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Annual Statement for the year 2013 of the Separate Accounts of the National Life Insurance Com pany

ASSETS

Current Year Prior Year
1 2 3 4
General Account Fair Value Total
Basis Basis (Cols. 1+2) Total
1. BONAS (SCNEAUIE D)..oovvvevrerreeereerreeereeesesssseeeseesssessssessssssssessssssssssssssssssssees | cossessssssssessssssssssssssssssneens (V) IR 47,732,521 | 47,732,521 | 54,601,388
2. Stocks (Schedule D):
2.1 Prefermed SIOCKS.......ccuuiveceeceicriicieiesesi ettt sesnes | seerisesi e (01 (0 (0 0
2.2 COMMON SEOCKS....vereverreerseersresseessnssseesssesssesssessssssssssssssssssssssnssses | sevessssssssessmsssssssssessssssans (V1 IS GIRRC AT — (SRR YK T — 603,941,236
3. Mortgage loans on real estate (SChedulg B)...........cccoveveveevereerresieriesieseesens [ e (01 OO 0 [ (01 U 0
4. Real estate (Schedule A):
4.1 Properties held for the production of income (less
LT 0 ENCUMDBIANCES). ......oocveecveciecicvecee ettt ssesssesssesses | srensseesseessesssesssessseessesssenes (01 OO [0 O [0 OO 0
4.2 Properties held for sale (less §.......... 0 encumbrances)........ccoeeeevvenes [ rrereieriieieeese e 0 e 0 [ 0 [ 0
5. COMTACLIOBNS. ..ottt | crerise e (U1 RN (V1 R RRRROON (V1 RO 0
6. Cash ($.....1,361,902 Sch. E-Part 1) and cash equivalents
(816,999,918 SCN. E-Part 2)......crvevuererrerrerreesseeeisssessseesessssssssessssssesses | soeesssssssssnssssssnsssssssnsssssnnns (V1 IR 8,361,820 | ..o 8,361,820 ..o 10,390,757
7. Short-term investments (SChedule DA).........cccvrerrereeeeeeeeseeesnessseeens [ e (V) IR 29,660,000 |.ceovvermeerrrenne 29,660,000 |.coovverrrreernenne 23,490,000
8. Derivatives (SChedUIE DB)..........cceiuiureeieireireieeieeseiseiseisessessssisesssssssssseens | reesessssessssessessnsessesessessnsens (01 (01 0 [ 0
9. Otherinvested assets (SChedule BA)..........ccccieeiieeieeeceeeeseeeesens [ e (1] 10,087,500 |....cccoevvirernrnee. 10,087,500 | ..cooovvvrreeririireieiirereinad 0
10.  Securities lending reinvested collateral assets (Schedule DL).........c.coeevvveee [ correnernrennersineneneisennennns (01 (01 0 [ 0
11, Aggregate write-ins for iNVEStEd @SSELS.........ovrurrrrerrerineenrireiessseseiesssennes | sressssssessesssssssssssssssssssesnes (V] I 15,082 [ .o 15,082 | v 0
12.  Subtotals - Cash and invested assets (LINES 110 11).......cccoevveveeeerceveeieens [ v (1] I 779,344,554 |....ovvevrnrne. 779,344,554 |....cooeceenn 692,423,382
13.  Investmentincome due and aCCTUED..........ovuevcuiveveeieveieieieeseeesesesesssenes | errere et ssaenen (1] R 381,183 | 381,183 | 347,182
14, Receivables for SECUMHIES. ..o rsresseeseessssssesnssnes | cevriessssssssesesssessssessesesnns (U (U T (U T 0
15.  Net adjustment in assets and liabilities due to foreign exchange rates............ | coovrerrnrrnineneneireinnennns (01 (0 (0 0
16. Aggregate write-ins for other than invested assets............coeeveereerveeeeiieiens [ 0 s 0 o 0 [, 52
17, LiN@S 1210 16. ... snnssnesss | sesssssssssssssssessssnsssensesesans (1 I 779,725,737 |.covvvviviins 779,725,737 .o, 692,770,615
DETAILS OF WRITE-INS
1101. Investment transactions iN PrOCESS.........c.ccvevirereiiiereieieieieesssereresssesesssseses | cresesesssissesesssesss s sessseens () TR 15,082 | .o 15,082 | oo 0
T102. et | creeres et (U (U R (O R 0
1103, et | creenet s (U RO (U RO (U R 0
1198. Summary of remaining write-ins for Line 11 from overflow page.........c..ccccveee | covvvrerrererenseireiessseeinns (01 TR (01 TR (0 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Ling 11 @bOVE).......oeeivervieriririeens | o (01 I 15,082 [ .o, 15,082 [ oo 0
1601, MISCEIIANEOUS..........ooiiirii s snssnies | cessiesssss s (VI R (U1 (U R 52
1802, ettt | crieret e (V1 (U R (U SRR 0
1803, et | crieneti s (U (U R (U SR 0
1698. Summary of remaining write-ins for Line 16 from overflow page.........cc.cccceees | covvvrerrererenseicciceseeeeiene (01 TR (01 OO (0 OO 0
1699. Totals (Lines 1601 thru 1603 plus 1698) (LiNg 16 @bOVE).........cocvveeveerirerieens | o essissnea (01 OO [0 O [0 52
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Annual Statement for the year 2013 of the Separate Accounts of the National Life Insurance Com pany

LIABILITIES AND SURPLUS

Current Year Prior Year
1 2 3 4
General Account Fair Value Total
Basis Basis (Cols. 1+2) Total
1. Aggregate reserve for life, annuity and accident and health contracts
(Exhibit 3, Ling 9999999, COl. 2).......cuuerermmirrereriiesserieisiessssesiessssesseesssessssessessssssssssssssesssees | soesssssssssssssessssessons (VN 769,087,730 | ..o 769,087,730 |.......cc... 678,422,171
2. Liability for deposit-type contracts (Exhibit 4, Line 9, Col. 1).....cueveiuereiriieiieieseeee e sesseiseiiesienins | cvevvesisesesiesesseesenes (01 RN (01 IO (O OO 0
3. Interest MaINENANCE MESEIVE. .........ccuuiiiireree st sssenias | cbiesinesinesisesese e (U [ (U1 (U [ 0
4.  Charges for investment management, administration and contract guarantees due or accrued....... | coo.ooeeevcrereesercnnad (01 T (1] IR (01 O 0
5. Investment expenses due or accrued (EXhibit 1, LiNg 24)..........covuvieieivereieieeseeseeseiseiesiesiesens | sevessssesessssessesesnns (01 U O [ oo (01 O 0
6. Investment taxes, licenses and fees due or accrued, excluding federal income taxes
(EXNIDIE 2, LINE 8)...vvoreereeereeseeeseeeseeessse st sesss e sss sttt ssssssss st ssssssesssssssssssssssssnsssnness | sssessnsssssssssssssssssssns (U (U [P (O 0
7. Federal and foreign income taxes due or accrued (excluding deferred taxXes)..........ccooeovvrvverveeevereens | covvverreeesenseresesee s (01 T [0 1 IR (01 0
8. Reserve for future federal INCOME TAXES...........cururermirirreiicrirrieriieesssessssesiesssesssesssssessnessesssnes | soeessessssessssessssnessnns (U RN (U [P (U O 0
9. Unearned iNVeStmeNnt iNCOME.........c..wwirririmreiriresierisesiesss s sessesssesssesesssenssssssesssssnnes | soeeessnessssssssssssessons (U N (U [P (U O 0
10. Other transfers to general account due or accrued (net) (including §$.......... 0 accrued
expense allowances reCoOgNIZEA IN TESEIVES)...........cuiuiueveurireeeiieressese e ssssssessssessessssessesssssseses | eveesessessesissessssesssns (0] 4,595,002 |................ 4,595,092 |................ 9,973,219
11, Remittances and items NOt @lOCATE...........c.ovuririnriirrrrrrereseses s | ceviessessessessessenees (U [ (V1 (U [ 0
12, DEIVALIVES.....ooveeieeieeteeiee bbbttt esssnnins | oesbeesteet et teenees (U [ (U1 (VN [ 0
13, Payable fOr SECUMIES. ... .veurererireceeireieee ittt ettt s s s ssessanes | sessessesssssssssessansnnsnnes (0 (01 (01 O 0
14, Payable for SECUMHIES IENING.........ovurerirririrrie ettt es s ssessensnes | seesesssssssssssessassnsnnes (0 [0} IO (01 0
15.  Net adjustment in assets and liabilities due to foreign exchange rates...........cccovvrerrrrinenerrinrnenees | ceereeneinereeeeseneinnd (0 (01 (0 0
16.  Aggregate WIite-inS fOr lIADIIIHES. ........cvvevererrierirrireirreeireierise st ssessesssssesessensns | sesssssssssssssssssssssssssees ()] I 497,785 | oo 497,785 | oo 107,197
17. Total liabilities (including $. .0 due or accrued net transfers to or (from)
the GENETAl BCCOUNE)........cvvuurirceicrieeir ittt st esssssenssnnnen | strsissssssse s [ 774,180,606 |........... 774,180,606 |............ 688,502,586
18, CONHDULEA SUIPIUS. ..ottt snse s sssensenas | sressessssessessssesses e senes (01 U O [ oo (01 R 0
19.  Aggregate write-ins for special SUIPIUS FUNGS..........c.ocuiveiciiieiccesee e | cevesssiese e sees (0] I 5545131 | .ccvierinne. 5,545,131 | .coeverrnnn. 4,268,028
20, UN@SSIGNEA fUNAS........coiiveiciiieieicieie sttt b s b s s b sssse s ssnsessesnses | ensesessessessessssassesaseans 0] oo 0 e 0] e 0
21, Surplus (LINES 18 throUgN 20)........cccurvemrreeerereeriresesisesssessseesssensseessessssesssesssessssessssessssessssssssns | sosssssssnsssssssssnsssssaseed [V 5,545,131 | ..o, 5,545,131 | ..o 4,268,028
22, TORAIS. oot | ereseent st (V)] 779,725,737 |...cccevce. 779,725,737 | ............ 692,770,615
DETAILS OF WRITE-INS
1601. Investment tranSaCtioNS IN PrOCESS.........cccvuiriviveireiiieeeiie ettt ssssnses | eviesissessesissessessesssand (018 497,785 | .o 497,785 | .o 107,197
1802, oottt ettt an st nnntensnnes | eesisenets et (U O (U [P (O 0
1803, oottt an st nnntensnnes | neesisenets s et (U O (U [P (O O 0
1698. Summary of remaining write-ins for Line 16 from OVerflow Page.........ccverrurrnrereireineeneineensereseneinees | oreneeneeseisssesensinnennd (0 (01 (01 O 0
1699. Totals (Lines 1601 thru 1603 plus 1698) (LiNe 16 8DOVE).......cccireerueisrersrreisrersssisssesssresssessserssees | soveessseesssessesssssenaaa [V 497,785 | ..o 497,785 | ..o, 107,197
1901. Annuity mortality fIUCtUHION fUNG...........coevririrei et bsseneens | eveesissessesessesssse e (0] I 5545131 | .ocvverenne. 5545131 | .ooevernee. 4,268,028
1902, oottt ettt nnstensnnes | neeessenetsesen e enered (U (VN [ (O 0
1903, ettt eran st ensnnes | seesssenets s nesnenetaned (U (U [ (O 0
1998. Summary of remaining write-ins for Line 19 from OVerflow PAgE.........ccvrreeumrnrenrirnineensiseessisesessenees | onerneessersisnssessnnenennd (0 (01 (01 0
1999. Totals (Lines 1901 thru 1903 plus 1998) (Line 19 8bOVE)........cveveeiirsirisiiseiec i | e [ 5545131 | .o, 5545131 | .o 4,268,028
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Annual Statement for the year 2013 of the Separate Accounts of the National Life Insurance Com pany

SUMMARY OF OPERATIONS

Currer11t Year Prior2 Year
1. Transfers to Separate Accounts:
1.1 Net premiums and annuity considerations for life and accident and health CONracts.............ccceveveueeerieiesieceseeee s | e 27,078,841 | ..o 30,803,451
1.2 Considerations for supplementary contracts with life CONENGENCIES..........c.ccuiiiiiiirieieeee et eses | cbesesse st beees 0 | e 0
1.3 Aggregate write-ins for other transfers to Separate Accounts 1,223,735 | oo 1,108,911
1.4 TOHAIS (LINES 1.1 10 1.3).euieuiieieeiiciie ittt ettt bbbk bbbttt 28,302,575 | ..o 31,912,362
2. Transfers on account of deposit-type contracts (including §.......... 0 deposits less §.......... 0 WIthAraWaS).......ceurvererreresirerinsisines | cereeeeeessessssensseessssessssssssseesad [0 U 0
3. Netinvestment income and capital gains and losses 81,843,510
4. Aggregate Write-ins fOr OthEI INCOME..........cc.ivueicicreieceteee ettt s bes s s s b s ssssssssssesssssstessessnss | sesensesssssnsssssssessnssnsensnssnsessessel ) | oeresrissessssssinssseessnsneas (28,952)
5. TOAIS (LINES 1.4 0 4). oot eS8 s £ s bbbttt | Sieisens e 176,109,862 | ..o 113,726,921
DEDUCT:
6.  Transfers from the Separate Account on account of contract benefits:
8.1 DEALN DENEIIES. ... veuveerearisrie ettt
6.2 Matured endowments
6.3  Annuity benefits........
6.4  Payments on supplementary contracts with life contingencies
6.5 Accident and health benefits
6.6  Surrender benefits and withdrawals for life CONtracts............coeeeeereerereeneeneneeseseeeseeneinne 20,268,347 | .. ..24,022,747
6.7  Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits
7. Transfers on account of policy loans 5,349,537 | o 4,062,643
8.  Net transfer of reserves from or (to) Separate Accounts (3,952,259) (5,542,926)
9.  Other transfers from the Separate Accounts:
9.1 Federal and foreign iNnCOME tAXES INCUITEM..........coveiiiiieieiiiieeie ettt ssessessnsas | esssessesssassessessssessesssssssassesnnd [0 R 0
9.2  Change in expense allowances recognized in reserves (5,378,127) | cvvvevverreererrerrenne (2,515,256)
9.3 Aggregate write-ins for other transfers from Separate Accounts 376,062 | ..o 292,385
10, SUDLOLAIS (LINES 6.1 10 9.3)....cuiuuieeriieiieeiieeieeieise ettt | absesssesssenssen st ssennes 61,036,732 | ..ooovrerrerieniinne 75,714,675
11.  Fees associated with charges for investment management, administration and contract guarantees 23,130,467 | ..coovrevrreereienine 24,479,600
12.  Increase in aggregate reserve for life and accident and health CONraCES..........ocvverivienrrrininrnrirernssseserssesssnseeesssenses | seesssrensssssnssennnsnesns 30,665,559 | toviovionvinriiniininninns 12,914,244
13.  Increase in liability for depOSit-tyPe CONMFACES........cc.cviuiieieieiieee e bbb n
14.  Increase in reserve for future federal income taxes
15.  Aggregate write-ins for reserves and funds
16, TOLAIS (LINES 1010 15)....uucureiiieiircierireiseise sttt ss sttt sttt | sresssssssssesssnss s 174,832,759 [ ..o, 113,108,518
17.  Net gain from operations (including $.......... 0 unrealized capital gains) (Line 5 MiNUS LiNe 16)..........ccceuiveireririeieiessieseieieiies | cessiesisrssiessssssessenaens 1,277,104 | oo 618,403
18.  Surplus, December 31, prior year. 4,268,028 | .....coovvvvrerrieiinns 3,649,625
19, Net gain from OPEIAtIONS (LINE 17)......c.ciieeieeieieiieiieteteie ettt bbbt bbbt stes s | snbessessssensessesnsassenas 1,277,104 | o 618,403
20.  Surplus contributed or (WithdraWn) QUIING YEAT........c.ccveveieeiereeeesee ettt s st s s s s sessesnnas
21.  Change in reserve on account of change in valuation basis, (increase) or decrease
22. Transfer from Separate Accounts of the change in expense allowances recognized in Line 21
23.  Aggregate write-ins for gains and 10SSES IN SUMPIUS. .......c.euuriurureirireeeeereie et ses et es et ss sttt s et es st st st | £iemtsssssesessens st s ent st st snnsnd [0 OO 0
24,  Surplus, December 31, cUrrent YEar (PAge 3, LINE 21)......c.cuveeieieeeeeeeeeceteees ettt sss st s st st sssssssesssaessssassanes | seessessssssessssssesassenss 5,545,131 | oo 4,268,028
01.301
01.302
01.303
01.398 Summary of remaining write-ins for Line 1.3 from overflow page
01.399 Totals (Lines 01.301 thru 01.303 plus 01.398) (LINE 1.3 @DOVE).......rurerurrerrersirerssmessessesssessessessnsssssse st sesess s essssssssssssnes
04071, MISCEIIBNEOUS........veevereeesriceseeessessi bttt
0402.
0403.
0498. Summary of remaining write-ins for Line 4 from overflow page
0499. Totals (Lines 0401 thru 0404 plus 0498) (LINE 4 @DOVE)..........ccuiviuererieeieiiieeteieeieietieeeveseetesesetssese e seseeee e sssebesssessssnsesensssssessnans
06.701
06.702
06.703
06.798 Summary of remaining write-ins for Line 6.7 from OVEIfIOW PAGJE.........cceuiueiieieiiirisces ettt sssessntens | svssessesessssessesssssse s sssensesnsa 0 | e 0
06.799 Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)
09.301 HOEPP/AEPP Expenses...
09.302 OtNET TIANSIEIS....vvurvueeerrereseesessssessesessesssseseesessessssssessessasssssessassassssssessessassssssessosssssessessesssssnssessasssnssessassasssnssessassnssnssessessanssnssnes
09.303
09.398 Summary of remaining write-ins for Line 9.3 from overflow page..
09.399 Totals (Lines 09.301 thru 09.303 plus 09.398) (LINE 9.3 @DOVE).........ceruiiiiiiieieiiisis ettt ettt naes
1501.
1502.
1503.
1598. Summary of remaining write-ins for Line 15 from OVEMIOW PAGE..........cuiiiieiciiieiee ettt st sstens | estessesssssssese s ssssessessssessesesa 0 | e 0
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above)
2301.
2302.
2303.
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BDOVE)........ruuiiurisieisieisieiesesssesss st ss st sttt sttt sttt | chseessensensens bbbt 0 [ 0
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Annual Statement for the year 2013 of the Separate Accounts of the National Life Insurance Com any

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS

Ordinary Group Accident and Health 9
3 4 7 8 )Aggregate of All Other,
Total Life Insurance Individual Annuities |  Supp. Contracts Life Insurance Annuities Group Other Lines of Business
1. Transfers to Separate Accounts:
1.1 Net premiums and annuity considerations for life and accident and health CONtracts.............ccceuevivieiesieiesieceeis | e 27,078,840 | .............. 22,398,499 | ....coovernen 4,680,341 | oo [0 RN [0 TR [0 R [0 TR [0 IR 0

1.2 Considerations for supplementary contracts with life contingencies
1.3 Aggregate write-ins for other transfers to Separate Accounts....
1.4 Totals (LINES 1.110 1.3)..cuerrrrrriserrreereiesse s
Transfers on account of deposit-type contracts (including §$.......... 0 deposits less §.......... 0 withdrawals)
Net investment income and capital gains and losses.......
Aggregate write-ins for other income...........ccccovurenn.
TOAIS (LINES 1.4 10 4)..eeeoieeeeeeie ettt sttt een
DEDUCT:

Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits
6.2 Matured endowments.
6.3 ANNUIty DENEFIS......c.ucverierieeceere e
6.4 Payments on supplementary contracts with life contingencies..
6.5 Accident and health benefits..........cccoerrrrninenrrrrninrennen.
6.6 Surrender benefits and withdrawals for life CONtraCEs...........ocvrurerircererere s
6.7 Aggregate write-ins for other transfers from separate accounts on account of contract benefits
Transfers on account of PONICY I0ANS............ovuruirriirrieieisieese ettt nneees
Net transfer of reserves from or (to) Separate Accounts
Other transfers from the Separate Accounts:

9.1 Federal and foreign inCOME taXES INCUITEA. .........cvuruuririerireereiineereese ettt sssesessees
9.2 Change in expense allowances reCognized iN FESEIVES...........oc.ruurrerrrerrereeseeneereeseesessseesesseesesensene
9.3 Aggregate write-ins for other transfers from Separate Accounts
10. Subtotals (LINES 6.1 10 9.3). ...ttt
11. Fees associated with charges for investment management, administration and contract guarantees.

RN

fs2d

©oo~

.1,223,735 .1,219,487

....28,302,575 ....23,617,986

oo oo oloo

..5,349,537
(3,952,259)

..5,364,812
2,575,664

coooboococoo

coooooocoo

coooocooo

(3.211,000)| .

.0
...348,507

coooocoocoo

coooocococoo

(2,862 403) N

olojocooocoooooco

olojocoococoooooco

olojoocococooooco

olojocococooooco

olojoocococooooo coooocoocoo

12. Increase in aggregate reserve for life and accident and health contracts............cocovevereininineinnenne

13. Increase in liability for deposit-type contracts..........ccccocveererrureirneennes

14. Increase in reserve for future federal income taxes

15. Aggregate write-ins for reSErVES and fUNGS............ocuiueieiiinicics ettt

16. TOtalS (LINES 1010 15).... ettt . .174,832,758 51,644,175

17. Net gain from operations (including $..........0 unrealized capital gains) (Line 5 Minus Ling 16)..........ccc..ovverueerrecrerierrecies | covveerienrnns 1,277,104 | oo (0) | 1,277,104
DETAILS OF WRITE-INS

01.301 Loan Collateral Interest Transferred to SEParate ACCOUNLS...........c.cocuurierierierieeieeieeieeseessessessessesssssssssssssssssns | eessessenssnees 1,223,735 | oo 1,219,487 | oo 4,248

01.302 0 .0 .0

01.303 0 0

01.398 Summary of remaining write-ins for Line 1.3 from overflow page.. .0 0

01.399 Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above)

.0
.1,223,735

0401. Miscellaneous.....

0402, oo

0403, e

0498. Summary of remaining write-ins for Line 4 from overflow page. . .
0499. Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)........ )| .. )| ..
06.707 oo . ..

06.702 ...
06.703 .o

06.798 Summary of remaining write-ins for Line 6.7 from overflow page..
06.799 Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)....

09.301 HOEPP/AEPP EXDENSES........courireireireireereerneesneisneesseesneenees
09.302 Other Transfers..............
09.303 ..o
09.398 Summary of remaining write-ins for Line 9.3 from overflow page..
09.399 Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)....

180T, e
1502. ...
1503, o

1598. Summary of remaining write-ins for Line 15 from overflow page...
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above)

Coocooboocooocooooooo oo oo O

oo 2ol oococoocoorRooo

Coocooooocooocooooooo oo o oo

oo o oo o oo

oo o ooo oo o

Coocooooocooooooooo o oo oo O




Annual Statement for the year 2013 of the Separate Accounts of the National Life Insurance Com pany

RING THE YEAR

ANALYSIS OF INCREASE IN RESERVES DU

Ordinary Group
2 3 4 5 6
Life Individual Supplementary Life
Total Insurance Annuities Contracts Insurance Annuities
1. Reserve December 31 of Prior YEar........ccccveevieiciisieesereseiesesessiesesessnes | eniad 678,422,171 | ...... 252,708,826 | ...... 217,750,165 | ...ovovvererrnn (01 ORI | I OO 207,963,180
2. Tabular net premiums and considerations for annuities and supplementary
contracts with life CONtINGENCIES...........cocveveieieeeeeee e | e 27,078,841 | ........ 22,398,499 |.......... 4,680,341 | .o (0 ERRORROUN | EESOTURRRRRRON 0
3. Increase or (decrease) from investment results after provision for
federal INCOME tAXES.........vvumrerrrrierirerieseee st sessseentssesns | s 146,530,190 |........ 66,799,025 |........ 46,959,593 | ..o (U ORI | I O 32,771,572
4. Tabular less actual reserve released............ccoininiinninnisnissississisinnins | e 0 [ (U (U (O RO | N OO 0
5. Increase in reserve on account of change in valuation basis...............c.ceeveens | cevvierieirireneinad [0 [0 [0 0 | oeveeeeveeiieeen0 | e, 0
6. Other iNCrEASES (NE1).......cveveercrceeieieeeeieseis ettt sssstesesents | crenenas 1,223,727 |.......... 1,219,487 | ..o 4240 | .o, (O o o [ 0
7. T0tals (LINES 110 B)....vvvrrerrcrireeeierireeeiseessesisseeissesssseessssssssssssesssssssssssnsnsnns | e 853,254,929 | ...... 343,125,837
8. Net transfer of reserves from or (to) Separate ACCOUNtS..........c..ccvvvevercreeiveienns | verienas (3,952,259)| .......... 2,575,664
9. TADUIA COSE......uverrerrirrieirieriee e 0L 0
10. Reserves released by death............ccccvivieiiicniiccccee s | v 44 373172 | .......... 1,120,633
11. Reserves released by other terminations (net) I 20,268,347 | ........ 20,268,347
12. Transfers on account of annuity and supplementary contract payments
involving life CONLINGENCIES..........cvvcveiecreiiee et | ererinaas 5,349,537 |.......... 5,364,812 |.............. (VL) | 0 [ oveveeieieieeeenen e 0
13. Charges for investment management, administration and
CONTACE QUAANTEES........cecvieeeiiicieiice et ssssenenes | eeseeens 23,130,467 |........ 19,858,834 |.......... 3,271,634 | .o 0 | oeeereeeeeeeeeen0 | e, 0
14. Aggregate write-ins for other decreases in reSEIVES..........oueveverieieresireseienes [ cerieins (5,002,065 ......... (4,177,921) ] ......... (1,172,741 | oo, {01 IR | I 348,597
15. Totals deductions (LINES 810 14)........cvverrruererrrireiernsiseeiessssesseessssessssessenes | seeseees 84,167,199 | ........ 45,010,368 | ........ 42,019,234 | ..o (O O | ) [ (2,862,403)
16. Reserve December 31 0f CUMTENt VAN .........ccccveviriveireeireee e | ceeees 769,087,730 | ...... 298,115,469 | ...... 227,375,106 | ..coovverrrrrrcrnnnnd (01 TR | I 243,597,155
DETAILS OF WRITE-INS
1401. Change in expense allowances recognized in FESEIVES..........vemrnrereenrenrerrenns | rvereees (5,378,127)| ......... (4,223,117) | ccvovvn (1,155,010) | coovvrverrerrirrirnnnnd (0 SRR | N ISR 0
1402. HOEPP/AEPP EXPENSES.......oorurverurirerssnerirsessesesssesissssssssssessssnssesssessssssssssses | srseseesens 348,597 | ..o (U (U 0 [0 [ e 348,597
1403. Market fluctionation due to timing differences........cccvvevevveeieveseereeeeeeeee e | e 27,465 | ............... 45196 |...ccovvueee (17,731 | e, (01 SRR | N ISR 0
1498. Summary of remaining write-ins for Line 14 from overflow page.........cccccovevevevees | covveveirereieiennn. [0 [0 [0 0 |0 | e, 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 abOVe)........ccovereverrirsrieserrinene | convrenns (5,002,065).......... (4,177,921)|......... (1L172,741) | v (O RN | I SRR 348,597
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Annual Statement for the year 2013 of the Separate Accounts of the National Life Insurance Com pany

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected Earned
During Year During Year

1. ULS. QOVEIMMENE DONGS. ......coucveiiiciciciecic sttt bbb bbb bbb et () S 121,114 [ e 121,114
1.1 Bonds exempt from U.S. tax [C:) (0 R 0
1.2 Other bonds (unaffiliated) (@) 1,208,269 | ..oocoverrreeeieias 1,227,319
1.3 Bonds of affiliates @) (0 0
2.1 Preferred stocks (unaffiliated) ) (01 OO 0
2.1 Preferred stocks of affiliates (

2.2 Common stocks (unaffiliated)
2.21  Common stocks of affiliates....

3. Mortgage loans

4. Real estate

5. Contract loans

6.  Cash, cash equivalents and ShOM-tErM INVESIMENES...........c.cceviviieiiecees ettt nee () U 5,523 | oo 5,557

7. DeriVativVe INSITUMENLS........cviviieicicteie ettt bbb bbb bbb an (P 0 | oo 0
8.  Otherinvested assets

9. Aggregate write-ins for investment income....

10. Total gross investment income

11.  Investment expenses

12.  Investment taxes, licenses and fees, excluding fEdEral INCOME tAXES........c.vriiriieeiicicreee ettt et b sttt s s s b ses e baes (o) OO 0
13, INtEreSt EXPENSE. .....ouvvieiecieieice et s

14. Depreciation on real estate and other invested assets......

15.  Aggregate write-ins for deductions from investment income.

16.  Total deductions (Lines 11 through 15).......ccccceevvvrrernnnes

17.  Netinvestmentincome (Line 10 minus Line 16)........

DETAILS OF WRITE-INS

0998. Summary of remaining write-ins for Ling 9 from OVEMIOW PAGE..........cc.cvueicieiieeieieiseseee st ssessesssssesns | stessssesssssissess st ssesesses s seend 0 [ oo 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 BDOVE).......ruuiuuiiriieiiuieeiessesseiessessssssssssrsssssesssessnsssssessssssnssssssssssssssssssssssssssans | sesesessonssssssssesssssssssessasssnssssssssens (O PO 0
T80T, ettt bbbk R SRR SRR SRR R R R 4R R AR R R AR bbbttt ettt eten | enbiee bbbt 0
TB02. oottt ettt eSS S eSS SRS SRR SRR SRR ERERRSSERR R SS R e ettt nsenss | estiestiee sttt 0
1503, etttk R SRR AR AR R R R R 4R R AR R R AR AR R bbbttt ettt | enbiee bbbt 0
1598. Summary of remaining write-ins for LiN€ 15 from OVEMIOW PAGE........c.rvrureriierireiie ettt sttt sttt sttt essas st st nssenss | sessessessssssessessansnssessestenssnssnssessns 0
1599. Totals (Lines 1501 thru 1503 PlUS 1598) (LINE 15 @DOVE)........ccviiiieiieiisiceiiesisiesesisesssssssssessssssessenssssssssesnssssesnssssssssssnsessesssssnsssssssnssnssnsesnsansesssssnsenssssssnssnsesnss | srsesnsissesssssssossssssssnssssessnsnsassesas 0

(@) Includes $ 562,333 amortization of premium and less $.....670,721 paid for accrued interest on purchases.

(b) Includes $..........0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued dividends on purchases.

(¢) Includes$.........0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.

(d) Includes $..........0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.

(e) Includes$..........0 accrual of discount less §......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.

() Includes$.......... .0 amortization of premium.

(@) Includes $.....134 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to Segregated and Separate Accounts.

(h) Includes $..........0 interest on surplus notes and §..........0 interest on capital notes.

() Includes§$.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)

1. U.S. government bonds...... ..246,903 .246,903

1.1 Bonds exempt from U.S. taX......ccoeureerreneeneinininenesecsseseireiseeeenns

1.2 Other bonds (unaffiliated)...........cccerrrerererreieierssrese s

1.3 Bonds Of affiliates........cccrvreerrerrrierrereessse s

2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates.........coccoerrrirnincnrnneisecneies | e [ 0 [ e [0 | 0

Common stocks (Unaffiliated)...........ccooeverreeierseiciessereseieiiens | e 46,192,621 | oo (1N [ 46,192,621 | oovvvrerrnen 75,571,708 | oo 0
Common Stocks Of Affiliates.........cevrrerrerirrreencnerriereerenins | v (01 (O [ (01 O (01 O 0

)
© oo N oA w O
NS

—
o

Mortgage loans
Real estate
Contract loans

Cash, cash equivalents and short-term investments.....................

Derivative instruments
Other invested assets

Aggregate write-ins for capital gains (losses)
Total capital gains (losses)..................

0901. .
0902.
0903.
0998.
0999.

Summary of remaining write-ins for Line 9 from overflow page.....

