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31394V-PT-1_|FNMA REMIC TRUST 2005-W4 | _12725/2012_| PRINCIPAL RECEIPT 1,978 1,978 2,667 2,207 0 (229) 0 (229) 0 1,978 0 0 0 67 | .08/25/2035
31398F-XC-0._ FNMA REMIC TRUST 2009-96 12/25/2012__| PRINCIPAL RECEIPT 68,349 68,349 71,290 71,269 0 (2,920) 0 (2,920) 0 68,349 0 0 0 1,156 | -.10/25/2024
313986-W3-9._{ FNMA REMIC TRUST 2010-4. 12/25/2012._| PRINCIPAL RECEIPT 9,451 9,451 10,030 10,514 0 (1,063) 0 (1,063) 0 9,451 0 0 0 206 [-.02/25/2040..
387883-NQ-0__[ GRANT CNTY WA PUB | _01/01/2012_| Cal s 55,000 55,000 58,998 58,587 0 0 0 0 0 58,587 0 (3,587) (3,587) 0 [..01/01/2017_
491189-EZ-5._ | KENTUCKY ASSET LIAB. (--04/01/2012__| MATURITY. 70,000 70,000 70,000 70,000 0 0 0 0 0 70,000 0 0 0 524 ...04/01/2012..
646139-D8-5__ [ NEW JERSEY ST L..01/01/2012.] Cal | 95,000 95,000 99,823 99,418 0 0 0 0 0 99,418 0 (4.418) (4.418) 0[..01/01/2016..
3199999 - Bonds - U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations of
Agencies and Authorities of Governments and Their Political Subdivisions 3,154,505 3,152,782 3,352,953 3,252,719 0 (173,680) 0 (173,680) 0 3,168,960 0 (14,454) (14,454) 83,264 XXX
Bonds - Industrial and Miscellaneous (Unaffiliated)
010392-EY-0.__{ ALABAMA POWER CO. o |-—- 1 12/15/2012__ [ MATURITY. 30,000 30,000 30,163 30,034 0 (34) 0 (34) 0 30,000 0 0 0 1,455 |- 12/15/2012_
013817-AV-3__{ALCOA INC___.___ 03/26/2012_| MORGAN STANLEY & CO., INC 268,434 | . 260,000 59,605 59,627 0 7 0 7 0 59,634 0 8,800 8,800 6,396 [..04/15/2021_.
02005H-AB-9__[ALLY AUTO REC 12/15/2012__| PRINCIPAL RECEIPT 189,947 189,947 191,512 190,518 0 (571) 0 (571) 0 189,947 0 0 0 1,343 |..05/15/2014.
02005M-AC-6._ [ ALLY AUTO REC TR 2010-3. 12/15/2012__| PRINCIPAL RECEIPT 288,211 288,211 288,200 288,205 0 6 0 6 0 288,211 0 0 0 2,297 | .10/15/2014
02005L-AC-8._{ ALLY AUTO REC TRUST. 12/15/2012._| PRINCIPAL RECEIPT 75,894 75,894 76,262 76,038 0 (143) 0 (143) 0 75,894 0 0 0 525 |...07/15/2014...
03064G-AC-5__ | AMERICREDIT 04/12/2012_| SOUTHWEST SECURITIES, INC 383,174 375,000 374,937 374,965 0 6 0 6 0 374,971 0 8,203 8,203 3,398 |_.07/06/2014 |
03674B-AC-8.__{ ANTHEM INC_ 08/01/2012_ | MATURITY. 65,000 65,000 73,436 65,753 0 (753) 0 (753) 0 65,000 0 0 0 4,420 (..08/01/2012_.
00184A-AF-2._{ AOL TIME WARNER INC. -.05/01/2012__| MATURITY. 55,000 55,000 57,932 55,357 0 (357) 0 (357) 0 55,000 0 0 0 1,891 ...05/01/2012..
05377R-AB-0._[ AVIS BUD RENTAL FDG 2009-1 | _10/20/2012_| PRINCIPAL RECEIPT 500,000 500,000 545,859 528,611 0 (28,611) 0 (28,611) 0 500,000 0 0 0 29,094 [ 10/20/2013
06052M-AC-9__ [ BANC AMER AUTO TR 2010-2 12/15/2012__| PRINCIPAL RECEIPT 62,976 62,976 63,186 63,053 0 (78) 0 (78) 0 62,976 0 0 0 406 | .07/15/2014
06050B-AA-9._{ BANK OF AMERICA CORP. | MATURITY. 5,300,000 |- 5,300,000 | ... 5,520,365 | ... 5,336,971 0 (36,971) 0 (36,971) 0 5,300,000 0 0 0 82,813 [..06/15/2012_.
05531F -AC-7__{ BB&T CORPORATION..._. 07/27/2012__| MATURITY. 375,000 375,000 393,034 380,070 0 (5,070) 0 (5,070) 0 375,000 0 0 0 14,438 |..07/27/2012..
07383F-F7-8._ BEAR STRN 04-PWR4-A3 12/11/2012__| PRINCIPAL RECEIPT 29,601 9,601 30,666 29,978 0 (377) 0 (377) 0 29,601 0 0 0 1,147 | _06/11/2041_
12189T-AU-8__| BURLINGTON NORTHN SANTA F__ 07/01/2012_ | MATURITY. 40,000 40,000 41,796 40,307 0 (307) 0 (307) 0 40,000 0 0 0 2,360 |...07/01/2012. |
141781-AU-8 | CARGILL INC 02/29/2012_ | WELL INGTON 95,021 101,000 94,650 94,940 0 82 0 82 0 95,021 0 0 0 0 [..05/14/2021
14313E-AC-6 | .12/15/2012__| PRINCIPAL RECEIPT 290,771 290,771 291,486 291,027 0 (255) 0 (255) 0 290,771 0 0 0 2,051 [..02/16/2015_
144141-CS-5__| -.07/15/2012_| MATURITY. 40,000 40,000 42,322 40,423 0 (423) 0 (423) 0 40,000 0 0 0 2,600 [...07/15/2012..
125509-BS-7.__| | NOMURA INTL/FIXED INCOME. 78,074 75,000 74,282 74,291 0 10 0 10 0 74,300 0 3,773 3,773 967 [..02/15/2022..
17313Y-AJ-0__| | GOLDMAN, SACHS & CO 1,102,167 |1 1,100,000 | ... 1,132,447 | 1,113,004 0 (11,654) 0 (11,654) 0 1,101,350 0 817 817 22,413 [..12/10/2012_.
172967 -EJ-6._{ CITIGROUP INC. 08/27/2012__| MATURITY. 20,000 0,000 19,476 19,885 0 115 0 115 0 20,000 0 0 0 1,100 |...08/27/2012..
172967 -EL-1._| CITIGROUP INC. 10/17/2012__ MATURITY. 150,000 150,000 159,545 154,321 0 (4,321) 0 (4,321) 0 150,000 0 0 0 7,950 [ .10/17/2012
20825C-AM-6._{ CONOCO PHILLIPS. 08/17/2012_| CalIs 463,570 450,000 483,588 466,362 0 (7,434) 0 (7,434) 0 458,928 0 4,642 4,642 14,960 | - 05/15/2013.
224044-BE-6.{ COX COMMUNICAT IONS. 01/27/2012| HSBC SECURITIES, INC 365,138 350,000 388,099 361,903 0 (1,138) 0 (1,138) 0 360,765 0 4,372 4,372 8,313 [..10/01/2012_.
258741 -BK-8._{ CREDIT SUISSE. |.02/29/2012.| Evergreen. 31,195 30,000 31,939 31,247 0 (52) 0 (52) 0 31,195 0 0 0 0 |..08/15/2015_.
22541N-AP-4__{ CS FIRST BOSTON MTG. | .06/15/2012__| PRINCIPAL RECEIPT 375,690 375,690 395,120 378,083 16,871 (19,264) 0 (2,393) 0 375,690 0 0 0 5,257 |...07/15/2035_]
