000]......... 3.501 [MS...... 09/11/2009 | 09/01/2017
696550 XH 0[PALM BEACH CNTY FLA SCH BRD CT [T . 2 AFE | 222,224 | 110.508 | . 221,016 | .. ....200,000 | ... 1222062 |......... (162) 3.9581......... 3149 |FA....... 11/01/2013 | 08/01/2032
88880N AG 4| TOBACCO SETTLEMENT FING CORP V TOB.......cccssienmremrenierssnins | nvenas N 12| AFE] i 493,625 | ... 107.502 | oo 456,884 | ...cooovininnn 425,000 [ .o 439,525 |......... (9,870 5.625]......... 3.165|JD....... 02/04/2008 | 06/01/2037
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities s XXX 1,525,000 ....1,639,497 0 (37,972) 0 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... s XXX ...15,480,000 ..16,435,901 0 (271,027) 0 0
Totals
7799999. Total - Issuer Obligations... 21,364,280 21,053,657 19,810,000 ..20,823,581 (295,379) 0 0
8099999. Total - Other Loan-Backed and Structured Securities. . [ I 1,898,359 | .. XXX..coee . ..1,838,148 | .. 1,675,000 | ............. 1,797,762 | .... (41,112 0 0
8399999, Grand TOtal = BONGS...........cvvuieriiriiriireiieeieciseetse ettt ssnsns | sebsessines 23,262,639 |...XXX........ 22,891,805 21,485,000 | ........... 22,621,343 | oo (U] [ (336,491) 0 0
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e Par Book/ Used to Amount Nonadmitted Unrealized Current Than- Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE




Annual Statement for the year 2013 ofthe IMTOtOr Club Insurance Company

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

i3

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824 10 0| ABBOTT LABS......ccoiiimriiiieereniseesessssssesssesssssssssssssssssssessesssssssssssssssnes | sevsees 1,200.000 45,996 38.330 45,996 | ..ooovverrircriniiin 30,416 | ..covvereen. T28 | o | vereneeinnninneennBT3 [ vt | e 373 05/20/2009
031162 10 O AMGEN INC.....oouiiiuiiiieiiecieiseiiesise it esssenes | sebieees 400.000 45,632 | ... 114.080 | .ooovviiiiiienrenni85,632 | e 45220 | ..o, 188 | oo | 12 | s | 412 09/26/2013
00206R 10 2 | ATET INC....oivirriiriiririeierieeiesisise st enssssessssens | corenens 3,400.000 ..119,544 8,576 | ..o | v 930 | i [ e 4,930 03/15/2012
151020 10 4| CELGENE CORP.....ccoiiiierieireiiseinesiesieeisessssisse s ssssssssesiseses | ceneeens 600.000 2101,381 | i 168.968 | oo 101,381 | i B4,296 | s | e [ | e D149 L | e 54,149 06/21/2012
166764 10 0| CHEVRON CORP NEW........cociviiiriirniireririsiiesisiserssesssssssesessssisssesssnnnses | covenene 1,200.000 ..149,892 ,645 5,280 20,124 03/15/2012
191216 10 0|COCA COLA CO 3,000.000 ..123,930 7,145 3,360 ....15,180 03/15/2012
235851 10 2 [ DANAHER CORP DEL.......cooviiiiririiiniireniisineierssiseesisessssessesssssssessssies | seveeees 1,800.000 ..138,960 ..69,439 145 . 38,340 03/15/2012
25470F 10 4 |DISCOVERY COMMUNICATNS NEW. ceeverere e | e 1,500.000 ..135,630 28,094 | | e | e | e 1930 | i [ e 7,536 12/19/2013
25746U 10 9 |DOMINION RES INC VA NEW.. 2,200.000 142,318 103,197 |.. 4,950 . 27,943 01/28/2013
260543 10 3| DOW CHEM CO...ccooumiruiiiiniiieiieniisnsissiiesiessesssssissssesisessesssssssnians | sevenens 3,600.000 ..159,840 100,176 1,152 3714 | oo [ evineiieneenn3488 | e [ 43,488 10/08/2012
263534 10 9|DU PONT E | DE NEMOURS & CO.....ccovvurmivrmrimeinermeriesisneeseniseissesssssnss | seveees 2,100.000 ..136,437 112,563 4272 | oo | e 2,000 [ oo | e 42,000 03/15/2012
30231G 10 2 |EXXON MOBIL CORP... . 1,590.000 ..160,908 .110,323 4,415 23,294 03/15/2012
31428X 10 6 FEDEX CORP.......ovvurieririirieriesiessieeisise s ssessiesssensssssesssssssensenssssens. | oseeens 1,000.000 .143,770 150 440 52,050 10/08/2012
369604 10 3|GENERALELECTRIC CO. 4,700.000 131,741 1,034 3,688 33,088 03/15/2012
38259P 50 8|GOOGLEINC 100.000 112,071 |....1,120.710 36,838 |. 01/29/2013
459200 10 1|INTERNATIONAL BUSINESS MACHS........cocommvemiviiririis 600.000 112,542 | . 187.570 .. 2,600 (2,388) 11/18/2008
58933Y 10 5[MERCK & COINC NEW......osviimiiriiriiniiisiieeinessseissises s ssssssisssssns | essinn 2,700.000 ..135,135 103,859 1,188 4,644 24,597 06/21/2012
594918 10 4|MICROSOFT CORP. e | e 2,700.000 ..101,007 101,007 | oo 76,844 | 2,987 28,836 08/13/2010
68389X 10 5| ORACLE CORP COM......ooomiimiiriieiieriseeiseesseessssssssssessessssessssssssssssness | eesinns 2,700.000 103,302 | .........38.260 | .oovocreiiieris 103,302 | cooveererreninennenn 19,165 | s 648 13,338 03/15/2012
717081 10 3|PFIZER INC 4,400.000 134,772 ABATT2 | e 15,969 | AT18 | oo | s 24,820 | oo | e 24,420 03/15/2012
718172 10 9|PHILIP MORRIS INTL INC . 1,300.000 ..113,269 113,269 | ......... 117,022 1,222 4,537 LY A IR I 4,537 . . | 04/27/2012
69351T 10 6| PPL CORP.......ooviiieicieieceie ettt ssnsessesns | sesenens 4,100.000 123,369 | ........30.090 | o 123,369 | ......... 115,276 1,507 5,996 5,986 | .o | e 5,986 | .cooveviiiiiiiiiiins | ISR 03/15/2012
747525 10 3| QUALCOMM INC......oivmmrimiririesineesesissisesiessssessessssssssssesssssssenssssssssnsns. | sevsees 1,400.000 ..103,950 ...69,767 IR 70 RN ISR 17122 | e [ e 17,122 12/28/2010
842587 10 7| SOUTHERN CO.....oovvuuiiiiiiiineieiisiiesiiessssisse st sssssssssssssssssnens | sevsees 2,800.000 ..115,108 . .103,970 |.. 6,143 01/28/2013
855244 10 9| STARBUCKS CORP........ccooiriimririiieiiiirieniesississessesssiesssesesssssssssessssnesiens | seveens 1,700.000 133,263 | .........78.390 | oo 133,263 | ..o 131,713 | e 12/23/2013
883556 10 2| THERMO FISHER SCIENTIFIC INC 1,000.000 ..111,350 ..111,350 150 600 03/15/2012
913017 10 9|UNITED TECHNOLOGIES CORP 1,300.000 .147,940 147,940 . 3,174 03/15/2012
92826C 83 9| VISAINC.....ooviieiririrerieersesieei st ssssssnsas | coneeens 600.000 133,608 | ......222.680 | ...ooovrrvrrririrns 133,608 | oo 97,548 | e 749 04/17/2013
254687 10 6|WALT DISNEY CO o 1,900.000 ..145,160 ..145,160 124,958 1,634 08/07/2013
G29183 10 3 |EATON CORP PLC o |R 1,800.000 .137,016 137,016 | ... 92,664 |.............. 3,024 . . .| 12/03/2012
806857 10 8| SCHLUMBERGER LTD......ouuuiiuuersuriseissnssssnsensessseessssssssssensssnsssssssnssssesss | senssees R. 1,500.000 .135,165 | ...00i.90.110 | i 135,165 | .ovvvvrinnisniis 112,513 | .o 469 1,819 | | oerrneninnensn31,230 [ | oo 31,230 | | I 03/20/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ettt et neietens | erenierererenerenen 3,834,006 |....... 9,09, S [T 3,834,006 | .......... 2,764,344 8,551 81,215 0 0].. 728,406 | ..ccoovverrnnnn 0 |..XXX..... XXX
Common Stocks - Mutual Funds
25264S 69 2| DIAMOND HILL SMALL CAP FUND........coouiiemiermrireeierisneissssesnsissesssniseens | eveen 64,893.747 2,147,334 | ......... 33.090 | oo 2,147,334 | oo 2,121,742 | oo, 9434 | oo [ 25,592 | oo | e 25,592 12/30/2013
552966 80 6|MFS INSTITUTIONAL INTL EQUITY FUND......ccoomreriririrerieiisersenerenesenias | ceviens | 226,617.438 5,083,029 22.430 5,083,029 ..4,633,466 68,551 449,563 449,563 12/12/2013
277907 60 6|PARAMETRIC TAX MANAGED EMRG MKTS.......cocomiririerieirseiserineninees | ceveens [T IO 141,116.569 | ..oovvvciverins 6,885,077 | ......... 48.790 | ... 6,885,077 | ... ..6,968,461 118,461 [CeicTcT: ) ) NN BN (83,383) . .| 12/26/2013
922908 80 1|VANGUARD INDEX FDS TTLSTK MKT-INST.......covvimiriiriririnniinnrrerienirnenns | ceviens 83,119.971 3,880,871 | ......... 46.690 | ...ooovverriniines 3,880,871 | oo 2,188,259 |...ccooveeen. 67,032 906,667 906,667 | ...oovverrirriiiiinns [ 12/19/2013
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Annual Statement for the year 2013 ofthe IMTOtOr Club Insurance Company