Totals (Lines 0901 thru 0903 plus 0998) (Line 9 above)...............
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Annual Statement for the year 2013 of the Separate Accounts of the National Life Insurance Com pany

EXHIBIT 1 - INVESTMENT EXPENSES

Amj)unt
1 RENE bR R SRS f RS b bbbt | Cheeb s 0
2. SAIAMNES QNG WAGES......veeveeereerreriieeeieiseeseseseeseesestesesessessesssssseesessesseessessessesssesseesessass e s e ssesE e s e s s eeseeEee b eEEeeEee s e E 8 e e s e e e s £ eeE e e E R e e s en b e s s s sent et e ssestensas | Heteesnsseesessant e s e s e st et s st sent s 0
3. Contributions for benefit plans for EMPIOYEES (B).........cccueieiieiiriieiieissie et s bbb bbbt et a s st b sesas | ebbessssssssesses b s s s s b st s b n s 0
4. Payments to employees under NoN-funded DENEMIt PIANS. ..ottt ettt ss st ntessesnns | crestessasesestes s st s s n b st s et nes 0
5. OthEr BMPIOYEE WEIATE..........covieecieci ettt s b s bbb s s bbb bbbt s bbb s bbb s st bbb st st sas | ebbessstasssesses b s bbbt en s b s s st s s s tns 0
8. LEGAI TEES GNU EXPENSES.......oveureririrrerieisessesssessessessssssee e ssesssssssssessessssssesessess e s e st essass s ssessessessaessessess s s s see s st ees s e sEee s e s s ee s s s sesEans e ssnssensanssnssesse | wesessasssnssessastansnssestens et snss s s st s nssentns 0
7. Fees of public accountants and CONSUIING ACLUATIES...........cc.uvuiviieiieiicie ettt ettt st s bbb a bbbt b s b st ses | ebbessssssssessesb s s s s st es s s s st s s aentns 0
8. TrAVEIING EXPENSES. ....ouveurerirrereesreseeseseesessssessessssssessessassesssessessessasssessessassanssessessasssnssessessassssssessessasssessessessosssnssessasssnssessessassssssnssasssssnssessasssssnssessassnssnssn | sesessassssssessasssssnssessossnssnssessasssnssnssassons 0
9. Postage, express, telegraph AN tEIEPNONE. ..ottt bbb s bbbt b st enaens | setessebn b s bttt aes 0
10, PrINGNG @NG STAHOMEIY......cvuririieiicieieiscic ettt s et n b st s stensansnnes | Hiestssssssnssessan s e s sessen st s ssen s sensnes 0
11. Cost or depreciation of FUrNItUIE AN EQUIDMENT...........ciiiiiiiieece ettt bbbt bbb s bbb b a s s st s s bbb s b s ensens | shssebssestes e b st e s b b s s s s b st s st n s 0
12, RENEAI OF EQUIDMENT........oveececteeece ettt sttt e et s st tes bbb s et e bR s s st s st b st s st s s s s b st s s e sse s et ens et e bnsanen | suessesssssstessesstes et s s s s ese e st e st s et st ensesas 0
13, BOOKS @NA PEHOGICAIS........cvurvriveiiisciieiiieiieiet ittt ss et s sttt s bt a st s s b s s b b s s s s s b s bbb bbbt s st n s st n bbbt ssesaens | Hhnbebsssastes e s st e s s b b s s s s b s s b st n s 0
14. Bureau and association fees
15, INSUFANCE, EXCEPE ON TEAI ESIALE. ... ettt ettt bbb s8££ E b8t s st st et e stentns | £ieebaetsesessee s et e ee s bt s bbb nes 0
168, MISCEIIANEOUS I0SSES. .......ouvvesererseriseeisaiesseseesssess s s s8R 4R R8st | eeR b e 0
17. Collection and DANK SEIVICE CRANGES..........cu ettt sk ket n b bs st st s bsnsns | 4ebeebaetesseesas b s st et nt et srenia 134
18. Sundry general expenses
19, REAI EStAIE BXPENSES.......uvueceecerrireitecereie e sttt st es b f b8 e84 E eSS E e £ s 8 e£E R E 4R E 8 E LA E eSS E e R e b s b st et ss st st e nrens | HieeEeete e st st E ettt nes 0
20. Investment expenses NOTINCIUAEA BISEWRETE. ...t s st s bbbt s st en st ensens | 4nbessebssbessessesen s e st e s an s s st en e b s nses 0
21. Aggregate Write-inS fOr Oter INVESIMENT EXPENSES. ........ovuruuririirerire et esssessese et es st ss st e s st s ss s st s s s s ee s e sessesseetsessessess et e ssessensanes | Shfeesssssssseesasssns et ensens s st ensans s s sent s 0
22. Investment expenses incurred
Reconciliation with Exhibit 5
23. Investment expenses UNPaid DECEMDET 31, PHIOT YBAI..........cueueiiuriieieiiieiseies ettt bbbt et s st s bbb s s b sn b st st en s s e bsnbensans | anbessessstessessnsansass e s e s entes s sn b s bbb sanses 0
24. Investment expenses UNPaid DECEMDET 31, CUMTENE YBAT.........c.ruruueiurrerieiieeereeeiseeessese et sse et es s s asessese s st ess e s ssessess e ssssens e st essensessessensenssns | oefesssssssssessasssnssesasssnssesessensanssssessassa 0
25. Investment expenses paid during year (Lines 22 + 23 - 24) (Exhibit 5, Line 12)
DETAILS OF WRITE-INS
2007, eSS4 RS R 4R RS R R Rt R b | HieeR R 0
2902, ettt R SRR R8RSR 8888 R R4S R R8RSR s e | £1eeR R Rt 0
27003, e8RS RS RS S RS R RS E R R bRt | 1R 0
2198. Summary of remaining write-ins for LiN€ 271 from OVEITIOW PAJE.........cvueviieieieiieteees ettt st sae s sa s s s s s sasssstesans | ssbesssssssessesssssssssessssastes et estessesanbnsesaes 0
2199. Total (Lines 2101 thru 2103 plus 2198) (LINE 21 @DOVE).........uiuiuieeietiiteiseistesstssssssseessssesses st essessessssessessssssssss s st ssses et sssessessssssessesssssnsessessnsensesnsnses | sebessessssossossesnsassesessnsessessnsassessssnsasaans 0
(@) Includes §.......... 0 on account of prior service.
EXHIBIT 2 - INVESTMENT TAXES, LICENSES AND FEES
(EXCLUDING FEDERAL INCOME TAXES) 1
Amount
1. REAIESHALE TAXES.... vt | Hoeee s 0
2. State INSUIANCE AEPAMMENTE FEES........c.ucvueiuiveciieiiitei ettt e 44 LSRR 444442412124 R st b b s s st s e ss st ensas | ehbessassasssesses b s s s e s b st e s s e s s s b s sentns 0
3. Other state taxes, including §.......... 0 for employee benefits...........cccouen... NNE ....................................................................................................................... 0
4, U.S. SOCIAI SECUILY tAXES.......vrveiiueieeisitesesestesss et bs bbb bbb st bbb s bbb s b st bse bbb bbb s s bbb s e s bt se bbb es bbb e s st b s s sb st b stestntansans | Hiesbestasssestessas b s s s s st en s s s b s bbb aessnes 0
LT Y (2T v OO PR OO PSSO oP OO SO OO OO TR PO RPN 0
B. TaXeS, ICENSES ANT EES INCUITEM. ......c.uuucveuiresreisereseeise e seces st sbs s8££ 8RRt | eeRE bbb 0
Reconciliation with Exhibit 5
7. Taxes, licenses and fees Unpaid DECEMDEE 31, PIIOT YEAT........c.ciuiieiiuiieiieieiseie ettt et b bbb bbb s s bbb b s es s st snsensesaes | sebessessstessessss s s st e s s b e s st en s b s s saes 0
8. Taxes, licenses and fees unpaid DECEMDET 31, CUITENE YBAN............ccvviieeviiiere sttt sttt bbb s s st esses et s s s e ssssesssssessssns | sebessessssessssssssnsssses s snben st en s b s snaes 0
9. Taxes, licenses and fees paid during year (Lines 6 + 7 - 8) (10 EXNIDIt 5, LINE 13).........ccciiviuieiieiieeicectetet ettt si e sasssnsens | evtesiesistesesstesse et es et entene s sensesaens 0
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EXHIBIT 3 - AGGREGATE RESERVE FOR LIFE, ANNUITY AND

ACCIDENT AND HEALTH CONTRACTS
1 2

3 4
Description of Valuation Basis Total Ordinary Group
A. Life insurance:
0100001, Variable NAV MV ...t iseeisse s seisse st es s ss s8££ttt enins | ebtsstsstneeas 642,504 | ..o 642,504
0100002. CRVM 80 CSO 4% rereennnnn 281,177,396 ....281,177,396
0100003. Californial METNOW. .........cveuieiieiiecee sttt ens | sinisnsinnes 13,979,303 | oo 13,979,303
0100004, CRVM 2001 CSO 3%....uucvuuveuverrereeiseesseeseeseessessseessesssses ettt sssssess st ses sttt esinses | orenssessssssans 2,010,412 | oo, 2,010,412
0100005. CRVM 2001 CSO 3.5%. s 96 | ceoeeerereeienieeeeees 96
0100008. CRVM 2001 CSO 4% ....vvuvutuesirseeseesssesseessessseessessseesseessesssesssess et seesseesseessesssesssesssesssesssesssesssesssesssesssesssesssesssesssenssensenss | nesesensssnsssnees 305,758 | .o 305,758
0199999, TOIAIS. ... .ve et ieseieeieseieseieseeese e ss st ee s ees e e8 2888282888288 E LR A SRR f SR8 Ef SRk E ekttt ettt | bieneinians 298,115,469 | .......... 298,115,469 | .o 0
B. Annuities (excluding supplementary contracts):
0200001. Home Office and Agency EmMployees' PENSION PIAN...........cc.cceieiciiiieieeicseeieetsstese et sssssans | svessessesns 243,597,155 | oo (VN I 243,597,155
0200002. Immediate-Progressive Annuity Table SINCE 1977........viiereeeeersees ettt st es s sssssssessessesssenes | svessessesesinanes 378,696 | ...cocvvrerernnn 378,696 | ...coveviricreriind 0
0200003. Deferred-Progressive Annuity Table SINCE 1971........o.uiriirireircieeneeeese i sessestssis sttt sssssesssessnssns | feessesssssssnnens 817,155 | o 817,155 | oo 0
0200004, CARVIM......ooiieireieiseeseessessessees s ses s ses s8££ enis | bnnissniens 226,179,255 | ........... 226,179,255 | ..o 0
0299999, TOIAIS. ... ve vt ieseieeiese e iesssess s se st ss et e8 e e8 888288888888 E SRR f Rkttt | bnneineaas 470,972,261 | ........... 227,375,106 | ............ 243,597,155
9999999. TotalS (10 PAJE 3, LINE 1)......vvureeiieiiieiieiieeieeteeseet ettt ettt ianiesins | nesiesinns 769,087,730 | ............ 525,490,575 | ............ 243,597,155
EXHIBIT 3 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating variable life insurance contracts?.............. Yes[ ] No[X]

2.1 Does the reporting entity at present issue both participating and non-participating variable life insurance contracts?..... Yes[ ] No [X]

2.2 If not, state which kind is issued.......... Non-participating

3.1 Is any surrender value promised in excess of the reserve as legally COMPUEA?..........cc.coverremrrererrirrineensissessieeessneeenns Yes[ ] No[ 1] N/A[X]

3.2 If so, the amount of such excess must be included in surrender values in excess of reserves otherwise

required and carried in this schedule. Has this DEEN ONE?............coiveieiciieieceeee et Yes[ | No[ ] N/ATX]

Attach a statement of methods employed in the valuation of variable life insurance contracts issued at, or subsequently subject to, an extra premium or in the valuation of contracts
otherwise issued on lives classified as substandard for the plan of contract issued or on special class lives (including paid-up variable life insurance).

EXHIBIT 3A - CHANGES IN BASIS OF VALUATION DURING THE YEAR

at used to determine benefits)

(Including supplementary contracts set up on a basis other than th
1

Valuation Basis 4
2 3 Increase in
Actuarial Reserve
Description of Valuation Class Changed From Changed To Due to Change

NONE
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EXHIBIT 4 - DEPOSIT-TYPE CONTRACTS

3 4 5 6
Guaranteed Dividend Premium
Interest Annuities Supplemental Accumulations and Other
Total Contracts Certain Contracts or Refunds Deposit Funds

1. Balance at the DEGINNING Of the YEAI.........cc.iurieirririieie ettt n s

2. Deposits received during the year,

3. Investment €arnings Credifed 10 BCCOUNT............o ittt s 0 .......
4. Other NEE CHANGE N TESEIVES. .......cuvuueuurerreriereeeeseeseeseseseeseesssssss e ssessssesesses s st ess e sessees e s s s a8 e eS8 E 8 £ s SE e b E e se st s st en et N ............. N

5. FEeS ANd OtEr ChArgES @SSESSE. . ... uuereuieurireiuiieieseise it sttt et b st ss e e s b8 E s E SRR AR bbbttt
8. SUITENAET CRAIGES. .....reueeieee ettt ettt st s et s8R S8 e £ 28 e84 E eS8 2 £ 8 H£E 4S8R 8o E AR bbbt s e en et
7. Net surrender or WithdraWal PAYMENES..........cccviuiuireieiiiieie ittt e a s bbb bbb bbb s bbb st s bbbt aes
8. Other net transfer to Or (from) GENETAI ACCOUNL............c.ruuruueieeeereieie i eeeee ettt s st E ekttt
9. Balance at the end of the current year (LINES 1+ 2+ 3+ 4 =5 -8 -7 = 8)...ocueieiirisieeseeicsete ettt st
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EXHIBIT 5 - RECONCILIATION OF CASH AND INVESTED ASSETS

DEVELOPMENT OF INCREASE IN CASH 1
Amount

1. Transfers to Separate Accounts on account of:

1.1 Net premiums and considerations for annuities and supplementary contracts with life CONINGENCIES...........cccveeierrricieisesese e | v 27,078,841

1.2 Aggregate write-ins for other transfers to SEPArate ACCOUNES..........c.evrurirrierrereerire ettt sttt sttt sttt sssss st ssessestenes | stssssesssstesssssnssessnssssssessnes 1,223,735
2. Deposits on deposit-type contract funds and other liabilities without life or disability CONINGENCIES............ccvveuiieirieieee e esienes | e senens 0
3. INVESIMENEINCOME COBCIEU. ... ..ocveieieeect ettt e bbbt s bbbt s e b e bbb st et s st b s s s e s s s see st enes
4.  Consideration on disposal of short-term bonds net of purchases o
5. Consideration on disposal of investments (excluding ShOM-tErM DONAS)........c.overrieirririninris sttt essssssessesssssssssnssessnns | sessssessssssssssnssesssssnssees 398,489,495
6.  Aggregate write-ins for other increases in fUNds fromM OPEIAtONS...........cc.cvueieiicieisieee ettt s st ss s s beens | ssbssssssssssessasssssessanb s essstas 917,363
7o TOUAI (LINES 110 B)..eurvurerieerererriseisssesesesesseesssssseseesssssssessessessssssessessassssssessessasssessessessssssssessessanssessessessssssnssessassssssessessassnssessassanssnssnssessasssnssessassansnssessons | sossssessassssssesassssssnssnssans 452,590,254
8.  Cost of investments acquired (excluding ShOMt-tEIM DONAS).........c.cccueiuiicieicicee ettt bbb s s saesans | sessessessssssssses st b s see 362,073,762
9.  Transfers from Separate Accounts on account of contract benefits:

9.1 DB DEMETIES. ... ettt

9.2 Matured endowments .-
9.3 ANNUIEY DENEMIES......cocvevecti ettt bbbt b bR ARt A b a e R bbbttt aen
9.4 Supplementary contract benefits with life contingencies.
9.5 Accident and health benefits

9.6 Surrender benefits and Withdrawals for ife CONMTACES..........c.eirieirirrieiesss sttt ess s ssssessansnss | ssessssssessassesssnssessessansanssns 20,268,347
9.7 Policy loans (net) N ....5,349,537
9.8 TraNSTEIS OF FESEIVES (NBE)......oeveieieeieeieteie ettt et b s et s et s b a s e bbb es st n s s b st s e bas s st essessebastessesastessesans | sresssssssessesnsassessntnses e sanes (3,952,259)
9.9 Aggregate write-ins for other transfers from Separate Accounts on account of contract DENEFILS...........c.ccviveieiicieiiecssceeseeesees | e 376,062

10.  Other transfers from Separate Accounts:
10.1 Federal income taxes
10.2 Aggregate write-ins for other transfers from Separate Accounts

11. Withdrawals on deposit-type contract funds and other liabilities without life or disability contingencies... .0
12.  Investment expenses (EXNIDit 1, LINE 25)........c.ccueveieveriieieeeieseeeeee et see s sssenes 134

12.1 Fees associated with investment management, administration and contract QUArANTEES...........c.ccueviveiciceiciceseeeese e sessinies | et 23,130,467
13.  Investment taxes, licenses and fees, excluding federal income taxes (EXhiDit 2, LINE 9)......c.cvcveieieiiriisieeiseeseeissessesesesesesissssseessssssesessssessesssens | asssssssssessssssessssssesssssssssssssssssssssesans 0
T4, TOMAI (LINES 810 13)...eueeceeieceeeiee ettt ettt e st e s bbbt b e s st b s st bbbt st s be s st s s s b st ssessessssansaessestnsnsaessens | asbissssssestasssssessansnsassansd 451,619,222
15.  Funds from operations (LINE 7 MINUS LINE 14)........c.ccueiuriiiieiniiiieiissiesise sttt bbbt st bs s s s st s st | sastssssessestenssssse st en s s ssessnes 971,032

16.  Surplus contributed or (withdrawn) during year...
17.  Aggregate write-ins for other changes in funds

18.  Total funds (includes $.......... 0 net transfers from general account) (Lines 15 to 17)
19. Increase in payable for investments acquired, net of receivable for INVESIMENLS SOIG...........c..cciieiiciciersce st | srtresesss st 0
20. Decrease in policy loans
21.  Aggregate write-ins for other reconciling items...

22, INCrEASE IN CASN (LINE 1810 271). ..ottt sttt sttt R e s b st nen

RECONCILIATION BETWEEN YEARS

23.  Cash and invested assets, December 31st of prior year.

24.  Increase in cash (LIN€ 22).......cccccoeveerrervereenerrereins .
25, COSt Of INVESIEA ASSELS ACQUITEH. .....euvrveerereseiseiseeieiseeesessese s ss s tsee et e sse st s s ss e s8££ s R s st en et
26.  Adjusted COSt Of @SSELS QISPOSEA Of..........ccuiucieiciicicis ettt s bR a bbbt bbb s st bbbttt baen
27, INCTEASE N PONICY I0BNS......euvevererrireieeisssieeeesesiese et sse st s st sse st s see s a8 E s8R s nen
28.  Accrual of discount less amOrtization Of PrEMIUM...........ccciiiieiieieieec ettt et s bbbt a bbbt e e
29.  Depreciation on real estate and other invested assets... .
30, INCrease iN NELUNFEAIZEA GAINS........c.cveieiiieiieieteite ettt b bbbt b sttt b s bt s b s bbb s bbb st s s bbb s bt st bse s st ensesans | ebstessesassensessesnsastensesneas 73,957,107
31, Aggregate write-ins fOr Other FECONCIING HEBMS..........cviiiveieer ettt sttt s s b es s s s s sae s s b essesenbsssessesassenseses | bistesississessessnsasssssesenssnsesansaneas 14,934
32.  Cash and invested assets, DECEMDEr 318t OF CUITENE YBAI.............c.cviuiveieicteiei ettt ettt stess st ensensessssnsensesnss | eevessesiesisssssessessssansesineas 779,344,554
DETAILS OF WRITE-INS
01.201 Loan Collateral Interest Transferred to SEPArate ACCOUNL.........c.cc.cuiviieiciieieiee ettt s bbbt et s s s sntenss | estessssssessesssses s s s sansenas 1,223,735
01.202

01.203
01.298 Summary of remaining write-ins for LiNg 1.2 from OVEMIOW PAGE........cvveiveiiceeieiieteee ettt bttt s s ses s sassssssss | sesssesssssssssssssesssssstes st s bessesanbnsesens
01.299 Total (Lines 01.201 thru 01.203 plus 01.298) (Line 1.2 above).. .. 1,223,735
0601,  MiISCEIIANEOUS AGJUSIMENES..........cveveeicrie ettt ettt bttt bbb e e s b sttt es et e s s b b s s s s b e et st ens et e bassessebassssaessnsansns || sbssessessssssessssansastessnsantessesas 917,363
0602.
0603.
0698. Summary of remaining write-ins for LN 6 from OVEITIOW PAGE. .........cuieieriiieieriire ettt ss st s sttt s ssessensns | cbebsessessaste s e s s bttt entes 0
0699. Total (Lines 0601 thru 0603 plus 0698) (Line 6 above) .. ..917,363
09.901. HOEPP/AEPP EXDENSES.........cvueveieeteriesssesieseeseessessessesseessessssssssssssssas s ssesssssss s s esssssssssssesssssssssessessssasssessessasssss s st es s s saessessasbesssessesbans e seessessassansssssnss | suesssssssssssesssssasseessessassasssnes 348,597

09.902. Other Transfers
09.903. oottt eSS SRS f SRS S eSS S eSS S RS eSS R RS RES RS R RS E RS RER e R R
09.998. Summary of remaining write-ins for Ling 9.9 from OVEMIOW PAGE........c.eveiiirieiisresiesssss sttt ns s sssessentes | snbsessessassess s s st es st en s st en s 0
09.999. Total (Lines 09.901 thru 09.903 plus 09.998) (Line 9.9 above).. ...376,062

10.201 ..
10.202 ..
10.203
10.298 Summary of remaining write-ins for Line 10.2 from overflow page
10.299 Total (Lines 10.201 thru 10.203 plus 10.298) (Line 10.2 above)

1700, RS S RS S £ S R S £ S R RS RS S R E R E RS e e
1702.
1703.

1798. Summary of remaining write-ins for Line 17 from overflow page

1799. Total (Lines 1701 thru 1703 pIUS 1798) (LINE 17 BD0OVE). ... e iuuiieiieiis et esses sttt st sttt et s8 2888888ttt sttt sttt

2101.

2102. .. .0
2103, ot .0

2198. Summary of remaining write-ins for Line 21 from overflow page
2199. Total (Lines 2101 thru 2103 plus 2198) (Line 21 above)

3101, INVESIMENE TrANSACHONS IN PIOCESS........oueveeieceeiecicteie ettt ettt ettt bbb s sttt s et et a s ee s s s e s s st es bt es s s et s bt s s sessnsenes
3102, e ettt Aot R AR bbb A b A bR s s b e bR b bR bRt b A b AR AR s e bbbttt e bbbt en st enea
K OO
3198. Summary of remaining write-ins for Line 31 from overflow page ]
3199. Total (Lines 3101 thru 3103 plus 3198) (Line 31 above)............ 14,934
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EXHIBIT 6 - GUARANTEED INSURANCE AND ANNUITY PRODUCTS
1

1. Aggregate reserve for life, annuity and accident and health contracts (Included in Exhibit 3):

11 LI INSUANCE. ...
1.2 ANNUIIES oottt
1.3 Supplementary contracts with life CONINGENCIES...........ccueveviviieeieiceee et bnee
1.4 ACCIAENT ANA NBAIN.......ouvieiiii bbb
1.5 MISCEIIANEOUS TESEIVES.........ouurerreiririseisresieessee st
1.8 TOMAL .o

2. Liability for deposit-type contracts (included in Exhibit 4):

2.1 Guaranteed INtErESt CONMTACES.............urveurrerreriereserie ettt
2.2 ANNUIIES CEITAIN......cvveverecireeeieceie iR
2.3 SUPPIEMENTAl CONTACES.......cvuverereeciciesiesic ettt b bbbttt
24 Dividend aCCUMUIALIONS OF TEFUNGS........c.curverrieeiiriiriie sttt
2.5  Premium and other dePOSit FUNAS..........cc.uevueeieiriiceisssse sttt
28 TOMBLc s
3. Other liabilities (included in Page 3, LINES 4, 10, 13 & 14).......coviieieereee ettt sans
4. Total liabilities associated with guarantees (LINES 1.6 + 2.6 + 3)........cccveueieeicieieiieiee st ses
5. Total liabilities not associated With QUATANEEES...........cceuciiirieeice bt
6. Total Separate Accounts liabilities (Lines 4 + 5 = Page 3, LINE 17).........c.euueuererrerereiseeceeseeee et enaeneees

Amount Percent2 of Total
............................................ (O SRR X 1
............................................ (O SRR X 1
............................................ 0 | oerrreerrnseerineeniiineeenennn0.00
............................................ (0 SRR X 1
............................................ 00,00
............................................ 0 | oerrreerrnseereneerisineeenennn0.00
............................................ 0 | oerrreerrneerrineerisinenenennn0.00
............................................ 0 |oeerrrerrnseerirneerisnneenennn0.00
............................................ 0 | oeerrerrnseereneerisneeenenn0.00
............................................ 0 | oeeermerenseerirneerisneeenennn0.00
............................................ 0 | oveereerrnseerernnerisneeenennn0.00
............................................ 0 | oveerrerenseerirnnerisnneenennn0.00
............................................ 0 |iiiiiniiiie....0.00
............................................ 0 | oeeereerernserrnnerernseenennn0.00
......................... 774,180,606 | ......occcovvevinceceneee.... 100.00
......................... 774,180,606 | ...cooovvevsvrrinsnrrernennnr.. 100.00
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Product Mix

1.01 Identify the product types in the separate account, quantify the assets associated with those products, indicate if there are any
guarantees associated with those products, quantify seed money and quantify other fees and expenses due to the general account.

Note: A distinct product identifier shall be used for each product and shall be used consistently throughout the interrogatory.

1.02

1.03

1.04
1.05

1.06
1.07

1.08

1.09

1.10

1.1

GENERAL INTERROGATORIES

1 2 3 4 5 6
Guarantees Fees and Expenses
Separate Account | Associated with the Due to the General | Additional Required
Product Identifier Assets Product - Yes/No Seed Money Account Surplus Amounts

National Variable
Annuity Account Il 228,726,062 Yes 0 0 0
National Variable Life
Insurance Account 299,521,275 No 0 0 0
Vermont Variable Life
Insurance Account 642,504 No 0 0 0
National Variable
Annuity Account | 6,740,982 No 5,545,131 0 0
Benefit Plans 244,094,914 No 0 0 0
Totals 779,725,737 XXX 5,545,131 0 0

Note: Additional Required Surplus Amounts is defined as additional or permanent surplus that is required to be retained in the separate
account in accordance with state law or regulation. These amounts should not include reinvested separate account investment
proceeds that have not been allocated to separate account contract holders.

Did the reporting entity remit seed money, other fees and expenses or additional required surplus amounts to the general account

during the current year?

If yes, provide information on the total gross amount of seed money, other fees and expenses or additional required surplus amounts remitted
to the general account during the current year, (these should not be reflected in the seed money totals in 1.01):

1.031 Seed Money
1.032 Other Fees and Expenses

1.033 Additional Required Surplus Amounts
Did the reporting entity receive seed money from the general account in the current year?

If yes, provide information on the total gross amount of seed money received in the current year: (If amounts were both received and
remitted in the current year, include the gross amounts in both 1.301 and 1.051).

1.051 Seed Money Received

Does the reporting entity consider any of the seed money reflected in the separate accounts to be insulated from the general account?

If yes, provide information on the amount of seed money the reporting entity considers insulated from the general account:

1.071 Insulated Seed Money

Does the reporting entity have a policy for repatriating seed money or remitting fees and expenses due and additional required
surplus amounts to the general account:

1.081 Seed Money
1.082 Other Fees and Expenses

1.083 Additional Required Surplus Amounts

Provide detail on the time duration for which seed money, other fees and expenses due to the general account and additional required surplus
amounts have been held in the separate account:

1.091 Under 1 Year

1.092 1 Year-3 Years
1.093 Over 3 Years - 5 Years
1.094 Over5 Years

1.095 Total

2

Fees and Expenes
Due to the General

Additional Required

Seed Money Account Surplus Amounts
0 0 0
0 0 0
0 0 0
5,545,131 0 0
5,545,131 0 0

For seed money, other fees and expenses, and additional required surplus amounts held in the separate account, does the reporting entity
invest these funds in accordance with investment directives of the general account:

1.101 Seed Money
1.102 Other Fees and Expenses

1.103 Additional Required Surplus Amounts

If no, does the reporting entity have stated policy and procedures for the investment of seed money, other fees and expenses, and additional
required surplus amounts that are retained with the separate account:

1.111 Seed Money
1.112 Other Fees and Expenses

1.113 Additional Required Surplus Amounts

Separate Account Products with General Account Guarantees

2.1
22
23
24

25

Does the reporting entity have products with guarantees provided by the general account?

If yes, what is the current total maximum guarantee the general account would provide to the separate account?

Has the separate account collected amounts from the general account within the past five years related to separate account guarantees?

If yes, provide detail on these guarantees paid by the general account:

2.401 As of December 31,2013
2.402 As of December 31,2012
2.403 As of December 31, 2011
2.404 As of December 31, 2010
2.405 As of December 31, 2009

To compensate the general account for the risk taken, for any separate account products with general account guarantees, does the separate

account remit risk charges to the general account related to separate account guarantees?

SA13

Yes[ 1] No[X]

Yes[ 1 No[X]

Yes[ | No[X] N/AT ]
Yes[ 1 No[X]

Yes[ 1 No[X]

Yes[ 1 No[X]

Yes[X] No[ ]

Yes[X] No[ ]

Yes[X] No[ ]

Yes[ ] No[ ] NA[X]
Yes[ ] No[ ] NA[X]
Yes[ ] No[ ] NA[X]
Yes[X] No[ ]
..................... 3,922,193
Yes[X] No[ ]
B 127,084
B 105,380

E N 105,523
B 274,774
B 748,914
Yes[X] No[ ]
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26

2.7

GENERAL INTERROGATORIES

If yes, identify the separate account products with risk charges that are remitted to the general account and whether the risk charge for that
product is reviewed and opined upon:

1 2 3
Name and Title of
Risk Charge Individual who
Product Identifier with| ~ Reviewed and Provided Opinion on
Risk Charges Opined Upon Risk Charges
National Variable
Annuity Account Il |No

Provide detail on the risk charges paid to the general account related to separate account guarantees for the past five years:
2.701 As of December 31,2013
2.702 As of December 31,2012
2.703 As of December 31, 2011
2.704 As of December 31,2010
2.705 As of December 31, 2009

Investment Directive of Separate Account Activity

31

32

33

Does the reporting entity have products classified within the separate account for which the investment directive is not determined by the
contract holder? (Situations in which the investments directive mirrors the general account would not be considered determined by the

contract holder, however, having the contract holder select an investment direction from multiple options would meet this criteria.)

If yes, if these investments would have been included in the general account, would the reporting entity have exceeded the investment
limitations imposed on the general account?

Provide detail on the separate account investment portfolio and state investment limitations. (This includes the combined separate account and
general investments, excluding separate account assets with investment direction determined by the contract holder):

1 2 3
Combined
Investment (Separate
State Investment and General
Investment Type Limitations Account)
0 0

Allocation of Investment Proceeds of Separate Account Activity

41

42

43

44
45

Does the reporting entity have separate account assets in which less than 100% of investment proceeds (net of contract fees and assessments)
are attributed to a contract holder? (This should identify any situations where there is a ceiling on investment performance results.)

If yes, provide detail on the net investment proceeds that were attributed to the contract holder, transferred to the general account and
reinvested within the separate account:

1 2 3 4 5
Net Investment | Attributed to Contract Transferred to Reinvested Within
Product Identifier Proceeds Holder General Account the Separate Account
0 0 0 0

For items reinvested within the Separate account, does the reporting entity invest these assets in accordance with investment directives of the
general account?

If no, does the reporting entity have a stated policy and procedure for the reinvestment of investment proceeds within the separate account?
Did the reinvestment of investment proceeds within the separate account result with the company having a combined investment portfolio that
exceeded the state investment limitations imposed on the general account?

Measure of Separate Account Assets

5.1
52

5.3

54

55

Does the reporting entity report all separate account assets at fair value?

For items not reported at fair value, does the reporting entity report separate account assets at amortized cost, and/or under different
measurement methods?