126650-BH-2._ | CVS CAREMARK CORP___ 04/03/2012..| JEFFERIES & COMPANY INC. 410,057 350,000 389,963 382,226 0 (1,373) 0 (1,373) 0 380,852 0 29,204 9,204 7,156 [..06/01/2017._.
125438-AB-7__| CWMBS CHL MTG TR 2007- 12/25/2012__| VAR10US 3,319 5,762 3,037 3,257 0 1,462 0 1,462 0 4,719 0 (1,400) (1,400) 102 | .02/25/2047
233835-AT-4__ [ DAIMLERCHRYSLER N A 01/15/2012 | MATURITY 25,000 25,000 25,919 25,015 0 (15) 0 (15) 0 25,000 0 0 0 913 [ .01/15/2012__
23306A-AA-8._{ DBRR TRUST...._______ 12/25/2012._| PRINCIPAL RECEIPT 3,394 3,394 3,393 0 0 1 0 1 0 3,394 0 0 0 4 [..09/25/2045._.
233050-AN-3._{ DBUBS MTG TR 2011-LC1.. 12/12/2012__| PRINCIPAL RECEIPT 9,738 9,738 9,835 9,830 0 (92) 0 (92) 0 9,738 0 0 0 195 |.11/13/2046_.
260543-BW-2___{ DOW CHEMICAL CO..__ 12/17/2012_| Cal | 13,156 12,000 12,065 12,034 0 (13) 0 (13) 0 12,021 0 1,135 1,135 912 [..05/15/2014..
285661-AD-6._{ ELECTRONIC DATA SY.__ |-.01/27/2012._| HSBC SECURITIES, INC. 372,897 350,000 394,888 373,569 0 (1,065) 0 (1,065) 0 372,504 0 393 393 10,500 |...08/01/2013..
345296-AF-2._{ FORD CREDIT AUTO | _09/19/2012_ | VARIOUS 104,598 104,598 106,251 104,886 0 (288) 0 (288) 0 104,598 0 0 0 895 [ 10/15/2013
36076R-AE-3._[ FUND AMERICA INV CORP 2 93-A. 12/25/2012__| PRINCIPAL RECEIPT 2,426 2,426 2,339 2,405 0 21 0 21 0 2,426 0 0 0 36 [ ..06/25/2023
369626-X5-8.{ GEN ELEC CAP CORP__. | MATURITY. 75,000 75,000 64,338 73,093 0 1,907 0 1,907 0 75,000 0 0 0 348 |...08/02/2012. |
369626-3H-5.{ GENERAL ELEC CAP CO. | GOLDMAN, SACHS & CO 318,219 | . 275,000 93,849 90,413 0 (757) 0 (757) 0 89,655 0 28,564 8,564 9,668 [..09/15/2017_.
37247X-AL-6.__{ GENWORTH GLOB FND. | MATURITY. 100,000 100,000 99,829 99,986 0 14 0 14 0 100,000 0 0 0 2,625 [..05/15/2012_.
396789-FT-1._{ GREENWICH 04-GG1-A7_ _| PRINCIPAL RECEIPT 4,628 4,628 4,822 4,699 0 (71) 0 (71) 0 4,628 0 0 0 111...06/10/2036...
412836-AC-0__| HARLEY DAVIDSON..__ | PRINCIPAL RECEIPT 98,431 98,431 99,308 98,513 0 (81) 0 (81) 0 98,431 0 0 0 469 | .02/15/2014
41283J-AC-4__ | HARLEY DAVIDSON. _| VARIOUS 177,908 177,908 179,818 177,939 0 (31) 0 (31) 0 177,908 0 0 0 921 [ ..02/17/2014
43812W-AC-1.__{ HONDA AUTO..__ | PRINCIPAL RECEIPT 63,044 63,044 64,073 63,217 0 (174) 0 (174) 0 63,044 0 0 0 423 [..05/15/2013_.
43812B-AG-8.__{ HONDA AUTO RE - | PRINCIPAL RECEIPT 79,068 79,068 79,589 79,082 0 (13) 0 (13) 0 79,068 0 0 0 476 [..11/21/2012_.
43812K-AC-7__{ HONDA AUTO REC OWNER._ | PRINCIPAL RECEIPT 166,663 166,663 167,441 166,900 0 (237) 0 (237) 0 166,663 0 0 0 1,076 |...05/20/2013..
44923Y-AC-1__{ HYUNDA| AUTO REC TR.__._ _| PRINCIPAL RECEIPT 129,872 129,872 129,849 129,859 0 13 0 13 0 129,872 0 0 0 747 [..04/15/2015_.
459200-6J-4__| [BM CORP. _| BARCLAYS CAPITAL FIXD INC 432,320 350,000 403,694 393,721 0 (701) 0 (701) 0 393,020 0 39,300 39,300 8,091 [ ..09/14/2017__
477875-AC-2__| JOHN DEERE OWNER TR _| PRINCIPAL RECEIPT 40,928 40,928 41,210 41,019 0 (90) 0 (90) 0 40,928 0 0 155 |..10/15/2013.
46625H-HA-1__{ JP MORGAN CHASE ... | JEFFERIES & COMPANY INC. 43,700 40,000 32,893 32,939 0 10 0 10 0 32,950 0 10,750 10,750 2,151 [..04/29/2049..
62856R-AA-3._{MIH BY. 01/17/2012_| J.P. MORGAN SECURITIES LL 804,375 750,000 750,000 750,000 0 0 0 0 0 750,000 0 54,375 54,375 22,844 | _.07/28/2017_.
61166W-AA-9___{ MONSANTO CO NOTES. 8/15/2012_ | MATURITY. 65,000 65,000 76,312 66,069 0 (1,069) 0 (1,069) 0 65,000 0 0 0 4,794 1...08/15/2012. |
61747W-AF -6.__{ MORGAN STANLEY____ 03/02/2012_| CITIGROUP GLOBAL MARKETS. 332,451 335,000 333,593 333,694 0 19 0 19 0 333,713 0 (1,262) (1,262) 11,879 |...01/25/2021..
638612-AF-8__ [ NATIOMWIDE FINANCI 07/01/2012_| MATURITY 85,000 85,000 88,492 85,127 0 (127) 0 (127) 0 85,000 0 0 0 5,015 |_.07/01/2012 |
63946B-AB-6._ [ NBC UNIVERSAL MEDIA LLC 05/11/2012__| WELLS FARGO SECURITIES, L 374,371 350,000 358,967 356,340 0 (658) 0 (658) 0 355,682 0 18,688 18,688 6,955 [ .04/30/2015
62888W-AC-0.__{ NCUA GUARN NTS TR 2010-R3.. 12/07/2012.-| VAR10US 20,682 20,683 | ... 20,632 20,629 0 54 0 54 0 20,683 0 (2) (2) 236 [..12/08/2020..
649520-AJ-2__{ NEW YORK LIFE GLOBAL 10/16/2012_ MATURITY. 60,000 60,000 59,974 59,995 0 5 0 5 0 60,000 0 0 0 3,150 |...10/16/2012.|
65536P-AD-2___{ NOMURA 06-AF1-1A3.___ 12/25/2012__| PRINCIPAL RECEIPT 3,153 3,153 1,202 0 0 3,153 0 3,153 0 3,153 0 0 0 104 |...05/25/2036..
655356-JG-9.__{ NOMURA SEC 98-D6-A1C. 09/17/2012_| PRINCIPAL RECEIPT 40,866 40,866 43,554 41,875 198 (1,207) 0 (1,009) 0 40,866 0 0 0 1,322 |...03/15/2030..
629491-AA-9__ [ NYSE EURONEXT 09/27/2012_| TENDER OFFER 361,543 350,000 378,977 364,800 0 (7,273) 0 (7,273) 0 357,527 0 4,016 4,016 12,927 | .06/28/2013.
716450-AT-8__ [ PETROBRAS INT ) 02/01/2012__| BARCLAYS CAPITAL FIXD INC 256,550 250,000 249,158 249,304 0 13 0 13 0 249,317 0 7,233 7,233 5,086 |...01/27/2016_|