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16

F

0 Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

9299999, Total - CommMON StOCKS = MULUAI FUNDS.......cuuitriiiiiiierii st ..17,996,311 |....... XXX 17,996,311 ..15911,928 | ........ 0 263,478 | o0 [ 1,298,439 | oo ...1,298,439 XXX XXX
9799999. TOaI = COMMON SHOCK. ..t eeresitssrt et ...21,830,317 |....... XXX 21,830,317 | ... ...18,676,272 8,551 344,693 2,026,845 s 2,026,845 L0 XXX XXX
9899999. Total Common and Prefermed SOCK. ... ..21,830,317 |....... 0,3, SO [ 21,830,317 | oo 18,676,272 8,551 344,693 2,026,845 (V)] [ 2,026,845 | .....cocovvrinrinnn 0 |..XXX..... XXX.......
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2013 ofthe IMTOtOr Club Insurance Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. States, Territories and P ions
13063B NL 2| CALIFORNIA ST. 07/11/2013 | WELLS FARGO BANK, N.A... 88,577 | evvevrrerrrerrerienrsnsienisensssnssennense 15,0000 | oviirciseiissiee s 1,477
13063C FE 5|CALIFORNIA ST .... | 10/23/2013 | CITIGROUPGLOBAL MARKETS | 442,025
452152 MP  3[ILLINOIS ST v | 09/25/2013 | JANNEY MONTGOMERY, SCOTT....ouvvuiviiiireriiiesisieissiesessssiesssssesssssessnss 158,882
452152 MW 8| ILLINOIS ST. . .| 08/28/2013 | VARIOUS.........ccocvvnnee 419,011
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...............cccueverrerrereierererciereeeneereeernas ettt et et ettt etetesetetateee | ebetsetesesseietesesattesossetetessaeees e s et et esasaetes e e et s es et et enne et et er st et enane et tenaetetanareeen 1,108,495
Bonds - U.S. Political Subdivisions of States
15722T DA 6| CHABOT-LAS POSITAS CALIF CMNTY ....coiiimirimrimeererinsrsessesssseessessssssssessesssssssessnns | sevesssessesnns 11/12/2013 | WEDBUSH MORGAN SECURITIES........ccoerirrireererinerierseseneessesssissessessssesnns | soneessesesseenas 114,029
170016 XK 0|CHIPPEWA VALLEY MICH SCHS. .... | 03/12/2013 | NATIONAL FINANCIAL SERVIC.........ccovvvrirrrins 452,952
246001 YU 9|DELAWARE CNTY PA .... | 08/27/2013 | PIPER JAFFRAY. 422,179 | oo 319,000 | oot 7,760
445042 L3 6|HUMBLE TEX INDPT SCH DIST. .| 08/07/2013 | PIPER JAFFRAY. 384,224
64966L DR 9[NEW YORKNY....cccoovrmrrvrirvrrnns .| 1211212013 | PERSHING LLC......ccovvvvriinee 411,584
677518 FV 9| OHIO ST COMP INT-COLLEGE...........ceuuiriuiririrerireesseinsisessesiseesessssssessssssnsssesssnee | nevesssessesnns 03/20/2013 | CITIGROUPGLOBAL MARKETS L.....ccouuvrmrimirmrinerieseesesesissessssessessssessssessees | sevessssssssnes 298,425
742633 TE 0|PRIOR LAKE MINN INDPT SCH DIST.......... 11/25/2013 | PIPER JAFFRAY 215,107
968661 GZ 5|WILL CNTY ILL FST PRESV DIST «e | 12113/2013 | PERSHING LLC........ccccorvrirnnne 174,354 21
968852 B4 4|WILL CNTY ILL SCH DIST NO 122 ....| 09/17/2013 | PREREFUNDED CALL LOTTERY.... 68,491
968852 B5 1|WILL CNTY ILL SCH DIST NO 122 .| 09/17/2013 | PREREFUNDED CALL LOTTERY.... 121,762
2499999, Total - Bonds - U.S. Political SUDGIVISIONS O SEALES..............ccvieiieiiiicieiccteeetcete ettt ettt sttt sae et etetess 4evssssesessesesesssssessssesetesssseses e ses et s s sesessnsetesessssetassesetesesassesansssesassassesannseans 2,663,107 | .coovveereeeeeereeeeecieeerereneeeeni 2,570,000 | o 7,781
Bonds - U.S. Special Revenue and Special A ment
161037 B5 4| CHARLOTTE N C CTFS PARTN......ctitiiimrimeimerisiriessesisesisesssssssssessessssesssssssessesins | cesssessnsssnens 03/22/2013 | WELLS FARGO BANK, N.A ..ot siensesesessssssessesssssssensnns | nevesssessssnes 698,113
167736 VU 8| CHICAGO ILL WTR REV. ... | 06/18/2013 | GOLDMAN SACHS.........ccovvvvrrrinrries 219,358
25484) AK 6 |DISTRICT COLUMBIA UNIV REV. .| 05/17/2013 | NATIONAL FINANCIAL SERVIC 170,700
29270C XR 1|ENERGY NORTHWEST WASH ELEC REV. 11/05/2013 | JANNEY MONTGOMERY, SCOTT 95,189
341507 YP 0|FLORIDA ST BRD ED LOTTERY REV 08/21/2013 | NATIONAL FINANCIAL SERVIC 300,453
45202W AD  2|ILLINOIS FIN AUTH GAS SUPPLY R .| 03/18/2013 | MORGAN STANLEY CO INCORPO 229,592
452256 BB 5|ILLINOIS ST UNEMPLOYMENT INS F .... | 12/06/2013 | PIPER JAFFRAY. 409,008
469487 FS 6|JACKSONVILLE FLA SPL REV .| 07/11/2013 | MESIROW FINANCIAL INC 116,703
490298 AG 1|KENT CNTY MICH ARPT REV. 11/19/2013 | DAVIDSON DA COMPANY INC 407,138
523530 LB 7|LEE CNTY FLAWTR & SWR REV.... 07/17/2013 | CITIGROUPGLOBAL MARKETS | . 114,298