521 Amortized cost

5.22  Other measurement methods

If other measurement methods are used, provide explanation on these measurement methods

Yes [

Yes [
Yes [

Yes [

]

]
]

]

Identify the assets measured at fair value, amortized cost or another measurement method and the percentage of separate account assets
measured under each measurement method:

5.41 Fairvalue
5.42  Amortized cost

5.43 Other measurement methods

1
Amount

2
Percentage

%
%
%

For the assets not measured at fair value, provide a comparison of the reported value to current fair value and identify the unrealized gain or

loss that would have been recorded if the assets had been reported at fair value:

1 2 3
Assets Held at Unrecorded
Amortized Cost Fair Value Unrealized Gain/Loss
551 s (O [ 0
1 2 3
Assets Held at Other
Measurement Unrecorded
Method Fair Value Unrealized Gain/Loss
5.52 s (01 [ 0

SA13.1

Yes[ ]

No[ 1]

Yes[ ]

No[ ]
No[ ]

No[X]

Yes[X]

Yes[ ]
Yes[ 1]

No[X]

N/ATX]

No[X]

NA[X]
NA[X]

N/AT ]

No[ ]

No[ ]
No[ ]
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GENERAL INTERROGATORIES

Securities Lending Transactions Within Separate Accounts

6.1 Does the reporting entity engage in securities lending transactions with separate account assets?

6.2  Ifyes, does the reporting entity have written policies and procedures for such transactions?

6.3  Does the reporting entity obtain approval, or otherwise provide notification to contract holders, regarding securities lending transactions that
occur with separate account assets?

6.4  Are all securities lending transactions reported on balance sheet?

6.5  Provide a description of the reporting entity's securities lending transaction program, specifically identifying any variations from the
securities lending transaction program administered by the general account:

6.6  Provide detail on the current status of separate account transactions by separate account product:
6.61 Amount of any loaned securities within the separate account and the percentage of separate account assets lent:
6.611 Amount
6.612 Percentages
6.62 Identify whether securities lent are reported at book value or market value:
6.621 Book value
6.622 Market value
6.63 Detail on collateral received:
6.631 Aggregate amount collateral received:
6.6311 Open
6.6312 30 days or less
6.6313 31 to 60 days
6.6314 61 to 90 days
6.6315 Greater than 90 days
6.6316 Total collateral received
6.632 The aggregate fair value of all securities acquired from the sale, trade or use of the accepted collateral (reinvested collateral).
6.633 Narrative discussion about sources and uses of collateral:

6.634 Collateral for transactions that extend beyond one year from the reporting date
6.7  For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
6.71 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. (Sum of Schedule DL, Parts 1 and 2, Column 5)
6.72 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. (Sum of Schedule DL,
Parts 1 and 2, Column 6)
6.73 Total payable for securities lending reported on the liability page. (Page 3, Line 14, Column 3)

FHLB Funding Agreements
7.1 Does the reporting entity report Federal Home Loan Bank (FHLB) funding agreements within the separate account?
7.2 Provide detail on the elements that support the classification of FHLB funding agreements within the separate account:

7.3 Provide detail regarding the FHLB funding agreements classified within the separate account:

1 2 3 4
Amount of FHLB Total Borrowing or Total Reserves
Stock Purchased or | Amount of Collateral |  Funding Capacity Related to FHLB
Owned Pledged to the FHLB| Currently Available Agreements
0 0 0 0

74  Forfunding agreements within the separate account, provide a general description on the nature of the agreement, type of funding (lines of
credit, borrowed money, etc.) and intended use of funding:

Yes[ 1] No[X]
No[ ] NA[X]

No[ ] NA[X]
No[ ] NA[X]

N 0
.............................. 0.00
TN 0
TN 0

B 0
B 0
B 0

Yes[ 1] No[X]

Reporting Differences Between GAAP and SAP Financial Statements (This disclosure is applicable to all reporting entities regardless if they

file GAAP financial statements)

8.1 Does the reporting entity file GAAP financial statements?

8.2  Inaccordance with the different separate account reporting requirements between GAAP (SOP 03-1) and statutory accounting, does the
reporting entity have products that are classified within the separate account that were, or would have been if GAAP financial statements had
been completed, required to be reported within the general account under GAAP financials? Pursuant to SOP 03-1, all of the following
conditions must be met to receive separate account reporting classification under GAAP:

a. Legal Recognition - The separate account is legally recognized. That is, the separate account is established, approved, and regulated
under special rules such as state insurance laws, federal securities laws, or similar foreign laws.

b. Legally Insulated - The separate account assets supporting the contract liabilities are legally insulated from the general account
liabilities of the insurance enterprise (that is, the contract holder is not subject to insurer default risk to the extent of the assets held in
the separate account).

c. Investment Directive - The insurer must, as a result of contractual, statutory, or regulatory requirements, invest the contract holder's
funds within the separate account as directed by the contract holder in designated investment alternatives or in accordance with specific
investment objectives or policies.

d. Investment Performance - All investment performance, net of contract fees and assessments, must as a result of contractual, statutory,
or regulatory requirements be passed through to the individual contract holder. Contracts may specify conditions under which there
may be a minimum guarantee, but not a ceiling, as a ceiling would prohibit all investment performance from being passed through to
the contract holder.

SA13.2

Yes[ 1] No[X]

No[X] N/AT ]
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83

GENERAL INTERROGATORIES

Identify all separate account products and identify whether each product was classified within a separate account for GAAP reporting purposes.
(For non-GAAP filers, this disclosure should reflect whether the GAAP classification would have been the same if GAAP financials had been
completed.) For products that were (or would have been) reported differently, identify which SOP 03-1 condition prevented separate account
GAAP classification for that particular product.
1 2

Same as GAAP /
Condition that
Requires GAAP
General Accounting

Product Identifier Reporting

National Variable
Annuity Account Il Same as GAAP

National Variable Life
Insurance Account | Same as GAAP

Vermont Variable Life
Insurance Account | Same as GAAP

National Variable
Annuity Account | Same as GAAP

Benefit Plans Same as GAAP

SA13.3
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Interest Maintenance Reserve
NONE

Interest Maintenance Reserve (Cont.)
NONE

AVR-Default Component (Lines 1-25)
NONE

AVR-Default Component (Lines 26-53) (Cont.)
NONE

AVR-Equity Component (Lines 1-30)
NONE

AVR-Equity Component (Lines 31-55) (Cont.)
NONE

AVR-Equity Component (Lines 56-77) (Cont.)
NONE

AVR-Replications (Synthetic) Assets
NONE

Overflow Page
NONE

Overflow Page
NONE

Summary Investment Schedule
NONE

Sch. A-Verification
NONE

Sch. B-Verification
NONE

SA14, SA15, SA16, SA17, SA18, SA19, SA20, SA21P, SA21L, Sl01, SI02
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt 0

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 10,087,500
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 0 10,087,500
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st 0
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0 0
4. ACCTUAI OF GISCOUNL.......cvueeeeeteiteeteetseetseess s s b s8R 8 18111 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 0
5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas 0 0
6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19........ciiueiceiireieieieees ettt sttt bbb s a bbb sttt s b bt s s s st b st es bt en s sees 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvueieicieieie ettt st es sttt st s s bt s e st ss s bbb st en s s b s s sae s e s nsenans 0
8. Deduct amortization of premium @Nd AEPIECIALION.............c.cviveieicieie ettt ettt bbb s s a s s st ses bbb s b e s s ss et bt s bt es e bees 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st 0
9.2 Totals, Part 3, COIUMN 14 ...ttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5. ess s 0
10.2 Totals, Part 3, COIUMN ...t s 0 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 10,087,500
12, Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiii bbb 0
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 10,087,500
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 658,542,625
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.........c.cueieuiiiieiiicieie ettt st bbb bbb bbbt s bbb en 351,986,262
3. Accrual of discount 20,489
4. Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121ttt (1,131,561)
4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes 0
4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st 102,015,988
44 Part4, COIUMN Tt ees s ss et s 8888888t (26,927,289) 73,957,138
5. Total gain (10sS) On diSPOSAIS, Part 4, COIUMMN 19........cuiiiiriiieieieie ittt ettt £ s8££ R bbbttt 45,765,464
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.oueiiiiuiieiccece ettt sttt ssenas 398,489,495
7. Deduct amOortiZation Of PIEMIUM...........ciiicieiiecieieis ettt b s bbb s s bbb st s e b s b s b s s st s e bbb bbb s bbb sttt bt s st enn 562,333
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e 0
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s 0
8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s 0
8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en 0
9.2 Part2, Section 1, Column 17... 0
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes 0
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen 0 0
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccevurrurririirririreinrereeseiesessise st sses et ss ettt essesssnsnsnns 731,220,150
11, Deduct total NONAAMITIEA @MOUNTS...........cvuceuceecieeieeiseei sttt 0
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans 731,220,150
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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.......ccocrvvvrveve [ coverereerreriinens 9,082,227 | coovvvvirerrnnnn9,082,226 | oo 9178470 [ 8,406,709
Governments (Including all obligations
guaranteed by governments)
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS....oiiieieieeieieieseiies | oo (O O [0 {01 O 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o [ 0 ] 0 ] (U1 RO 0
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...ocoiinsiisinsciisiinns | v 24,471,766 [ .o, 24 471,766 [ .o 24844126 | ..o, 24,373,378
Industrial and Miscellaneous and Hybrid 8. United States........cccooeveveees | ovrvereiereiienns 10,529,104 | ..ooovevvrre. 10,530,495 | ...coevivirene 10,875,955 | ...ccvvvevernnen. 10,483,000
Securities (Unaffiliated) 9. CaANAA. ... | e (0 0 | 0 [ oo 0
10._Other Countries........ccooceevseee | wovnivissiiniiies 3,649,425 | ..o, 3,602,083 | ..o 3,812,635 | ..o, 3,750,000
1. Totals..ooocinicisinscisi v, 14,178,529 | .o 14,132,578 | oo, 14,688,590 | ...ooovvirriiiennce 14,233,000
Parent, Subsidiaries and Affiliates 12, TotalS. oo | 0 ] 0 ] (U R 0
13. Total Bonds......ooesusueresssreres | oo 47,732,522 | oo 47,686,570 [ ..ooooooinniinnnnn 48,711,186 | .o 47,013,087
PREFERRED STOCKS 14. United States.......coovevvverveeens [ e, O LU 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......cocooeueereeneereerninns [ e (0 [0 0
16._Other Countries.......ccoccovienne e, (O OO 0 [ 0
17, Totals. ..o e, (O OO 0 [ 0
Parent, Subsidiaries and Affiliates 18, TotalS...coiviereieieiccieiees | 0 ] (O 0
19. Total Preferred Stocks....... [ oo (O O (O 0
COMMON STOCKS 20. United States.. ...510,153,597
Industrial and Miscellaneous (Unaffiliated) 21. Canada........cccoeevvereerverereeens | cevveeiieiereennnn 2,026,464 | oo 2,026,464 | o 1,241,095
22. Other Countries. .....cooccersreens | conveerssnessrennes 10,693,990 | .ooovvvivirinns 10,693,990 | .ooovvvinnrinininnas 7,183,833
23. TotalS.....covvrrsrrrnmrensriissinns | ovvrerssieisnenns 683,487,628 | .....c.coceveeene. 683,487,628 | ....coovenrirennes 518,578,525
Parent, Subsidiaries and Affiliates 24, TotalS. ..o [ [0 [ 0
25. Total Common Stocks....... [ ..ccoovveneennd 683,487,628 | ..o 683,487,628 | .......coen... 518,578,525
26. Total Stocks.....cuuevvssirinirrsss | covviriiieennnn, 683,487,628 | .......ooceoee..e. 683,487,628 | .....ccoocnnerenee 518,578,525
27. Total Bonds and Stocks.... | ................... 731,220,150 | ..cvorvrivnenne 73174198 | oo 567,289,711
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SCHEDULE D-PART 1A-SECTIONS 1 AND 2
NOT APPLICABLE FOR THIS STATEMENT
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PriOr YEAN..........ccueiiiuiieieiesise sttt sses s ssenss | srsessessssssesessessss s s ssesssssassaen 23,490,000 23,490,000 | coovverevererrrreenreensesesrsneneenen0 | e

2. Cost of Short-term iNVESIMENtS ACUINEA............cuiviieeiieiciee ettt sttt bns | eessssesssssssesses st es s s s bes s senaaes 73,570,000 [ .ooovveverirererereieeeee e 73,570,000 | wovoeverrierereerevereseeerenereesssseeseerenenl0 | e [ e
3. ACCTUAI OF BISCOUNL. ... vverereeeeresciisasi sttt | Hiseees e s st 0 [ e 0 [ om0 [ 0 |
4. Unrealized valuation INCTEASE (AECIEASE).........uruurereerreeereiieeereteeseessesseesessessessse s sseessstesssessessess s st esssessessessssssessessasssnes || sesessnssssesssssssassessessessassssssssestassssssssessn L0 OO 0 | o0 | e [ e
5. Total gain (I0SS) ON QISPOSAIS.........cccveevieeieeieiieres ettt sttt s s a st s st sssssas s st essessbessessetansessssanes | eebesssssesssssssesssssssessessstessesssessesassensseesand 0 | coreeeeereereer e 0 | coreeeieeeereeessnseesssseesseseseseeseneeenl0 | e | e s
6. Deduct consideration reCeived 0N QISPOSAS..........c.ccueieeiiviiieieiiisie ettt sttt ses s sssssssenas | esbessessssesseses s sass e 67,400,000 [ ..oooveverierereeeeieeeee e 67,400,000 | oo 0 | e 0| e
7. Deduct amortization Of PIEMIUM........cccveieveieieieesee ettt sttt bess s s s s s s s ssesssssssessnsnses | oevesssssssssssssesssssssesssessessesssensesassesansaesand 0 | oo 0 | e o0 | e | e s
8. Total foreign exchange change in book/adjusted CarryiNG VAIUE............cccveviuieiiecisieiciseie et sssssesessssenses | oevisssssessssssesssssses et sesse s sse s ssesad 0 | oo 0 | covreereereiessseessenesseseseseenel0 | e [ e
9. Deduct current year's other-than-temporary impairment FECOGNIZEA...........ueuuererurireirnrirrereiesisseseseesesessesesssessesssssssss | sssssssssssssssessssssssessssssnssessessenssssssssessases 0 [ e 0 ] o0 | e | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........cccverereerrerereriieriesiesesiseiienes | cerveresiesse st nes 29,660,000 | ...courverierierereieeie e 29,660,000 | .cveveerrereererenerreieressnreerseseseseeeen0 | e [ e
11. Deduct total NONAAMItEA @MOUNTS............rieuiierrieriiiireiire ettt ettt ettt sttt entenns | ftemsssss st sss sttt 0 [ e 0 [ coiiireensrsnnsnsnessrsssssessessssneneens0 | srnninissnss s sseensnsnss | ot

12.
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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

SI11, SI12, SI13, SI14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PrOT YEAI........c.ovrvrrnrirrineinrreieessesseseessssesssseessessnns | sevsesessesssssssessnnenes 9,999,885 | ..ovvverririeieninns 9,999,885 | ...everrrririreeeereeeseeeieenes

2. Cost of cash eqUIVAIENTS ACUINEM.........ccccuieieiieieeisce ettt st ssesssnnas | seveesessessessssaned 452,796,828 | .....oevverrrrnns 452,796,828 | .....oevirreereieierseeeienis

3. ACCTUAI OF QISCOUNL.......eouieeeiieeseieees ettt | cbiesinesi st (01 (01 SR

4. Unrealized valuation iNCrease (ABCIEASE)..........ceuuuueueireiieeieiesiesise et sss bbb stessssans | sesssssessessessessssssessesssssasseses (01 RPN (01 RN

5. Total gain (10SS) ON QISPOSAIS.........cveviverercrerieie sttt st s st st bes s s ssssessnes | sressesissessesssssssssesesssssessesnean (01 O (01 U

6. Deduct consideration received 0N dISPOSAS..........c.civeiueicriiieieiiieieiss et sssssse s | evsesiesisssss s 455,796,795 | .ocvevveiereia 455,796,795 [ .oeoveveceieceeeeeee e

7. Deduct amortization Of PrEMIUM...........cciiiieiirieieees ettt es ettt ssssessesnsenss | sressesissessessssssssessssssessesnsan (01 RN (01 U

8. Total foreign exchange change in book/adjusted Carrying ValUE.............cocvvvruriienienrinineneiieieeneines | e (01 (01 SR

9. Deduct current year's other-than-temporary impairment reCOgNIZEd............ccvvererinieeneneisenserees | eererssessesissssssssssssssssseesseas (01 SOOI 0 |
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccovvveveevees [ coverervevericiennan 6,999,918 | oo 6,999,918 | ..o
11. Deduct total nonadmitted @MOUNTS...........c.ciririiriiriirrrr e [ 0 i) 0 i,
12. Statement value at end of current period (Ling 10 miNUS LiN 11)....cvoveieiiiiiisieiisisiesiesieieseieieene | cvveieieiisisieseinnan 6,999,918 | .o 6,999,918 | .o
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment......
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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

EO1, E02, EO3, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 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) IAccretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
718110 00 0| ENergy XV ILP....coovierreeieeeeieerseriresieninees | cveviens Wilmington................ DE.... [ENergy XV I LP....ovcvererereeeenissinerirenineens | ceveeiinens 12/13/2013 | ....... L I 87,500 87,500 87,500 (V1 (1 IO (V1 0 0 0 0 | e 0.0
718300 00 7| Grosvenor Institutional............ccoceciiniiieiiinniiniins | coviies Wilmington................ DE.... | Grosvenor Institutional.............cccccooiiniiniiiniins | i 10/31/2013 | ....... 0 | 10,000,000 | ......... 10,000,000 | ......... 10,000,000 | ..oovoovrverinnnnd0 v |0 i, 0 0 0 [ 0.2
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ..o sssesessesnnsnnenns | anennees 10,087,500 | ......... 10,087,500 | ......... 10,087,500 | ..ovovovveeceeen [0 [0 | e 0 0 0 0 |..XXX.....
4499999, SUDOLAL = UNAFAIIBIEA. ............oovveeiveeeiieectieee et s s seenss | eessssssessesssssesssesssessaesss e e s ee s e eesaesssesssesssesssseseessssssssesssesnseesseseenssesssesssssnssnses | erreeeias 10,087,500 | ......... 10,087,500 | ......... 10,087,500 | ... . 0 0 | 0 0 0 0 |..XXX.....
4899999, TOMAIS.......vvvoeeeresreseeseesseeese s eee etk S4eeeR AR RSkttt enniennins | eeriis 10,087,500 | ......... 10,087,500 | ......... 10,087,500 | ...oocvvrrerrernnns (V] [ (U [ (V] [ 0 0 0 0 |..XXX.....
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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 1
3 Date Type Actual Cost Additional Percentage

CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

718110 00 O [ENEIGY XV I LP..cooiiiieieeicrieiseeissiesiess s sssssse st nssenes Wilmington Energy XV I LP. 12/13/2013 1 87,500 0.0
718300 00 7| Grosvenor Institutional Wilmington . | Grosvenor INSHHULIONAL..............ovveveeireieiieiei et 10/31/2013 0 10,000,000 | ..o | eeveeereeeeeeeeeeeeereereseeerierene0 | e 0.2
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON StOCKS = UNGFFIIALEA. ... ... eits ettt sttt sttt ettt et et ee e e et e e 8ot ee8 o2 e E e E o2 E o0 eE 2842842 EeE e E e e A8t 4282 h e eeAee et et en s st st ensen et et 10,087,500 XXX
4499999. Subtotal - UNaffiliAted..............cceviriieiiiieiee ettt nens 10,087,500 XXX
10,087,500 XXX

4699999. Totals
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SCHEDULE BA - PART 3

epaid During the Current Year

CUSIP
Identification

Name or
Description

Showing Other Long-Term Invested Assets DISPO
Location 5 6 7
3 4
Book/Adjusted
Carrying Value
Date Less
Name of Purchaser or Originally | Disposal | Encumbrances,
City State Nature of Disposal Acquired Date Prior Year

SED, Transferred or R
8

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10
Current Year's
(Depreciation)

or
(Amortization)/

Accretion

11
Current Year's
Other-Than-
Temporary
Impairment
Recognized

12

Capitalized
Deferred
Interest
and Other

13

Total
Change in
B./A.C.V.

(9+10-11+12)

14
Total
Foreign
Exchange
Change in
B./ACV

15

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange
Gain (Loss)
on Disposal

Realized
Gain (Loss
on Disposal

Total
Gain (Loss
on Disposal

20

Investment
Income

NONE
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

0L3

1 2 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 9 12 13 14 16 18 19 20 21 22
Current
Year's
Unrealized Current Other-Than- Admitted Amount Stated
Valuation Year's Temporary Amount Received Contractual
CusIP Fair Book/Adjusted Increase/ (Amortization)/ Impairment Rate When Due and During Maturity
Identification Description Code Value Par Value Carrying Value (Decrease) Accretion Recognized of Paid Accrued Year Acquired Date

U.S. Government - Issuer Obligations

36179N _ND 6| Government National Mortgage A MA1288..........cocovenvrrnicrianennnes ‘ ....... | I ........................ 3,616,191 | .o 3,325,824 | .............. 3,616,191 (21,742) (2,285) {0} ISR | I ISR 5.000 MON...| ceoveren, 13,858 | oo 13,858 | 11/07/2013 | 09/20/2043
0199999. U.S. Government - Issuer Obligations...........oviviniriiniinernnnsersnssesnssnssnssessrsnsssesenssssssesesssssssssneneenss | erveneereneres 040,219 | ot XXXeoviioen | evvnvirennns 3,616,191 | ............. 3,325,824 | .............. 3,616,191 (21,742) (2,285) 0 XXX XXX | e 13,858 | ..cooevenn 13,858 |..... XXX [ e XXX......
U.S. Government - Residential Mortgage-Backed Securities

36202F XC 5|Government National Mortgage A 5175.......cccocvvnevnineerernivsnininen | coreres ..4,103,447 .4,103,447 (36,001) (3,295) 0 MON... | .... 06/03/2013 | 09/20/2041
38376W 4M 4| Government Natl Mtg Assn REMIC Ser 201.. ,362,588 ,362,588 (16,312) (16,608) 0 MON... 06/05/2013 | 09/20/2038
0299999. U.S. Government - Residential Mortgage-Backed Securities...........ccccoiiiiiniiisiiien. ...5,466,035 ..5,466,035 (52,313) (19,903) 0 XXX... v 117,445 L XXX [ e XXX......
0599999. Total - U.S. Government 9,178,470 | XXX | i, 9,082,226 | .....ccccee.. 8,406,709 | ..o 9,082,226 (74,055) (22,188) 0 XXX | v 33,432 | 131,303 |..... XXX [ XXX.oone
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligati and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities

3128M7 M8 6|FREDDIE MAC GOB483..........cooervrrieeierireineriessessssensesssssesserinens | veeens ...1,436,608 .....1,354,803 (14,856) (1,563) 0 | o0 | s 4.500 MON... 5,081 | 10/24/2013 | 06/01/2039
3128M7 SM 9| FREDDIE MAC GOBB24...........coovveerirrirneiseiseiiesiesisessssssseessessnss | eveens ...1,518,163 . . (14,888) (1,570) (VI ST 4 N ISR 4.500 MON... 5,366 | 10/24/2013 | 09/01/2039
31307B BH 2| Federal Home Loan Mtg Corp J22740............ccccouuvvevvmevnervncernrecennons | wovvene | [ o2 | WAFE ] 5,810,354 | ........99.376 | .............. 5,562,085 | .....cooone. 5,596,970 | ..oovvvrnees 5,562,065 (239,418) (8,871) 0 | o0 | s 2.500 MON... | oo 11,660 [ oo 104,943 | 03/18/2013 | 03/01/2028
31307B GH 7 |Federal Home Loan Mtg Corp Pool #J22900 (21,938) (176) (VI SOOI 4 I ISP 2.500 MON... 10/04/2013 | 03/01/2028
3138A5 AW 2| Fannie Mae AH3620 (22,670) (1,856) 0 | o0 | s 3.500 MON... 10/24/2013 | 01/01/2026
3138MK QZ 2| Fannie Mag AQAD71.........cocurimeieireeiseineeiesieseessessssesessesssesens | eeeens (23,501) (172) (VN ST 4 I ISR 2.500 MON... 10/09/2013 | 04/01/2028
3138WP G2 4 |Fannie Mae AT2016.........ccccoevurrverimriesississssssssessssssssesssesssssssnns | orenes . . 15,714 0 (VSOOI | ) IR 3.000 MON... 0 | 12/26/2013 | 04/01/2043
3138X6 WL 5| Fannie Mae AUB950.........cccoueunrreimninnrinsninsiseisssnssnessnsssnsssessensssnsns | eovnene | oo [eonenneeni | W IFE | o000 3,924,648 | .. 104717 | oo, 3,888,051 | .0 3,712,897 | i 3,888,051 (34,216) (2,380) {0 T 1 I [P 3.500 MON... | oo 10,829 | v 10,829 | 11/05/2013 | 10/01/2028
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities..........co.cooverenes 24,471,766 ....24,471,766 (355,773) (16,588) 0 149,560 |..... XKoo [ XXX......
3199999. Total - U.S. Special Revenue & Special A 1t Obligations 24,471,766 ....24,471,766 (355,773) (16,588) 0 .149,560 |..... XXXerooe [ o XXX..oone
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

007903 AU 1| Advanced MIiCro DEVICES..........ccmrurerrnrenerneriereneessenisssisenssessseenee | woneees | oo | oveeveeees T | BFE | 0. 238,125 | 0...99.218 | oo 248,045 249,375 10,544 706 0 FA oo | s 8,073 | oo 9,688 | 06/12/2013 | 08/01/2020
02406P AL 4 |American Axle & Mg INC........cocovvernrireinnneeinensiisnssssnsnsenssnsenens | wonvene [ [ oo 1| AFE | 110,513 [ 105,740 | oo 111,027 111,038 850 (325) 0 YO JT 1,469 | oo 3,478 | 06/12/2013 | 10/15/2022
03523T BP 2| ANHEUSER-BUSCH INBEV WOR.........ccomirimrereerenieinserienisesessensns | oveens 926,010 926,720 (82,100) 434 0 07/11/2012 | 07/15/2022
11283W AA  2|Brookfield Residential 144A...........cccoovveriinirerienenesssenensssnes | e 129,688 130,313 (1,156) (407) 0 06/12/2013 | 12/15/2020

15672J AA 1| CEQUEL COM HLDG I LLC....cceoooirerreriniirenieeiseiserienessessessseines | eeeees 128,713 128,750 609 (297) 0 06/13/2013 | 09/15/2020
16524R  AE 3| CHESAPEAKE MIDSTREAM PT/....couivivrieirerieiseninsississsssssssssiensns | cover 112,613 112,875 3,798 (123) 0 10/03/2013 | 07/15/2022
17121E AD 9| CHRYSLER GP/CG CO-ISSUER.......cccomvvirrenrriinrinerrnrncnisseisensnenns | veveine | oo [ eevseend] [ WAFE | 495,000 | ... 114.290 | oo, 571,450 571,250 18,342 408 0 06/05/2012 | 06/15/2021
21925A AA 3| CORNERSTONE CHEMICAL CO....ovvvveirrrirrirrirnrineiseniiesississsisns | ceenes 132,813 132,188 1,323 (698) 0 06/12/2013 | 03/15/2018
25179M AP 8| Devon Energy Corp. 955,630 955,270 (86,664) (3,817) 0 07/11/2012 | 05/15/2022
277432 AN 0| Eastman ChemiCal............co.ovvveevereverereeseeeseeesseeesseseesseessesssessssenes | eerenes ..1,925,780 | ..............2,000,000 | .............. 1,923,620 (168,637) (6,557) 0 07/11/2012 | 08/15/2022

319963 AV 6| First Data COp.......cccrrrmmerirrireeririneriesiesssesssesssssssessesssssesssssssssnens | sevsne 53,387 ..53,265 632 97 0 06/12/2013 | 03/31/2016
40537Q AD 2 |HALCON RESOURCES CORP........c.ccoeviirirriiniinsiieeieeiseissssissesenes | coeees 506,250 507,500 (22,938) (3,312) 0 05/02/2013 | 05/15/2021
45867U AA 8 |INTERFACE SEC SYS HDGSIL ..130,000 130,000 1,662 (412) 0 06/14/2013 | 01/15/2018
50076Q AZ 9 [KRAFT FOODS GROUP INC......ccocovvrirmrirrirnirniineiseiesisseissssinsssnss | coenes 981,700 976,350 (88,820) (4,348) 0 07/11/2012 | 06/06/2022
55973B AB 8| MAGNUM HUNTER RESOURCES..........cccccsvvumirmnrinriesisssisssisssnnss | e 542,500 542,500 24,630 (2,130) 0 05/01/2013 | 05/15/2020
62910T AB 1| NFR ENERGY LLC/FIN CORP.......ccocovriirirrirniineiisereesssisssssssssnnes | ceveens 261,250 261,250 3,579 (1,704) 0 06/12/2013 | 02/15/2017
707882 AE 6| PENN VIRGINIA CORP.......cccvvvrrvirieriesireesseisesisesienssseessssssssiens. | eoeees 538,750 540,000 32,550 (675) 0 05/01/2013 | 05/01/2020
718546 AC 8|PHILLIPS 66... ,033,980 ..2,035,940 (185,815) (13,083) 0 07/11/2012 | 04/01/2022
796038 AA 5| SAMSON INVESTMENT COMPAN........ccoovvveervrimierereeiernnersenerenes [ s 240,909 240,900 16,129 (454) 0 06/12/2013 | 02/15/2020
012605 AA 9|ALBEA BEAUTY HOLDINGS SA 514,775 522,500 (16,504) (3,496) 0 05/02/2013 | 11/01/2019
02364W BD 6| America Movil SA de CV. ..1,815320 | .............2,000,000 | .............. 1,851,300 (185,206) (1,390) 0 07/11/2012 | 07/16/2022
03969A AA 8| ARDAGH PKG FIN/MP HD USA........ccccovvimeimmemneinernneerseensenseensenes | eevenee | F [ o1 WBFE | 501,250 | ......100.999 | ..o 504,995 507,500 6,250 0 0 MN...... 4,472 28,292 | 02/14/2013 | 11/15/2020
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Annual Statement for the year 2013 of the Separate Accounts of the National Life Insurance Com pany

SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 15 18 19 20 21 22
Rate Current
Used Year's Total
to Unrealized Current Other-Than- Foreign Admitted Amount Stated
NAIC Obtain Valuation Year's Temporary Exchange Amount Received Contractual
CusIP Bond |Desig-| Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in When Due and During Maturity
Identification Description CHAR |nation Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Paid Accrued Year Acquired Date
30251G_AN 7[FMG RESOURCES AUG 2006 ALIFE] 253,750 | 109.047 | oo 272,618 273,750 20,209 (209) [V AO...... 8,594 | 06/14/2013 | 04/01/2022
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations XXX . 13,638,203 | ...........13,733,000 | ...cccceen. 13,684,154 | ........... (696,733) (41,792) 0 s XXX... 602,250 |..... XXX [ o XXX.oone
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ccouiiiiciiiiiiiiiniicic i XXX | i 13,638,203 | ...........13,733,000 | ............ 13,684,154 | .......... (696,733) (41,792) 0 ] XXX | e 174,837 | 602,250 |..... XXX [ XXX.....e
Hybrid Securities - Issuer Obligations
98372P  AJ 7| XL Capital Ltd........ccouiviiciiniisiiinicnncniisnissssssississsssissssssssies | e | F [ T W3FE | . 499,375 | ... 98.875] ... 494,375 494,375 (5,000) 0 0 s
4299999. Hybrid Securities - Issuer Obligations............cocoovrennee. XXX ..494,375 494,375 (5,000) 0 0
4899999. Total - Hybrid Securities..........c.ccouvue. XXX 494,375 494,375 (5,000) 0 0 ]
Totals
7799999. Total - IssUer OBlIGAtONS. .......ueiveireiiriieirseiissieei e XXX [ e 17,748,769 | ........... 17,558,824 | ... 17,794,720 | ........... (723,475) (44,077) 0 om0 [ XXX [ XXX [ XXX | 000 195,556 | oo 629,108 |..... XXX [ XXX.....
7899999. Total - Residential Mortgage-Backed Securities XXX 29,937,801 | ............29,454,263 | ...........29,937,801 | ........... (408,086) (36,491) 0 | .267,005 |..... XXX [ o XXX.oone
8399999. Grand Total - BONdS..........ccccoseernrreenrincrrns XXX 47,686,570 | ...........47,013,087 | ...........47,732,521 | ........ (1,131,561) (80,568) (V)] [ 896,113 | ..... XXX [ e XXX......
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other- Total Foreign
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
CusIP 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
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