7425A0-AG-5_{ PRINCIPAL LIFE 144A. 02/15/2012._| MATURITY. 100,000 100,000 109,395 100,202 0 (202) 0 (202) 0 100,000 0 0 0 3,125 |...02/15/2012|
744326-AB-3._{ PRU MTG 03-RIR1-A2._. |..12/11/2012_.] PRINCIPAL RECEIPT 399,977 399,977 413,161 406,522 0 (6,545 0 (6,545 0 399,977 0 0 0 15,642 |...02/11/2036.
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80282D-AC-6__ | SANTANDER DRIVE AUTO. _ 11271572012 | PRINCIPAL RECEIPT 174,901 174,901 175,851 174,924 0 (23) 0 (23) 0 174,901 0 0 0 2,088 [ 1171572014
80282-AB-6__ [ SANTANDER DRIVE AUTO. 12/15/2012__| PRINCIPAL RECEIPT 30,441 30,441 30,508 0 0 (67) 0 (67) 0 30,441 0 0 0 84 04/15/2015
863572-AY-9._{ STRUCTURED / PERPETUAL 12/25/2012._| PRINCIPAL RECEIPT 1,393 1,393 1,249 1,302 0 91 0 91 0 1,393 0 0 0 14 1...03/25/2020..
867914-BB-8__ [ SUNTRUST BANKS | 11/05/2012__| MATURITY 40,000 40,000 37,365 39,288 0 712 0 712 0 40,000 0 0 0 2,100 [ _.11/05/2012
89235Y-AC-9._{ TOYOTA AUTO REC..____ | _12/15/2012__| PRINCIPAL RECEIPT 140,857 140,857 140,845 140,854 0 3 0 3 0 140,857 0 0 0 698 |...02/18/2014..
90290F -AC-0.__{ USAA AUTO OWNER TR 11/15/2012_| PRINCIPAL RECEIPT 79,240 79,240 79,760 79,438 0 (199) 0 (199) 0 79,240 0 0 0 476 |...06/15/2014..
949744-AC-0__ [ WELLS FARGO CO____ 06/15/2012__| VARIOUS 1,002,530 | 1,000,000 | .- 1,027,490 | 1,006,633 0 (4,750) 0 (4,750) 0 1,001,883 0 647 647 7,910 [ ..06/15/2012_
98153Y-AC-8__[ WORLD OMN| AUTO REC. 09/17/2012__| PRINCIPAL RECEIPT 45,613 45,613 45,910 45,661 0 (49) 0 (49) 0 45,613 0 0 0 242 | .08/15/2012_
98156T-AF-9._{ WORLD OMN| AUTO REC. | PRINCIPAL RECEIPT 186,009 186,009 195,033 188,269 0 (2,260) 0 (2,260) 0 186,009 0 0 0 3,146 |...10/15/2013.|
03938L -AF-1___{ ARCELORMITTAL. _| MORGAN STANLEY & CO., INC 99,875 100,000 99,571 99,696 0 7 0 7 0 99,723 0 152 152 4,781 (..06/01/2018._.
03938L -AR-5.{ ARCELORMITTAL. 08/22/2012..| RBC CAPITAL MARKETS CORP 123,438 125,000 123,904 123,904 0 0 0 0 0 123,904 0 (466) (466) 5,149 |...08/05/2015_|
03938L -AC-8.{ ARCELORMITTAL SA LUXEM.. ~1..02/28/2012. SOUTHHEST SECURITIES INC 31,125 30,000 7,559 29,050 0 100 0 100 0 29,150 0 1,975 1,975 403 [..06/01/2013_.
046353-AC-2__ | ASTRAZENECA PLC. | 09/15/2012_| MATURITY 35,000 35,000 37,622 35,583 0 (583) 0 (583) 0 35,000 0 0 0 1,890 | -.09/15/2012.
06738J-WY-6__ [ BARCLAYS BK PLC MTN. 12/07/2012__( Cal I's 150,000 150,000 150,000 150,000 0 0 0 0 0 150,000 0 0 0 4,500 [ _.12/07/2016
223030-AF-7__{ COVIDIEN INTL FIN § 06/21/2012_| Cal | 25,405 25,000 25,723 25,179 0 (106) 0 (106) 0 25,073 0 332 332 931 [..10/15/2012_.
780097-AN-1._| ROYAL BK OF SCOTLAND GRP 1..03/28/2012.] LIBERTAS PARTNERS LLC. 125,043 125,000 127,509 111,759 13,860 (77) 0 13,783 0 125,542 0 (499) (499) 2,396 [..11/12/2013
3899999 - Bonds - Industrial and Miscellaneous (Unaffiliated) 18,544,067 18,190,683 18,877,626 18,395,672 30,929 (140,178) 0 (109,249) 0 18,320,320 0 223,742 223,742 395,555 XXX
8399997 - Bonds - Subtotals - Bonds - Part 4 30,390,282 29,688,031 30,661,175 30,051,852 30,929 (324,249) 0 293 320) 0 29,882,347 0 507,930 507,930 588,175 XXX
8399998 - Bonds - Summary item from Part 5 for Bonds 1,677,155 1,705,000 1,706,948 0 (302) 0 (302) 0 1,706,647 0 (29,492) (29,492) 16,065 XXX
8399999 - Bonds - Subtotals - Bonds 32,067,437 31,393,031 32,368,123 30,051,852 30,929 (324,551) 0 (293, 622) 0 31,588,994 0 478,438 478,438 604,240 XXX
8999998 - Preferred Stocks - Summary item from Part 5 for Preferred Stocks 949,665 XXX 949,665 0 0 0 0 0 949,665 0 0 0 0 XXX
8999999 - Preferred Stocks - Subtotals - Preferred Stocks 949,665 XXX 949,665 0 0 0 0 0 0 949,665 0 0 0 0 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00206R-10-2._{A T & T INC COM. | .09/18/2012._] SIDCO / CONVERGEX 1,750.000 63,022 53,296 52,920 376 0 0 376 0 53,296 0 9,726 9,726
002824-10-0._{ ABBOTT LABS.______ 07/23/2012.| VARIOUS. 1,900.000 117,704 99,598 106,837 (7,239) 0 0 (7,239) 0 99,598 0 18,106 18,106
002896-20-7__ ABERCROMBIE & FITCH CO. 09/13/2012_| SIDCO / CONVERGEX 1,125.000 42,7117 46,146 0 0 0 0 0 0 46,146 0 (3,429) 3,429)
00751Y-10-6._{ ADVANCED AUTO PARTS. 05/16/2012.| VARIOUS. 1,600.000 135,136 94,560 111,408 (16,848) 0 0 (16,848) 0 94,560 0 40,576 40,576
025816-10-9__ | AMERICAN EXPRESS CO. 03/20/2012_ | VARIOUS 1,950.000 108,756 95,341 91,982 3,360 0 0 3,360 0 95,341 0 13.415 13,415
039483-10-2_ [ ARCHER DANIELS MIDLAI ). 03/01/2012._| VARIOUS 5,325.000 164,911 184,138 152,295 31,843 0 0 31,843 0 184,138 0 (19,227) (19,227)
064058-10-0__{ BANK OF NEW YORK MELLON 01/26/2012__| VARIOUS 7,250.000 148,049 187,695 144,348 43,347 0 0 43,347 0 187,695 0 (39,645) (39,645)
111320-10-7__| BROADCOM CORP CL A .| VARIOUS. 925.000 33,672 31,871 0 0 0 0 0 0 31,871 0 1,801 1,801
17275R-10-2._{ C1SCO SYSTEMS. .| VARIOUS. 6,550.000 125,355 120,860 118,424 ,436 0 0 2,436 0 120,860 0 4,496 4,49