546068 AN 7|LOUISA VA INDL DEV AUTH POLLUT.. ... | 05/17/2013 | NATIONAL FINANCIAL SERVIC........c.covvvvririrrnnne 177,235
54811B MJ 7 |[LOWER COLO RIV AUTH TEX TRANSM.......cooomrrimrricrierircirseisiins .| 03/07/2013 | CITIGROUPGLOBAL MARKETS | 465,745
566824 GX 0|MARICOPA CNTY ARIZ INDL DEV AU .... | 11/18/2013 | DAVIDSON DA COMPANY INC 394,344
57583U HD 3| MASSACHUSETTS ST DEV FIN AGY R .... | 04/10/2013 | NATIONAL FINANCIAL SERVIC 232,720
59447P HJ 3 |MICHIGAN FIN AUTH REV. . .| 09/09/2013 | RBC CAPITAL MARKETS.. 121,165
594570 HV 8| MICHIGAN PUB PWR AGY REV........cccomiuririmrireimerisiriessessssessssssssssssessssssssessssssssses | nevesssesssesns 08/21/2013 | PIPER JAFFRAY. 390,344
59465H PJ 9| MICHIGAN ST HOSP FIN AUTH REV. .... | 09/25/2013 | PIPER JAFFRAY. 250,588
649902 AU 7|NEW YORK ST DORM AUTH ST PERS .... | 08/09/2013 | JANNEY MONTGOMERY, SCOTT. 90,160
65944R BY 7|NORTH FT BEND WTR AUTH TEX WTR........... ... | 08/21/2013 | PERSHING LLC........ccccrvvvrnene 85,310
67756A 7P 1 |{OHIO ST HIGHER EDL FAC COMMN R......ccoivimiiieriiminirinisesinssiesseseseessssessseens .| 09/17/2013 | JANNEY MONTGOMERY, SCOTT 78,558
677521 VO 4[| OHIO STATE.....coiiuiiuiiieeiieesesiseesesissssse sttt sssssisens | sesesssessesans 07/24/2013 | RBC CAPITAL MARKETS.. 172,175
696550 XH 0|PALM BEACH CNTY FLA SCH BRD CT 11/01/2013 | PERSHING LLC........cosvvvrrennes 222,224
73358W PJ 7|PORTAUTHNY&NJ ... | 11/22/2013 | WELLS FARGO BANK, N.A... 320,996
75845H KC 6|REEDY CREEK FLA IMPT DIST FLA .... | 05/31/2013 | MERRILL LYNCH, PIERCE, FE 173,928
76222W FQ 9|RHODE ISLAND ST & PROVIDENCE P RISCTF...... .... | 04/11/2013 | RAYMOND JAMES AND ASSOCIA 595,870
792072 DM 9|ST LUCIE CNTY FLA SALES TAX RE .... | 06/06/2013 | RBC CAPITAL MARKETS.. 87,422
92937N AB 0| WPPI ENERGY WIS PWR SUPPLY SYS..... . | 04/04/2013 | BARCLAYS CAPITAL LE 538,759 ...475,000
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMIENES. ... .. vuerureereeerreeateeesertessesesaesessseaseseseessesessesessssssssesesse | etessesesssssesassesseessesesseseesessesaesesseesessessssessesassesseesessesassessesansessesssssesassessesanes 7,158,095 6,525,000 39,429
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Annual Statement for the year 2013 ofthe IMTOtOr Club Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
8399997. TOtal = BONAS = PAIM 3.t 10,929,697 10,110,000 61,291
8399998. Total - Bonds - Summary Item from Part 5........cccoocoveivriorrniinninns 862,535 ....760,000 12,596
8399999. TTOBI = BOMAS sttt 8RR E LR E LR EEE LR SEEE S eLE LR LR R LR 11,792,232 | oo 10,870,000 73,887

Common Stocks - Industrial and Miscellaneous

031162 10 O AMGEN INC......coiiiiiiiririreeiiiesiiesi ettt siennns | sesesssesssnens 09/26/2013 [ PERSHING LLC.......couuivirreririeisiiieriereeeesssissssesiessessssssssssssessesssesssenssssssens | sovessnenes 400.000 45,220

25470F 10 4|DISCOVERY COMMUNICATNS NEW.. 12/19/2013 | VARIOUS.................. 1,500.000 128,094

25746U 10 9|DOMINION RES INC VA NEW.. 01/28/2013 | SANFORD C BERNSTEIN CO LL..... 400.000 21,512

38259P 50 8|GOOGLE INC 01/29/2013 | PERSHING LLC......c.ccvvvvvrrnec 200.000 150,465

842587 10 7|SOUTHERN CO. 01/28/2013 | CONVERGEX EXECUTION SOLUT.......cvvvviiririiicirrirnns 600.000 26,503

855244 10 9|STARBUCKS CORP.. 12/23/2013 | VARIOUS... ..1,700.000 131,713

92826C 83 9|VISAINC 04/17/2013 [ LIQUIDNETINC.......ouririrniieireiieitiesiieesss sttt ..1,400.000 227,611

254687 10 6 [WALT DISNEY CO....cvviiiiiiiiiieeissisisseisssessessssesssssssssssssssssesssssenssssssssnssssssssssessassansss | seasssssnssns 08/07/2013 | VARIOUS.......cetirtristsissti s ettt snnns | fessessssssessonssnssonsessasssesensanes 1,900.000 124,958
9099999. Total - Common Stocks - Industrial and Miscellaneous 856,076 0

Common Stocks - Mutual Funds

25264S 69 2| DIAMOND HILL SMALL CAP FUND........covurierirrierireniseesersssssessessssssssssssssssssssenssene | e 12/30/2013 | VARIOUS... 64,893.747 2,121,742

552966 80 6|MFS INSTITUTIONAL INTL EQUITY FUND 12/12/2013 | VARIOUS... s | s 226,617.438 4,633,466

277907 60 6|PARAMETRIC TAX MANAGED EMRG MKTS.......cooviiviieiininriinninerieneeeienissiisesinenes | vevesssesseiens 1212612013 | VARIOUS.......ooooiiiriiieieresei ittt enisnises | reresssssssssesseesssensses e 141,116.569 6,968,461