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

F

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

CcusIP 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)

641222 10 4| AMT Large Cap Value POrtfoli0............cvuvmrererrrineenerisnineenenseiserneniens. | eoveees | aene | vevieees 254,313.000 | c.oocvonrrrrine 3,824,868 | ... 15.040 | oo 3,824,868 | ..coovvvirrirnne 2,445,627 0 39,614 0 841,060 .841,060 0 [Anis 12/30/2013
641222 50 O AMT Mid-Cap GIOWHN.........ccivrriiiireiieiiseiseeseisessiesissesssisssessssssssessseens | eoenens | eene | soveeeseeens 28,420.690 | ...oooovrririinnn 1,167,238 | ......... 41.070 | oo 1,167,238 | oo 730,445 0 0 0 275,181 275,181 0 [As 12/23/2013
007575 30 1|AMT Short DUration BONG..........c..cuveivimerimremeiierieiineeieneeesesiesssseessenssenens | werneens ...9,980,515 | ......... 10.780 9,980,515 ...10,431,592 0 208,450 [V (153,073) | coooverreerrenrinen0 [ s (153,073) A.. 12/30/2013
641222 88 0| AMT Small Cap GrOWh........c.cuueieiiiiieiieiieiseeerseee s | seenens . ..1,367,510 | cocenne 19.250 | .. 1,367,510 | covoovrvericicnns 741,718 0 0 0 413,392 413,392 A.. 12/31/2013
015544 70 3| Alger Capital APPrECIatON............ccurveuiverrierirrireeierieesieesiensssessersessesenee. | eerneees | vene | seerenneens 63,685.800 | ...ouveeurrrnrine 4,675,175 | ......... 73410 | oo 4,675,175 | oo 3,333,102 0 486,584 0 653,213 653,213 A 12/31/2013
015544 50 5| Alger Large Cap GrOWN..........cc.viueeriieimeiiesirneiieeissssisesiessseesssssssinns | ceeeens .471,630.300 ..29,613,666 | ........ 62.790 .29,613,666 ....16,408,795 0 208,101 0 ....7,362,238 ...7,362,238 A.. 12/31/2013
015544 40 6| Alger Small Cap GIrOWHN...........ccvuuevierirrereeirinereeiereeeesseesssssessiensensseens. | cereeens .332,015.360 | .. ..10,836,981 . .10,836,981 | .... 9,373,088 | ... (U I 1,312,796 | oo 0......1403,023 ...1,403,023 A.. 12/27/2013
81730D 70 2| BalanCed.......ccuurvvmiireiriieiineiieeise et ssesssssessnsssissnsnnies | onniie | e | sriens 1,047,662.870 | ...ccoovvrvrrrnnee 14,174,879 | ........13.530 | ccovvrrrrinne 14,174,879 | oo 12,498,714 0 872,113 (11 I 1,236,039 | oo | i 1,236,039 A 12/31/2013
77954T 87 8 |Blue Chip GrOWHN.........cvuuieuiieiiiiericeesnieesesieeseisssiessessensssnnsns | eveiens [ oo | eeerereens 235,462.120 ...4,367,822 ..4,367,822 2,183,945 0 0 0 1,242,482 | ... ...1,242,482 A.. 12/26/2013
B1730D B0 3| BONG....iuuuiieuiireirciiiieeise i sssesit ettt ssesssesssenns | onsine | e | svvees 2,019,119.400 ..19,686,414 .19,686,414 ....20,640,395 0 619,268 0 ..(667,914) | ... A.. 12/30/2013
683811 77 2| Capital INCOME FUNA/VA........oouiriirierirriciissieriesiesessessssssssisessenesesens | cereeens 8,151.200 111,345 660 | ......... 111,345 | s 99,026 0 1,801 0] ... 8,326 A 12/26/2013
81730D 10 8| COMMON SHOCK.......vvuureuuienrirrereeieise e issessessessssesssssssssssnses | ensene | eon | sevees 2,988,238.230 54,953,701 | ........ 18.390 .54,953,701 139,158,317 | oo (U I 4,283,300 | ..o (1 IO 8,741,189 | ... . A.. 12/31/2013
91359U 71 1| Core Plus FIXed INCOME........ccvvuurimriiiririieierierieeesessssissssseniesssssesssnis | vveiene [ e | eeenenens 246,787.730 | .. ..2,519,703 | ........ 10.210 | .. ..2,519,703 | ... 2,560,880 0 86,301 0 (91,208) | .... (91,208) | .... A.. 09/11/2013
23339F 10 0 |DWS Equity 500 INAEX VIP.......covvvrrireirnriniinerieeieeesseesssissnssessessssesssssins | coneene | eone | oveerennenns 12,268.720 | covovivsiineris 1,373,790 | ......... 19.010 | o 1,373,790 | coovvveereris 1,008,808 0 45,365 0 276,998 .276,998 A 12/04/2013
23338H 60 2 [DWS Large Cap ValUe..........coovvvevmvverneverseriesesiesesiessssesssssssssssssssssssennss | evvies ..656,873 | ......... 15.990 656,873 535,903 0 6,617 0 113,465 113,465 A.. 12/23/2013
23339F 40 7 |DWS Small Cap INAEX VIP.......ccovvureieiiiieiieeeneesesiseissensessesessessssissins | oseens . . . 1,136,799 | ........ 17.690 | .. ..1,136,799 | ... 802,557 0 47,139 0 239,495 . .239,495 A.. 12/30/2013
23338H 74 3 |DWS Small Mid Cap Value VIP........cccoveveruiineiierieeeninsineiineiiesesesisenis | oveeene [ vne | everenins 271,593.720 | cooovvoriinen 4,636,105 | ......... 17.070 | v 4,636,105 | ..oovvvrrrierinnes 2,649,744 0 30,957 (VI I 1,119,095 | oo (V0 O 1,119,095 A 12/31/2013
91359U 83 6 |Emerging Markets EQUItY...........cermeerermeiieiineeieeiseieiesiesssessssisesssessens | eneiens 31,482.940 462,484 | ... 14.690 462,484 405,314 0 4,985 0 (8,112) | ... A.. 12/18/2013
T7954T 86 0| EQUItY INCOME......vvouiieiiiiiriiiisiiei it esssnesssssesssnssenes | eveens | v | eeesneeens 441,337.090 | oovevrrrerirs 12,525,147 | ......... 28.380 | .. 12,525,147 | ... ..7,434,004 0 146,133 0 2,615,116 . A.. 12/31/2013
355150 39 2| FOrEigN SECUMEIES. ......cvvuurveurvrcrirrireeisriserieriesisseisssnsssissnsensssissesssssssssnes | connenns | sene | reeersei208,692.470 | 1vvvriircirrrinnnd 4,632,258 | ......... 17.240 | v 4,632,258 | .oovvicrieiinn 3,464,143 0 84,220 0 718,370 | coovoeevecienennd 0 718,370 A 12/31/2013
355150 87 1| Franklin US GOVL........coevuivririiiininiieisieessssseiessssiseessessssssssessssssssnenss. | serenens ....1,759,593 ...1,759,593 ..1,825,468 0 47,388 0 (79,611)| ... L(79611) | ... A... 12/30/2013
355150 64 0| Global Real ESate.............coovuevvereeeeecicree e | covenias . ....2,285,760 ...2,285,760 ..1,995,959 0 92,342 0 (58,269)| ... ..(58,269) | .... A.. 12/31/2013
683811 83 0| Global Strategic INCOME..........ccrvvuiiriiieiieeieeiresissies s sseissssssssens | cerenens .305,364.290 ....1,679,504 ...1,679,504 .1,714,492 0 72,059 0 (81,250) | vvoovvvrrieriireiirnn0 [ i (81,250) A.. 12/30/2013
77954T 88 6 |Health Science .121,912.740 3,633,000 3,633,000 ..2,102,173 0 146,020 0 961,342 .961,342 A 12/31/2013
480906 77 5|IT International EQUITY........cccuriverueiieiiieieisiinicicniseersie e | vevenens .502,996.970 | .. ....5,990,694 ...5,990,694 ..4,963,383 0 99,601 0 686,951 .686,951 A.. 12/23/2013
480906 78 3| IT SMAll CaP COTE.......oovevecerereeiesseeesiesies s ssssssessssssenns | eovennns | onve | soveesiennns 91,371.260 | oo 2,195,651 0 9,895 0 619,141 619,141 A.. 12/31/2013
683811 82 2|Main Street Small Cap 7,818.740 215,250 215,250 0 2,047 0 37,427 37,427 A 12/23/2013
81730D 20 7 [ Mid CaP....cvuuvrrerireereireeiesiieesesiseesesssssssessessssssssessssssessssesssnsssssssssesssnns | cosenne | eon | avvenes 1,031,051.250 | ..ocvvvriirnnee 15,476,079 . 079 | o 10,745,287 | o (1 I 1,460,062 | oo 0 2,212,267 2,212,267 A.. 12/23/2013
355150 69 9| Mutual Global DISCOVEY.........c.riuuiiiiiiiiriiieiissieeiessssiiesisisenes | e ...45,608.950 ....1,063,145 ...1,063,145 933,146 0 106,118 0 101,386 .101,386 A.. 12/26/2013
355150 55 8| Mutual Shares Securities ...91,354.290 ....1,975,993 1,975,993 ..1,461,637 0 35,859 0 371,448 371,448 A 12/31/2013
T7954T 30 8| Personal Strategy.......cvevrererurermiieinerisiersssieiesssiesesssesssssssesssssssssessssenns | onssee 36,911.400 787,320 787,320 726,114 0 54,725 {0 IO 40,619 | o0 | s 40,619 A.. 12/26/2013
355150 59 0| Small Cap ValUe SECUMHES. ........cvvuurvemrererererireiseeserieerseniesesseessnsessesninee | eeneens | vene | seeeesneens 55,221.430 ...1,329,180 ...1,329,180 782,376 0 32,316 0 310,932 .310,932 A.. 12/24/2013
81730D 30 6 |Small Company. ..2,190,135.540 ..35,743,012 .35,743,012 29,189,673 0 .0 ....3,869,221 ...3,869,221 A 12/31/2013
355150 52 5| Small-Mid Cap Grth SEC......c..vverrereereririineriesienieeseriesssessensssessessesins | cerneens 24,813.150 673,925 0 0 137,747 137,747 A.. 12/26/2013
26201X 10 9| Socially Responsible GrOWth............ccevviiiereriiiirieissierssiseiesssissienns | vevenees [ eone | cvernnies 16,879.970 | coovvvvvrvieiinnns 744,069 0 0 174,954 174,954 A.. 12/26/2013
641222 60 9| Socially Responsive 1,623.790 35,269 0 | o216 | 0 | 8,397 ..8,397 A 12/27/2013
91350U 79 4| U.S. REAIESIAE.........oooecvecreeieeceeeseee e | eneien 5,885.410 92,636 0 779 A.. 12/04/2013
921082 50 9|Unconstrained EMerging Markets............cc.cvereereererinerneeserieessersesssssnens | ceneens .341,025.650 ....3,614,872 0 (362,327) | .... A.. 12/30/2013
008892 41 6| V.l Global Health Care...........ccocurvuiiriiniineineeeesseseissesesiesieseseenas | coeeens .163,540.750 ...4,795,015 0 ...1,309,874 A.. 12/23/2013




XA

Annual Statement for the year 2013 of the Separate Accounts of the National Life Insurance Com pany