191216-10-0._{ COCA COLA CO.. _| VARIOUS. 1,300.000 98,230 90,458 90,961 (503) 0 0 (503) 0 90,458 0 7,773 7,773
20825C-10-4._{ CONOCOPHILL IP. 05/09/2012__| COST ADJ 0.000 31,395 31,395 31,395 0 0 0 0 0 31,395 0 0 0
219350-10-5_ | CORNING INC. 12/21/2012__[ VARI0US 6,300.000 79,063 112,196 81,774 30,422 0 0 30,422 0 112,196 0 (33,133) (33,133)
231021-10-6._{ CUMMINS INC. J..02/27/2012._| VARIOUS 1,250.000 151,326 118,438 110,025 8,413 0 0 8,413 0 118,438 0 32,888 32,888
263534-10-9._{ DU PONT E | DE NEMOURS & CO.. |.10/22/2012..| SIDCO / CONVERGEX 300.000 14,756 15,413 0 0 0 0 0 0 15,413 0 (657) (657)
268648-10-2._{E M C CORP MASS. 04/02/2012.| VARIOUS. 1,250.000 37,168 4,657 26,925 (2,268) 0 0 (2,268) 0 24,657 0 12,511 12,511
278642-10-3._{ EBAY INC COM._._. 06/08/2012.| VARIOUS. 1,650.000 66,136 53,885 50,045 3,841 0 0 3,841 0 53,885 0 12,251 12,251
285512-10-9._[ELECTRONIC ARTS INC. 10/22/2012.| SIDCO / CONVERGEX 2,500.000 32,967 59,239 51,500 7,739 0 0 7,739 0 59,239 0 (26,272) (26,272)
30161N-10-1__ [ EXELON CORPORATION COM. 08/07/2012__| VARIOUS 3,800.000 144,810 158,866 164,806 (5,940 0 0 (5,940) 0 158,866 0 (14,056) (14,056)
315616-10-2._{ F5 NETWORKS INC COM.___ 11/08/2012._| SIDCO / CONVERGEX 500.000 44,304 41,095 0 0 0 0 0 0 41,095 0 3,209 3,209
35671D-85-7__ FREEPORT -MCMORAN COP GOLD. - 01/20/2012.| VARIOUS. 1,700.000 74,416 68,280 | 62,543 5,737 0 0 5,737 0 68,280 0 6,136 6,136
369550-10-8._{ GENERAL DYNAMICS CORP.___ J--11/08/2012.| FIRST SOUTHWEST COMPANY. 50.000 16,585 19,313 16,603 710 0 0 2,710 0 19,313 0 2,728) (2,728)
370334-10-4._{ GENERAL MLS INC..____ | -.07/24/2012.| VARIOUS. 5,200.000 197,859 190,143 10,132 (19,989) 0 0 (19,989) 0 190,143 0 7,716 7,716
438516-10-6_ [ HONEYWELL INTL INC 02/10/2012_ | VARIOUS 2,500.000 146,074 114,007 135,875 (21,868) 0 0 (21,868) 0 114,007 0 32,067 32,067
452308-10-9__[ [LLINOIS TOOL WKS 07/11/2012__| VARIOUS 2,750.000 140,646 146,947 128,453 18,495 0 0 18,495 0 146,947 0 (6,301) (6,301)
452327-10-9._{ [LLUMINA INC COM | VARIOUS, 1,125.000 60,711 32,372 34,290 (1,918) 0 0 (1,918) 0 32,372 0 28,339 28,339
458140-10-0._f INTEL CORP_____ | VARIOUS. 6,000.000 146,022 124,795 145,500 (20,705) 0 0 (20,705) 0 124,795 0 21,226 1,226
450911-20-1__f ITT CORP W |._ | FIRST SOUTHWEST COMPANY. 700.000 12,114 14,502 13,531 971 0 0 971 0 14,502 0 2,387) 2,387)
478366-10-7__{ JOHNSON CONTROLS COM._ _| VARIOUS. 4,350.000 140,810 125,145 135,981 (10,836) 0 0 (10,836) 0 125,145 0 15,665 15,665
50076Q-10-6__ [ KRAFT FOODS GROUP INC__ | -10/18/2012._| CASH IN LIEU OF FRACTION. 0.333 16 15 0 0 0 0 0 0 15 0 1 1
50075N-10-4__[KRAFT FOODS INC CL A | _10/05/2012__| VARIOUS 3,750.000 128,393 127,526 140,100 (12,574) 0 0 (12,574) 0 127,526 0 866 866
502424-10-4._{ L-3 COMM HLDGS INC. | COST ADJ 0.000 2,59 2,59 2,59 0 0 0 0 0 2,598 0 0 0
548661-10-7__{ LOWE'S COS INC. .| VARIOUS. 6,000.000 158,016 124,589 152,280 (27,691) 0 0 (27,691) 0 124,589 0 33,428 33,428
585055-10-6._{ MEDTRONIC. ._. | SIDCO / CONVERGEX 1,000.000 41,499 35,661 38,250 (2,589) 0 0 (2,589) 0 35,661 0 5,838 5,838
594918-10-4._{ MICROSOFT COR | FIRST SOUTHWEST COMPANY____| ________ 725.000 [ ... 22,526 1,673 0 0 0 0 0 0 21,673 0 852 852
61945C-10-3._[MOSAIC CO____ 01/19/2012__| VARI0US 1,700.000 91,311 116,844 85,731 31,113 0 0 31,113 0 116,844 0 (25,533) (25,533)
665859-10-4_ [ NORTHERN TR CORP 06/06/2012__| VARIOUS 3,200.000 132,500 158,919 126,912 32,007 0 0 32,007 0 158,919 0 (26,419) (26,419)
67020Y-10-0._{ NUANCE COMMUN | CAT IONS.. | ..07/12/2012.| VARIOUS. 3,200.000 72,359 54,291 80,512 (26,221) 0 0 (26,221) 0 54,291 0 18,068 18,068
704549-10-4._{ PEABODY ENERGY CORP__..___ .| VARIOUS. 3,450.000 107,602 187,710 114,230 73,480 0 0 73,480 0 187,710 0 (80,107) (80,107)
712704-10-5._{ PEOPLES UNITED FINANCIAL. | FIRST SOUTHWEST COMPANY. 1,500.000 18,135 3,449 19,275 4,174 0 0 4,174 0 23,449 0 (5,315) (5,315)
713448-10-8._{ PEPSICO. -] SIDCO / CONVERGEX 350.000 24,479 2,236 23,223 (986) 0 0 (986) 0 22,236 0 2,242 242
693475-10-5_PNC BK CORP______ 05/23/2012__| VARI0US 1,900.000 116,261 94,241 109,573 (15,332) 0 0 (15,332) 0 94,241 0 22,020 22,020
742718-10-9._[ PROCTER & GAMBLE CO. 02/17/2012. | VARIOUS 1,900.000 123,835 121,684 126,749 (5,065) 0 0 (5,065) 0 121,684 0 2,151 2,151
747525-10-3.__{ QUALCOMM INC.._.__ | SIDCO / CONVERGEX 500.000 28,599 21,160 27,350 (6,190) 0 0 (6,190) 0 21,160 0 7,439 7,439
74834L-10-0._{ QUEST DIAGNOSTICS INC.. _| VARIOUS. ,500.000 147,346 127,885 145,150 (17,265) 0 0 (17,265) 0 127,885 0 19,462 19,462
80004C-10-1._{ SANDISK CORP..._..._._. | 03/01/2012.| VARIOUS .800.000 139,934 126,686 137,788 (11.102) 0 0 (11,102) 0 126,686 0 13,247 13,247
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE Independence Blue Cross