922908 80 1|VANGUARD INDEX FDS TTLSTK MKT-INST ..ot ssnssssssssnsssssssenssnens 12/19/2013 | STATE STREET. 1,963.871 81,476
9299999. Total - Common Stocks - Mutual Funds 13,805,145 0
9799997. Total - COMMON SEOCKS = P 3.ttt E e E e feEE s R e e E e E e bbb 14,661,221 0
9799998. Total - Common Stocks - Summary ltem from Part 5...........c.cccco..ce.. 1,915,953
9799999. TOtal = COMMON SHOCKS. ...ttt 16,577,174 0
9899999, Total - Preferred and COMMON SEOCKS.............c..ccuiiiuiieiicteteecteietct ettt ettt ste et sete et es et e teseaesesessesesesssaesessssesasass  eaesessssesesassssssesassetesesasseeassssetesessesesansssetes s sesesansesetesnaesesssesesessssetenssssessaes 16,577,174 0
9999999. Total - Bonds, Preferred and COMIMON SLOCKS. ..........cvvviueveieieeerreieeesesseteseessssseesessasseseseesssssssssssssssssssseesesssessssssessasane  oesessessesesesssasssesesessassetesesseessess et ssasseseseseeessass et st ensesasesnensansessetnesseessnesesanen 28,369,406 73,887
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. States, Territories and P: ions
641461 ST 6|NEVADA ST, ... | 04/23/2013. | PERSHING LLC.......coovvvrrmrirmirnes [ v | v 122,930 (455) (455) 08/01/2020.
93974A FN_ 9| WASHINGTON ST.. ... | .- | 05/01/2013. | Sink PMT @ 100.0000000.............. 30,000 (3,384) 30,000 05/01/2018.
1799999. Total - Bonds - U.S. States, TEITHOrES & POSSESSIONS............ccccccoviriies oviiiieeieisiesiesessissseseseseseesessessssessessessssssessessessssesseses | evierersns 152,930 0 (3,839) (V] IR 142,009 |............0 | ......10,921 | ........10,921 | ........4,492 | ... XXX......
Bonds - U.S. Political Subdivisions of States
01728V GZ 7 |ALLEGHENY CNTY PASERIES.........ccccoonvvimrrinnes ... | 04/23/2013. | JANNEY MONTGOMERY, SCOTT | ...ccovvrrmrirsvinnrnns | vverrnen 187,966 | oo 175,000 | .oocveeee 189,697 (1,163) 11/01/2015.
115065 MD 3 |BROWARD CNTY FLA SCH BRD CTFS. ... | 04/23/2013. | JANNEY MONTGOMERY, SCOTT | ....coovvvevvvmrrcnnrns | wvvrerrreen84,737 | i, 75,000 (482) 07/01/2016.
167484 QP 2|CHICAGO ILL 0% ... | 04/23/2013. | JANNEY MONTGOMERY, SCOTT |. 170,373 | ..o 250,000 2,037 01/01/2024.
181059 AU 0|CLARK CNTY NEV SCH DIST FOR IS DS.. ... | 08/16/2013. | PERSHING LLC 271,612 260,000 295,118 (7,655) 06/15/2014.
269695 7F 3|EAGLE MTN & SAGINAW TEX INDPT.... ..|09/10/2013. | PERSHING LLC 254,572 250,000 258,275 (97) 08/01/2050.
388640 S5 4 |GRAPEVINE-COLLEYVILLE INDPT SC.. .. | 12/16/2013. | PERSHING LLC 261,527 250,000 264,270 (469) 08/01/2036.
394514 EB 5| GREENE CNTY MO REORG SCH DIST GO.. ... | 03/01/2013. | CALLED @ 100.0000000. 530,000 530,000 557,911 (2,507) 03/01/2021.
423725 JT 8|HEMPFIELD PA AREA SCH DIST WES GO... ... | 04/23/2013. | FIRST CLEARING, LLC......evvveevre [ eovrrreeerverveciceeiens | v 159,806 | ....co..... 150,000 | vocvvrnee 166,925 (853) 03/15/2021.
64966G YW 6|NEW YORKN Y ... | 04112/2013. | J.P. MORGAN CLEARING CORP.. | ...ovveerrrrvirirnrirerins | erreianns 405,380 | ........... 400,000 | ........... 435,600 (4,632) 08/01/2013.
64966H PH 7|NEW YORKNY GO.. woer | | 11/20/2013. | VARIOUS 325,376 315,000 351,832 (8,698) 08/01/2014.
66702R AV 4 |NORTHSIDE TEX INDPT SCH DIST......ccovvvvvrrianee .. | 08/26/2013. | VARIOUS 593,841 590,000 590,000 0 06/01/2039.
667027 6Z 4|NORTHSIDE TEX INDPT SCH DIST VAR. ... | 04/09/2013. | PERSHING LLC 340,449 340,000 340,727 . 0 06/01/2037.
968852 UX 9| WILL CNTY ILL SCH DIST NO 122 0% ... | ... | 09/17/2013. | VARIOUS 269,484 350,000 252,609 | ... ...260,143 5,275 5,275 11/01/2021.
2499999, Total - Bonds - U.S. Political Subdivisions of States........couiiiriiiiiins o 3,855,123 3,935,000 | ........ 3,939,777 | oo 3,843,435 | ..o 0 [ (19,244) [ oo (U] P (19244) ] ...ocooee0 [ 03,824,191 | 0 | 00l..30,930 1 ...030,930 1 ...90,440 .. XXX......
Bonds - U.S. Special Revenue and Special A t
038315 EU 7 |APPLING CNTY GA DEV AUTH POLLU................. ... | 03/01/2013. | CALLED @ 100.0000000..........ccver | orvreererrrmvrermrirerns | ervrerend 600,000 | ........... 600,000 | ........... 609,252 (9,087) 01/01/2038.
13067 LD 1|CALIFORNIA ST ECONOMIC RECOVER ECO...... ... | 04/23/2013. | SOUTHWEST SECURITIES.......... | covrrrverrerrnenienns | v 820,849 | ........... 780,000 | ........... 834,148 (1,042) 07/01/2023.
13078H AE 2 |CALIFORNIA STATEWIDE CMNTYS DE POL........ ... | 04/01/2013. | CALLED @ 100.0000000 525,000 525,000 534,142 (112) 04/01/2028.
132661 AB 5| CAMDEN ALA INDL DEV BRD EXEMPT REV. v | 11/25/2013. | VARIOUS........ovvorinerirnrineeineriene [ v | s 710,821 | ........... 700,000 | ........... 806,379 | ..ooeeerrenn 732,304 | oo | eeeerenn(22,841) | s | s (22,841) 12/01/2024.
161037 B5 4|CHARLOTTE N C CTFS PARTN ... | 04/23/2013.| SCOTT & STRINGFELLOW, INC... 249,343 225,000 251,321 (836) 12/01/2015.
20775B VL 7|CONN ST HSG FIN AUTH HSG MTG F 201... .. | 04/09/2013. | PERSHING LLC......coovvverriieiiiines [ e | e 199,900 | ........... 200,000 | ..o 200,000 0 05/15/2041.
254761 AS 8|DISTRICT COLUMBIA CTFS PARTN CTF ... | 01/01/2013. | Sink PMT @ 100.0000000. . 300,000 300,000 318,579 0 01/01/2013.
311450 EW 6|FARMINGTON N MEX POLLUTN CTLR REV........ ... | 04/23/2013. | JANNEY MONTGOMERY, SCOTT | ....coovvirrernrrirnrins | crvrerereens 77,769 | oo 75,000 | .ocvonnene 75,000 0 04/01/2029.
34160W TL 8|FLORIDA ST DEPT ENVIRONMENTAL FLO......... ... | 11/26/2013. | VARIOUS 344,176 330,000 367,758 (5,045) 07/01/2014.
343571 AJ 4|FLOYD CNTY GA DEV AUTH POLLUTN.........c...... ... | 04/24/2013. | OPPENHEIMER CO INC................ 249,665 250,000 250,000 0 07/01/2022.
372541 AF 9|GEORGE WASHINGTONUNIVDC  TAX.......... ... | 03/18/2013. | CALLED @ 100.0000000 265,000 265,000 280,105 (227) 09/15/2032.
431022 EU 2|HIGHLANDS CNTY FLA HEALTH FACS REV. ... | 11/15/2013. | CALLED @ 100.0000000. 250,000 250,000 280,810 (8,943) 11/15/2035.
452024 FQ 0|ILLINOIS MUN ELEC AGY PWR SUPP PWR......... ... | 04/23/2013. | JANNEY MONTGOMERY, SCOTT | ...coovvvrrerirnrinnirnns | woverienes 546,750 | ........... 450,000 | ........... 473,162 (570) 02/01/2020.