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

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

CcusIP g of Carrying Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date

Identification Description Code | n Shares Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
00888X 59 1 [V.L Mid Cap GrOWth.........cccoriuuiiiiiiciiericicniissiseicsrisisssssssiesisnies | ceviens .332,747.540 ....1,780,199 0 6,290 0 462,395 462,395 0 |A.. 12/31/2013
008892 32 5| V.I. TECANOIOGY.....ouurerrirrireereieiieriesieees e seesssssssssssnseniens | cereeens .129,997.680 | .. ....2,524,555 . . 0 183,373 0 310,689 . .310,689 0 |A... 12/31/2013
261976 80 7| VIF APPIECIAtON........cvvuiirrircirriiiiieiiesisesseeseisssssesssesssnissesssssssssenssnns | coenens | eone | soeeeseenns 31,454.340 | oo 1,508,236 | ........47.950 | oooovirriiiniinne 1,508,236 | ..ocvvvrirriinnns 1,088,548 0 29,033 0 224,092 | oo 0 224,092 0 [As 12/31/2013
261976 70 8| VIF Opportunistic SMall Cap............cveureecreervmeeierieriseesereessesessensssessensnes | cereeens ...10,999.920 ..517,326 517,326 334,345 0 0 0 147,985 | ... 147,985 0 |A... 12/30/2013
261976 60 9| VIF Quality BONG.........ccovuueiiriiiciiiiciiesicsiesesissiesienes | s .186,483.010 2,209,824 . 2,209,824 ..2,220,003 0 56,787 0 (87,452) | ooovverrrerinerennn [ i (87,452) | ..oovvrrircirinnd 0 |A.. 12/30/2013
921082 60 8| VIP EMErging Markets.............ccuuuerumrvrceiirierieriesineeseeississsssessesssseesseees | cerneens 252,383.180 3,760,509 | ......14.900 | ..ooovrvrrririnn 3,760,509 | ..ovocrirrirnne ,948,588 0 40,508 0 319,859 .319,859 0 [Ans 12/31/2013
922174 30 5| VIP EQUItY INCOME.......ouvvriiriirciinciieiieeieeiieesssse e sessssiessssssenes | cereeens .729,614.990 ..16,992,733 .16,992,733 L A4170,825 | 0 | e 1,439,631 | oo (1 IO 2,178,337 | o0 [ i 2,178,337 | v 0 |A.. 12/30/2013
921082 30 1| VIP Global Hard ASSELS...........ccureeureeeirierierirreseesssiseriessesesseessessssssssens | wereeens .108,533.540 | .. ....3,406,868 . ...3,406,868 | .... 3,057,298 0 61,865 0 250,813 .250,813 0 |A.. 12/31/2013
922174 40 4| VIP GrOWHN.......ooieiieiieiiecisceiiesiesieesssse s ssenisessssessssesesssssesssenens | eveeens | anes | eevineees 392,436.890 | ...coovvriinnes 22,423,844 | .......57.140 | .o 22,423,844 | ..o 13,638,870 0 71,119 (1 I 5,724,676 A 12/31/2013
922174 20 6| VIP High INCOME........covmvirrirriririreiieiisesiissiesissisesssssssessssssssssssssssnssenssens | eoennes | oene | oveens 1,628,120.810 ..9,443,101 8,648,822 0 540,844 0. (29,154)| ... A.. 12/30/2013
922175 50 O VIP Il CONrafUung.........cvuuvereiriiniieiiseineeiseseseeisseseessessssessesssssesesennss | eoveeens | aven | eevieend 692,947.300 . 23,802,740 | ... ....16,406,594 0 237,652 (1 I 5,285,433 A.. 12/31/2013
922175 30 2| VIP 11INdeX 500..........everrrrmrieiricrieriereseesssissssiessesssesesssssssssssssssesssenssssesns | voneeens | aone | cveverenes 294,061.040 | ..................54,780,631 | .......186.290 | ...cccoorvvvrnn. 54,780,631 | ..oovvrrirerinns 38,962,361 | ..coovrerirririnnnd (U I 1,394,030 | oo 0 | e 11,650,473 A 12/31/2013
922176 40 9| VIP Il Mid CaP...vvurerrireriieieeiieeieeieisessssssesessessssssseessssssssessssssssssssessns | wveeens | aeee | eeveneees 245,895.010 ...8,948,119 6,526,659 | ...coorireririnns (1 I 1,052,807 | oo 0 1,237,603 ..1,237,603 | .... .0 |A.L. 12/31/2013
922175 10 4| VIP Investment Grade BONG..........c..oocuueveurrvenirinerierieriseessenisssnesienssseneees. | eevveees | vene | vveens 1,183,221.100 14,624,613 ....15,101,949 0 530,633 0 (763,291)| .... .0 [AL . | 12/30/2013
922174 10 7| VIP Money Market 153.........ccvuuuiuremmeineieriesenesieeisssensessessssesssssssenns | ceneens 53,302.720 | .coovcvvrrrerrnrrnennn53,303 | 11000 | oo 53,303 | e 53,303 0 16 0 0 0 [Ans 00/00/0000
922174 82 6| VIP Money Market 713.........ccoevmiveriirinrieiisnneenissiseeeseenesensessssins | v | eene | evens 13,659,456.970 . ....13,659,457 0 853 0 0 0 |A.. 12/31/2013
922174 50 3| VIP OVEISEAS.......ourereerrieiieiiesieeiseisssisssssessessssssssssssssssssssssssssssssenns | woneeens | aeen | eeveeees 741,257.020 . 15,299,545 | ... ...11,611,695 0 240,075 0 3,277,794 L0 | s 3277794 | oo 0 |A.. 12/24/2013
024936 60 1| VP INCOME & GrOWN........couvvenirirrirririreiierieeeiesiesiseissesiessiessesssenessnnses | e | eone | veviennd 644,044.200 | ......c.cc000.er...5,905,885 | ..iirei 9170 | i 5,905,885 | ...oovvverrirnnne 4,063,322 0 113,286 (VI I 1,412,191 | oo (V0 O 1,412,191 A 12/24/2013
02507T 30 8| VP Inflation ProteCHON L..........cccurerurreiererieriereneesssisesisessesisseessessssssssnsens | vvesene | e | seerneeens 352,879.700 3,698,179 ..3,981,669 0 188,697 (U1 (494,609)| ... .(494,609) | .... A.. 12/30/2013
02507T 20 9| VP Inflation ProteCtion Il............cocceurvuirierierirneiiiisineireniesesscesssisssiesiens | ovneene 9,459.980 98,857 ...98,857 | ... 114,926 0 5,386 0. (14,484) | ... .(14,484) | .... .0 |AL 11/04/2013
024936 20 5| VP INtErNAHONEL........coureerercirreieiieiieeeeeeeisseseesessesiseesensssessessssssnnes | everens | sees | eerieens 982,741.330 | .ovvevvriinnes 10,554,642 | ........10.740 | .coovrriiicnnn. 10,554,642 | ...covovrrriin 6,940,281 0 150,886 (1 I 1,735,733 | covvevvvrineiieecnnn0 | i 1,735,733 | 0 [Ans 12/31/2013
024936 88 2 [ VP UHIA. ..ottt sesenenene | eevniens 9,914.960 145,948 145,948 | ..o 91,691 0 616 (0] 38,040 .0 12/23/2013
024936 10 6| VP VAIUE......oveeeeeeeeeciseeeeee e sessesesssesseseesssessssssnsnsesssensssssnsenes | covnses | oene | evvenes 1,406,548.700 | ...ccoovvrvrrrnnee 11,885,336 11,885,336 | .coovvvceriiinns 7,918,555 0 170,354 0 2,579,211 .0 12/31/2013
024936 87 4 VP ViSta.....cooiiiiieieiiiesee e senssesesenes | enveens | ooe | eevererenns 98,606.750 | ...ovvvrevireriin 2,233,443 0 0 0 505,392 .505,392 0 12/31/2013
018792 82 0| VPS International Growth 34,782.530 670,259 0 5,866 0 70,837 ....70,837 .0 12/31/2013
018792 55 6| VPS International ValUE............ccvvuerriiireiriiniiiiniiessieersssessessssessssssessnns | covensne | one | oveenes 445,531.320 | ccovvrirnd 6,678,514 . 0 372,674 0 847,564 .847,564 0 12/31/2013
018792 53 1| VPS SMall Mid Cap........ooooevemrerererreesrisssesseeseessesssssssssssssssesssssssssssssaens | voveeis | avne | corvieens 212,963.700 | ..oooevrnririinen 4,874,739 4874739 | oo 3,077,608 0 263,106 0 .0 12/31/2013
018792 51 5| VPS Value.. 7,851.030 111,642 111,642 6,324 0 904 0 0 12/23/2013
949756 85 2| VT DISCOVENY Il...uuiuuiirrireireeisrineiieriesieeesseesssssssssesssessssessssssssssssssesssesens | wonneens | aeen | oeveneees 326,267.810 | ..ocoovvrernnes 11,484,627 11,484,627 | ..ooovvis 5,749,742 0 259,828 0 .0 12/31/2013
949756 84 5| VT OPPOIUNILY........cvvriiiiiiiiiieiiesicinissisesiesisesnsssssissssessensinnises | cvenie | eone | oevienes 295,082.750 | .vovvererirerinines 7,716,414 4,945,547 0 13,328 0 .0 12/31/2013
922176 71 4| Value Strategie 21,051.770 302,514 233,930 0 2,560 0 0 12/23/2013
002535 30 0| AGION'S INC.uvvovveerivenirniiscieiseiiesises st | cesenens 9,270.000 272,538 267,537 389 122 0 5,001 | ... .0 11/07/2013
003021 71 4| Aberdeen EMer MKES INSt.........cccuevirerireerieisrierierieeiseessesssssessensesssseens | eovneens | eene | veveeens 802,089.350 | ..o 11,606,233 12,903,401 0 160,391 0 1,297,168) | .... 0 |L. 12/20/2013
00508X 20 3 |Actuant Corp 6,720.000 246,221 178,897 0 269 0 55,439 .0 |L. 06/27/2013
008252 10 8| Affiliated Managers GrpP INC.........c.eweurvmerrersmirererierieesiseeseeiseessessessesesnees. | cereeens 660.000 143141 | ......216.880 | oo 143141 | 58,108 0 0 0. 54,392 .0 L. 11/21/2013
009363 10 2| AIrGAS INC.vvvvvuvivrririieieieiesiesieess st | coveeens 770.000 86,125 0 1,322 (1 14,584 .0 | L. 11/21/2013
021441 10 0| Altera Corporation...............ccueeeereenee ...18,660.000 ...607,010 0 4,467 0 (10,221) 0 |L. 12/12/2013
025816 10 9| American EXPress Co.........coovuriimiiniiiciiiiiisniississiiesiesissssesssissessesssinss | coenens 5,000.000 453,650 0 4,300 0 166,250 0 |L 12/15/2008
031100 10 O AMELEK INC..ovvvvvevirireiriieeieeeisie s snsssnnnne | cerneens 3,420.000 180,131 0 651 0 .0 |L. 11/21/2013
031162 10 O AMGEN INCevvrvovrveeecveve e sssaessaens | corenies 2,500.000 285,400 0 4,700 0 .0 L. 06/30/2010
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032511 10 7| Anadarko Petroleum COrp.........ccccuiuuriiniiniiieiiinnissiceiissssssississiiessiens | e 2,790.000 221,303 248,732 0 502 0. (27,429 ... 12/03/2013
037411 10 5[ APACHE COMP.....evuverrirrerciireiseeseieeessestees s ess s esssessssssessessseses | cereeens 2,500.000 214,850 290,625 0 1,925 (1 I 18,600 01/27/2011
037833 10 0| Apple COMPULET INC....oovvveiiririiieiieie e sssenns | cereeens 1,370.000 768,721 | ... 561110 | o 768,721 | 414,384 0 14,941 (1 68,939 06/28/2013
038336 10 3| APLArGIOUP INC.......uveveeerriaiviericeieiseciesieesi ettt ensssnssenins | cereeens 6,280.000 425,847 228,440 0 5,964 0 120,015 11/21/2013
04351G 10 1 |ASCENA RETAIL GROUP INC......c.ooiiiiiriicrinnieieississsieisssssessssienns | verseees 20,650.000 436,954 . . 295,373 0 0 0 11/21/2013
049560 10 5| AtMOS ENEIGY......vuuvirrerceirieirieriesieceseeissssssssessesesssessessessessssssssenssenens | cereeens 6,800.000 308,856 | ......... 45420 | oo, 308,856 | ..oovrerueene 235,001 0 7,056 0 09/24/2013
060505 10 4| Bank of AMEMCA COMP.........cvuurermrirmrireiieiiesiseeiseesssisseesessesssesessssssssssssens | coreeens 23,000.000 358,110 | ......... 15.570 | covereeeircirneinns 358,110 | oo 455,553 0 744 0 08/07/2013
073302 10 1| B/E ABIOSPACE INC..o..vvvvvvriverieiisies e enssssnes | sevenins 2,010.000 174,930 | ... 87.030 | ......... 174,930 | v, 91,216 0 0 0 11/21/2013
075887 10 9| BECtON DICKINSON.......ouvvuieuieniicriseissseissese et | ceveeens 2,000.000 220,980 | ....... 110490 | oo 220,980 | c.oveerrirriiniinnes 136,036 0 4,060 0 05/07/2010
075896 10 0|Bed Bath & BEYONd INC.......ccvuueverreriiiiiieienieriseeieiessisesiesiesessssesssens | cereeens 4,880.000 391,864 | ......... 80.300 337,976 0 0 0 12/03/2013
084423 10 2| Berkley WR........ovuiieiieieeisiie ettt ssssssesssessnsins. | coreeens 3,160.000 137,112 | oo 43.390 | ... . 112,146 0 914 0 0. ...10,353 11/21/2013
09063H 10 7 | BioMed Realty TrUSt INC.......cooucvvrrerieriinirierierierisseeiesissssieniesssssessesssnsens | onere | e | ovveinninns 16,080.000 | ..oovvvvrvenrirerinnns 291,370 | .ccoeeee 18120 | oo 291,370 | oo 310,272 4,020 11,412 0. (24,407) | ooovvvreririin (V10 SO (24,407) 09/26/2013
09180C 10 6| BJS REStAUrANES INC.......couvvereeieeieiierieceiesisisesece s snsensens | sennins 4,900.000 152,194 | ........ 31.060 138,467 0 0 (1 I 13,727 | o0 | s 13,727 11/07/2013
097023 10 5| B0BING CO...ouvvvvverrieeieiiesiseiise s ssesssssssens | srsenins 5,500.000 750,695 | ....... 136.490 | ... . 510,208 0 6,181 0 205,850 .205,850 09/30/2013
099724 10 6| BOrG WAIMET .......oureuueieniieiieisecsssiseise et ssssssssssnsnns | cereeens 3,180.000 177,79 | ......... 55.910 | wovvereerierieerins 177794 | s 120,321 0 760 (1 I BATTE | o0 | s 54,776 12/17/2013
110122 10 8| Bristol-Myers SQUIDD CO.........cuuuiviieriieiieeieeiesississ s ssssssssesssnns | ensiens 6,000.000 318,900 | ......... 53.150 168,569 2,160 8,367 0 123,054 | ... 123,054 01/24/2013
111320 10 7 | Broadcom COMPOTAtioN............verueermreueesnersnereseesenssssssesssessesssseessessassssssssnes | ensinne 5,500.000 163,075 | ......... 29.650 . 172,509 0 2,215 0 (21,119) | covveverrrrieennn [ i (21,119) . 02/13/2013
119848 10 9| Buffalo Wild WINGS INC........covrvimivirririiierieriieiesissie e | eveiens 1,580.000 232,576 | ....... 147.200 | ......... 232,576 | .oveerecririnnd 92,098 0 0 0 114,348 114,348 0 Lo 06/27/2013
12572Q 10 5| CME GrOUP INC....vvuvevreernirnriaeeieeiesiseisessessseess st ssesssssssessensssssssensas | seseeens 8,500.000 666,910 | ......... 78.460 593,743 22,100 7,425 (1 I 90,049 | o0 | s 90,049 | .o 0 10/22/2013
126650 10 0| CVS CaremMark COMP.......ccrvumeuimremrimerireriiesiensssissisesssesssessessssssssessenssens | connvene | e | coveenniens 10,680.000 | ..oovvuvvienrirerinnns 764,368 | ......... 71.570 | ... . . 538,794 0 4,500 0 145,587 . 145,587 0 12/03/2013
147528 10 3| Caseys General SIOreS INC...........cvuerereerreeneeieriesiesisseessssisssssessesssesessensas | eneenn 3,460.000 243,065 | ........ 70.250 | wovvereererierin 243,085 | ..ovveeerinnie 162,614 0 2,264 (1 I 56,968 | ...oooeeereireiienennd (010 56,968 | ...oorvecrirerirnns 0 06/27/2013
166764 10 0| CREVION COMP.....cuiiuiviriirrirriatiieiiesiisiesiss s sssenes | enniens 3,500.000 437,185 151,621 0 13,650 0 58,695 .0 11/09/2007
171232 10 1| CRUDD COP...ovvveiiriircireiieeieis ettt | senninas 3,000.000 289,890 153,954 1,320 5,190 0 .0 03/26/2010
171340 10 2| ChUrch & DWIGht INC.......vuuvvuirriiicieriiriee s nsssiessenes | eniae 2,820.000 186,910 105,402 0 2,509 0 29,514 .0 11/21/2013
17275R 10 2| Cisco Systems Inc.. 34,790.000 781,036 .839,941 0 9,401 0 21,115 0 12/03/2013
172908 10 5| Cintas Corp. s | s 2,430.000 144,804 | ........59.590 | cooviviirennn 144,804 | e 70,907 0 1,771 0 43542 | ... .0 11/21/2013
177376 10 0| CitriX SYSLEMS INC...ouvvveverrireercicrieeieeeeiseie et essenssenns | enniens 4,290.000 271,343 . 263,719 0 0 0 (15,172) | covvervvrerrineennn [ i (15,172) | oo 0 12/03/2013
178566 10 5|CITY NATIONAL CORP........ 5,800.000 459,476 . ..459,476 289,229 0 4,223 0 164,805 .164,805 0 11/21/2013
179895 10 7| ClarCOr INCuvvvvveevereeeciecveeiie sttt | ennsen 5,500.000 353,925 | ......... 64.350 353,925 . 226,520 935 2,886 (1 I 85,868 | ..ooovererirrrinennnd0 | s 85,868 | ....oovvcrirrirnnns 0 09/19/2013
184496 10 7| Clean Harbors INC............cuiiiiriiniiiicisiieiisseiesiesississssessssssenes | eneiens 1,700.000 101,932 | ......... 59.960 101,932 | o, 98,905 0 0 0] ... 3,027 | o0 [ i 3,027 | oo 0 1212412013
192446 10 2| Cognizant Technology SOIUtONS...........cveueverrermerinemninnnes 3,900.000 393,822 .183,696 0 0 0 104,516 .104,516 0 01/24/2013
20030N 20 0| Comcast Corp Non VOting StOCK..........vuerivrerriierriineiininsieisessierssisenennnes | vverens | evee | eevvvernnens 17,600.000 | ..oooveerercirinnne 877,888 586,379 3,432 5,233 0 166,257 .166,257 0 09/30/2013
205768 20 3| COMSLOCK RESOUICES INC....oovvvvvirrircirereieeiesieeie s | cerneens ...10,640.000 178,279 0 3,574 (1 I 27,397 .0 09/25/2013
22002T 10 8| Corporate Office Properties Tr 12,780.000 .348,539 3,515 9,924 0. (20,885) 0 09/20/2013
22160K 10 5| COStco WhOIESEIE COMP......euveurerrireereriairserieriseseseeseessssssesssesssesessesssssans | sevenees 3,030.000 360,600 351,087 0 868 0] ... 9,513 .0 12/03/2013
233809 10 2| Fidelity Prime Fnd Daily Money Market............ccc.vvuvmreneiennieneinereeisisenins | e 24,296.830 24,297 24,297 0 57 0 0 12/31/2013
235825 20 5|DANA HOLDING CORP ...16,900.000 ...331,578 283,161 0 2,157 0 45,514 .0 12/19/2013
244199 10 5| DEere & COMPANY........ocvvrrirrerrerneineisee s sesssssesssssssisesssnns | coseeens 7,480.000 683,148 497,385 3,815 5,970 0 50,578 .0 12/03/2013
247916 20 8| Denbury RESOUICES INC........vvuivemvirerirciserieisessiesienisesssssessessssenssssssensns. | cerneens 5,700.000 93,651 0 0 0 2,168 .0 12/17/2013
249030 10 7| Dentsply INErN@tioNl............ccouureeurireieerireireiiseinsieieeeeeessesissisessessenes | s 5,540.000 268,579 346 698 (1 34,930 .0 11/21/2013
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253393 10 2| Dicks SPOrting GOOAS INC.......eueveuvemrirrerriiieseisesiseeisseiseseessssessssesssessssens. | ceeeens 2,720.000 158,032 | ......... 58.100 158,032 | .oovveciriciis 91,920 0 1,309 (VI I 33,045 | ... 11/21/2013
253868 10 3| Digital Realty TrUStINC.......ccvermreeerierieriecirsceierseiesiesieessessssessenienes. | cerneens 1,930.000 94,802 | ... 49.120 | oo 94,802 | e 114,864 1,505 3,041 0. (22,152)| ... . 11/21/2013
254543 10 1{DIOGES INCuvvvvvvvvviririirireineiie st | ceseeens 9,240.000 217,694 | .....23.560 | oo 217,694 | s 182,532 0 0 (1 45,572 | o0 | s 45,572 | oo [ 09/12/2013
25659T 10 7 | Dolby Laboratories INC Class A............c.erirmeriimiieeriesinsssensssissersesiens | coveeene 4,990.000 192,414 186,230 0 0 0 11/21/2013
256746 10 8| DOllAr TrEE INCu..vuvvvviereirciriieiieiiesi ettt stsnssnins | ceseeens 3,290.000 185,622 . . 120,701 0 0 0 11/21/2013
262037 10 4| DHl-QUID INC.oovvvvervreireeieeiissiesiesissssiss s esssesssssssssssns | srsennns 4,095.000 450,163 | ....... 109.930 | oo 450,163 | oo 234,938 0 0 0 143,256 143,256 11/21/2013
263534 10 9| Du Pont E | D& NEMOUS & CO........cuurrvurerrireieieiiesieeiseesseisessessesisenes | coeeens 4,000.000 259,880 | ......... 64.970 181,106 0 7,120 (1 80,000 | .... ....80,000 04/02/2008
268648 10 2| EMC COPOTatioN.........ucvvueeureraerirerirereseessesessrsenienssesessesssssssssssesssesssssesssses | wovneees | sene | soreeesneens 12,500.000 | weoovveereenrierinns 314,375 | ......... 25.150 . 220,468 0 2,500 0 (1,778) | .... 01/24/2013
26875P 10 1[EOG RESOUICES INC...ovvvveeraieiviiiciiseiseisesisssse i ssssiss s ssesssnins | sevinees 1,500.000 251,760 | ....... 167.840 | ......... 251,760 | oo 97,811 0 1,099 (1 I 70,575 12/21/2007
27579R 10 4 |East West BaNCOIP INC.......c.cureurieieerinieienisinneiiensessiessenessissessessesesens | overene | v | coveiesninns 13,790.000 | coouveerrvenrirerinnn 482,236 262,234 0 7,906 0 177,908 11/21/2013
29266R 10 8 |Energizer HOIINGS INC........cvuurvvmrircieiieiieieeiseseniesiesesessse s ssssssenss | eneinns 1,480.000 160,195 126,210 0 1,725 (1 I 30,171 11/21/2013
29364G 10 3| ENLErGY COMP....ouuiveuireerircrisrissiserisssiessessssessssessssssssessesssssssesssesssssnsenes. | sevenens 1,400.000 88,578 | .........83.270 | cooviviiiiiienrnenn88,578 | s 84,188 0 4,648 0 e (672) 09/29/2004
297425 10 0| Esterling TEChNOIOGIES COMP........vuurruureureserireiseiseriseesssessensssissesssssssssnees | cereeens 3,430.000 349,723 220,592 0 0 0 123,195 123,195 08/16/2013
29977A 10 5| EVErcore Partners INC........cc.uvieeurremeeeerisiriesiesisssesssessssessssessenssssesseninns | seveens 6,520.000 389,766 185,500 0 5,607 0 181,815 181,815 09/19/2013
30219E 10 3 EXPIESS INC.vuvrvruierriireiaerieiiesieisssississ st sssessssssssssesssessssesssssssssnsssns | sevsene | one | sevssessens 10,610.000 | coooevvuvercrrerinns 198,089 202,255 0 0 0 10/23/2013
30231G 10 2| Exxon Mobil COMPOration............cceieueivervierimrinriieiiesiesienissesessessesssenes | eveiens 4,800.000 485,760 0 11,808 0 01/24/2013
302445 10 1|FLIR Systems Inc. bbbt | e 2,830.000 85,183 0 755 0 11/21/2013
313747 20 6 |Federal Realty INVEStMENT TIUS......c.ccuiviuieieirieicirieceee e | ceveins 400.000 40,564 312 0 0 12/17/2013
B1787A 50 7 [ FINISA COMP..coueveuieesiireriseiseesseiessess sttt sssssss st enssenins | sessnees 8,300.000 198,536 182,283 0 0 0 12/12/2013
343498 10 1| FIOWETS FOOUS INC.....vvvvirveieirrirciieiisieiiesississesseisssssssesssssssssessssssessesssssnns | sevssnss | woee | covernnenns 14,680.000 | ..o 315,180 199,056 0 5,750 0 11/21/2013
34354P 10 5| FIOWSEIVE COMP......oourvurirnirneeineiseisseesesesessssssse s ssessssisssssessssssnnes | sevsnees 1,860.000 146,624 | ........78.830 | oo 146,624 | o 68,390 260 945 0 11/21/2013
344849 10 4| FOOt LOCKET INC..viveieiiiiiiie e | eeveiens 6,200.000 256,928 216,160 0 1,935 0 11/21/2013
35671D 85 7 |Freeport McMoran Copper & GOId...........c.uuvuueereeeerineiieeseeiseisesiesinsesenes | eneinns 21,330.000 804,994 726,479 0 28,050 0 12/03/2013
36467) 10 8| Gaming and LeiSure ProPEMtiES. .........c..ivurirrirrirniisesisesiesisssesssissssessnnes | envinns 7,880.000 400,383 | ........50.810 | ...cccovvrrirerrnnnid00,383 | oo 78,761 0 0 0 321,622 .321,622 11/21/2013
364760 10 8|Gap Inc... 20,900.000 816,772 636,317 0 7,381 0 52,716 52,716 10/22/2013
369550 10 8| General DYNamICS..........ooovvvvuuervvveresesieisssessssensessisssesssssssssssssssssssssssssssnss | eovevons 2,500.000 238,875 164,106 0 4,200 0 04/06/2010
369604 10 3| General EIECHIC CO......uuvvrrercerriiieriesieeiseesssisesiessessssessessssssssssessens. | eenenns | sene | seeresneens 11,000.000 | coooevneererierin 308,330 253,127 2,420 8,070 0 01/24/2013
371559 10 5| Genesee & Wyoming Inc.... 4,760.000 457,198 323,335 0 0 ([ 71,233 ...71,233 11/21/2013
375558 10 3| Gilead SCIENCES INC......vvuvererieiiesieisiisie st ssnsas | sssenens 9,000.000 676,350 359,842 0 0 0 264,017 .264,017 06/13/2013
38141G 10 4| Goldman SAChs GroUP INC.........cuuuivererririvriiiierssieiesissisiesiesssssesensessssenes | eeniee 1,500.000 265,890 215,124 0 3,075 (0 74550 | o0 | e 74,550 01/22/2010
38259P 50 8|Google Inc.. 550.000 616,391 499,412 0 0 0 116,979 116,979 08/14/2013
397624 10 7| Greif INCeovvvvveeirieiisiece sttt | serenins 3,900.000 204,360 183,091 1,638 3,685 {1 U 18,395 | o0 [ 18,395 10/31/2013
404132 10 2| HCC Insurance HoldiNGS INC.........c.veurerremerierieniseieeiessessseessnissessenssees | cerneens 8,660.000 399,572 240,175 1,949 5,834 0 11/21/2013
405024 10 0|Haemonetics Corp 6,410.000 270,053 . 221,842 0 0 0 11/20/2013
405217 10 0| Hain Celestial Group INC........cc.urvuirmerirerireereeiseisesse e ssessessssessenes | cerneens 1,570.000 142,525 | ......... 90.780 142,525 | ..o 66,456 0 0 0 06/27/2013
410345 10 2| HANESBRANDS INC......cooiiririiiiirnieisieieissssessssissssesesssssessessssissssenss. | seesens 2,490.000 174972 | ... 70.270 174972 | oo, 72,575 0 1,434 0 11/21/2013
421906 10 8| Healthcare Services Group...........ccccoevveevenns ...12,170.000 ...345,263 .214,886 0 6,958 0 09/19/2013
426281 10 1| Jack Henry & ASSOCIaES INC.........c.covvuuviuiieiiiniiieieisicssiseeninies | s 3,930.000 232,695 113,427 0 2,799 0 06/27/2013
431571 10 8| HIllenbrand INC.........cvvuueverrereereeisiierierieei e essesessesssssssssessies | cerneens 9,660.000 284,197 235,093 0 3,714 0 09/24/2013
43365Y 10 4| Hittite MICTOWAVE COMP.......covurireiriieiie it eessssssissnsens | ceneeens 3,880.000 239,512 192,083 0 0 0 06/27/2013
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437076 10 2| HOME DEPOL INC....vvuivrrirrirciriieieiiesieeseesseise st essssiesssens | cereeens 5,100.000 419,934 186,881 0 7,956 0 103,270 | .... 103,270 0 01/24/2013
437306 10 3| HOME Properties INC.......cc.evuereeereieeineiesieississsse et ssssssessessnsss | sesesens 7,730.000 414,483 397,311 0 17,002 0 (57,120) | ... 20 | (57,120) | cvvoverrercernnnd 0 12/19/2013
438516 10 6| Honeywell INternational INC............cc.veverriieiiniineieiesseesesesiesssesisseens | coeeens 4,000.000 365,480 | .......91.370 | oo 365,480 | i 108,655 0 6,720 0 111,600 | v 0 .111,600 06/22/2005
44134R 80 0 |Hotchkis & Wiley M/C VAIUE...........ccocrvvrrirrirerieissis e sssssessssssssenss | evvinns JST IS 159,276.860 | ...vvvvcvererernns 6,468,233 | ......... 40.610 ...6,468,233 ..5,344,932 0 19,932 0 ...1,123,301 1,123,301 12/13/2013
443320 10 6| HUB Group INC.......ccorieuiiiiiiiriiiiiesisiiesiesisisesisssisssessssisssisesianns | corenens 5,290.000 210,965 | ......... 39.880 | ... 210,965 | .... 168,743 0 0 0 28,706 | .... .0 .. ....28,706 06/27/2013
451055 10 7 1conix Brand Group INC...........cuuueeeueemirieriereieeiesissiseniessessseesssssnsssessens | cereeens 7,570.000 300,529 | ......... 39.700 | woovrerrerrierins 300,529 | oo 142,126 0 0 0 122,897 | v 0 122,897 09/18/2013
45168D 10 4 |IDEXX LAbOratories INC..........cccueveivrevereieieiesissieiessesssssessssesssssssessssssssenss. | sesvins 1,210.000 128,708 | ....... 106.370 128,708 | ..o 76,337 0 0 0 11/21/2013
451734 10 7{THSINC CIASS A....oueoureeiririerieceiteiseisesiesiese st ensssssssssesssees | cereeens 1,320.000 158,004 | ... 119.700 | ......... 158,004 | ..o 88,102 0 0 0 11/21/2013
452327 10 9| HIUMING INC.ovvvreiriiiieciiiieeis s snsiens | cereeens 960.000 106,195 | ....... 110.620 | ......... 106,195 | oo 48,330 0 0 0 11/21/2013
45666Q 10 2 |Informatica Corp. O R 3,950.000 163,925 | ......... 41.500 154,668 0 0. 0 .. | 11/21/2013
458140 10 0] INtEI COMP.ucivuuivrrirriirciciieeee ettt | cereins v | s 10,000.000 | coooevniernrierinnes 259,600 | ......... 25.960 | ... . 225,004 0 2,250 | .. 0. . 0. . .. | 08/09/2013
459200 10 1[IBM COMP.ucivrviriririirniieiiissiesississisess st ssesssenes | coreeens 2,200.000 412,654 | ....... 187.570 | oo 412,654 | oo 277,231 0 8,140 | .. 0. (9,603) | .oovverrerrrierirens (V8 [P (9,603) [ vvouvvrrirrirnns (U S 01/24/2013
465685 10 5|1TC HOIINGS COMP...ovvvurirrireereiirineriesiseeisseisesisssie st ssssssssssessenes | cereeens 2,100.000 201,222 | ........ 95.820 139,013 0 2451 | .. (1 I 29,157 12/12/2013
46625H 10 0| Morgan JP & CO INC.....couvvueeeriricrirrieicereeieessesiessssesseesessssssensensnssens. | eveiene v | s 15,170.000 | cooovvervrrrierinnns 887,142 | ........ 58.480 | ... . 651,886 0 13,050 | .. 0 158,476 12/03/2013
469814 10 7|Jacobs Engineering Group Inc OO IO 2,820.000 177,632 | ... 62.990 | oo 177,632 | v 120,596 0 0. 0 11/21/2013
471109 10 8 JArden COMP.......verreruieiiririeiiesirisie it | cereeens 3,720.000 228222 | ... 61.350 121,128 0 0. 0 11/21/2013
478160 10 4| JONNSON & JONNSON.......civuuiiiniirrireiieeiesieei ettt | cereeens 4,000.000 366,360 | ......... 91.590 | ... . 197,485 0 10,360 | .. 0 01/23/2009
48123V 10 2{J2 GlODEI INCe.oovvveerveecevee e senins | ererine 5,050.000 252,551 | ......... 50.010 | woovverreririerine 252,551 | oo 143,827 0 4,394 | .. 0 11/14/2013
482480 10 0| KLA-TENCOT COM.....courvmrrimsirsuerirereseesensassssessesssessssesssssssssssesssesssssssssssssssas | serneens 7,200.000 464,112 | ... 64.460 | ..ovorierrierins 484,112 | oo 363,204 0 6,990 | .. 0 65,288 09/30/2013
487836 10 8| Kellogg COMPANY.........cvurrerierieiririrerisriseeiessesss st enssssssessesssssssensnnies. | cereeens 2,000.000 122,140 | ......... 61.070 | ......... 122,140 | oo, 90,689 0 3,600 | .. 0. 10,440 07/13/2007
499064 10 3| Knight TranSpOrtation INC..........c.eeverrereerneeneeseeseseeeissessssesessenssesesseessnsas | ceneens v | s 13,500.000 | cooucevnrererierinnes 247,590 | ......... 18.340 | cooovveercieinns 247,590 | cooovvierinnee 229,891 0 666 | .. (1 I 17,699 12/17/2013
50076Q 10 6 |KRAFT FOODS GROUP INC.......ccoomiiiiiiriiriiiieiinniiesississiiesiesiesssenss | eneiens 8,567.000 461,933 | ......... 53.920 | ovvvrrerririrnins 461,933 | oo 397,809 4,498 11,053 0 33,369 09/24/2013
501889 20 8| LKQ COMP..uueuureurerrernerineiseiseisesesessessssise sttt sssssissssesssesssessssins. | ceseeens 5,210.000 171,409 | ......... 32.900 171,409 | o, 51,178 0 0 0 58,785 11/21/2013
53217R 20 7| Life TiMe FINESS INC....vvuvrrviiriieiciiieieiisiesesiesssie s ssssisssessssenns | seenene 6,200.000 291,400 290,042 0 0 0 1,358 12/30/2013
532457 10 8] Lilly (El) & Co. ...12,600.000 | .. ...642,600 666,756 0 13,524 0 12,794 09/30/2013
55405W 10 4 |MYR Group Inc... bbb nnnens | eberns 9,700.000 243,276 215,924 0 0 0 27,352 12/23/2013
556269 10 8| Steven Madden Lid...........occveereerreenieierieeieesseeesesisesessesisessensesses | cerneens 6,945.000 254,118 175,669 0 0 0 55,851 10/02/2013
559079 20 7|Magellan Health Services Inc 3,210.000 192,311 174,715 0 0 0 17,596 12/17/2013
565849 10 6| Marathon Ol COMP..........crereermrrererierrerisseesersessesssessesssseesssssessssessenssnens. | werneens [T I 18,500.000 | wooovvurirnrierinnn 653,050 . 497,978 0 7,490 0 09/30/2013
56585A 10 2 | MARATHON PETROLEUM CORP.......cccoiiiiiiirireiiieiisissiessssseisessssisenenes | revsees 3,750.000 343,988 | ......... 91.730 343,988 | ..o 72,991 0 5775 | .. 0 107,738 07/01/2011
57060D 10 8 |MarketAxess Holdings Inc 2,970.000 198,604 198,604 7,100 0 1,456 | .. 0 91,119 06/27/2013
574599 10 6 MASCO COMP...cevurrrieiriiriirissiesisississsssie sttt essessninns | sesenens 4,630.000 105,425 105,425 | oo 97,612 0 0 0 7,813 11/21/2013