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15
o
r Current Year's Book/ Bond
e Prior Year Unrealized Other Than Total Foreign Adjusted Foreign Interest/Stock Stated
CuUsIP i Number of Book/Adjusted Valuation Current Year Temporary |Total Change in Exchange Carrying Value | Exchange Gain | Realized Gain Total Gain Dividends Contractual
Identi- g | Disposal Shares of Carrying Increase/ (Amortization)/ | Impairment B/A.C.V. Change in at (Loss) on (Loss) on (Loss) on Received Maturity
fication Description n Date Name of Purchaser Stock Consideration| Par Value Actual Cost Value (Decrease) Accretion Recognized (11+12-13) B/A.C.V. Disposal Date Disposal Disposal Disposal During Year Date
88076W-10-3_| TERADATA CORP DEL_ | 0771772012 VARTOUS 1,250.000 81,278 39,984 60,638 (20,653) 0 0 (20,653) 0 39,984 0 41,294 41,294
886547-10-8_ | TIFFANY & CO COM__ 02/08/2012. | VARIOUS 1,500.000 96,026 101,367 99,390 1,977 0 0 1,977 0 101,367 0 (5,341) (5,341) 435
91529Y -10-6._{ UNUMPROV IDENT CORP. 06/01/2012._| FIRST SOUTHWEST COMPANY. 1,000.000 20,916 22,462 21,070 1,392 0 0 1,392 0 22,462 0 (1,546) (1,546) 210
92343V-10-4._| VERIZON COMM _1..09/18/2012_| SIDCO / CONVERGEX 1,300.000 58,009 40,566 52,156 (11,590) 0 0 (11,590) 0 40,566 0 17,442 17,442 2,600 [
966387-10-2._| L..12/21/2012_| FIRST SOUTHWEST COMPANY. 350.000 17,370 2,899 16,342 6,558 0 0 6,558 0 22,899 0 (5.529) (5.529) 0
9099999 - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 4,203,722 XXX 4,049,096 3,847,870 45,019 0 0 45,019 0 4,049,096 0 154,626 154,626 42,354
Common Stocks - Mutual Funds
55273E-64-0__|MFS Emerging Markets Debt _ |- 12/12/2012__[ CAPITAL GAIN 0.000 4,699 0 0 0 0 0 0 0 0 0 4,699 4,699 0f..
72201F-62-3._{ PIMCO FDS. |-=-1-12/13/2012__ CAPITAL GAIN. 0.000 38,373 0 0 0 0 0 0 0 0 0 38,373 38,373 0f._.
693390-70-0._{ PIMCO TOTAL RETURN FUND_ | _12/13/2012._| CAPITAL GAIN. 0.000 47,382 0 0 0 0 0 0 0 0 0 47,382 47,382 0.
921937-40-5._ VANGUARD BD INDEX FD INC. 12/24/2012__| CAPITAL GAIN. 0.000 14,943 0 0 0 0 0 0 0 0 0 14,943 14,943 0
921937-86-8__ | VANGUARD BD INDEX FD INC___ | _12/24/2012_| CAPITAL GAIN 0.000 10,003 0 0 0 0 0 0 0 0 0 10,003 10,003 0f.
9299999 - Common Stocks - Mutual Funds 115,400 XXX 0 0 0 0 0 0 0 0 0 115,400 115,400 0
9799997 - Common Stocks - Subtotals - Common Stocks - Part 4 4,319,122 XXX 4,049,096 3,847,870 45,019 0 0 45,019 0 4,049,096 0 270,026 270,026 42,354
9799998 - Common Stocks - Summary item from Part 5 for Common Stocks 2,378,801 XXX 2,405,668 0 0 0 0 0 0 2,405,668 0 (26,866) (26,866) 12,550
9799999 - Common Stocks - Subtotals - Common Stocks 6,697,923 XXX 6,454,764 3,847,870 45,019 0 0 45,019 0 6,454,764 0 243,160 243,160 54,904
9899999 - Common Stocks - Subtotals - Preferred and Common Stocks 7,647,588 XXX 7,404,429 3,847,870 45,019 0 0 45,019 0 7,404,429 0 243,160 243,160 54,904
9999999 Totals 39,715,025 XXX 39,772,552 33,899,722 75,948 (324,551) 0 (248,603) 0 38,993,423 0 721,598 721,598 659,144 XXX