454798 SC 4 |INDIANA HEALTH FAC FING AUTH R......ccccvvrvnnee ... | 12/09/2013. | VARIOUS 656,553 | ........... 650,000 | ........... 650,000 0 11/01/2027.
45884A HH 9|INTERMOUNTAIN PWR AGY UTAH PWR REV..... ... | 07/01/2013. | VARIOUS 253,263 250,000 270,000 (9,886) 07/01/2014.
45884A YG 2 [INTERMOUNTAIN PWR AGY UTAH PWR REV..... ... | 04/123/2013. | SCOTT & STRINGFELLOW, INC... | ecovvererirrvcririnirerins | evveias 438,800 | ........... 400,000 | ........... 420,032 (1,018) 07/01/2015.
46613C L9 4|JEAFLAELEC SYSREV.... ... | 07/16/2013. | VARIOUS 297,727 250,000 305,485 (2,674) 10/01/2020.
56036Y BB 0| MAIN STR NAT GAS INC GA GAS PR GAS........... | ... | 04/23/2013. | VARIOUS........ccoovririrmireiniircriens | e | e 654,022 | .......... 575,000 | ........... 473,047 0 03/15/2018.
575567 RM 6| MASSACHUSETTS BAY TRANSN AUTH GEN..... ... | 03/01/2013. | Sink PMT @ 100.0000000.............. 145,000 | ...ccvveeee 145,000 | .ocvvrnee 164,031 )| TSI IO (11,994) 03/01/2016.
57586E NP 2 |MASSACHUSETTS ST HEALTH & EDL REV........ ... | 10/24/2013. | DAVIDSON DA COMPANY INC..... 407,443 | ........... 395,000 | ......c... 433,116 ) (9,599) 07/01/2014.
57586E XW 6| MASSACHUSETTS ST HEALTH & EDL 2008......... ... | 10/01/2013. | Sink PMT @ 100.0000000. 5,000 5,000 | coiviinineen 5,201 ) (187) 10/01/2037.
576002 AH 2|MASSACHUSETTS ST SPL OBLIG DED SFE........ ... | 11/04/2013. | GOLDMAN SACHS 271,993 270,000 296,077 | .covovrrrne 274,910 | .o | v (4,117) (G K 4 ) TN I 270,793 | .o 01/01/2022.
576004 FA 8| MASSACHUSETTS ST SPL OBLIG REV SPE........ ... | 08/23/2013. | RAYMOND JAMES AND ASSOCIA | ...cvvvvrierinninns | e 420,905 | ........... 415,000 | ........... 460,712 | oo 429,645 | ..o | s (9,852) (R E57 T IS IR 419,793 | .o 12/15/2013.
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59259N M8 3|METROPOLITAN TRANSN AUTHN Y D......ccecvvneee ... | 11/01/2013. | VARIOUS 250,195 250,000 250,375 | oo 249,905 |.. 655 655 11/01/2030.
59259Y MM 8 | METROPOLITAN TRANSN AUTHN Y R................ ... | 04/23/2013. | JANNEY MONTGOMERY, SCOTT | ....coovvvurrenirirnnins | crvrererenns 61,895 | ...occevena 50,000 (314) (314) 11/15/2022.
59259Y LM 9 |METROPOLITAN TRANSN AUTHN Y R 201......... ... | 12/13/2013. | VARIOUS 607,961 585,000 | ...........633,216 | .ovoereec815,736 | oo | v (11,940) | cvvvvereererins [ e (11,940) 11/15/2014.
59259R 5P 5|METROPOLITAN TRANSN AUTHNY R TRA........ ... | 04/23/2013. | STIFEL NICOLAUS & CO INC....... 348,136 340,000 363,854 (388) (388) 11/15/2027.
593341 AK 6|MIAMI DADE CNTY FLA ENTITLEMEN.. ... | 05/29/2013. | MERRILL LYNCH, PIERCE, FE..... 228,670 200,000 234,670 (2,891) (2,891) 08/01/2017.
59465H QS 8|MICHIGAN ST HOSP FIN AUTH REV. .. | 09/25/2013. | PIPER JAFFRAY 251,330 250,000 250,000 0 11/15/2047.
59465E Q6 3 |MICHIGAN ST HOSP FIN AUTH REV HOS........... | ... | 08/15/2013. | VARIOUS 213,107 210,000 231,000 | .o 213,809 | oo (2,700) 08/15/2014.
594698 HZ 8|MICHIGAN ST STRATEGIC FD LTD O EF............. ... | 04/23/2013. | JANNEY MONTGOMERY, SCOTT | ....coovrirrirnrriinnins | crvrerereens 57,075 | coovverens 50,000 | .o 57,508 (93) 08/01/2029.
60535 AF 3| MISSISSIPPI HOME CORP RESIDUAL 0%............ ... | 05/31/2013. | OPPENHEIMER CO INC................ 599,020 600,000 584,385 2,269 09/01/2013.
64577H BH 3|NEW JERSEY ECONOMIC DEV AUTH E REV. ... | 07/25/2013. | VARIOUS 368,538 350,000 403,123 (1,212) 04/01/2031.
645918 AR 4 |NEW JERSEY ECONOMIC DEV AUTH R SCH...... ... | 04/24/2013. | HUTCHINSON, SHOCKEY, ERLE. | ......cccoevumrrrerrrrnee 134,773 125,000 136,476 (560) 03/01/2015.
646135 K3 6|NEW JERSEY ST TRANSN TR FD AUT. ... | 04/23/2013. | BONY Vinning Sparks IBGL........... | covevverrererneeneenns | vovevienns 112,428 | ........... 100,000 | ..ovvvvnee 114,212 | oo 113,864 | e (1,444) 12/15/2015.
646136 SD 4|NEW JERSEY ST TRANSN TR FD AUT. ... | 04/24/2013. | PIPER JAFFRAY. JSOP [OTRPRTRTIR ERO 189,750 | ..vvveeeee 150,000 | vocvvrnee 167,043 (435) 12/15/2021.
658196 4Y 3[NORTH CAROLINA EASTN MUN PWRA... ... | 04/23/2013. | JANNEY MONTGOMERY, SCOTT 214,580 200,000 221,542 (2,537) 01/01/2015.
67755N EE 1| OHIO ST DEPT ADMINISTRATIVE SV. veee | [ 04/23/2013. | CITIGROUPGLOBAL MARKETS .. | cocouevueenerierienins | e 593,680 | ........... 500,000 | ........... 602,960 (5,165) 09/01/2018.
686509 Y2 0[ORLANDO FLA UTILS COMMN WTR & REV........ ... | 04/23/2013. | NATIONAL FINANCIAL SERVIC.... 959,147 945,000 948,684 (78) 10/01/2023.
721902 BT 0|PIMACNTY ARIZ INDL DEV AUTH H RE ... | 04/12/2013. | STIFEL NICOLAUS & CO INC....... 302,619 300,000 324,891 | ... 306,750 | oo (3,781) 07/01/2013.
74529 MW 2 [ PUERTO RICO SALES TAX FING COR 200... ... | 04/24/2013. | PERSHING LLC......ooeevverirrrirnrirnns [ v | s 117,606 | ........... 100,000 | wocvvrnee 103,724 (193) 08/01/2017.
864779 7U 1|SUFFOLKCNTY NY WTR AUTH WTRW... o | 11119/2013. [ VARIOUS.....c.oocviiieieieiniineinnns [ e | evvveinns 178,540 | .......... 175,000 | ..o 186,200 | ...ccoee.... 185,107 | oo (5,332) 06/01/2014.
882555 VK 8|TEXAS MUN PWR AGY REV DS 0% v | .- | 04/23/2013. | JANNEY MONTGOMERY, SCOTT 593,304 600,000 580,200 2,062 09/01/2014.
88283K AD 0| TEXAS TRANSN COMMN CENT TEX TP............... ... | 04/23/2013. | JANNEY MONTGOMERY, SCOTT 201,568 200,000 200,000 . 0 08/15/2042.
88880T MM 5| TOBACCO SETTLEMENT FING CORP N ... | 05/17/2013. | NATIONAL FINANCIAL SERVIC.... 296,678 250,000 285,125 | oo 278,042 | oo [ s (1,825) (1,825) 06/01/2018.
914713 J3  7[UNIVERSITY N C CHAPEL HILL REV. v | .. | 04/23/2013. | JANNEY MONTGOMERY, SCOTT 201,560 200,000 200,000 0 12/01/2041.
917547 LS 8|UTAH ST BLDG OWNERSHIP AUTH LE REF........ ... | 04/23/2013. | JANNEY MONTGOMERY, SCOTT | .....cocvvurrmrrnnnnns | woverinnns 117,348 | ... 100,000 | .ocovvneee 112,470 . (436) (436) 05/15/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special A t s [P 15,889,487 | ...... 15,135,000 | ...... 16,011,660 | .........15,409,970 | ..cccoovvrrncnnns 0] e (134,368) | ovovvvrerins [V (134,368) | .coooovernvcs 0 [ 15,526,926 | ...... 0] o 362,559 | ... 362,559 | ...... 433,845 |..... XXX.oooe