574795 10 0| MASIMO CORPORATION.......ccouriremmrmmirmerierisesessesssesssesssesssesssssessssasessnes | cereeens 9,720.000 284,116 224,655 0 0 0 11/21/2013
580135 10 1|McDonalds Corp. 7,470.000 724,814 542,249 0 9,360 0 12/03/2013
580645 10 9| McGraw Hill FINANCIal INC........ouvvuevmmrirririeincriserisesiesieeessensssssssesssensesssseens. | cerneens 3,000.000 234,600 118,618 0 3,360 0 74,652 02/04/2013
58502B 10 6 [ MEANAX INCuvvuvrveniirciiriicirriieiee ettt | ceviaees 3,960.000 211,385 148,183 0 0 0 44,278 12/20/2013
585055 10 6| Medtronic Inc . 8,900.000 510,771 442,164 2,492 4,652 0 84,787 09/30/2013
587118 10 0| The Men's WarehOUSE INC..........ccururrrivriririiieriseieieiieiesissessssssesenssssenns | seenens 2,000.000 102,160 . ceeernrnerienneenen 102,160 | i, 59,986 0 1,236 0 38,221 10/03/2013
58933Y 10 5|Merck & Co Inc et | s 6,000.000 300,300 206,928 2,640 10,320 0 11/04/2009
594901 10 0| MiCros SYSEMS INC........ouruuuirmieniiieiieeisseiseeiseisee s esessessssissessessessseess. | cereeens 4,150.000 238,086 161,039 0 0 0 07/02/2013
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594918 10 4| MICrosoft COMP........coiiiuciiiriiiiiniissiciieccssissi s esesesssssssssssessnes | e | cene | soesiseies 29,430.000 | ...coooevrirciinnne 1,101,565 | ......... 37.430 862,607 0 30,357 313,872 313,872 01/24/2013
595017 10 4| Microchip TEChNOIOGY INC.......uuvrrvemrererieriinerieeierieiseesesseesssesssessseessenies | cerneens 4,310.000 192,873 | oovouce 44.750 192,873 157,571 0 3,945 | e [ 38,381 | o0 | s 38,381 | oo U.... .| 11/21/2013
596278 10 1| Middleby COp........covuuiviiririciieiiieiiiees e | s 970.000 232,771 | ... 239.970 | ......... 232,771 | oo 91,521 0 0 102,929 102,929 [ 06/27/2013
610236 10 1| Monro Muffler Brake INC............cc..evvemvierererirsiinsiessisssiesiesssssssssssesssssssenss | covenens 4,100.000 231,076 | ......... 56.360 137,481 0 1,353 | o0 [ 85,723 | o0 | s 85,723 | oo 04/30/2013
617446 44 8| MOTGan StANIY........ccorvvrrircireiieiiee st sssssesssensnnes. | coenens | eene | seerereeens 10,000.000 | .oovoveernirerinines 313,600 | ......... 31.360 | ... . 249,301 0 1,625 102,163 . 102,163 . 07/29/2013
617700 10 9| MOMINGSAr INC.....ovvereeeareriiieeierisei ettt | cereeees 4,250.000 331,883 | ......... 78.090 | woovvercerirerins 331,883 222,926 0 1,338 | coevrerrerrnenend0 [ 52,140 | oo (U 52,140 | .o [ 11/21/2013
628550 10 4| Myriad GENEHES INC........cvuuvrmrircineiieiiesieeiese st ssenesees | serinees 9,540.000 200,149 | ........ 20.980 ..200,149 0 0 (56,117)| ... . 11/07/2013
641100 10 4 [NEtaPP INCurvovvverrirceriiieierieeeeisier et ensenessesssssessnses | onnnee | e | oveevnsninn 18,400.000 | ..ooveevrvenrierinen 756,976 | ......... 41140 | ... ..756,976 0 3,870 | w0 [ 96,377 . ....96,377 12/03/2013
64126X 20 1 [NEUSHAr INC ClA......civoiieieieiieiieei ettt | ceriaees 5,070.000 252,790 | ........ 49.860 | ..ooovvvrricrirnns 252,790 0 0 | e [ 33,012 | oo (010 33,012 10/30/2013
653656 10 8| Nice Systems LTD = ADR.......cccviurrimrinnrierierineeississsiessesessessssssssnssies | eovnnees | vene | soerennenns 13,580.000 | ..o 556,237 | ......... 40.960 | ..oooovvrrrrierirnns 556,237 0 5,402 ...93,767 11/21/2013
655044 10 5| NODIE ENEIGY INC....oouvvviiiriieiiieiieiieeiesie e ssesssenes | cereeens 4,500.000 306,495 | ......... 68.110 306,495 0 2,452 ....77,580 05/29/2013
666807 10 2| Northrop GrumMaNn COmp..........cuuurvemerimremirieiiersiesiesisssisssssesssessssessssssssnens | cereeens 1,500.000 171,915 | ... 114.610 | ......... 171,915 | s 62,239 0 3,527 | o0 [ 70,735 03/07/2013
67020Y 10 0 |Nuance COMMUNICALONS INC...........ccouervverrreecreeeiecieeesessiessesssessesssssissnsens | eeviens | ene | evveesriiens 15,100.000 | vooovvvurerncrrrcrinnes 229,520 | ......... 15.200 ..229,520 255,538 0 0 (56,135) | ... 12/12/2013
670704 10 5| NUVASIVE INC....ovvovierierriiiieiiceiesiesesiees et ssesss st enssssssenines | cereeens 7,450.000 240,859 | ........ 32.330 | ... ..240,859 159,393 0 0 | e [ 93,780 10/18/2013
671044 10 5| OSI SYStEMS INC..ovvvvuivrreeeerireeiseieierieeise st ssssseens | cereeens 2,870.000 152,426 | ......... 53.110 | oo 152,426 | .o 183,108 0 0 (30,682) 12/06/2013
674215 10 8| 0asis PetroleUm INC..........c.ovveeivnirierirriririerinirsesiesiesesssessssesesiesseneseess. | cereeens 6,480.000 304,366 215,601 0 0 08/16/2013
681919 10 6| OMNICOM GIOUP......cvurereirmriareseesensesiseisessesss st issssesssessssesssnsssinns | cereeens 3,000.000 223,110 112,665 1,200 3,600 06/29/2010
682189 10 5| ON SemiconduCtor COMP..........evurrerieriieiieerierieressressseisssiesiesssssessssssssens | eennees | vene | sererennenns 41,150.000 | ooooeverniriinne 339,076 240 | 339,076 | 295,388 0 0 12/17/2013
693390 13 0| Pimco Global Bd USD Hedge Bond FUNd...........cccevemrererrnrinerieeeneensninneens [ eevveen | vene | vveens 1,073,714.030 | ..ovvvvvvririrnnee 10,844,512 | ......... 10.100 .10,844,512 11,233,269 0 250,519 12/11/2013
693475 10 5| PNC Financial SErvices Group...........ccrveverrerrierieriieeseninsisesiesseseseees | ceeeens 2,500.000 193,950 193,950 0 4,300 02/22/2011
693656 10 0| PVH CORP......oovuiiriieiieiieeieie et issnsssinens | cereeens 1,110.000 150,982 150,982 0 136 11/21/2013
707569 10 9 |Penn National Gaming INC.........cvvururmriiiierniieisissierssissiesesesssnsenssssense | seenens 0 0 12/17/2013
T13448 10 8| PEPSICO INC..euvrvrrirrrireirciieeiesiieeiee ettt | cereeens . . 5,777 11,050 12/03/2013
T17081 10 3| PfiZEr INC.uvvvvvereieieieiciee et ssessssnnss | oevenies | eve | sersensenans 10,000.000 | ..o 306,300 306,300 | ..covrerenne 226,554 0 9,493 07/10/2013
718172 10 9| Philip Morris International 4,000.000 348,520 348,520 40,211 3,760 13,960 03/31/2008
727493 10 8| PlantroniCs INC.......c.cvcuiveviieieriecieeeiee ettt seeeeses et sessesseessssenanaans | eoennes 9,210.000 427,805 427,805 | oo 342,480 0 3,188 67,939 11/21/2013
73640Q 10 5 |Portfolio RECOVErY ASSOCIALES...........ceuueeureerrieierireisersessseseiessssisseesenins | eveiens 6,330.000 334,477 195,007 0 0 79,514 12/19/2013
739276 10 3 |Power Integrations Inc 3,500.000 195,370 .118,290 0 912 165,428 12/13/2013
TA005P 10 4 [ PraXail INCuu.uuvuurerrereereeissise et ssssssssenssssssnisssnnas. | sevsnees 3,100.000 403,093 181,635 0 7,440 63,672 01/24/2013
T4267C 10 6 | ProASSUrANCE COMP.........ccuuiieuiiiiiriiiiissiesiiesiesissesssssssssssiesisesssssssssians | onsiens 4,900.000 237,552 199,820 1,470 3,494 26,647 06/27/2013
742718 10 9| Procter and Gamble Co 5,000.000 407,050 .276,827 0 11,832 67,600 06/17/2009
743312 10 0| Progress SOftWare COM.........currerierirrimernniernnrsiesssseesessssessssssssnsnssnee | eoneries | roee | overersnnes 10,390.000 | ..ovvoveevrerecirinnae 268,374 215,415 0 0 45,474 06/27/2013
743606 10 5| Prosperity BanCShAres INC...........c.eveervuerierirerimeeserineriessesesseessssssssessens | cerneens 4,950.000 313,781 197,505 1,188 2,916 97,900 09/18/2013
747277 10 1|QLogic Corporation.... 25,080.000 296,696 .280,578 0 0 16,118 09/18/2013
74733T 10 5| QLIK TEChNOIOGIES INC...ovvvvevveerirrircescereieiieriesieeisessssssssssessesissessnins | oveiens 8,370.000 222,893 202,569 0 0 25,649 12/11/2013
747525 10 3| QUALCOMM INC..ovvrrvrniiriireireiiseisseiie st ssessssissssssssssssens | covenens 4,000.000 297,000 218,011 0 5,200 48,582 01/24/2013
74762E 10 2| Quanta Services Inc 8,200.000 258,792 .198,502 0 0 .30,915 11/21/2013
749941 10 0| RF Micro DeviCes INC........cc.uvuiuciiniiiciiiissisciissiesiiesississiesisssessinnss. | coeeens 22,600.000 116,616 116,987 0 0 @7 ... 12/31/2013
75281A 10 9| Range RESOUICES COMP......cuuverureruiemirierierisniseessessessssessesssssesssssessesssnens | sevenees 1,550.000 130,681 121,037 0 32 | 0 | 9,643 12/17/2013
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754730 10 9| Raymond James Financial INC..........ccc.eveiirriinieneiieieeisessesesissiesssenes | coeeens 3,310.000 172,749 113,692 530 1,679 0 42,765 11/21/2013
758750 10 3| Regal Beloit COMPOration............cceuvvuevrrceimeemerierieesieesessseessesssessesssseesenens | cerneens 6,970.000 513,828 470,983 1,394 4,295 0. 25,266 12/20/2013
761152 10 7| RESMEA INC...vvoveeeevveeec e ssessseens | corenien 2,630.000 123,820 080 | e 123,820 | 86,594 0 1,876 (1 10,525 12/05/2013
768573 10 7| Riverbed TEChNOIOGY INC.........uvvervirrerrieeriiiiierieniseiseriesseessensssesssssesins | eeneees | vene | sererennenns 69,630.000 | ...ovveerrrnrinnn 1,258,910 | ......... 18.080 ..1,258,910 ..1,136,043 0 0 0 159,311 159,311 0 12/03/2013
774415 10 3| Rockwood HoldiNGS INC...........cvvuiiiiiiriitiicisisicesisicssniis | s 5,440.000 391,245 | ........ 71.920 391,245 | ... 250,975 0 8,397 0 105,218 .105,218 0 11/21/2013
775043 10 2| Rofin Sinar TEChNOIOGIES INC........ccorvemrierierirerieerreissrieriesiesesseesssissries | e 9,820.000 265,336 | ......... 27.020 | oo 265,336 | ooooverreriirenns 242,161 0 0 (V1 IR 1347 | o0 | s 41,347 | s 0 Lo 08/01/2013
776696 10 6| ROPEr INAUSLIIES INC.....covvveieirciiece e | eeerias 1,080.000 149,774 | ....... 138.680 149,774 | oo 88,619 0 455 0 24,565 ....24,565 .0 11/21/2013
78454L 10 0| SM ENEIGY CO....ovovvvevieeiiriesisciississsss s ssssssssssens | srsenins 1,500.000 124,665 | ........ 83.110 124,665 | ...ooovvvvvns 90,601 0 112 0 38,319 . ....38,319 .0 11/21/2013
78486Q 10 1| SVB FINANCIAl GIOUD. .......veuvvererrirneisiieiseeieseseeissessesssssesssessssessssssssssns | eneinns 3,000.000 314,580 | ....... 104.860 | ..ovevnreriiciinn 314,580 | oo 173,330 0 0 0 139,223 | v 0 139,223 0 Lo 06/27/2013
803062 10 8| SAPIENt COMP.....ooureeiviriirirrirriieiiesiesiesissiassisessesssessessssssssessessesssens. | cennees | oene | seerenneees 13,110.000 | v 227,590 | ......... 17.360 ..227,590 145,118 0 0 0 82,290 .0 06/27/2013
806407 10 2| HeNry SCHEIN INC........vuuiveiieiirrieiiseiseieeiesse s esissessnsissiins | coreeens 4,890.000 558,731 | ....... 114.260 .558,731 | .... 463,681 0 0 0 0. . .0 11/21/2013
816850 10 1| Semtech COMPOTation..........ccvvuerreucrirererierriiieesiesieneseesssssssssessessenesssesns | cereeens 9,220.000 233,082 | ......... 25.280 | .ovverriririniin 233,082 | oo 247,001 0 0 0 (41,044) | oo (V10 SO (41,044) | oo (U S 11/21/2013
81725T 10 0| Sensient TEChNOIOGIES COMP.......vuuvvurerririiniisserieeiesesseessseesesssesssessensssins | eseenne 5,830.000 282,872 | ........ 48.520 282,872 204,280 0 5,110 0 72,128 ...72,128 06/27/2013
817270 30 9| Sentinel Group Fds Inc COMMON StOCK A.........vvuuererrvrcrerrernrrsirnerirenienens [ everes | vene | vevieens 157,205.740 | w.ovvvverirerinns 6,740,982 | ......... 42.880 | .. ..6,740,982 ..4,724,005 0 251,588 0 1,327,886 1,327,886 12/23/2013
81728B 77 5| Sentinel Group Fds INC INternational EQU.............cc..evveeeveermeeerneienreesiieneenens | eeviens | ene | voreees 1,239,917.220 | ..ooovvvvernnes 25,058,727 | ......... 20.210 | coorerreiis 25,058,727 | coovvrreicri 18,066,099 0 397,675 0 | e 716,292 | o0 | s 4,716,292 12/23/2013
82669G 10 4| SIgNAtUre BanK..........cccuuiveeiieiiierieriiesieni e | seriens 1,280.000 137,498 | ....... 107.420 137,498 0 0 0 ....43,692 11/21/2013
82966C 10 3| Sirona Dental SYStEMS INC........cuuurvvrerirrireirinieneieiieeieesseesssesssssessesiseins | eseinns 3,680.000 258,336 | ......... 70.200 | woovvereirrrierinen 258,336 0 0 0 .. 14,175 12/19/2013
83088M 10 2| SKyworks SOIUHONS INC.........couucvvuririerririrriiieiierieeseeissie s | s 6,730.000 192,209 | ......... 28.560 | .ocvorriiieiis 192,209 0 0 0 {31,999 [ i | s 31,999 11/21/2013
855244 10 9| StArbUCKS COMP.....vuverurerueeeriseiieeieniseiseess sttt sssssssenssssssensans | cerneens 3,800.000 297,882 | ......... 78.390 ..297,882 0 3,382 0 {93,089 | 0 | s 93,089 01/24/2013
858119 10 0| Steel DYNAMICS INC.......cvvervveieaiirriieiiscissisesisesssessssssssisssssssesssessssssssninns | soreeins 27,350.000 534,419 | ... 19.540 534,419 | ... 351,193 3,009 11,071 0 152,424 11/21/2013
858912 10 8| SLEMICYCIE INC.ouvvveeieeiirieicreiee st | cereeens 1,434.000 166,588 | ....... 116170 | o 166,588 | ...cvourerrirerins 109,184 0 0 0 {21,253 | 0 | 21,253 11/21/2013
860630 10 2| Stifel FinanCial COrp........ouureririireririeieiieiessesieisssesssisssssssessssssesessssesssss | serenens 7,400.000 354,608 256,692 0 0 0 111,792 09/18/2013
861642 10 6| StONe ENEIGY COMP.....uevurvurerrireiieeie it ssesssesssssssesssnsans | cereeens 5,483.000 189,657 117,838 0 0 0 | oo 71819 |0 | s 71,819 09/10/2013
863667 10 1| Stryker COMPOration...........cccrurveriiniiierierinrinsississsiesieessesisssissessessens | coeeees 6,000.000 450,840 295,330 2,309 6,304 0 120,168 01/24/2013
868157 10 8| Superior Energy Services Inc..... 16,440.000 .394,182 0 0 0 .83,087 12/31/2013
871607 10 7 [ SYNOPSYS INC.uvvvireririiirieisiieiesisieisesie st essesssins | sesenens ...12,030.000 439,095 0 0 0 12/03/2013
872540 10 9| TUX COS INC NEW.....ourvuuirimrirrirceseesseiie st esesssssssssesssens | cerneens 6,000.000 382,380 197,311 0 2,537 0 09/30/2013
87264S 10 6| TRW Automotive Holdings Corp. 5,400.000 401,706 .386,237 0 0 0 ....15,469 09/30/2013
878377 10 0] TECANE COMP..vruieruireiiecririeeieisees ittt | cereeens 4,340.000 410,868 282,348 0 4,871 0 113,351 113,351 11/21/2013
882508 10 4| Texas INSHUMENES INC.........vvvuivriireiieicieiiesie s | cereeens 21,500.000 944,065 688,842 0 13,380 0 163,363 .163,363 10/22/2013
882681 10 9|Texas Roadhouse Inc Class A ...11,200.000 ...311,360 .163,774 0 5,172 0 116,535 .116,535 11/21/2013
886423 10 2| THAEWALET INCuvvvvvvvvveiveireie st | cerenens 7,420.000 439,783 . 390,265 0 7,008 (1 98,309 | ovvvrvrvrirriennen0 | e 98,309 11/21/2013
887317 30 3| TME WAMEI INC....ouvvererrrircircrieieieeiesieisessessssssessenssssssessesssesssessnnes | eoneens | sene | soreeesneens 11,640.000 | cooovonerrcrierinnn 811,541 811,541 | oo 572,936 0 5,750 0 138,133 .138,133 12/03/2013
88732) 20 7|Time Warner Cable In 1,000.000 135,500 135,500 7,646 0 2,600 0 38,310 ....38,310 05/29/2009
891092 10 8| The TOr0 COMPANY......c.urveurirrerrereessriaersserieseseeessesssesssesssesssensssessssssesses | cerneens 5,460.000 347,256 347,256 | oo 176,516 1,092 2,057 0 107,985 .107,985 06/27/2013
892356 10 6| Tractor SUPPlY COMPANY........cciurirriirririreiieeiesssieesssie e essessssisnienes | seenins 1,650.000 128,007 128,007 | oo 34,861 0 758 0 52,173 11/21/2013
89417E 10 9|The Travelers Companies Inc 3,000.000 271,620 ..271,620 .116,066 0 5,880 0 56,160 05/15/2009
896239 10 0| Trimble Navigation Lfd............ccccveiimiiniiiniinisciienecsssieissesineies | s 2,960.000 102,712 102,712 | oo, 58,026 0 0 0 15,313 | ... 11/21/2013
902104 10 B[ 1I-VIINCurviieieiieveeeeeese e ss st stes s ssssssensssnsnnen | seseren 9,150.000 161,040 162,970 0 0 0 (1,244) | .... 06/27/2013
902973 30 4| US BANCOMD....ouvvuiiuiiniireeircisseississsse s esessssssssssesssesssssssssssssssssssesssnns | covneens | aene | soeseseeens 18,800.000 | ..ooevevrerririnnes 759,520 523,802 4,324 15,322 0 153,317 153,317 05/23/2013
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907818 10 8| UNION PaCIfiC COMP.....vuureruiruiiaiiieiieeiieie s csessssssessssnsssins | ceveeens 0.000 0 | v 0.000 0 0 2,291 0. 0 | e 0 0 01/24/2013
913017 10 9| United TEChNOIOGIES COMP.......cvvuvrurerrrierirerireeseeieeseessessensssessessessesssees | cereeens 4,000.000 455,200 | ....... 113.800 | coovernrvrrierin 455,200 | c.ovverircriniiinne 194,985 0 8,780 | .. 0 127,160 127,160 10/04/2006
91324P 10 2| UnitedHealth Group...........cccoeiuiiiiiniinsicciiciiieie s | ceviens 9,970.000 750,741 | ......... 75.300 | oo 750,741 | oo 611,857 0 5882 | .. 0 105,655 .105,655 12/03/2013
918204 10 8| VF COP.uveuureurierrieeieeieeseeiessessiesss st ensssnenns | sereeens 5,600.000 349,104 | ......... 62.340 349,104 209,062 0 5124 | .. 0 138,189 .138,189 12/10/2013
921946 10 9| Vanguard Selected ValUE..............ovvverrierreiineiieseiese e | eneeens 239,966.920 | .. 6,767,067 | ......... 28.200 | .. 6,767,067 | .... ..5,676,972 0 351,972 | .. 0 | e 1,090,095 | ..ocovvvvivenienean0 | i 1,090,095 12/17/2013
92220P 10 5| Varian Medical Systems Inc. [ESSTURTRRRIOTE O 1,600.000 124,304 | ......... 77.690 | ......... 124304 | oo, 96,279 0 0. (V1 I 12,590 | oo [ e 12,590 11/21/2013
92343V 10 4| Verizon COMMUNICAHONS.........uuureruerurireiseriieresessseesseissssessseesssssseesssians | ceviees 7,500.000 368,550 | ......... 49.140 ..368,550 243,722 0 15,563 | .. 0. 44,025 ....44,025 10/29/2009
92345Y 10 6| Verisk ANGIVHCS INC.....vvevvvierrirciiiissiiesie s ssssesssnns | enveees 9,870.000 648,656 | ......... 65.720 | ... ..648,656 | ... 499,655 0 0. 0. 72,271 | ... L0 12,271 .| 12/03/2013
92826C 83 9| VISAINC CLASS A SHARES.........coouiieeiieiieiieeissineisssiessssesssssississsssess | eneinns 3,400.000 757,112 | ... 222.680 | .ooovrirririiins 757,112 | s 245,064 0 4726 | .. 0 240,943 | oo 0 .240,943 01/24/2013
92849E 10 1| Vitamin ShOPPE INC......couveurieiiiieieririieiieseieeiessesiessessesssnesniine | ceviens 5,510.000 286,575 | ......... 52.010 226,041 0 0. [V TP 20,175 | o0 | i 20,175 10/03/2013
929740 10 8|Wabtec Corporation ettt | cereeens 4,770.000 354,268 | ......... 74.270 | ... . 138,203 0 602 | .. 0 140,799 .140,799 06/27/2013
931142 10 3| Wal-Mart StOres INC..........ccuureeerieiriirienirieiiesiessiesiesisssssessessessssessenees | cereeens 5,000.000 393,450 | ......... 78.690 | .oocvvrceririierirs 393,450 | ..o 264,464 2,350 7,050 | .. [ 52,300 | coverrerrnrrnrieenn0 [ s 52,300 10/14/2010
941053 10 0| Waste CONNECHONS INC........cvuuvvrrerrirciinriseiieeieeieeissessssesessensessssseseneans | cereeens 8,960.000 390,925 | ......... 43.630 209,700 0 3,486 | .. (1 I 80,533 | overrerienriinennnd0 | s 80,533 11/21/2013
949746 10 1| Wells Fargo COMPANY.........ccuuererrereemieisiimerieriseseseessessssssessesssesesssessssses | cereeens v | s 12,700.000 | coooveeirrierinnn 576,580 | ......... 45.400 | ... . 391,375 0 14,605 | .. 0 142,114 142,114 01/24/2013
959802 10 9| WeStern UNION CO.......cvuueumreureieiieeieiseesessesssessesssssisessessssssssesssssssssnns. | ceneens v | s 10,000.000 | coouvevnrerrrierin 172,500 | .oooce 17.250 | e 172,500 | oo 187,416 0 5,000 | .. 0 08/22/2011
968223 20 6| Wiley JONN C & SONS INC....cuvvvvrirrirrirciriiiieeiiesieeirsesiessssssesienesssinne. | cereeens JROTR I 11,950.000 | oo 659,640 | ......... 55.200 476,440 3,128 7113 | .. 0 11/21/2013
978097 10 3| WOIVEring WOrld WIe...........c...veeeeeeeeeeeseeeeeeeeeeeeeeeeeeesseessessseesseesseeesseesses | corenens 5,580.000 189,497 | ......... 33.960 | ... . 100,055 335 1,192 | .. 0 11/04/2013
98956P 10 2| ZIMMer HOIAINGS INC.........vvrieniiiiiiiicniniieie s essenies | cevenens 3,000.000 279,570 | ......... 93.190 | wvvverrerrriin 279,570 | oo 202,217 600 2,340 | .. 0 12/13/2007
989701 10 7| ZIONS BANCOIP.....cvvrerernereineiierierieseseesssssssse st ssssssssessensssssssnnns. | serneens 4,450.000 133,322 | cooonee 29.960 | ......... 133,322 | o 93,759 0 546 | .. 0 11/21/2013
98978V 10 3[ZOETIS INC....ovuvirrirririiiieiisesiesiesesssese i sssensenssnenns. | eevenens 21,150.000 691,394 | ......... 32.690 | v 691,394 | . 666,967 0 1,495 | .. 0 12/03/2013
HO023R 10 5[ ACE LTD ..ottt ensenes | esnians 2,500.000 258,825 | ....... 103.530 | woovverrreriierinne 258,825 | ..o 133,915 0 3,775 | .. 0 12/18/2008
H27013 10 3| Weatherford International Ltd...........cccceverernrineisinnieieiseesssissessiesnssnssees | eennene 4,800.000 74,352 0 0. 0 12/21/2012
HBB17H 10 0| TranSOCEAN INC......evuivuieucrrnisseiseiseriesiseeesessssiss st ssesssenes | sessinns 1,400.000 69,188 0 2,352 | .. 0. 02/24/2010
136375 10 2| Canadian National Railway CO.........cccocovemrvrervmrneiriiernninns O I Al s 15,600.000 | ..o 889,512 545,595 0 7,240 | .. (V1 98,692 .| 12/04/2013
683715 10 6| Open Text Corp. A. 6,040.000 555,438 .264,751 0 4578 | .. 0 214,364 06/27/2013
767744 10 5|Ritchie Bros AUCHONEEIS INC.........cceuiviiniieiiiriirieieitesissieseee s | seeenens Al s 13,520.000 | ..o 310,014 279,478 0 4,760 | .. 0 { e 28,665 | .... 11/21/2013
775109 20 0| Rogers COMMUNICAHIONS. ........cvvrrerurersrirrrsceseessseesessessssesssessenssseesesssssnene | cerneens A. 6,000.000 271,500 151,271 2,513 8,233 | .. 0. (1,620) | .... 07/01/2009
000375 20 4|ABB Ltd F.. 22,870.000 607,427 .554,004 0 0]. 0. 53,423 12/18/2013
02364W 10 5| America Movil SA de CV. . OO I F.. 28,290.000 661,137 603,803 0 5292 | .. 0 12/03/2013
05946K 10 1 [BBVA ...ttt bbbt | enriiees F.. 35,000.000 433,650 400,736 0 0. 0 | 32,914 12/12/2013
088606 10 8|BHP Billiton Ltd F.. 3,660.000 249,612 243912 0 0. 0 5,700 12/03/2013
66987V 10 9| Novartis AG SPON ADR.........oevuriireiriiniiisiieeieesiss e ssssssesssssssssssssssssssns | eevsees F.. 2,500.000 200,950 139,321 0 5144 | .. (0 42,700 02/24/12011
771195 10 4| Roche Holdings Ltd ADR..........ccuueremrmmeeieriieierierisesseesesssssssessessessseess | corneens | I 5,410.000 | .ovorvveririininne 1,351,886 243,225 0 6,660 0 525,950 525,950 12/03/2013
803054 20 4|SAPAGADR F.. 8,610.000 750,275 526,902 0 4,946 0 ....55,338 12/03/2013
806857 10 8| SChIUMDEIGET Ltd.........vvreererieiieieeieiseieeieeseses et esiseesessessseesseessnens. | cereeens Fol s 12,800.000 | ..ovvvnrirrirnes 1,153,408 . 647,448 4,000 13,156 | .. 0 228,053 .228,053 09/30/2013
82481R 10 6| Shir€ PLC = ADR......couiimiiiriiniiiesiieisseisseise s isssssessssessssssssssnsins | onvenns F.. 890.000 125,748 ceeerneneriennnen e 125,748 | i, 75,866 0 525 | .. 0 42,260 11/21/2013
904784 70 9| Unilever NV.... . F.. ...18,240.000 | .. ...733,795 11,127 0 7,435 0 22,668 12/03/2013
92937A 10 2[WPP PL ...ttt ssssinas | eevinees F.. 4,040.000 464,034 420,092 0 2,597 | .. 0 . .. | 12/03/2013
G1151C 10 1|Accenture Ltd Class A v [ s F.. 4,000.000 328,880 111,213 0 6,960 | .. 0 {62,880 | 0 | 062,880 | o (U 09/01/2009
G2554F 11 3| Covidien PLC et | s F.. 8,650.000 589,065 427574 0 6,216 | .. 0 114,549 114,549 01]U 12/03/2013
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G30397 10 6| Endurance Specialty HOIAINGS..........ccoucvmiurivniiieirieseseeeseesssiseseiens | v F.. 3,000.000 176,010 | ......... 58.670 1,856 0 11,205 12/02/2013
G3223R 10 8| EVerest Re Group Ltd...........coovveeervverreeeceeeceieseieessssessseesssseessssssssssesinns | voeeens F.. 1,120.000 174574 | ... 155.870 . 2,248 0. 43,584 11/21/2013
GAT05A 10 0| ICON PLC.....oiiiiiriiciiseiieiissiciesis st sssessssnans | ressees F.. 6,250.000 252,562 | ......... 40410 | oo 252,562 0 (1 71,813 12/17/2013
GA9TBT 10 8 INVESCO Lt ...ooveeeceerececeeveeeeses s ssse s ssssenns | sreerene F.. 4,400.000 160,160 | ......... 36.400 | .vvorceriieris 160,160 3,547 0 11/21/2013
G7945M 10 7 |Seagate TEChNOIOGY.........ccouurimiiiriiniiiciiei e snsssissienes | seviiens F.. 3,400.000 190,944 | ......... 56.160 190,944 2,643 0 . ....62,848 09/30/2013
H84989 10 4| TE CONNECTIVITY LTD...cvvuivirrireerriiiriserieesenessesessesssessenssesesssssesssens | wereeens F.. 6,300.000 347,186 | ......... 55.110 | wovvrerverrrireries 347,186 6,048 0 112,686 | ..o 0 112,686 01/24/2013
H89128 10 4| Tyco Intemational Ltd..........c.oevumrereirrriniineieeiecisesseiesisesiesiseessessssins | cereeens F.. 22,000.000 902,880 | ......... 41.040 ..902,880 5,646 0 156,225 .156,225 10/25/2013
M22465 10 4 |Check Point Software TEChNOIOG. ........c...cvverveeeeeeesreeseeeeseeseeeeeessesseesseens | erveees Fol s 11,270.000 | coovveerirrierins 727,139 | ......... 64.520 727,139 0 0 118,529 . 118,529 12/03/2013
N22717 10 7] Core Laboratories NV........ccieieiriisiiiniisniiienissisessssnssssssssssssssssssssssssssssenns | ceneens F.. 590.000 112,660 | ....... 190.950 | ......... 112,660 599 0 [ 45,024 | oo (1 I 45,024 | oo, | 11/21/2013
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........ccoiiriiiieiinniniisssissssisenissessisenas 683,487,628 |....... XXX ..683,487,628 | ................518,678,525 |.............. 101,016 |.......... 25,620,710 ...102,015,988 XXX XXX
9799999. Total - Common Stock.......... 683,487,628 | ....... XXX ...683,487,628 | ................518,578,525 | .............. 101,016 | .......... 25,620,710 v 102,015,988 XXX XXX
9899999. Total Common and Preferred Stock............... 683,487,628 |....... XXX oo | v 683,487,628 | ...............518,578,625 |.............101,016 |.......... 25,620,710 | .0 100 102,015,988 | oo | i 102,015,988 | ....cocovvrinrinnnns XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....9, the total $ value (included in Column 8) of all such issues $.....4,991,599.
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Bonds - U.S. Government
36179N ND 6| Government National Mortgage A MAT288...........cccocruiiriernirieeseeee e enaes 11/07/2013 | CIIGIOUP GIODAL.........coveiciiiei ettt s et ssessnans | 2heesebassassesseesesessess e e st eesessss et essessesensessess | £eesesssesesassessesstessessesnsansessesnsnen 3,640,219 | ........ 3,325,824 9,238
36202F XC 5|Govermnment National Mortgage A 5175 06/03/2013 | CHIGrOUP GIODAL........vucvvverieriirieisiiie e ssss | sebtbs s esb e s bbb bbbt | oebsess e bbb 4142743 | ......... 3,830,885 9,098
38376W 4M 4| Government Natl Mtg Assn REMIC Ser 207.......ccuiriiieriimsinisinissns s ssesssnsssssssnssenesens 06/05/2013 | BB&T Capital MArkets..........ueveerersiereessinissnssens s s sensssssssssssssssssens ....1,395,508 1,250,000 1,563
0599999. Total - BONAS = U.S. GOVEIMMENL. ........covuiiieiieeiieiiiesieieeieisstesetstesie st ssss s s essesses st sssessessssessessessesessessessnsessesssssnsessns  essssessesssssssas ...9,178,470 8,406,709 19,899
Bonds - U.S. Special R and Special A it
3128M7 M8 6|FREDDIE MAC G05483 4.500% 06/01/39........ 10/24/2013 | Credit Suisse ....1,453,026 1,354,803 2,032
3128M7 SM 9|FREDDIE MAC G05624 4.500% 09/01/39........ 10/24/2013 | Credit Suisse ....1,634,621 1,430,882 2,146
31307B BH 2 |Federal Home Loan Mtg COrp J22740..........cccvuiniemmiirniineiersissesiesssissssssesssseensnes 03/18/2013 | CrEdit SUISSE.......cvveverireeerririiriseieiesie ettt ssssse s sssss s sessessessssassesss | essessesessessesssssssessesesessessesssessesssssssessesss | sesessesssssssessessesassessessssssassessnsnes 5,810,354 | ......... 5,596,970 7,774
31307B GH 7 |Federal Home Loan Mtg Corp Pool #J22900 10/04/2013 | Wells Fargo Brokerage Services........ ....1,859,157 1,849,332 1,926
3138A5 AW 2| Fannie Mae AH3620 3.500% 01/01/26...........ccoovvvevriveriiiirnriniens 10/24/2013 | BB&T Capital Markets...........ocveiiirriiiiisiiscieiisesessiesesisesesssssssesensensees ....2,335,089 2,206,492 3,647
3138MK QZ 2|Fannie Mae AQ4071 2.500% 04/01/28..........ccoovvvereeremiercirierinniins 10/09/2013 | NOMUIA SECUMHIES........vvveevrerrsrisaisariaeesieesseeiseess st st eesness | oessseees et sttt | foestseeesess bbbt 2,215,285 | ......... 2,207,696 2,300
3138WP G2 4|Fannie Mae AT2016 3.000% 04/01/43........... 12/26/2013 | Morgan Stanley DWD................. ....5,711,946 6,014,306 6,014
3138X6 WL 5| Fannie Mae AUB950  3.500% 10/01/28......cccvveiivnirinniiinnininciens 11/05/2013 | BB&T Capital Markets. ........cvueiirireiieiiisinisi e enssnsssensenes ....3,924,648 3,712,897 6,137
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSIMENES. ..........evuiueiiiuerieiseiieritetsessetaseetsesssesssassessessssessesssssesasses  setssssssessessesassessesssssssessessesassessessssessessessssassessessssessessessssassessesassessessesassessesssssssessessesassessessssassessessesassassesassassessessnsessessesansessessesans | toesessessessnsansessesnsessassesnsansessees 24,844,126 24,373,378 31,976
Bonds - Industrial and Miscellaneous