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE Independence Blue Cross

SCHEDULE D - PART 5

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

GL3

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F
o
r Par Value Book/ Current Year's Paid for
e (Bonds) or Adjusted Unrealized Other Than Total Change | Total Foreign Foreign Interest and Accrued
i Number of Carrying Valuation Current Year's Temporary In Exchange Exchange Realized Gain Total Dividends Interest
CUsSIP g Date Disposal Shares Value at Increase/ | (Amortization)/ | Impairment B./A.C.V. Change in Gain (Loss) on (Loss) on Gain (Loss) Received and

Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stocks) Actual Cost | Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. Disposal Disposal on Disposal During Year | Dividends

Bonds - U.S. Governments

912828-RT-9__JUNITED STATES TREAS NTS_ . ]__]..01/03/2012 _JUBS SECURITIES LLC________] [.01703/2072__JDEUTSCHE BANK SECURITIES,[.._- 1,300,000 [ 1,298,375 1,299,695 [ 1,298,375 | 0] 0] 0] 0] 0] 0] 1,320 [ 1,320 | 1,709 | 1,709
0599999 - Bonds - U.S. Governments [ 1,300,000 ] 1,298,375 1,099,695 1,298,375 | 0] 0] 0] 0] 0] 0] 1,320 | 1,320 | 1,709 | 1,709

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

3135G0-CN-T_JFNMA WTN ] ]..02/28/2012._]BNP SECURITY (USA) INC. [.08/28/2012_JCal Is 30,000 [ 30,044 30,000 30,036 0 9) 0 9) 0 0 (36) (36) 98 2
3199999 - Bonds - U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and

Authorities of Governments and Their Political Subdivisions 30,000 30,044 30,000 30,036 0 (9) 0 (9) 0 0 (36) (36) 98 2

Bonds - Industrial and Miscellaneous (Unaffiliated)

428236-BF-9._ [ HEWLETT PACKARD CO.____________] [ ]..01/27/2012 _JMERRILL LYNCH,PIERCE,FENN. [ ..12/03/2012 JWILLENNTUM ADVISORS, LLC [ 375,000 ... 378,529 347,460 378,236 0 (293) 0 (293) 0 0 (30.776) (30.776) 14,258 [ ... 2,344
3899999 - Bonds - Industrial and Miscellaneous (Unaffiliated) 375,000 378,529 347,460 378,236 0 (293) 0 (293) 0 0 (30,776) (30,776) 14,258 2,344
8399998 - Bonds - Subtotals - Bonds 1,705,000 1,706,948 1,677,155 1,706,647 0 (302) 0 (302) 0 0 (29,492) (29,492 16,065 4,055

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

000000-03-4._] INSPRO ]._]..04/30/2012 JFUB INSLVCY. . __ 1073172012 _JFUB INSLVCY. | 2.000 [...._. 949,665 949,665 949,665 0 0 0 0 0 0 0 0 0 0
8499999 - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 949,665 949,665 949,665 0 0 0 0 0 0 0 0 0 0
8999998 - Preferred Stocks - Subtotals - Preferred Stocks 949,665 949,665 949,665 0 0 0 0 0 0 0 0 0 0

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

009158-10-6._ AIR PRODUCT & CHEMS INC 08/14/2012._JVARIOUS___ 09/26/2012__JVARIOUS .2,250.000 [ 177,516 188,446 177,516 0 0 0 0 0 0 10,930 10,930 960 0

01988P-10-8.._{ ALLSCRIPTS HEALTHCARE 03/07/2012._J VAR 10US, -06/22/2012._JVARI0US 79,648 146,757 0 0 0 0 0 0 (67,110) (67,110) 0 0

025816-10-9__ AMERICAN EXPRESS CO.___ [ |..02/08/2012._JVARIOUS 03/20/2012__JVARIOUS 44,991 41,459 0 0 0 0 0 0 3,533 3,533 0 0

075896-10-0._{ BATH & BEYOND INC 03/01/2012._JVARIOUS._.._ 04/02/2012._{VARI0US... 119,144 108,277 0 0 0 0 0 0 10,867 10,867 0 0

071813-10-9.. | BAXTER INTL 04/16/2012.. -10/22/2012._1SIDCO / CONVERGEX__ 123,722 105,310 0 0 0 0 0 0 18,411 18,411 106 0

097023-10-5__ BOEING CO. 06/06/2012._] VARI0US _JVARIOUS 131,890 122,122 0 0 0 0 0 0 9,768 9,768 0

169656-10-5__ | CHIPOTLE MEXICAN GRILL CL 08/14/2012. _JVARIOUS 102,280 102,970 0 0 0 0 0 0 (690) (690) 0 0

125720-10-5_ | CME GROUP INC. 07/16/2012.. _JVARIOUS.. 129,814 122,673 0 0 0 0 0 0 7,141 7,141 1,046 0

126408-10-3_| CSX CORP. 03/07/2012.. _ B 160,501 150,477 0 0 0 0 0 0 10,024 10,024 1,008 0

231021-10-6__ | CUMMINS  INC 09/06/2012._1SIDCO / CONVERGEX 11/08/2012._1SIDCO / CONVERGEX___ 99,004 93,009 0 0 0 0 0 0 5,995 5,995 325 0

263534-10-9._{ DU PONT E | DE NEMOURS & CO. 01/17/2012..{SI1DCO / CONVERGEX. 10/22/2012._1SIDCO / CONVERGEX 59,025 58,571 0 0 0 0 0 0 454 454 416 0