8399997. Total - BONAS = PAM 4. ftis bbbkt | i 19,897,540 | ...... 19,200,000 | ...... 20,099,675 | .........19,399,253 | ...ooovivrnnnnnd 0| . (157,451) | cvovvveviniines 0 | (157,451) | ool (V) 19,493,126 [..ccoee0 | s 404,410 | ...... 404,410 | ...... 528,777 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5 854,704 | .. .760,000 . (2,793 (2,793) . .(5,039)] . .(5,039)] ........18,688 |..... XXX.ooo
8399999. TOHAI = BOMAS. ettt E ke £E LR Rt | sniea 20,752,244 | ...... 19,960,000 | ......20,962,210 | .........19,399,253 | ...ccooovvrnrnnne [V (160,244) | .ooovvvicrinnn [V (160,244) | ...oovvvvrinnn 0 [.n20,352,868 | ..o [ oo 399,371 | ....... 399,371 | ...... 547,465 |..... XXX.oooe
Common Stocks - Industrial and Miscellaneous
002824 10 0|ABBOTT LABS......cocntrirereereireesereesisessssesseenns ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT] .......... 1,200.000 | ..ooovnnee 111,274 | oo XK | r00000096,369 | o 111,577 | (15,208) | ..vvvvrereerrrins | ervrererneersseinens | ceeereeens (15,208)
00206R 10 2| AT&T INC..ouivrriiierieiseeieseeee e ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT]| .......... 2,700.000 | ........... 102,050 | ... XKoo | virieaeene 76,677 | 91,017 | (14,340) ....(14,340)
149123 10 1|CATERPILLAR INC DEL. ... | 04/15/2013. | VARIOUS 2,500.000 209,647 (62,902) (62,902) | .
151020 10 4|CELGENE CORP ... | 08/06/2013. | CONVERGEX EXECUTION SOLUT] .......... 1,400.000 | ...cccoo.e. 169,904 | ... XXX.cooooes | 2orieenn..80,024 | ... 110,208 | ........ (30,184) ...(30,184)
166764 10 0|CHEVRON CORP NEW.. ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT] .......... 1,100.000 | ...covvenee 134,299 | ... XXXovvies | v 95,008 | ... 118,954 | i (23,946) | ..o | e | e (23,946)
17275R 10 2|CISCO SYS INC veee [ e [ 12/16/2013. | VARIOUS.......cooovereieineierineins | v 7,800.000 | ... 169,324 20,626
191216 10 0|COCA COLA CO. ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT]| .......... 2,400.000 | ........... 102,454 (9,284)
235851 10 2|DANAHER CORP DEL.... < | .| 11/08/2013. | VARIOUS 2,000.000 | .. 125,471 ....(34,646)
25746U 10 9|DOMINION RES INC VA NEW.... ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT]| .......... 2,000.000 | ........... 118,212 ...(10,161)
260543 10 3|DOW CHEM CO ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT] .......... 3,500.000 | ...cooooe 117,689 ..(15,727)
263534 10 9|DU PONT E | DE NEMOURS & CO. ... | ...| 08/06/2013. | CONVERGEX EXECUTION SOLUT] .......... 1,800.000 | ....ccvenee 99,850
30231G 10 2 |EXXON MOBIL CORP......coooverrierrrieernriserenieins ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT| .......... 1,200.000 | oo 109,139
31428X 10 6|FEDEX CORP. ... | 11/08/2013. | VARIOUS.........oovvoerrerierenerisnirnee | cevirneens 1,400.000 | ...ccovonee 147,373
369604 10 3|GENERAL ELECTRIC CO......ovvvvrrviiciiecirerinens ... | 11/08/2013. | VARIOUS.........oocomrrerrerirneinsnnnns | vevieeens 5,800.000 | ........... 135,828 | .o XXX ovvies | 096,684 | oo 121,742 | (25,058) (25,058)
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38259P 50 8|GOOGLE INC ... | 11/08/2013. | VARIOUS 100.000 89,895 0 [ o [ errrenrnereen 75,233 | o | e 14,663 | 114,663 | oo | XXX......
458140 10 O|INTEL CORP ... | 01/24/2013. | INVESTMENT TECHNOLOGY GR( ..........5,400.000 | ........... 113,197 (11,310 [ o | e 100,092 [ s | 13,105 | 13,105 | i | e XXX......
459200 10 1|INTERNATIONAL BUSINESS MACHS.... ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT] .............400.000 | ............. 83,160 . cerernenene(34,909) | v e LT i | e 41,448 | 41448 | 0340 XXX......
580135 10 1|{MCDONALDS CORP. ... | 12/04/2013. | VARIOUS 2,100.000 | ........... 205,020 | ...oo.. XXXervvrier | 127,059 | i 185,241 | 1 (58,182) | oo [ | e (58,182) | cvevvvvvererereies [ eervrerrnnenen 127,059 | v | e 77,961 | 1l 77,961 | i 4,672 e XXX......
58933Y 10 5|MERCK & CO INC NEW.. ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT] ..2,500.000 120,184 (6,184) | oo v 96,166 [ o | 100 24,018 | ...24,018 | ......2,150 | ... XXX......
594918 10 4|MICROSOFT CORP. ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT]| .......... 2,100.000 3,634 | e e D TB7 | s | el 1179 | 11179 483 XXX......
65339F 10 1|NEXTERA ENERGY INC. ... | 08/02/2013. | VARIOUS.........cocoovrrrerrmrireririnirnns | vevireeens 3,100.000 c(15,369) [ oo | e 199,120 [ i | 0000..55,003 | .......55,003 | ..........3,036 |..... XXX......
68389X 10 5|ORACLE CORP COM ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT] .......... 2,600.000 . cerernenene(10,399) | e e 76,233 | e | e 11,531 | 11,831 | | e XXX......
717081 10 3|PFIZER INC ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT]| .......... 4,500.000 | ......... 133,132 | .coe.. XXXerooroie | v 77,695 | i 112,860 | 10t in(35,165) [ oo [ e | v (35,165) | cvvovvvcvrerereies [ verrvrirenrnneee 71,695 | iviviviiiciins | 00er.55,436 | ........55,436 | ............946 |..... XXX......
718172 10 9|PHILIP MORRIS INTLINC.. ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT] ..1,000.000 6,377 | cevvereverrveeens [ errerienernnn90,017 | v | 000000 3,542 | .o 3,542 | il 1,700 | XXX......
69351T 10 6|PPL CORP v | .. | 05/28/2013. | CONVERGEX EXECUTION SOLUT] 3,200.000 (1,645) | oo | rvrireereen89,972 | i | 00000.10,230 | ........10,230 | .........2,328 | ... XXX......
747525 10 3|QUALCOMM INC, ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT] .......... 1,000.000 (12,188) [ oo v 89,834 [ | 14723 | 14,723 250 XXX......
842587 10 7|SOUTHERN CO. ... | 05/28/2013. | CONVERGEX EXECUTION SOLUT] .......... 2,200.000 | ..coonee. 103,262 (12,851) [ o 81,690 [ | 21,571 | 21,571 1,078 XXX......
883556 10 2|THERMO FISHER SCIENTIFIC INC... o | 11/08/2013. [ VARIOUS........coovieriiirerniicirsinnes | overenine 1,800.000 | ...cooueee 146,166 (1,373) e [ 93,431 | i | 000 52,735 | 52,735 | i 465 XXX......
913017 10 9|UNITED TECHNOLOGIES CORP weee | . | 05/28/2013. | CONVERGEX EXECUTION SOLUT] .......... 1,300.000 | ..oooovvnee 121,964 (B1873) | e e TA940 | i | 047,024 | . 47,024 589 XXX......