007903 AU 1|Advanced Micro Devices 06/12/2013 [ JP MOrgan...........oceeueevereneerncinnenns 238,125 | oo 250,000 7,319
02406P AL 4 | American Axle & Mfg Inc 06/12/2013 | Credit Suisse 110,513 105,000 1,198
11283W AA 2 |Brookfield Residential 144A 06/12/2013 | Credit Suisse. 131,875 .125,000 45
15672) AA  1|CEQUEL COMHLDG ILLC  6.375% 09/15/20........cverermrrirericrirneierircenns 06/13/2013 | Credit Suisse. 128,438 125,000 2,059
16524R AE 3| CHESAPEAKE MIDSTREAM PT/ 10/03/2013 | Banc of America Securities 109,200 105,000 1,483
21925A AA 3| CORNERSTONE CHEMICAL CO..... 06/12/2013 | Imperial Capital LLC....... 131,563 .125,000 3,223
319963 AV 6| First Data Corp 11.250% 03/31/16. 06/12/2013 | Credit Suisse 52,536 ...53,000 1,275
40537Q AD 2 |HALCON RESOURCES CORP  8.875% 05/15/21.........cconrvemrrnirieririnirneiierisssiesieninnee | vevesseesnniens 05/02/2013 | Wells Fargo Funds.............ccccovveeervenee 533,750 500,000 22,311
45867U AA 8 |INTERFACE SEC SYS HDGSIL 06/14/2013 | Imperial Capital LLC....... 128,750 .125,000 4,850
559738 AB 8| MAGNUM HUNTER RESOURGCES..........ccoomiiiririiiiiiisiieniesessesssiesssiessenesssesssiens 05/01/2013 | Credit Suisse. 520,000 500,000 23,156
62910T AB 1|NFR ENERGY LLC/FIN CORP. 06/12/2013 | Seaport Group. 259,375 250,000 8,260
707882 AE 6|PENN VIRGINIA CORP  8.500% 05/01/20 05/01/2013 | Credit Suisse 508,125 .500,000 1,417
796038 AA 5|SAMSON INVESTMENT COMPAN 06/12/2013 | Credit Suisse. 225,225 220,000 7,336
012605 AA  9[ALBEA BEAUTY HOLDINGS SA.......oooiiriiiiiiiernsiseiesisissisesss s sesesssssssssnses .| 05/02/2013 | Credit Suisse. 542,500 500,000 698
03969A AA 8|ARDAGH PKG FIN/MP HD USA. .| 02/14/2013 | Barclays Capital 501,250 .500,000 2528
30251G_AN 7| FMG RESOURCES AUG 2006 .| 06/14/2013 | Citigroup Global 253,750 250,000 3,724
3899999. Total - Bonds - INAUSHAl GNA MISCEIANEOUS.............c.oucvcvicecieiiicteiete ettt ettt s e tetes s aetesesaeaetasesess  etesassesessssssesesassesesessssesesesesesessssesesanseeesessssesessesesesesasass et s sesesesasasees e esetesssseses s e setes s sesesassesetesassesesassssetesassssesassesesesannssesessnsetes | sessetesassssesesssssesassssesesasansesasaseees 4,374,975 | ......... 4,233,000 90,882
Bonds - Hybrid Securities
98372P  AJ  7|XL Capital Ltd  6.500% PEIPEL.........ieririiiissirsierissiserssssissess s I | | 05/09/2013 | Imperial Capital LLC....... 499,375 | oo 500,000 2,618
4899999. Total - Bonds - Hybrid SECUNHIES. ......c.ovuriririiiiriiniisissi s ensnies 499,375 | s 500,000 2,618
8399997. TOHAI = BONMAS = P 3.ttt 880818 R L1008 1EE 1 S0 R HEEe  fE4EEE LR E SR E LR E AR £EE LR LR LR SR E LR R LRttt | s 38,896,946 37,513,087 145,375
8399998. Total - BONAS = SUMMANY EM FIOM PAIT 5........cvveieeiiiisiesties ittt ss s ettt ekt ee8 e 8 e08s 44 4e8E 0Lt oeE 80840814 E 840 Lt o8 E 1oL E 4414 E 8oL E 408 E 8o E L8 4L 80 £ E 4181 EE o014 0E 84008408100t teeEeeb sttt netnns | eebbnebsees sttt nes 133,975,736 | covovoevcveieeeeee e 131,193,561 525,343
8399999. TO8AI = BOMEAS. ettt E R R84 EE LR SR £ 4R R SEEE HeLEfeEEE SRR EEE R eEE LR LR AR LR R R LR LR R LE LR E ekttt | ene e 172,872,682 | oo 168,706,648 670,718
Common Stocks - Industrial and Miscellaneous
015544 70 3| Alger Capital Appreciation 12/31/2013 | Alger Shar€hOldEr SEIVICES........cueuruireiriiiririeiseisesissieeseserseseseeseesessssessessssssenss | eeeesssssssessesssssssssessesassesnes 13,984.660 999,634 XXX .0
015544 50 5| Alger Large Cap Growth 12/31/2013 | Alger Shareholder Services ....24,503.950 ...1,316,972 XXX .0
015544 40 6| Alger Small Cap GrOWN..........ccevreieriieircieeeseeeeee e seesssensenns | coeesesasenssens 12/27/2013 | Alger Shareholder Services. ....49,813.500 ....1,594,390 XXX .0
018792 82 0| VPS Interational Growth 12/31/2013 | Alliance Bemstein. ..o 3,183.240 58,126 XXX .0
018792 55 6|VPS International Value 12/31/2013 | Alliance Bemnstein.. ....59,750.790 831,234 XXX ]
018792 53 1| VPS Small Mid Cap........cccovevrmerirrireirnienrireeiienes 12/31/2013 | Alliance Bernstein.. ....32,516.660 656,566 XXX .0
018792 51 5|VPS Value.................. 12/23/2013 | Alliance BemStein............c.oevercereevervnerinerienns 6,130.470 79,612 XXX .0
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024936 60 1|VP Income & Growth............ 12/24/2013 | American Century.. 343,426 XXX .0
02507T 30 8| VP INflation ProtECHON l.........vueveeeiecerieieieieieireiscee sttt essesesssensesans | eeseeeannennes 12/30/2013 | American Century.. ....63,810.770 709,507 XXX .0
025077 20 9| VP Inflation PrOtECON I1.........ccuiveriiicriicieiisciesisiesissssssiessss e ssssssssessssssssenes | evsesnssnnens 11/04/2013 | American Century...........cvveevereneererrnneees 600.679 [ ..vvvererrrrieiriririins 6,762 XXX .0
024936 20 5| VP International 12/31/2013 | AMETCAN CONIUINY......cvuieverirceiieereeecieeseeee s seseeeeessesseeeesesssseees st ssesssessessessssensesns | seesesssssssessssssnssessessesassesnes 86,940.040 819,403 XXX .0
024936 88 2|VP Ultra 12/23/2013 | American Century.. 707.375 | oo, 8,466 XXX .0
0249368 10 6| VP ValUB.......ouveurerrercereieie ettt enenne | cesneiineniens 12/31/2013 | AMEIICAN CEMUIY.....ovverueeeereeiierieeiseesesseesse st es st ssssssssenins | seessssssessessssensssssssnsnsssens 104,410.470 816,184 XXX .0
024936 87 4|VP Vista 12/31/2013 | American Century.. 4,329.120 87,619 XXX .0
23339F 10 0|DWS Equity 500 Index VIP. 12/04/2013 7,983.110 131,895 XXX .0
23338H 60 2| DWS Large Cap ValUe.........c..ccoiiiieiiiiiiiniisiesiesisisnsississiesis s | seesssesssnens 1212312013 [ DWS.....ooiritiiiscis st bbbttt | oebbses et 13,531.140 200,146 XXX .0
23339F 40 7|DWS Small Cap Index VIP. 12/30/2013 ...17,783.390 267,051 XXX .0
23338H 74 3 |DWS Small Mid Cap Value VIP. 12/31/2013 | DWS... ....29,766.390 426,456 XXX .0
26201X 10 9| Socially ReSPONSIDIE GIOWHN..........cuveiriciireiciisee e sntens | serersenesnnans 12/26/2013 | Dreyfus 1,328.240 52,176 XXX .0
261976 80 7| VIF Appreciation 12/31/2013 | Dreyfus 3,229.430 141,881 XXX .0
261976 70 8| VIF Opportunistic Small Cap... 12/30/2013 | Dreyfus 2,938.250 114,108 XXX .0
261976 60 9| VIF Quality Bond........ccccovvvenece 12/30/2013 | Dreyfus 520,758 XXX .0
922174 30 5| VIP EQUItY INCOME......ouivieiriiiiieiciinieeeese ittt esseneenssens | soesserasenssens 12/30/2013 | Fidelity Investments... ....2,188,471 XXX .0
922174 40 4|VIP Growth 12/31/2013 | Fidelity Investments... ....1,281,476 XXX .0
922174 20 6| VIP High Income 12/30/2013 | Fidelity Investments... ....1,190,872 XXX .0
922175 50 0| VIP Il Contrafund 12/31/2013 | Fidelity Investment 1,367,280 XXX .0
922175 30 2| VIP 11INEX 500.........courerueemrienirierireriseesseesssssesiessesessesssssssessessensssssssssssssessssenssesssns | cevssssnerinens 12/31/2013 | Fidelity Investments... XXX .0
922176 40 9| VIP Ill Mid Cap............... 12/31/2013 | Fidelity Investments... XXX .0
922175 10 4| VIP Investment Grade Bond 12/30/2013 | Fidelity Investment XXX .0
922174 10 7| VIP Money Market 153 00/00/0000 |Fidelity Investments... 16.080 . XXX .0
922174 82 6| VIP Money Market 713 12/31/2013 | Fidelity Investments... 9,089,014.180 | .oeovvvrirrirrirrrierierieeiesieenne 9,089,014 XXX .0
922174 50 3|VIP Oversea 12/24/2013 | Fidelity Investment ....38,620.700 716,332 XXX .0
922176 71 4| ValUe SHAtEgIeS..........vueirieriiiierieeisiisesi st ensssssens | eeseenieeniens 12/23/2013 | Fidelity Investments... 9,583.070 121,007 XXX .0
355150 39 2 |Foreign Securities 12/31/2013 | Franklin Templeton.... 724,975 XXX .0
355150 87 1|Franklin US Govt 12/30/2013 | Franklin Templeton 282,748 XXX (]
355150 64 0|Global Real Estate 12/31/2013 | Franklin Templeton.... 603,697 XXX ]
355150 69 9|Mutual Global Discovery 12/26/2013 | Franklin Templeton.... ....12,303.000 277,321 XXX .0
355150 55 8 |Mutual Shares Securities. 12/31/2013 | Franklin Templeton 10,483.060 211,942 XXX .0
355150 59 0|Small Cap Value Securities 12/24/2013 | Franklin Templeton.... 6,461.720 129,357 XXX .0
355150 52 5| Small-Mid Cap Grth Sec.........occeveeervcerneriniinnes 12/26/2013 | Franklin Templeton 5,700.250 134,042 XXX .0
008892 41 6| V.1 Global Health Care............ccccocuiiiiiiiiicisiesensssssiesienins | o 1212312013 | INVESCO. ...vevovveeires s bbb stees | oebbsesss st 13,750.730 339,549 XXX .0
00888X 59 1 [V.L Mid CaP GIOWN......couerueieeiierierieeiseesesisssse st sssssse et ssssssssssssssnns | nesessessssions 1213172013 | INVESCO. .. vvevverrireeeseeseeseese sttt | oenbs e st enen 20,821.410 95,053 XXX .0
008892 32 5| V.. TECANOIOGY. .....vuurvucerriiiiireiicisissie sttt ensenins | soesisssensnes 12/31/2013 | Invesco ....18,445.250 331,976 XXX ...0
480906 77 5|IT International Equity...... 12/23/2013 | J.P. Morgan ....42,423.960 458,514 XXX .0
480906 78 3| IT SMAll Cap COTe........cvorrerieriiiiiiieiiiisssie st sienies. | ceissiaesinens 1213172013 [ J.P. MOTgan...........covveevierirrirnieissiienienes 8,402.370 166,868 XXX .0
91359U 71 1| Core Plus Fixed Income 09/11/2013 | MOTGAN SEANIEY.......cc.veeerereeeieireieeiseseeeieisereeei et sess st sessssessssnsesnenns | eesesssnsssssesnsssssessesssenesssnsas 40,816.110 419,372 XXX .0
91359U 83 6| Emerging Markets Equity 12/18/2013 | Morgan Stanley.. 3,322.190 47,340 XXX .0
91359U 79 4| U.S. REAIESIAE. ..ottt | seentenesnnens 12/04/2013 | Morgan Stanley...........c.eeereereeeeevnerseesreeerneenns 286.722 | ..o 4,573 XXX .0
641222 10 4|AMT Large Cap Value Portfolio 12/30/2013 | NEUDEIGET BEIMAN. ........cvuivririiiicireriicisesi st ssssnienns | oebsesssessessss s essessssses s s 18,200.690 244,905 XXX .0
641222 50 O|AMT Mid-Cap Growth...........eccveverrenirererienns 12/23/2013 | Neuberger Berman 2,466.000 88,239 XXX .0
007575 30 1|AMT Short Duration Bond 12/30/2013 | NEUDEIGET BEIMAN.........cvuiiriireviiiieresieisissie s esse st sssisents | seisesssssessensssssensess s 160,284.180 | ..ocvvvvvrrieieireiesieeeeeenae 1,750,792 XXX .0
641222 88 0|AMT Small Cap Growth 12/31/2013 | Neuberger Berman 5,693.310 91,548 XXX .0
641222 60 9| SOCIAlly RESPONSIVE.......cvuveerriieeireiiieiieiciiie sttt ss st ssssnsns | ssessesansessens 12/27/2013 | Neuberger Berman 426.557 | oo 7,847 XXX .0
683811 77 2| Capital INCOME FUNG/VA........ooiieiecree ettt sessss st ssenesnsnees | sressesssenssens 12/26/2013 | OpPeNnhEIMET.........cvurerevrereereieirereeeereeeereeeeees 3,580.400 46,478 XXX .0
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683811 83 0| Global Strategic INCOME.........cvvuiveiieriririseiee e 12/30/2013 | OPPENNGIMET........ovirririiiiiaiiieieriisies ittt | oesiieres st 91,434.970 522,103 XXX .0
683811 82 2| Main Street SMall CaD.........vvuurverirerireiseeiseieriees et esssesssssesssninee | cessssanersnens 12/23/2013 | Oppenheimer. 4,275.860 107,107 XXX .0
81730D 70 2|Balanced 1213172013 | SENHNEI VPT....oooiieiiriteiisie sttt | sesbsssiseess st nsisees 175,952.450 | coovvvivreiieeiseeeieeee e 2,364,992 XXX .0
81730D 60 3|Bond......cccooevenece 12/30/2013 | Sentinel VPT.. 230,008.100 ....2,284,303 XXX .0
81730D 10 8| Common Stock 12/31/2013 | Sentinel VPT.. 320,206.570 | .. ....5,791,832 XXX .0
81730D 20 7 |Mid Cap. 1212312013 | SENHNEL VPT....oooviieireiiceieiserie ettt | srebessssess st sssnsssens 145,300.660 | ..oovvveverrirrereereeieereeieeeeenns 2,165,357 XXX .0
81730D 30 6| Small Company 12/31/2013 | Sentinel VPT. 1.398,563.400 | ..vvviiriiee e 6,558,876 XXX .0
T7954T 87 8| BIUE ChiP GIOWHN......coueeueieciiierieeees st | seeniseneseens 12/26/2013 | T. Rowe Price.... ceererenennnnn13,246.200 198,756 XXX .0
779547 86 0| Equity INCOME.....ovvverrrcirnenne 1213172013 | T ROWE PFICE......ovvvreireiriieiie ittt enssns | oestsesesess s ensas 34,975.200 880,669 XXX .0
TT954T 88 6| HEAIN SCIBNCES........cvrerereeeeeiecrierieriecesei ittt | seenisenesenens 12/31/2013 | T. Rowe Price.... ....32,598.130 827,310 XXX .0
77954T 30 8 |Personal Strategy. 12/26/2013 | T. Rowe Price.... ceerneeenn. 16,132,140 340,466 XXX .0
921082 50 9|Unconstrained Emerging Markets Fd. 12/30/2013 | Van ECK INSUFANCE GIOUP..........cuvvereruriiinisrereiseieeseisenesesssesessssessesessssesssessesessssesns | seesesssssssessessssnsssssesnessssssnes 98,830.440 | ..o 1,090,232 XXX .0
921082 60 8| VIP Emerging Markets 12/31/2013 | Van Eck Insurance Group ....67,237.050 941,178 XXX .0
921082 30 1| VIP GlObal Hard ASSELS.........ccoevuieieirrireiiieiseieiseseeseeiseseesessssssesseesessssessessssessessssssssssenses | sesesassnssens 12/31/2013 | Van Eck Insurance Group ....29,150.560 843,628 XXX .0
949756 85 2| VT DISCOVETY Il...uuiumiiriiriireiieiaeiie sttt ssssiensnas | ensssisesssnens 12/31/2013 | WellS Fargo AQVANTAGE. ........ccoureumrieiiriireeieeieise sttt sssesssesssssssssins | aesssessssssssesssssssssesssesssensas 26,808.580 827,363 XXX .0
949756 84 5| VT OPPOTUNILY.....cooovververerririsrissiersisseie sttt sssssessesssssensensans | sessssssensnes 12/31/2013 | Wells Fargo AQVANLAGE. .......c.uvrmevrririieiieiieieiesisestesse s sssessssssnns | sersssssssessssssssessssssensnssessnes 10,008.230 230,485 XXX .0
002535 30 0|Aaron's INC........cocverrenrvrncrrnenns 1110712013 [ VATHOUS. ...ttt 9,270.000 267,537 XXX .0
003021 71 4|Aberdeen Emer Mkts Inst 12/20/2013 | Direct-Private PIaCEMENL...........ovuuiieriiiceiiiseiierieiesissisesiessesssssssnsiens | seeisssssessessess e 802,089.350 | ...oovviirriiii s 12,903,401 XXX (]
00508X 20 3 |Actuant Corp 06/27/2013 [ VAIIOUS. ...t bbb 1,134.000 34,877 XXX .0
008252 10 8|Affiliated Managers Grp Inc 1112112013 [ JEfENIES & CO..onvvvirirrieirirrie s 40.000 | .ooveereierieienieninns 8,055 XXX .0
009363 10 2|Airgas Inc 1112172013 | JEFfErIES & CO....vvnernirrieiieiieeiceeiss et 78.000 | .ooovvrnerrrrireirerins 8,368 XXX .0
021441 10 0|Altera Corporation 12/12/2013 | Various ....15,863.000 520,902 XXX .0
031100 10 0|Ametek Inc 1112172013 [ VAIHOUS. ...t 955.000 44,932 XXX .0
032511 10 7 |Anadarko Petroleum Corp. 12/03/2013 [ JEfENIES & CO0..ouvvurirrirrieirirseisei et 2,790.000 248,732 XXX .0
037833 10 0|Apple Computer Inc 06/28/2013 | Redi 215.000 84,132 XXX .0
038336 10 3|AptarGroup Inc........... TA2112013 [ VAHOUS. ..ottt 709.000 39,984 XXX .0
04351G 10 1|ASCENA RETAIL GROUP INC 1112172013 [ VAIIOUS. ...t 6,370.000 118,969 XXX .0
049560 10 5 |Atmos Energy 09/24/2013 | Various 3,017.000 124,741 XXX .0
060505 10 4|Bank of America Corp. 08/07/2013 | Various 8,800.000 127,479 XXX .0
073302 10 1|B/E Aerospace Inc. 112112013 | VAIOUS. ... ree e eeese s eses e seesesessesseseseessesasesssessessesensessesnesesessessessees 525.000 41,595 XXX .0
075896 10 0|Bed Bath & Beyond Inc.. 12/03/2013 | Jefferies & Co 1,528.000 115,895 XXX .0
084423 10 2 |Berkley WR 112112013 | VAIIOUS.......cooveeieii ettt bbbt 1,896.000 79,056 XXX .0
09063H 10 7 | BioMed Realty TIUS INC.......cvuuvirririrceiiiieriesi et snisees | sesesssensscens 09/26/2013 [ VAIIOUS. .....vveoeesrerrereeseeseise s ees bbb 6,122.000 123,288 XXX .0
09180C 10 6|BJs Restaurants Inc. 1110712013 [ VAIIOUS.......covoeeevecveeveeeeeee s 4,900.000 138,467 XXX .0
097023 10 5|Boeing Co. 09/30/2013 | Goldman Sachs & Company 3,085.000 362,850 XXX .0
099724 10 6|Borg Warner. T112112013 [ VAFHOUS. ... .ottt s et en ettt en st sans 760.000 63,573 XXX .0
099724 10 6|Borg Warner. 12/17/2013 | Stock Split.........coveverrerenne 1,590.000 0 XXX .0
110122 10 8| Bristol-Myers Squibb Co..........cccccevrrvirrerirerirnenne 01/2412013 | JEFFENIES & CO...vvvvvrveirirerrieeriise b 95.000 | .vvoovvvrerirerieirniinans 3,402 XXX .0
111320 10 7| Broadcom COrPOrAtioN..........cevurereecerereirrereereseeseinseseseeseesesssseesesssssesessesssssssessessesesssssssenns | coneessssessees 02/13/2013 | VAHOUS. ...ttt ssessessennn 3,434.000 115,582 XXX .0
119848 10 9|Buffalo Wild Wings Inc 06/27/2013 [ VAIOUS.........oovveererereieceteeesessssees e ssses s ssssess s ss s esssssssessssans 235.000 20,285 XXX .0
12572Q 10 5| CME Group Inc......... 10/22/2013 [ VAIOUS. ...t 6,000.000 450,086 XXX .0
126650 10 0| CVS Caremark Corp. 12/03/2013 | Citigroup Global 5,680.000 377,030 XXX .0
147528 10 3| Caseys General SOreS INC.........ccovuvueererieriieirieesieee s ssesssesseeessssessenssssssees | cveserssenssens 06/2712013 | VAHOUS. ... vttt ns s 560.000 32,107 XXX .0
171340 10 2| Church & Dwight Inc. T112112013 [ VAFHOUS. ... .ottt estnsane 741.000 46,024 XXX .0
17275R 10 2| Cisco Systems Inc.............. 12/03/2013 [ VAHOUS. ...ttt | oesssessssessse s ses e neenes 22,290.000 514,295 XXX .0
172908 10 5|Cintas Corp........ 1112172013 | JEFFErIES & C0....vveivnirrieii st 144,000 | oo 7,764 XXX .0
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177376 10 0| Citrix Systems Inc 12/03/2013 [ VATOUS. ...ttt ettt se et es s et es e se s st s sae s s sesesessesane 3,537.000 237,005 XXX .0
178566 10 5|CITY NATIONAL CORP 1112172013 [ VAHIOUS. ...t 681.000 41,178 XXX .0
179895 10 7 |Clarcor Inc. 0971972013 | VAIOUS........cvvoveeeereeeeesiseeeeeetss et ees e tesss st st eneses s en e ss st s sennes 1,157.000 60,548 XXX .0
184496 10 7 |Clean Harbors Inc...... 1212412013 [ VAIIOUS. ...t 1,700.000 98,905 XXX .0
192446 10 2| Cognizant Technology Solutions...... 01/24/2013 | Jefferies & CO........oviiiierinsses s 162.000 12,507 XXX .0
20030N 20 0| Comcast Corp Non Voting Stock............ 09/30/2013 [ REi. ...t esssnna | eebeessse et 10,600.000 459,981 XXX .0
205768 20 3| Comstock RESOUICES INC........uvvurerriiviiriiieieeiee s 09/25/2013 | VAHOUS........cvvvvrieeiiterisieie i 5,741.000 93,087 XXX .0
22002T 10 8| Corporate Office PrOPEIHES TT.........cvovevreerereireneereineieeseieeresseseeeessseeseessesesesseesessssessessssesns | eeeesessesnene 09/20/2013 | VAHOUS. ... et eese s es st s sssessassesnn 6,312.000 162,073 XXX .0
22160K 10 5[ Costco WhOIESale COM.........uuuvimiiriiiniiniiisiicsiiisnissis s sssessssisnss | sevssssssnsiens 12/03/2013 [ VANIOUS........oouvviieiiciieni e 3,030.000 351,087 XXX .0
233809 10 2 |Fidelity Prime Fnd Daily Money Market. 1213112013 | VAIOUS. ... cvoeiereicieieies ettt entnsnens | saeesesssassessesasssssensessesansesases 24,296.830 24,297 XXX .0
235825 20 5|DANA HOLDING CORP 1211912013 [ VAHOUS.......oveeveirreeciseiesissese et 7,157.000 133,976 XXX .0
244199 10 5| Deere & COMPANY.......oivimrerrerieinriiaeriesieseseees st sesssssssssens st essssssssssesnnes. | cesessssneninens 12/03/2013 | MEITIll LYNCN......oovveverierierieceseeiseiesienieesesesiesies 4,480.000 373,311 XXX .0
247916 20 8|Denbury Resources Inc A2/1T12013 [ VAFOUS. ..ottt sttt nsaes 5,700.000 91,483 XXX .0
249030 10 7 |Dentsply International T1121/2013 | VAIOUS. .. ..o 3,150.000 138,982 XXX .0
253393 10 2| Dicks Sporting Goods INC........c.covvveverireieririeierieieieieeens 11/21/2013 | JEFfEriES & CO...ovuvuirieieieieee e 145.000 | oo 7,851 XXX .0
253868 10 3|Digital Realty Trust Inc 1112172013 [ VAIHOUS. ... s 1,074.000 58,840 XXX .0
254543 10 1|Diodes Inc. 09/12/2013 | VAOUS.........cooveeeeereeieeveseseeeseseesiesesssiesesssseseesssssssssesesssssesssssessesesassessssenssssssaasensan 2,159.000 49,267 XXX .0
25659T 10 7|Dolby Laboratories Inc Class A TA2112013 [ VAHOUS. ...ttt nses 3,034.000 104,127 XXX .0
256746 10 8| Dollar Tree Inc 11/21/2013 | Various 1,416.000 70,236 XXX .0
262037 10 4| Dl-QUID INC..ovvvrererreieieiierieri sttt ssinnns | cesesssaeninens 1112172013 [ VAHOUS. ...t 508.000 44,877 XXX .0
268648 10 2| EMC COrPOTAtION. ......vuerevsereeesseisserisesiseessessesse st sssssssssse st sssssssssesssssssssnes | eesessissssnees 01/24/2013 | JEFFENIES & CO.u.vvuvvuriarieniierieeiseesse ettt 431.000 10,807 XXX .0
27579R 10 4 |East West Bancorp Inc 11/21/2013 | Various 1,653.000 43,504 XXX .0
29266R 10 8| Energizer Holdings Inc..........cccoeuuvee. T1I21/2013 | VAIHOUS. ...ttt sttt nen 700.000 67,639 XXX .0
297425 10 0|Esterline Technologies Corp... 08/16/2013 | Various 775.000 57,643 XXX .0
29977A 10 5|Evercore Partners Inc. 09/19/2013 | Various 910.000 38,584 XXX (]
30219E 10 3| EXPrESS INCuieuieierieieiieiciiieiiets ettt | seserneeinnas 102312013 [ VAHOUS. ....voovveesirresiisesieissssss bbbt nsaes 2,847.000 57,450 XXX .0
30231G 10 2 |Exxon Mobil Corporation 01/24/2013 | JEFfErIES & CO.uvvuvvrriuiierierieeieesseisee et 40.000 | .o 3,658 XXX .0
302445 10 1|FLIR Systems Inc....... 11/21/2013 | Various 1,689.000 42,694 XXX .0
313747 20 6 |Federal Realty INVESIMENt TIUS........c.cviiiieieieie et eesesnsesssnees | ceeesnenssensees 12/17/2013 | Various. 400.000 40,657 XXX .0
B1787A 50 7 | FINISAT COMP.uuvuirriiiscireriisisesss st bbb sssensessssns | assessnessnssans 1201212013 [ VATOUS. ...ttt as s s s s st s e s s e sesesessesans 8,300.000 182,283 XXX .0
343498 10 1|Flowers Foods Inc 11/21/2013 | Various, 2,844.990 67,722 XXX .0
343498 10 1 |Flowers Foods Inc 06/20/2013 | Stock Split.........ovvvrrrenen. 4,158.700 0 XXX .0
34354P 10 5 |Flowserve Corp. 11/21/2013 | JEFfEriES & CO......ouvvurircrierieciscereise e 104.340 | oo 7,718 XXX .0
34354P 10 5| Flowserve Corp. 06/24/2013 | Stock Split...........c.cevveunee. 1,173.290 0 XXX .0
344849 10 4| FOOt LOCKET INC....ouvvuireerrisrirriseesseiseisesiesisse sttt sssssssssesnes | eesessssessnees 1112172013 [ VAIHOUS. ...t 6,200.000 216,160 XXX .0
35671D 85 7 |Freeport McMoran Copper & Gold............. 1210312013 [ VAHOUS. ..ot 9,071.000 311,234 XXX .0
36467J 10 8| Gaming and Leisure Propertie 11/21/2013 | JEFfErieS & CO...vuvmerieierceicree e 160.000 | .eveeeeeeeereeeeeens 7,125 XXX .0
36467) 10 8|Gaming and Leisure Propertie 11/04/2013 | Spin Off......cvvvevireriiriene 7,720.000 71,636 XXX .0
364760 10 8|Gap Inc............... 10/22/2013 [ VAIIOUS. ..ot nens | oestsesss st 13,660.000 539,326 XXX .0
369604 10 3| General EIECHIC CO.......ovuevuieriieiieieiecieie ettt sse s snsens | sressesassensens 0172412013 [ VAIIOUS. ......ocvevvreceeieeecieieseesisees ettt s ettt ssssse s s esnanas 1,526.000 32,551 XXX ...0
371559 10 5| Genesee & Wyoming Inc. T1121/2013 | VAIOUS. ...ttt esnen 1,758.000 157,573 XXX .0
375558 10 3| Gilead Sciences Inc 06/13/2013 [ VAIOUS.........oovveoreoreieceiseesesesseessee s ssssess s ss s sssessssans 6,051.000 304,031 XXX .0
375558 10 3| Gilead Sciences Inc 01/28/2013 | Stock Split...........ccervernene 1,474.500 0 XXX .0
38259P 50 8|Google INC........ccoovviiiiriiiinns 08/14/2013 | Redi 550.000 499,412 XXX .0
397624 10 7/|Greif Inc 10/3172013 [ VAHOUS. ...t 1,570.000 82,280 XXX .0
404132 10 2|HCC Insurance Holdings Inc. TA12112013 [ VAFHOUS. ...ttt essensane 1,021.000 42,689 XXX .0
405024 10 0|Haemonetics Corp T1720/2013 | VAIOUS. ...ttt 2,334.000 94,522 XXX .0
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405217 10 0|Hain Celestial Group Inc 06/27/2013 | VAIOUS........cvveieeiieiseicieie st bbbt 519.000 29,269 XXX .0
410345 10 2|HANESBRANDS INC.......ccocvrmrirererrnrinerienienes 1112172013 | JEFfEries & CO......ouvvmrircrieriecieeriseie s 114.000 | oo 7,614 XXX .0
421906 10 8| Healthcare SErviCes GroUP...........cccvcwiiiiiiiiniiiciierieiisssiss s | sovssiassiens 09/19/2013 [ VAIOUS. ..ottt 4,359.000 108,124 XXX .0
426281 10 1|Jack Henry & Associates INC.........cccceeeervererneneennce 06/27/2013 | VAIOUS. ... et ses e ssss st essessessennn 444.000 20,059 XXX .0
431571 10 8| Hillenbrand INC.........c.cvueireviiiieieieiscieie ettt ss st snnns | sressesansensns 0972412013 [ VAIIOUS. ......ocvevvreceiieeeicieie ettt eea et b st es et b s sseses s sesnanan 9,660.000 235,093 XXX ...0
43365Y 10 4| Hittite MICTOWAVE COMP.......vvrereruriuiieerieriseriseessessesse et ssssssss st sssssssssssssnsns | aesesssssessnens 06/27/2013 [ VAIOUS. .....cvevvvarerreseeseesseisesse e sesees sttt 1,478.000 83,038 XXX .0
437076 10 2| Home Depot INC........ccovvvmiieriiniicieriicssss s 01/24/2013 | Jefferies & CO........ccvriiiiiinesss 230.000 15,455 XXX .0
437306 10 3|Home Properties Inc 1211912013 | VAIOUS. ...ttt sttt esneen 3,104.000 187,982 XXX .0
44134R 80 0| Hotchkis & Wiley M/C VaIUE..........c.cereviieieriiirisisiseesi s | vevsssssssnnens 12/13/2013 | Direct-Private PlaCEMENL............cccviveiriicieiieiceeeee et senesseienes | cevesesissesesesssesesesesssssesenas 159,276.860 | ...ocvveveeeereiieiereeeeeeee s 5,344,932 XXX ...0
443320 10 6|HUB Group Inc...... 06/27/2013 [ VAIOUS. .....ceevvearerrereesscesiae it 1,634.000 59,417 XXX .0
451055 10 7/|Iconix Brand Group Inc 09/18/2013 | VAIOUS........cvvoveeeeereeeeesiseeee et ees e es e sss s s st ene e esen e as st s sesnen 1,536.000 42,954 XXX .0
45168D 10 4 |IDEXX Laboratories Inc 1112172013 [ VAIHOUS. ... 349.000 30,948 XXX .0
451734 10 7{THSINC CIASS A....ouiouiiieiieii ettt ssinens | cnbneisssninens 1112172013 | JEFfErIES & CO......ouvvuiiniiiiiecicse s 66.000 | ...oovvorrrcririreenne 7,338 XXX .0
452327 10 9| lllumina Inc 1112172013 [ VAIHOUS. ... 256.000 20,039 XXX .0
45666Q 10 2| INfOrMAHCA COM.......uveuuiveerirrireiseiessiie ittt ssisnnes | esiseisnsian 1112172013 [ VAIHOUS. ...t 2,195.000 80,017 XXX .0
458140 10 0| Intel Corp 08/09/2013 [ VAIIOUS. .....cveuverrirreresseissieesiesieseses st sssssnsessnens | cesssssssssesssessssessesssssesessanes 10,000.000 225,004 XXX .0
459200 10 1|IBM Corp 01/24/2013 | JEFFENIES & CO...vvuvvuivaeieiieiieeiesise st 65.000 13,298 XXX .0
465685 10 5| 1TC HOIINGS COMP...ouvvurirrircerniieirieiiesiesissesssiesssie s ssssess s sesssssssssssessennes. | cevessssnesinens 12/12/2013 | Various 683.000 63,083 XXX .0
46625H 10 0| Morgan JP & Co Inc. 12/03/2013 | Various 7,670.000 398,891 XXX .0
469814 10 7|Jacobs Engineering Group Inc........ TA2112013 [ VAHOUS. ....vvoveeisesreieeiesise ittt enssessaes 551.000 30,849 XXX .0
471109 10 8|Jarden Corp.... 1112172013 [ VAIHOUS. ...t 1,169.000 57,484 XXX .0
471109 10 8| Jarden Corp.... 03/19/2013 | Stock Split.. 850.320 0 XXX .0
48123V 10 2{J2 GIODAI INC.uvveiieriiriiiciriisii ettt | eebnsiienniens T1/1A412013 [ VAIHOUS. ...t 1,195.000 48,937 XXX .0
482480 10 0| KLA-TENCO COM.....couveuriunirirrirrirrisreisssiesiesiesassesessessseensenes 09/30/2013 | Redi 4,200.000 255,544 XXX .0
499064 10 3|Knight Transportation Inc. 12/17/2013 | Various ....13,500.000 229,891 XXX (]
50076Q 10 6 |KRAFT FOODS GROUP INC 09/24/2013 [ VAIIOUS. .....ceooverririerreiceieieiaesie st 4,855.000 259,779 XXX .0
501889 20 8|LKQ Corp. 1112172013 | JEFfEriES & CO.....vuvvurircrieriecicerie s 241.000 | .ovreerrerienieenne 7,778 XXX .0
53217R 20 7/|Life Time Fitness Inc 1213072013 [ VAMOUS.......voveeeeeiiceeiicesesiee ettt sas s s se s st s e s s st saesesans 6,200.000 290,042 XXX .0
532457 10 8| Lilly (Eli) & Co........... 09/30/2013 | BNY Capital 7,600.000 383,206 XXX .0
55405W 10 4 |MYR Group Inc....... 1212312013 [ VATOUS.......voveeeeicieeeiesceseseee ettt se et as s et es e s s b s e e s s e sesesansesans 9,700.000 215,924 XXX .0
556269 10 8| Steven Madden Ltd.........cocoeverncerncernveenerincnienns 06/27/2013 | Various 772.000 35,189 XXX .0
556269 10 8|Steven Madden Ltd.........cccoeevurireieiereirieieinne 10/02/2013 | Stock Split........c.ovevrrrean 2,315.000 0 XXX .0
559079 20 7|Magellan Health Services Inc 121712013 [ VAIHOUS. ...t 3,210.000 174,715 XXX .0
565849 10 6|Marathon Qil Corp.......... 09/30/2013 | JONNSON RICE & CO......ovvvvvrveiirriiiciesieisiesie e sss s s sssses | soesaesssssesses s sses s ren 11,000.000 385,212 XXX .0
57060D 10 8 |MarketAxess Holdings Inc 06/27/2013 [ VAIIOUS. .....vveoverresreseeseesseissesse e ess s 729.000 28,377 XXX .0
574599 10 6|Masco Corp..... 1112112013 [ VAHIOUS.......ovoeeevecveeveeeeee e 4,630.000 97,612 XXX .0
574795 10 0|MASIMO CORPORATION 1112172013 [ VAIIOUS. ... 2,065.000 42,560 XXX .0
580135 10 1|McDonalds Corp........cccouvrrvue 1210312013 | VAIIOUS........coovveirieiiieiecieissis ettt ses 4,549.000 438,240 XXX .0