285512-10-9_ [ ELECTRONIC ARTS INC___ [ |.02/15/2012._JVARIOUS 10/22/2012._JVARIOUS | 47,965 66,835 0 0 0 0 0 0 (18,870) (18,870) 0 0

29285W-10-4__[ENGILITY HOLDINGD INC 07/23/2012._| VARI0US 09/27/2012_IVARI0US 4,956 2,598 0 0 0 0 0 0 2,359 2,359 0 0

315616-10-2._{ F5 NETWORKS INC COM._.______.__________ __|..07/24/2012._JVARIOUS._ -08/02/2012_JVARI0US 42,186 41,236 0 0 0 0 0 0 951 951 0 0

35671D-85-7__. FREEPORT -MCMORAN COP GOLD. 10/31/2012._4SI1DCO / CONVERGEX. 11/08/2012._1SIDCO / CONVERGEX..__________| 97,698 102,721 0 0 0 0 0 0 (5,024) (5,024) 0 0

416515-10-4.__{ HARTFORD FINL SVCS GRP. 09/07/2012._JF IRST SOUTHWEST COMPANY.. _IFIRST SOUTHWEST COMPANY 48,114 51,735 48,114 0 0 0 0 0 0 3,621 3,621 0 0

458140-10-0_f INTEL CORP____________________________ ._]..05/24/2012._JFIRST SOUTHWEST COMPANY_.___{ ( _JFIRST SOUTHWEST COMPANY. 2,982 20,790 22,982 0 0 0 0 0 0 (2,191) (2,191) 99 0

50075N-10-4__ [ KRAFT FOODS INC CL A 08/14/2012._|FIRST SOUTHWEST COMPANY_____| 10/05/2012_|VARIOUS - 9,374 10,240 0 0 0 0 0 0 (866) (866) 73 0

59156R-10-8__ [ METLIFE INC 03/15/2012._JVARIOUS 05/24/2012._JVARIOUS I 87,270 109,640 0 0 0 0 0 0 (22,369) (22,369) 0 0

594918-10-4._{ MICROSOFT CORP. 08/17/2012..JSIDCO / CONVERGEX. -10/22/2012.JSIDCO / CONVERGEX .| _....3,750.000 |._.___. 112,459 110,571 112,459 0 0 0 0 0 0 (1,888) (1,888) 580 0

68389X-10-5._.{ ORACLE 04/02/2012... _JVARI0US 77,690 72,580 77,690 0 0 0 0 0 0 (5,110) (5,110) 192 0

718546-15-3__{ PHILLIPS 66. 05/09/2012.. _JVARI0US 31,395 38,774 31,395 0 0 0 0 0 0 7,378 7,378 0 0

855030-10-2._{ STAPLES INC 04/24/2012... _JVARI0US 76,516 62,569 76,516 0 0 0 0 0 0 (13,947) (13,947) 550 0

87612E-10-6__ | TARGET CORPORATION. 02/08/2012. . JVARIOUS. | 2,750.000 | 144,065 157,659 144,065 0 0 0 0 0 0 13,594 13,594 825 0

886547-10-8_ [ TIFFANY & CO COM 08/14/2012._|VARIOUS__ 08/27/2012._JVARIOUS | 1,750.000 | 100,919 108,884 100,919 0 0 0 0 0 0 7,965 7,965 0 0

931422-10-9.. | WALGREEN CO. 04/11/2012._J VAR 10US, -06/20/2012._JVARI0US |.......104,610 91,260 104,610 0 0 0 0 0 0 (13,350) (13,350) 1,204 0

969904-10-1__{ WILLIAMS SONOMA INC COM. 05/25/2012._| VARIOUS..._ -09/05/2012._JVARIOUS_. ..3,300.000 |....... 124,507 136,065 124,507 0 0 0 0 0 0 11,558 11,558 1,166 0
9099999 - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 2,405,668 2,378,801 2,405,668 0 0 0 0 0 0 (26,866) (26,866) 12,550 0
9799998 - Common Stocks - Subtotals - Common Stocks 2,405,668 2,378,801 2,405,668 0 0 0 0 0 0 (26,866) (26,866) 12,550 0
9899999 - Common Stocks - Subtotals - Preferred and Common Stocks 3,355,333 3,328,466 3,355,333 0 0 0 0 0 0 (26,866) (26,866) 12,550 0
9999999 Totals 5,062,281 5,005,621 5,061,980 0 (302) 0 (302) 0 0 (56,358) (56,358) 28,615 4,055




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE Independence Blue Cross

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 Company Owned
by Insurer on Statement Date
9 10
Do Insurer’s
Assets
NAIC Include
NAIC Valuation Intangible
Company Method Assets
Code or (See SVO | Connected
Alien Purposes [ with Holding
Description Insurer and of Such Total Amount of
CUsIP Name of Subsidiary, Controlled or Identification | Procedures | Company’s | Such Intangible | Book / Adjusted % of
Identification Affiliated Company Foreign| Number Manual) Stock? Assets Carrying Value |Number of Shares| Outstanding
Preferred Stocks - Other Affiliates
45778T-2#-7__] InsPro Technologies Corp. | [ [ 20iB3 ] No 0 1,020,895 [ 1,666,667.000 [ 31.1
0899999 - Preferred Stocks - Other Affiliates 0 1,020,895 XXX XXX
0999999 - Preferred Stocks - Subtotals - Preferred Stocks 0 1,020,895 XXX XXX
Common Stocks - Non-Insurer Which Controls Insurer
000000-00-0____[ Amer iHeal th, Tnc | [ [ 2ciB1__ [ Yes 2,858,657 | . 2,018,415,897 100.000 100.0
1599999 - Common Stocks - Non-Insurer Which Controls Insurer 2,858,657 2,018,415,897 XXX XXX
1899999 - Common Stocks - Subtotals - Common Stocks 2,858,657 2,018,415,897 XXX XXX
1999999 Totals - Preferred and Common Stocks 2,858,657 2,019,436,792 XXX XXX
1. Amount of insurer's capital and surplus from the prior period’s statutory statement reduced by any admitted EDP, goodwill and net deferred tax
assets included therein: $ 2,037,068,452 ..
2. Total amount of intangible assets nonadmitted $0
1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in Amount 5 6
CUsIP Name of Company Listed in Section 1 Which | Shown in Column 7, % of
Identification Name of Lower-Tier Company Controls Lower-Tier Company Section 1 Number of Shares | Outstanding
Common Stocks
000000-00-0..._. AmeriHealth Integrated Benefits, Inc.. Amer iHeal th, Inc. 0 100,000.000 |-
000000-00-0. | AmeriHealth Services, Inc. _| AmeriHeal th, Inc. 0 1,000.000 |
000000-00-0. | Amer iHeal th Administrators Amer iHeal th, Inc. 2,858,657 600.000
000000-00-0. | CompServices, Inc. AmeriHeal th, Inc. 0 1,000.000 |._.
000000-00-0. |Healthcare Delaware, Inc.... | AmeriHeal th, Inc. 0 1,000.000 |._.
000000-00-0 | Independence Healthcare Man _| AmeriHeal th, Inc. 0 100.000
000000-00-0 | Independence Insurance, Inc AmeriHeal th, Inc. 0 3,500.000 |
000000-00-0. 1QCC Insurance Company. AmeriHealth, Inc. 0 200,000.000
000000-00-0. | AmeriHeal th Insurance Co. of New Jersey. AmeriHealth, Inc. 0 140,000.000
000000-00-0. | AmeriHeal th Assurance, Ltd.... _| AmeriHeal th, Inc. 0 120,000.000
000000-00-0. | The AmeriHealth Agency, Inc.. Amer iHeal th, Inc. 0 1,000.000 |
000000-00-0. 13BE Holdings, LLC AmeriHealth, Inc 0 0.000
000000-00-0. Amer iHeal th Casualty Insurance Company..._._._..___. Amer iHeal th, Inc. 0 40,000.000
000000-00-0..._ Region 6 Rx Corp. AmeriHealth, Inc. 0 110,000.000
000000-00-0..... Independence Holding, Inc...._.._..._._._._.___._._._._. AmeriHeal th, Inc. 0 100.000
0299999 - Common Stocks 2,858,657 XXX
0399999 Totals - Preferred and Common 2,858,657 XXX XXX