92826C 83 9| VISAINC......cooiveverieieiereee e ... | 11/08/2013. | VARIOUS 800.000 | ........... 141,102 0 | oo | e 130,083 | i | 11,039 | 111,039 85 XXX......
G29183 10 3|EATON CORP PLC R | 05/28/2013. | CONVERGEX EXECUTION SOLUT] .......... 2,700.000 | ...cooveee 172,279 . (7,290) | ..oovvvrcvereernens | verirerrennn 138,996 [ oo | 100..33,283 | ........33,283 | .......... 1470 |..... XXX......
806857 10 8| SCHLUMBERGER LTD......ccooisierniiiiinerssnisssiines R | 08/06/2013. | CONVERGEX EXECUTION SOLUT] .......... 1,300.000 | ..occoovenee 98,641 |......... XXX . v 1,434 7,434 97,511 |... | . . 21130 | 826 XXX..o.o
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS. ... i ssssss s enssssssssnsssnsnsssssensans | eesseead 4,051,668 |......... P03 ST 3,129,677 | c.ccoeee 3,373,248 | ..... (470,773) | oo [ I 0 [ (470,773) | oo 0 [ 3,129,677 | .o 0] ... 921,987 | ....... 921,987 | ........32,823 |..... XXX......
Common Stocks - Mutual Funds
25264S 69 2 |DIAMOND HILL SMALL CAP FUND.......cccoovrrrinnns o | 12/16/2013. | CAPITAL GAIN.......oovrrvrrieeriierires [ v | s 124911 | ......... XXX [ e [ e . 0 [ o [ e | e | oo 124911 1124911 | | XXX......
552966 80 6|MFS INSTITUTIONAL INTL EQUITY FUND............ ... | 12/12/2013.| CAPITAL GAIN....... 14,915 | ......... )90 GO O . 0 [ coreeeeeeeesniees | eeveereerieessenseennens | ceveeeneenniennnes | ceeneen 14915 | 14,915 | | XXX......
922908 80 1|VANGUARD INDEX FDS TTLSTK MKT-INST......... ... | 11/11/2013. | STATE STREET......coocosiviniinniinines | cvvvias 75,094.420 | ........ 3,125,000 | ......... PO S 1,958,765 664,721 | ..... (720,400) | ovovoveneiiniinnnns [ | i (720,400) | ovvoovenviininns [ v 1,958,765 | .ovovveiiciinnes | 1,166,235 |..... 1,166,235 | ......14,444 | ..... XXX..o.o
9299999. Total - Common Stocks - Mutual Funds 3,264,826 | ........ S 1,958,765 2,664,721 | ...... (720,400) | oovovvvvercrnen0 [ | (720,400) | .coooovivieeen0 [, 1,958,765 ....1,306,061 |.....1,306,061 | .......14,444 | ... XXX
9799997. Total - COMMON SEOCKS = P 4......cce.ieeeieeiesseriess sttt tes sttt | erisees 7,316,494 5,088,442 (1191173) |0 |0 (1,191,173) 5,088,442 ...2,228,048 |..... 2,228,048 | ......47,267 |.... XXX.oooe
9799998 Total - Common Stocks - Summary Item from Part 5 2,092,803 1,915,953 .. 0 1,915,953 | ..o | o 176,850 | ....... 176,850 | ..........2,200 |..... XXX......
9799999. Total - Common Stocks. ..9,409,297 ..7,004,395 6,037,969 | ...(1,191,173) L0 0 (1,191,173) | ..7,004,395 ....2,404,898 |.....2,404,898 | .......49,467 |.... XXX.ooo
9899999. Total - Preferred and Common Stock 9,409,297 7,004,395 | ... 6,037,969 | ...(1,191,173) | .... 0. 20 (1,191,173) 7,004,395 | ..oooinn0 | 2,404,898 | ..... 2,404,898 | ........ 49,467 |..... XXX.oooe
9999999, Total - Bonds, Preferred and Common Stocks OO OO PSSP PPPORPSO T STOPPPOPPIORPPORPPOOTS ISPPOOR 30,161,541 | ......... )9, ST [ 27,966,605 | ........ 25,437,222 | ..(1,191,173) ] ....... (160,244) | ..........c...... 0 ... (1,351,417) [ ..ocvvrneen. (V)] 27,357,263 |.....cccoo..... 0]....2,804,269 |.....2,804,269 | ...... 596,932 |..... XXX......
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. States, Territories and P: ions
452151 87 9 | ILLINOIS ST 150,000 173,357 | oo | s (2,104) | ... .(6812)] ..c.....(6,812) | ... 5884 | ... 1,050
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS............c.cccceveiiirs wevevereiirieenaae 150,000 173,357 0 ..(6,812)] .........(6,812) | ......... 5884 | ... 1,050
Bonds - U.S. Political Subdivisions of States
66702R AV 4 | NORTHSIDE TEX INDPT SCH DIST...... 35,000 35,203 | .... 35,211 () (3)
2499999. Total - Bonds - U.S. Political Subdivisions of States.. ...35,000 35,203 | ... 35,211 0 (3) 0 (3) 0 0
Bonds - U.S. Special R and Special A t
PERSHING ADVISOR JANNEY MONTGOMERY,
59333M UA 1| MIAMI-DADE CNTY FLA SCHBRD CT................ ... | 04/08/2013 | SOLUTION 04/23/2013|scotT | 525,000 | ............ 602,490 | ............ 603,514 601,713 (VA44SR IS (A0 T I 1,800 | oo 1,800 | ....... 12,688 |..... 11,521
JANNEY MONTGOMERY,
882555 VK 8| TEXAS MUN PWR AGY REV DS 0%.....cccovvrenene ... | 01/30/2013 | PERSHING LLC.......cocoovvivririrns 04/23/2013 | SCOTT ..50,000 | ............49,370 | ... 49,442 | oo 49,461 91 91 (19) (19)
3199999, Total - Bonds - U.S. Special Revenue and SPECIal ASSESSIMENES. .........v.euuterieiisieeretesesers et ses e e tesss e e ses s ee e ee s et sesen et ses et ms s bt snsenseesesansenae .575,000 652,956 651,174 0 (686) (U (L)) I— (U I 0 [ . 1,781 | e 1,781 | ... 12,688 |..... 11,521
8399998. TO8BI = BOMAS. etttk eER R L8 LA R LR R EE AR LR LA R R LRkttt | ersieniinns 760,000 | ............862,535 | ... 854,704 859,742 (V)] [PREK)] P (U S (2,793) | coovvvrenens 0 [ oo 0 [ s (5,039) | ovevees (5,039) | ....... 18,688 |..... 12,596
Common Stocks - Industrial and Miscellaneous
CONVERGEX EXECUTION
00287Y 10 9| ABBVIE INC COM ... | 01/02/2013 | VARIOUS........covviiirirsniriienines 09/26/2013|soLuT | .. 2,400.000 | .............65,953 | ............105/406 | ........c....... 65,953 0 [ [ | v 39,453 39,453 2,200
9099999. Total - Common Stocks - INUSHrial ANA MISCEIANEOUS........cu.iiuiiiiiiiiis ittt 65,953 0 0 0 0 0 0 39,453 39,453 2,200 0
Common Stocks - Mutual Funds
25264S 85 8| DIAMOND HILL SM CAP FUND CLASS |... 10/10/2013 | STATE STREET.... 1,850,000 {0 SO [VURTORORIONS [T 137,397 | ....... 137,397
9299999. Total - Common Stocks - Mutual Funds 1,850,000 0 0 0 0 0 0] . 137,397 | ... 137,397
9799998. TOtal - COMMON SEOCKS. ...ttt ehsebs st s sttt nnensssnsensssnsnssnssenenssnsensensenansnensensssssensnsenss | eoenenees 1,919,953 | 100000 2,092,803 | 1vviiians 1,915,953 0 0 0 0 0 0] . 176,850 | ...... 176,850
9899999. Total - Preferred and Common Stocks . . 2,092,803 | 1,915,953 0 0 0 0 0 0] . 176,850 | ....... 176,850
9999999. Total - Bonds, Preferred and Common Stocks OO OO PO PE OO P PP OPROPPURPRPPO SPPPOPO 2,778,488 | ... 2,947,507 2,775,695 (V)] [ (VALK ] [— (V)] [ (VLK) — () 0 ... 171,811 | . 171,811
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date

Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted $..........0.

0

NONE

CusIP
Identifi-
cation

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in
Section 1

Which Controls Lower-Tier
Company

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Intangible Assets
Included in
Amount Shown in

Column 7, Section 1

5

Number of Shares

6

% of Outstanding

NONE

E16
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Annual Statement for the year 2013 ofthe IMTOtOr Club Insurance Company

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Bonds - U.S. States, Territories and P: ions (Direct and Guaranteed) - Issuer Obligations
MASSACHUSETTS ST GO...covvvreiereirsriseissieens I ......... I | 10/09/2013. | JANNEY MONTGOMERY, SCOTT........... 02/01/2014. ..50,006 50,000 ...50,023 .24 MON..
1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations..... . .. ..50,006 0 50,000 ...50,023 .24 L XXX..
1799999. Total - U.S. States, Territories and Possessions (Direct and Guaranteed).......... ettt ..50,006 0 50,000 ...50,023 .24 . XXX..
Total Bonds
7799999. Subtotals - ISSUET OBIIGAHONS. ... vuuiiesiieiieeriites i ..50,006 0 50,000 ...50,023 .24 XXX...... XXX XXX
8399999, SUDLOLAIS = BONGS.....vxreeereserrsserssseesseesseess et ees s es e eeseeE 18R£8 £EE L848R E L848Rkt ..50,006 0 50,000 ...50,023 .24 XXX XXX
Exempt Money Market Mutual Funds
857492 88 8|STATE STRINSTIL INVT TR TREAS MMK......cccconvce. | ......... | . | 12/31/2013. | STATE STREET.......ccooivvinininsnnissiinnes [ XXX..... YT 4 RN [ RRTN [T . 237,777 I TR TR T
8899999. Total - Exempt Money Market Mutual Funds . 237,777 0 0 [0 [ 0 XXX......... 237,777 [ 0 |..XXX...... XXX......
9199999. Total - ShOM-TEMM INVESIMENES. .........vvuvveieiecrireireieeieeeeieet et 287,783 (V) [P (17) ] e (V] [ 0 XXX.vvvone 287,800 225 | 0 |..XXX...... XXX......
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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



Annual Statement for the year 2013 of the

Motor Club Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Santander Bank . Providence, Rl.........c.cocoieiieiieineieseseeesseiesssnsessneens | cevevenenns XXX
0199999. Total - Open Depositories.. XXX ...91,416 | XXX..
0399999. Total Cash on Deposit.... D0, O [ 0.9, SO (USRS | ) TSSOSO I (SRR 91,416 | XXX..
0599999, TOAI CASN.......ccvverirrireiiieiseieeaisee bbb XXX | e XXX e [ e [0 [ 91,416 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 30,336 | 4. April 129,596 | 7. July. 54,132 [10. October. 51,335
2. February 55,894 |5. May. 88,920 |8. August. 79,595 |11. November. 94,905
3. March 51,734 | 6. June 55,800 | 9. September. 72,349 |12. December. 91,416

E26
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E27, E28
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