AmeriHealth, Inc. has a 29.2% ownership/voting interest in 3BE Holdings,

LLC

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Change In Book/Adjusted Carrying Value 13 14 Interest 21
10
3 4 9 11 12 15 16 17 18 19 20
Current Amount Due
Current Year's Total And Accrued
Book/ Unrealized Year's Other Than Foreign Dec. 31 of
CuUsIP Fo! Adjusted Valuation |(Amortization)| Temporary Exchange Current Year Non-Admitted Paid for
Identi- rei Date Maturity Carrying Increase/ / Impairment Change in On Bond Not Due and Effective Amount Received| Accrued
fication Description Code [gn| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Par Value Actual Cost In Default Accrued Rate of Rate of When Paid During Year Interest
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
| PLAN' INVESTMENT FUND M 1 12/01/2012_IPlan Investment Fund [-01/01/2013.. 183,045 0 0 0 0 0 183,046 17 0 0.000 MON 207 0
_._| PLAN_INVESTMENT FUND REPO.. ,,,ﬂ,,J2/01/2012ij|an Investment Fund [-01/01/2013__. 43,994 0 0 0 0 0 43,994 4 0] . 0.000 MON. 36 0
3299999 - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 227,039 0 0 0 0 0 227,040 21 0 XXX XXX XXX 243 0
3899999 - Bonds - Subtotals - Industrial and Miscellaneous (Unaffiliated) 227,039 0 0 0 0 0 227,040 21 0 XXX XXX XXX 243 0
7799999 - Total Bonds - Subtotals - Issuer Obligations 227,039 0 0 0 0 0 227,040 21 0 XXX XXX XXX 243 0
8399999 - Total Bonds - Subtotals - Bonds 227,039 0 0 0 0 0 227,040 21 0 XXX XXX XXX 243 0
Exempt Money Market Mutual Funds
167650-00-1_ FEP BLACKROCK il _1.09/30/2012._JUS BANK .o 2,518,172 0 0 0 0 0 518,172 0 01. 0.000 0 0
316175-50-4__[ FIDELITY INSTL CASH WORKERS. | _06/29/2012._JUS BANK 7,225 0 0 0 0 0 7,226 0 0 0.000 0 0
94975P-40-5_ [ WELLS FARGO ADV GOVT MM 12/31/2012._IWachovia 1,125,736 0 0 0 0 0 1,125,736 9 0 0.000 61 0
300237-44-3._{ WELLS FARGO MM _1--12/31/2012._Phi ladelphia Trust....._____| ,125,445 0 0 0 0 0 9,125,445 76 0 0.000 504 0
30023R-64-7_{ WELLS FARGO M. __1..12/31/2012._IWachovia 157,091 0 0 0 0 0 157,091 426 0. 0.000 782 0
8899999 - Exempt Money Market Mutual Funds 12,933,669 0 0 0 0 XXX 12,933,670 511 0 XXX XXX XXX 1,347 0
9199999 Total Short-Term Investments 13,160,708 0 0 0 0 XXX 13,160,710 532 0 XXX XXX XXX 1,590 0
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Schedule DB - Part A - Section 1

NONE

Schedule DB - Part A - Section 2

NONE

Schedule DB - Part B - Section 1

NONE

Schedule DB - Part B - Section 2

NONE

Schedule DB - Part D

NONE

Schedule DL - Part 1

NONE

Schedule DL - Part 2

NONE

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

Rate of

Code Interest

SCHEDULE E - PART 1 - CASH

Amount of Interest
Received
During
Year

5

Amount of Interest
Accrued
December 31 of
Current Year

Balance

OPEN DEPOSITORIES

PNC Bank

Philadelphia,

Wells Fargo Bank, N.A.

Mellon Bank

Philadelphia,

Philadelphia,

JP Morgan Chase Bank, N.A.

TD Bank

New York, NY.

0.000

(70,447,793) 1 XXX

0.000

109,591,268 | XXX

0.000

(6,415, 144) | XXX

0.000

1,595,372 | XXX

Philadelphia,

Citibank, N.A

Philadelphia,

United Bank of Philadelphia.

Sovereign Bank

Philadelphia,
Philadelphia,

0.000

2,743,424 | XXX

0.250

218,785 | XXX

0.400

0.450

CoococococOo O

263,814 | XXX
48,255,307 | XXX

0199998 Deposits in

0 depositories that do not exceed the
allowable limit in any one depository (See Instructions)-open depositories

XXX XXX

0 | Xxx

0199999 Totals-Open Depositories

XXX XXX

85,795,033 | XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

0399999 Total Cash on Deposit

XXX XXX

82,681

85,795,033 | XXX

0499999 Cash in Company’s Office

XXX XXX

XXX

XXX

4,400 | XXX

0599999 Total Cash

XXX XXX

82,681

85,799,433 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January
2. February
3. March

49,315,660)
(47,057,772)
(26,130,804)

4. April

(60,006,835)

5. May

(66,302,326)

6. June

(20,667,930)

7. July

(62,587,214)

8. August
9. September

,,,,,,,,,,,,,,,, (65,144 ,248)

7,597,191

10. October ____. "
11. November . "

12. December

_(72,439,701)
71,287,947)
85,799,433

E25
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Schedule E - Part 2

NONE

Schedule E - Part 3

NONE

E26, E27
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