580645 10 9|McGraw Hill Financial Inc 02/04/2013 | Barclays Capital 984.000 49,733 XXX .0
58502B 10 6 |Mednax Inc 112112013 | VAIOUS ...t ees e es s s e e esees e s enees e s s e e e eseeseseseesees s eseeeseeseesees 549.000 53,314 XXX .0
58502B 10 6 MedNaX INCu..euuvervrererrieiierierieseseessessess i 12/20/2013 | Stock Split........ccovvvrcrenncs 1,980.000 0 XXX .0
585055 10 6| MEGLONIC INC......cvvveireiiiiiiei bbbt | enbinsisssinees 09/30/2013 | METTIll LYNCH. ....covveiiriireircireiisiesieeisesseisssissisessieees 4,900.000 261,904 XXX .0
587118 10 0| The Men's Warehouse Inc. 10/03/2013 [ VAHOUS. ..ot 619.000 20,907 XXX ]
594901 10 0| Micros Systems INC..........ccovvuerivnivniiieiierisrisiisnieiienns 07/02/2013 | VAHOUS........cvvvvrieirieiiseiee e 877.000 38,384 XXX .0
594918 10 4| MICIOSOft COMP....euurveurirrirrerceseieeriesi sttt sssessnsenine. | cesesssaeninens 01/24/2013 | JEFfEriES & CO....uuvvrrveiiierierieceeieieere e enes 857.000 23,937 XXX .0
595017 10 4| Microchip Technology Inc 1112912013 [ VAHOUS. ... oot ees e ee e s es e es e e s sses e s e s es e s e s ee s ereesraees 2,394.000 92,050 XXX .0
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596278 10 1|Middleby Corp 06/27/2013 | VAHIOUS........ovvoveoeeereeeeeeeiesseeseeeves st ees e eesss s esse st sssen e es st en e as e sesseesennes 227.000 34,582 XXX .0
610236 10 1 [ Monro MUFIEr Brake INC.........c.cucvevicuiieiicicieecctee ettt | eeaetesenanaenas 04/30/2013 | JEffErieS & CO....vuvuiviriiicicieieceeee e 552.000 21,280 XXX ...0
617446 44 8|Morgan Stanley... 07/29/2013 | Keefe Bruyette & WOOS............cccoerurririiniiiiciiesssssiesienes 2,500.000 68,037 XXX .0
617700 10 9|Morningstar Inc T1121/2013 | VAIHOUS. ...ttt eenen 1,083.000 80,759 XXX .0
62855J 10 4 |Myriad Genetics Inc.......... 110712013 | VAIOUS.......cvoverieicie ettt 6,714.000 179,257 XXX .0
B4110D 10 4| INEEAPP INCuvvvrvririirireiise ettt | sesentseneseeens 12/03/2013 [ VAHOUS. ...t 8,102.000 315,101 XXX .0
64126X 20 1|NeuStarInc CIA....... 10/30/2013 [ VAIIOUS.......coooeeeevecreerie s 1,257.000 59,899 XXX .0
653656 10 8| Nice SyStems LTD = ADR.......cvuriereirimerierieseseessssssssssessesssessssssssssssssssessesssssssssssnsss. | cesssssnessnens 1112172013 [ VAHOUS. ...t 3,163.000 113,708 XXX .0
655044 10 5| Noble Energy Inc 05/29/2013 | Stock Split..........cccovvvenvee. 2,250.000 0 XXX .0
666807 10 2 |Northrop Grumman Corp. 03/07/2013 | Barclays Capital 79.000 | oo 5,149 XXX .0
67020Y 10 0 |Nuance COMMUNICALIONS INC........ovvvivereriiieieieieceie et esee 12112012013 | VAIOUS.......cooviveiecieiieieicieise ettt st b senssnsans | ssessssssassessnssssssessesnsensesnes 10,494.000 182,850 XXX .0
670704 10 5|NuVasive Inc 10/18/2013 [ VAHOUS. ...t 4,373.000 99,508 XXX .0
671044 10 5|0SI Systems Inc...... 12/06/2013 [ VAIIOUS.......coooeeeevecveerieee e 2,870.000 183,108 XXX .0
674215 10 8| Oasis Petroleum Inc 08/16/2013 | VAIOUS........cvvmvveieeriieiiiee et 2,246.000 86,843 XXX ]
682189 10 5| ON SEmMICONAUCLON COMP.....uuveurirrirciriiseisssisesieeisse st snsssisnns | ensneisessnnes A2M1712013 [ VATHOUS. ... oottt | oebbsesss s bbb 41,150.000 295,388 XXX .0
693390 13 0| Pimco Global Bd USD Hedge Bond FUNd...........c..iuumririiiinirierirenesieeiseiiseiesieninee | ceveesineniens 1211172013 [ VAIHOUS. ... 1,073,714.030 | cvooveerverieriecieeiesieeiiens 11,233,269 XXX .0
693656 10 0|PVH CORP 1112112013 [ VAIIOUS.......coooeeveveveee s 253.000 31,205 XXX .0
707569 10 9| Penn National Gaming INC.........cc.evuvrrriernerneererinrisseressesissiseneeens A2/1TI2013 [ VAHOUS. ... v issss st enssensns | sessessssssessssssssessssssensnssnssnes 13,846.000 257,328 XXX .0
713448 10 8| Pepsico Inc......... 12/03/2013 | Various 5,180.000 413,826 XXX .0
717081 10 3| PAIZEr INCovvvevecerceeirerieceseier e 07/10/2013 [ VAIOUS. ..ot 619.000 17,053 XXX .0
727493 10 8| PlANtrONICS INCu..vucvvvverrircireeeeeie et 1112172013 [ VAIHOUS. ...t 2,404.000 108,929 XXX .0
73640Q 10 5| Portfolio Recovery Associates.... 12/19/2013 | Various 1,538.010 103,364 XXX .0
73640Q 10 5| Portfolio Recovery Associates.... 08/02/2013 | Stock Split.........ccererrrenene 3,373.350 0 XXX .0
739276 10 3 |Power Integrations Inc 1211312013 [ VAHOUS. ..ottt 732.000 36,909 XXX .0
74005P 10 4 |Praxair Inc. 01/24/2013 | Jefferies & Co 73.000 8,116 XXX .0
T4267C 10 6| PrOASSUIANCE COMP...uvvuireierriiiariserisissesessssssssessse s ssessessssssesssssssssessssssssessessesssssessenss | nessessnssenens 0672712013 | VAIOUS. .....ecvverveieirisisessie s 805.000 38,137 XXX .0
743312 10 0 |Progress Software Corp 06/27/2013 | Various 2,692.000 61,319 XXX .0
743606 10 5| Prosperity Bancshares Inc. 09/18/2013 | Various 979.000 49,098 XXX (]
747277 10 1|QLogic Corporation........ 0971812013 [ VAIIOUS. ... vevveareseereseesssise st ees bbb ssnssnnis | eesiessasessess et esss s 25,080.000 280,578 XXX .0
T4733T 10 5| QLIK TEChNOIOGIES INC..ovvvvrvviairirriiicieisisisesisisises s essensns | ressesssssenens 21112013 [ VATOUS. ..ottt s e s st s et es st saesesans 4,520.000 113,622 XXX .0
747525 10 3| QUALCOMM INC...ovumvumrirrircireisersessesissessenissnins 01/24/2013 | Jefferies & Co 145.000 9,331 XXX .0
TATE2E 10 2| QUANA SEIVICES INC..vvvviiiiicireriice st | arsessensnnses 112112013 | VAIIOUS.......cooveeieii ettt bbbt 4,027.000 113,995 XXX .0
749941 10 0|RF Micro Devices Inc 1213172013 [ VAIHOUS. ... oottt nens | oesbsesss st 22,600.000 116,987 XXX .0
75281A 10 9 |Range Resources Corp. A2/1T12013 [ VAIHOUS. ..ottt ettt en e est e 1,550.000 121,037 XXX .0
754730 10 9|Raymond James Financial INC...........cccoorrvrrerrninrrininirnenes T1I21/2013 | VAIHOUS. ...ttt nen 459.000 20,135 XXX .0
758750 10 3 |Regal Beloit Corporation 1212012013 [ VAIIOUS........oooeeeevecreereeeeteee e 2,755.000 191,531 XXX .0
761152 10 7|ResMed Inc 12/05/2013 [ VAIHOUS. ... voveveieesieres ettt 633.000 30,280 XXX .0
768573 10 7 |Riverbed Technology Inc 1210312013 | VAIOUS.......cooovoeeveeeeeeieseeeeees e esesse st tess s s sesssesssssetessensssnesssasssssesessesssssans | sevsissesssssesessossessssssesssessssones 63,218.000 973,154 XXX .0
774415 10 3|Rockwood Holdings Inc 1112172013 [ VAIHOUS. ... oot 1,136.000 73,151 XXX .0
775043 10 2| Rofin Sinar TEChNOIOGIES INC.......cvuvvrveeiiriireriiirirerieeeresissie s essssssiens. | sesiseesensnes 08/01/2013 | VAIOUS........cvereiriceiseisieie sttt ss s 4,405.000 106,592 XXX .0
776696 10 6 |Roper Industries INC........ccvveevrereerereercneeieeene T1121/2013 | VAIOUS. ...ttt esnen 363.000 45,278 XXX .0
78454L 10 0| SM Energy Co 1112172013 [ VAHOUS. ... se e en s s ses e 696.000 44,369 XXX .0
78486Q0 10 1| SVB FINANCIAI GIOUD. ......vuurirrerceseisireerisesisesesees ittt enssasessssnnns. | sesesssessscess 06/27/2013 [ VAIOUS. ..ot sssses st 492.000 34,985 XXX .0
803062 10 8| Sapient Corp. 06/27/2013 [ VAIOUS.........oovveererrercetseesesssseesseesses s sessess s ss s essassssessssnns 7,116.000 82,003 XXX .0
806407 10 2| Henry Schein Inc. 1112172013 [ VAHHOUS. ... 3,614.000 374,499 XXX .0
816850 10 1| Semtech Corporation /2112013 | VAIOUS. ...ttt ettt sttt e et et en s es e eaesesaeaans 3,952.000 121,617 XXX .0
81725T 10 0| Sensient Technologies COrp........c.cewrerevrerrerernrereerereeeenees 06/27/2013 | VAHOUS. ... vttt nsansenne 984.000 38,420 XXX .0
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817270 30 9| Sentinel Group Fds Inc Common Stock A.. 12/23/2013 | Sentinel Group Fds 6,194.930 257,587 XXX .0
81728B 77 5| Sentinel Group Fds Inc Intermnational EQU............c.ocerirerienireeinrreeieeseeessiseeeeseesenens | cereesseneennnns 1212312013 | DIFECL. ...ttt ns st ssesnsens | taeesessssassesaneanseesenses et ansesnen 20,054.230 397,675 XXX .0
82669G 10 4 | Signature Bank 11/21/2013 | JEFfENIES & CO...vuveiriiieieicece e 76.000 | .oveeveieerieieicenns 7,912 XXX .0
82966C 10 3| Sirona Dental SYStEMS INC.........cuieieiieircirieicree s eseesessesenns | eeseeeesnsnnne 1211912013 | VAIOUS. ...ttt ens s 1,836.000 125,296 XXX .0
83088M 10 2| Skyworks Solutions Inc T112912013 [ VAHOUS. ... .ottt st en s ent s 6,730.000 160,210 XXX .0
855244 10 9| Starbucks Corp 0172412013 [ VAIOUS. .....cvevvearerereseeseeseisesie st 779.000 42,807 XXX .0
858119 10 0| Steel Dynamics Inc 112112013 | VAIOUS ...t ee s s e es st eseee e s s e e eseee e s eneesees s e eseeseeeeen 3,227.000 50,786 XXX .0
858912 10 8| SteriCyCle INC....vvuccveericriiceee s 1112172013 [ VAHOUS. ...t 516.000 59,713 XXX .0
860630 10 2| Stifel Financial Corp............ 09/18/2013 | VAHOUS........cvvervrveeriserisiierisi s 1,440.000 52,275 XXX .0
861642 10 6| Stone Energy Corp. 09/10/2013 | VAHOUS. ... vttt nsansenne 5,483.000 117,838 XXX .0
863667 10 1| Stryker COrporation...........cocveererrivrereriersnnseiseresiseesensesnees 01/24/2013 | JEFfErIES & CO...vuvvvriiviireriiciee s 211.000 13,319 XXX .0
868157 10 8| Superior Energy Services Inc 1213112013 | VAIOUS. .. ..o 2,484.000 65,213 XXX .0
871607 10 7| Synopsys Inc 12/03/2013 [ VATIOUS. ... oottt | oebbsesis s bbbt 12,030.000 439,095 XXX .0
872540 10 9| TUX COS INC NEW....courveuirirrirrireeseissiriesiesissessesss sttt enisssssenes | cesesssaeninens 09/30/2013 | Redi 2,168.000 122,315 XXX .0
87264S 10 6| TRW Automotive HOIBINGS COP........uvvmiirciriiiiieiiesieeiseeississe e ssesisseesssssssssesssiessnns | sevessessnsenns 09/30/2013 | BNY Capital 5,400.000 386,237 XXX .0
878377 10 0] TEChNE COMP...uuviuiieriiiericeeri e 1112172013 [ VAIHOUS. ... s 832.000 57,780 XXX .0
882508 10 4| Texas Instruments Inc 10/22/2013 | VATOUS.......oovecvveeeieiercecte ettt s s sae st s s sss et b s s sesssesesesaesanens | etesessssesssssesesessesesenassessanas 12,500.000 502,242 XXX ...0
882681 10 9|Texas Roadhouse Inc Class A 11/21/2013 | Various 1,305.000 28,589 XXX (]
886423 10 2| Tidewater Inc 11/21/2013 | Various 1,165.000 62,001 XXX .0
887317 30 3|Time Warner Inc 12/03/2013 | MEITIll LYNCN......oovoevvenririeriecereeiseieesiesiesieesesiesies 6,640.000 434,258 XXX .0
891092 10 8| The TOM0 COMPANY......ceuieuurreurirreseesreissessessesssseessees s s es s ssnses | eessssisessnnes 06/27/2013 [ VAIIOUS. ....cveoeeavesreseeseesseiase s 1,742.000 79,471 XXX .0
892356 10 6| Tractor Supply Company. 11/21/2013 | Jefferies & Co. 106.000 7,885 XXX .0
892356 10 6 | Tractor Supply Company. 09/27/2013 | Stock Split.........ccevevereene 775.000 0 XXX .0
896239 10 0| Trimble Navigation Lfd 1112172013 [ VAHOUS. ...t 1,013.000 29,203 XXX .0
896239 10 0| Trimble Navigation Lfd 03/21/2013 | Stock Split.. 973.500 0 XXX .0
902104 10 8| 11-VIINC..ouuiiriirierieriiricierceesier e 06/27/2013 [ VAIOUS. ..ot 3,442.000 57,999 XXX .0
902973 30 4| US BANCOMP....ouvvuriemrirrireereesssiesesse s esssssssssessess s 05/23/2013 | Various 1,905.000 66,576 XXX .0
91324P 10 2| UnitedHealth Group. 12/03/2013 | Various 5,970.000 428,126 XXX .0
918204 10 8| VF Corp. 01/24/2013 | JEFfENIES & CO.u.vvuvvuriurieciierieeiseisseiseie st 72.000 10,426 XXX .0
918204 10 8|VF Corp 12/10/2013 | Stock Split........ccevervrrreen 4,200.000 0 XXX .0
921946 10 9|Vanguard Selected Value. 12/17/12013 | Direct-Private Placement ..239,966.920 ....5,676,972 XXX ...0
92220P 10 5| Varian Medical Systems Inc 12112013 | VAIIOUS. ..ottt st st en s eseensneenes 382.000 26,162 XXX .0
92345Y 10 6| VeriSk ANGIYHCS INC...uvvuvirrircerciieniieriesiesises sttt ssssssssssnins | nesesessssians 1210312013 [ VAIIOUS. ...t 5,423.000 349,589 XXX .0
92826C 83 9|VISAINC CLASS A SHARES 01/24/2013 | Jefferies & CO........oviiiicriiiinsise s 100.000 15,955 XXX .0
92849E 10 1| Vitamin Shoppe Inc... 10/03/2013 [ VAHOUS. ..... vt 3,669.000 160,800 XXX .0
929740 10 8|Wabtec Corporation 06/27/2013 | VAMIOUS.........oovverveireieisiiesissss e bbb 471.500 39,177 XXX .0
929740 10 8| Wabtec Corporation 06/12/2013 | Stock Split...........cververneene 2,307.500 0 XXX .0
941053 10 0| Waste CONNECLONS INC........coueveieriierieiieiiieie st sssesseses | seessesassensens 12112013 | VAIOUS. ..ottt sn st en s s e snseees 1,254.000 50,006 XXX .0
949746 10 1| Wells Fargo COMPANY.........cvvurereuiirireiceeinesreeessseeseesssseseeseeessssessesssssssesssessssssessessssessens | sesesssenssees 01/24/2013 | JEffEriES & CO0..euvvvureireirieieireeieeree et eeeeeees 371.000 13,061 XXX .0
968223 20 6| Wiley John C & Sons InC........cccocvvvierienece 1112172013 [ VAHOUS. ... s e en s ses e 8,842.000 344,340 XXX .0
978097 10 3| Wolverine World Wide 04/30/2013 [ VAIIOUS. .....cvevvesresreseeseesseisesse st 1,050.500 45,070 XXX .0
978097 10 3| Wolverine World Wide 11/04/2013 | Stock Split..........cocvvevenece 2,790.000 0 XXX .0
989701 10 7| ZIONS BANCOIP.....ccvrerernerueieiiiriesisesesees st ssssssssssssssensensseninne | cevesssserinens 11/21/2013 | JEffEries & CO........ v 272.000 | .oovrvirerierireenne 7,732 XXX .0
98978V 10 3 [ZOETISINC......ccoovvvvrriirrianee 1200312013 [ VATIOUS.......ovoeeioiiiiseisees bbb nsse | oebbsessse st 18,144.000 567,263 XXX .0
98978V 10 3[ZOETIS INC...c.ovverrvrrcrirrrrrnee 06/27/2013 | Tax Free Exchange.................. 3,006.000 99,704 XXX .0
136375 10 2| Canadian National RaIIWAY CO...........cccuuriuiimiirerireiineiseiissisessses s sesesssssssessssenne A 1200472013 [ VAHOUS. ...ttt ss e 7,000.000 399,477 XXX .0
136375 10 2| Canadian National RaiWay CO...........cccuvuuirmmeiiresieinerisissessesseeessessesssssessesssssessseens A 12/02/2013 | Stock Split........ccovevrereneces 4,300.000 0 XXX .0
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683715 10 6|Open Text Corp. A 06/27/2013 | VAIOUS........cvveieeiieiseicieie st bbbt 1,329.000 77,871 XXX .0
767744 10 5|Ritchie Bros Auctioneers Inc A TA2112013 [ VAIOUS. ...t 5,086.000 105,163 XXX (]
000375 20 4|ABB Ltd 1211812013 [ VATIOUS. ..ottt nese | oebisesss st 22,870.000 554,004 XXX .0
02364W 10 5| America Movil SA de CV. 1210312013 [ VAIHOUS. .....evveveieaeesieres it 22,290.000 455,339 XXX .0
05946K 10 1|BBVA . 1211202013 [ VAHIOUS.......oooeeeevecveeveeeeeeeeseee e ....35,000.000 400,736 XXX .0
088606 10 8|BHP Billiton Ltd S 12/03/2013 [ VAHOUS. ...t 3,660.000 243,912 XXX .0
771195 10 4|Roche Holdings Ltd ADR 12/03/2013 | Jefferies & Co..........ovuiiiieiieircsc s 1,484.000 99,920 XXX .0
803054 20 4|SAPAGADR . ] 1210312013 [ VAIOUS. ...t s e ess e s esees e eseeesesseeeesesseeeses 2,545.000 207,433 XXX .0
806857 10 8| Schlumberger Ltd Frrererns 09/30/2013 | JEfErIES & CO...vuvvveririieieeireiiieiieieissie ettt essssnnas 2,120.000 185,337 XXX .0
82481R 10 6| Shire PLC - ADR 1112112013 [ VAIIOUS........oooeveveiesiesisss s 192.000 19,147 XXX .0
904784 70 9| Unilever NV 1200312013 [ VATIOUS.......vvuveiriiiiseiseis bbb nsse | oebisessses st 18,240.000 711,127 XXX .0
92937A 10 2|WPPPLC 1200312013 [ VAMIOUS.........oovveieaieesisesississss s 4,040.000 420,092 XXX .0
G2554F 11 3| Covidien PLC 12/03/2013 | JEFfErIES & CO.....ovuveveirrieiieiieeie e 1,434.000 94,290 XXX .0
G30397 10 6|Endurance Specialty Holdings. . 12/02/2013 | VAIOUS ... ..ottt ssen 2,520.000 145,754 XXX .0
G3223R 10 8|Everest Re Group Ltd S 1112172013 [ VAIHOUS. ...t 357.000 47,098 XXX .0
G4705A 10 0|ICON PLC 1211712013 [ VAIIOUS. ...t 1,272.000 42,561 XXX .0
G491BT 10 8| Invesco Ltd | 1172172013 | JEErES & CO..vvuivvviiriircireiniiee s 232.000 | .ooveerirrinriciiens 7,755 XXX .0
G7945M 10 7 | Seagate Technology. .| 09/30/2013 | Merrill Lynch 1,846.000 80,730 XXX .0
H84989 10 4|TE CONNECTIVITY LTD... .| 01/24/2013 | Jefferies & Co. 299.000 11,750 XXX .0
H89128 10 4| Tyco International Ltd 10/25/2013 [ VAHOUS. ......evveeieriereees et ness | oestsesss st 17,000.000 600,405 XXX .0
M22465 10 4 |Check Point Software Technolog 1210312013 [ VAHOUS. ...t 6,270.000 370,411 XXX .0
N22717 10 7| Core Laboratories NV. 11/21/2013 | Jefferies & Co 40.000 7,533 XXX .0
9099999. Total - CommON StOCKS - INAUSHIIAl @NT MISCEIBNEOUS...............ccvevieeverieiteieicteteteee ettt etet et eterestete et esastetessaetes  eaetetessssesesassseesessaesesassseesesssassesassesesessssssesassssetesssesesensesesessassesensesetebesessesessesetetesassetesnsetebessssstessssetetesnssstessnsesetassssssesnsesesasanns | tesessetesassssesssetesasestesannsssetanas 133,211,423 XXX .0
9799997. Total - Common Stocks - Part 3 ...133,211,423 XXX .0
9799998. Total - Common Stocks - Summary Item from Part 5.. ..45,902,157 XXX .0
9799999. Total - Common Stocks........ ...179,113,580 XXX .0
9899999. Total - Preferred ANG COMIMON SEOCKS..............ccciiiieiiceeieiiitetetetecectete ettt ettt ettt st ae s s etetesesaeaesessesesessssaesesssaesesass  exesessssssesessssssesessssssesassssesesssaesesassesesessssesesassesesesssesesasseseses s assesassssesesassesesassesetessassesassssetebesassesessssesesesassstassssesesasassssesssnsesasanns | ebsesesesassssessssesesassssesasnsssesasas 179,113,580 XXX .0
9999999, Total - Bonds, Preferred and COMMON SOCKS............c.cviuiiuiiieiiiisieiisisieieie st ssssse st sss bbb st ssss s s esss s esasssssesssss s2essesessessesassssesses st essess e s et s s e s s s e s et e b s ee s e b s e s e s s s s b s s ee s b e S s e b2 s s e b s e s b s s s b s s b s b1 b s b b s s seb s b s b s s s s s s e s s s ssebssensessennss | biebssssssessessesssssnses s s et et s snes 351,986,262 XXX 670,718
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Bonds - U.S. Special R and Special A it
3128LD H8 O0|FREDDIE MAC A79255 5.000% 11/01/37... .| RBC Capital Markets............ccccovews [ corveneirnviinniinniens 1,426,022 1,421,638 | ...........1,438,918 | ........(19,458) | ...cc..ccc.1,659 | ovriviinninn0 | eiiieeee(17,799) | o0 [ 1,421,120 |0 | 4,902 | 4,902 | e 35,994 | 11/01/2037.
3128LD H8 0|FREDDIE MAC A79255 5.000% 11/01/37........... | ... | PAYAOWN. ..o [ v | s 748,072 796,112 | ..............805,789 | ........(10,896) | .........(46,821) | .ccvorvvrvvrec0 [ BT,TAT) [0 | e 748,072 [0 | 0 [0 | 19,327 | 11/01/2037.
3128MJ R3 6 | Federal Home Loan Mtg Corp G08505................... .| BNP Paribas 2,729,539 2,883,225 | ..........2,900,294 | .......(18,070) | .......c.....(962) | coovrivviiiein0 | eiiicns(19,032) | o0 [ 12,881,262 | 0|1 (161,723) | e (151,723) ] ........ 72,037 | 09/01/2042.
3128MJ R3 6 |Federal Home Loan Mtg Corp G08505 | PAYAOWN. c.oooieeiceenes [ v | s 206,837 215,240 0 9,939 | 09/01/2042.
312881 5K 5|FREDDIE MAC T60850 3.500% 09/01/42 .| Banc of America Securities 2,928,287 2,925,642 | ..........2,934,023 | .........(9,343) | coroeevei 1,897 | ciiiiiiiin0 | (7,446) | 0 [0 2,926,577 | 0 | 1710 | 1,710 | ... 11,792 | 09/01/2042.
312881 5K 5|FREDDIE MAC T60850 3.500% 09/01/42.... | PAYAOWN. ..o [ e | v 73,164 75,885 0 213 | 09/01/2042.
3128S2 SM 4 |FREDDIE MAC T61424 3.000% 11/01/42........... | ... .| Barclays Capital........ 5,620,249 5,638,238 | ..........5,637,641 | .ccccceeec(88) | o 25) | o0 | e (T3) [ eiieind0 ] 0 5,637,567 [0 | e (17,318) | (17,318) | ........ 19,645 | 11/01/2042.
3128S2 SM 4 |FREDDIE MAC T61424 3.000% 11/01/42........... .| Paydown .9,315 0 23 | 11/01/2042.
31292L FD 2|FREDDIE MAC C03764 3.500% 02/01/43.... .| JP Morgan 3,396,146 3,432,982 | .........3,563,730 | ......(131,261) | ..ccocoeeen(1,544) | v [ iiiein(132,805) [ o0 | 103,430,925 [0 | e (34,779) | .. (34,779) | 100,719 | 02/01/2043.
31292L FD 2|FREDDIE MAC C03764 3.500% 02/01/43.... | PAYAOWN.c..ooeericeenes [ v | s 402,923 416,585 | .............432,451 | ........(15,928) | .......e.(13,599) | wecvvevirvvren0 [ rreiennn(29,527) | o0 | 802,923 |0 | i [0 | 15,942 | 02/01/2043.
3132GF ZR 1|Federal Home Loan Mtg Corp Q02552.... .| Credit Suisse...... 6,911,506 6,958,610 | ...........6,997,394 | ........(39,933) | .cceeoeces(1,110) | corrviirriireennc0 | oo (41,043) | 0 [ 006,956,351 | i l0 | e (44,845) | .......(44,845) | ....... 57,537 | 08/01/2041.
3132GF ZR 1|Federal Home Loan Mtg Corp Q02552.... | PaYdOWN. ... [ | e 680,317 730,225 3,891 | 08/01/2041.
3132HL 4C 4 |FEDERAL HOME LOAN MTG CORP.........c.ccocvvnnc .| Banc of America Securities 1,950,359 1,969,447 | ...........1,982,594 | .......(13,826) | ...ccccec0en.306 | ovvivriincnnn0 | eiieeenn(13,520) | o0 [ 1,969,074 |0 | i (18,715) | e (18,715) | e 11,206 | 08/01/2042.
3132HL 4C 4|FEDERAL HOME LOAN MTG CORP | PAYAOWN. ..o [ e | v 75,138 78,132 .0 0 284 | 08/01/2042.
3132HM FA 4|Federal Home Loan Mtg Corp Q11061 . | Banc of America Securities 1,372,700 | ........1,339,169 | ........ 1,422,971 w0 [ (6,438) | 0 [ 1,422,082 |0 (49,382) | (49,382) | ........ 40,621 | 09/01/2042.
3132HM FA 4 |Federal Home Loan Mtg Corp Q11061 L PaYAOWN. ... [ e | e 148,822 158,135 ] 0 6,122 | 09/01/2042.
3138AV QA 6| Fannie Mae AJ4048 4.000% 10/01/41. .| Credit Suisse...... 2,973,485 | .......2,775716 | ........ 2,902,574 w0 [ eenn(95,064) | o0 [ 002,900,656 | o0 | 172,829 | i 72,829 | ........ 53,355 | 10/01/2041.
3138AV QA 6|Fannie Mae AJ4048 4.000% 10/01/41 | PAYAOWN.c.oooieierciens [ e | s 356,544 372,839 .0 0 3,063 | 10/01/2041.
31410L JC 7|Fannie Mae 890459 4.000% 07/01/42.. .| JP Morgan 4,472,913 ..4,507,694 0 | vereeene(54,172) | o0 [ 4,505,086 | vieen0 | en(32,173) | e (32,173) ] ... 51,332 | 07/01/2042.
31410L JC 7 |Fannie Mae 890459 4.000% 07/01/42.. | PAYAOWN.c.ooeeiericrens [ e | s 564,764 606,151 .0 0 3,838 | 07/01/2042.
31417C UY 9|Fannie Mae AB5998 3.500% 08/01/42 .| Credit Suisse...... 4,686,914 | .......4,517,508 | ........ 4,720,090 0 | 34467 |0 [ 4,719,098 |0 | nn(32,184) | (32,184) | ........ 18,886 | 08/01/2042.
31417C _UY 9|Fannie Mae AB5998 3.500% 08/01/42 . L PaYdowN. ..o [ | 276,579 288,981 , w0 i (10,232) | 0 807 | 08/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES...........riirrrirrsiresieesssrsssesssess s ensseesssss st st ssnsnens 42,010,337 42,530,711 | ........42,919,291 | ... (412,871) [V} (607,276) | ..ooovvvvvrnnn0 |00 42,312,015 | o0 | 1(301,678) | oo (301,678) ] ...... 536,573 |..... XXX
Bonds - Industrial and Miscellaneous
761735 AD 1|REYNOLDS GRP ISS/REYNOLD.........cocovverrrrrenne | BNP Paribas........ccoerveerirererneennnis [ onreinniinernesinseines | oveenenes 535,000 505,000 | ..............541,250 | ........ (36,531) | cvevevrrereeenn(88) | o0 | i i(36,616) | o0 [ i 504,634 | e 0] ....30366 | ... 30,366 | ........ 17,665 | 02/15/2021.
13643E AG 0| CANADIAN OIL SANDS TRUST......covvivreirenrirninns A .| RBC Capital Markets.........ccooecreins | covrinnininnneisninnns | coneenns 1,086,210 | ........1,000,000 | ........ 1,061,540 | ..........1,093,144 | ........ (33,637) | oo BAD [ o0 | ee(33,978) |0 001,059,166 [0 | 27,044 | 27,044 | ... 14,125 | 04/01/2022.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..........cweuririeieieiisisieisiies coriitieisessessiesee e snsensse et st ense st snsenss st snsessnssnssnsenessnsanss | sessenns 1,621,210 | ........1,500,000 | ........ 1,566,540 | ..........1,634,394 | ....... (70,168) | ..ooovoeee e (426) | o0 [ (70,594) | ..o 0 1,563,800 | eel0 ] Ll 57,410 | 57,410 | ........ 31,790 |..... XXX......
8399997. Total - Bonds - Part 4........ccccviiiniiiiiiiiscccnns 43,631,547 44,097,251 | ........44,553,685 | ...... (483,039)] .......(194,831) | ..o |00 (B77,870) [ v 0 | i 43,875,815 |0 | L0 (244,268) | ... (244,268)| ...... 568,363 | ..... XXX......
8399998. Total - Bonds - Summary Item from Part 5 133,526,408 133,975,736 0]....(266,445)] ..cccooonen0 | ... (266,445) | o0 |10 133,709,298 |0 [ 10.(182,889) | ... (182,889)| ...1,077,470 | ..... XXX
8399999. Total - Bonds 177,157,955 178,072,987 | ........44,553,685 | ... (483,039) | .......(461,276) | .oooovvcvecenn0 | iinn(944,315) | o0 | 177,585,113 |0 | L (427,157) | oo (427,157)] ...1,645,833 |..... XXX..ooo
C Stocks - Industrial and Miscell us
015544 70 3| Alger Capital..........cocovrvererrrienrerniieeseieeiienienes AIGET oo | e 8,906.460 | ........... 622,240 392,007 | .............541,602 | ...... (149,595) | vvovvvererreens0 [ o0 [ (149,595) | o0 | 622,240 | i 0]....230,233 | ....... 230,233 | oo 672 |..... XXX......
015544 50 5| AIGEr Large........ovevrevereerermerieeeieesesisseesseseessiees L AIGET s | s 109,984.700 | ........ 5,935,023 | ..o XXX | v 3,309,765 ..(1,839,718) 0 |0 10(1,839,718) | o0 e 5,935,023 | e l0 102,625,258 2,625,258 | .......... 4,232 |..... XXX......
015544 40 6|Alger Small .| Alger . . 38,123.360 ..1,239,805 ..1,026,251 .(32,816) 0 | coivereren0 [ (32,816) [ o0 | 1,239,805 |0 | 100213,554 | 1....213,554 | ......17,923 | ..... XXX......
018792 82 0|VPS International .| Alliance Bemstein..........c.oeevveeneees | coveees 16,159.590 | ......o..c. 290,656 222,774 | ............276,814 | ...... (54,040) | ... 0 |0 | (54,040) | 0 [ 290,656 | iieenl0 | i 87,882 .l 67,882 .. 875 | XXX......
018792 55 6|VPS International .| Alliance Bemnstein............ccceevivenes | v 141,552.980 1,957,398 1,750,007 | ...........1,834,527 | ........ (84,520) | ... 200 e (84,520) | 0 [ 1,957,398 | 0|1 207,391 207,391 21,401 XXX......
018792 53 1|VPS Small Mid cap value...........cccoevrennce .| Alliance Bemstein..........c.oeevveeneees | cvvenes 97,713.410 1,999,196 | ..o XXXecrvrvvns | e 1,261,274 | ...........1,726,596 | ...... (465,322) w0 |0 1 (465,322) | 0 [ 1,999,196 | 0| 737,922 | 737,922 32,362 XXX......
018792 51 5|VPS Value, .| Alliance Bemnstein.........cc.cocvvevivens | covernns 3,000.030 | .oovovernne 28,235 ..(3,655) 0 |0 | (3,855) | 0 [ 39,731 |0 | 11,496 | 11,496 802 XXX......
024936 60 1|VP Income & Growth . | American Century.. 24,026.720 ..1,033,516 .756,736 ) 0 | o0 [l (99,048) | ... | 1,033,516 |0 | 0..276,780 | ......276,780 | ........11,504 | ..... XXX......
02507T 30 8| VP Inflation Protection .| American Century...........cccoeecvenns | e 120,309.830 1,350,063 1,285,919 ) 0 |0 e (163,814) | 0 [ 1,350,083 | 0 | 84,144 | 64,144 | L4520 ... XXX......
02507T 20 9|VP Inflation.. . | American Century. 87.746 1,07 15 O [ o0 18 |0 | el 977 |0 | ie(94) | e (94) | 34 | XXX......
024936 20 5| VP Internati.. .| American Century...........cccoeevneens | s 266,620.150 2,538,584 1,760,739 | ...........2,380,918 | ...... (620,179) | ovvvvrverereens0 | o0 [ ien(620,179) | o0 | 10i0000.2,538,584 | o0 | . 777,845 | L TT7,845 | .....27,525 | ... XXX......
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024936 88 2| VP UHA......coouirrrerircereeieeieerenieeieesesisensennenes ... | 12/31/2013. | American Century...........coceeeevveens | cerneeenns 2,110.810 | covvvvrnee. 26,414 | oo XXX [ e 17,088 | oooovvvrrenes 22,797 | v (5,729) | cvvovereereennd (1 I (VN I (5,729) | .oocververenne (V1 IR 26,414 | .o 0 9,346 9,346 | ...........101 | ..... XXX......
024936 10 6| VP Value. ... | 12/31/2013. | American Century............cccoeeeverens | e 308,236.880 | ........ 2,395,406 | ....... XXXeoovrooer | v 1,646,949 | ...... .2,009,704 | ...... (362,755) | ovvvverrerreens0 | i [ n(362,755) | o0 | 002,395,406 [ o0 | e 748,457 | ... 748,457 | ........19,639 |..... XXX......
024936 87 4|VP Vista ... | 12/30/2013. | American Century...........cooceveeereeens | covrenen 29,479.120 | ........... 576,915 | oo XXX oo | s 388,928 ..512,937 | ... (124,009) | ..vovvvvrerreen0 | o0 [ ienn(124,009) | o0 | i 576,915 |0 | e 187,987 | ....... 187,987 | .ovevverreen0 | e XXX......
23339F 10 0|DWS Equity 5 1| 1213112013, | DWS..oucioiseieienieeieeirsseinees | cereeenns 4,514.960 | ...ccoceeeee. 75,478 59,469 ..67,770 (8,301) | cvvereerreenen0 | 0 | eeeen(8,301) | 0 [ 75478 | 0| 16,009 | ......... 16,009 | .........1,247 |..... XXX......
23338H 60 2|DWS Large Ca 1| 1213112013, | DWS...oooirerierieeeseeiseiseniens | v 12,357.870 | ..cvvvnnee 180,157 | covee . XKX s | s 154,840 153,979 861 25,317 25,317 | .e0r2,220 |..... XXX......
23339F 40 7|DWS Small Ca. o [ 1203172013 | DWS...oooiiieeeneieeieeiesees | cevireens 8,212.110 | oo 127,910 | oo e XXX | i 92,707 | v 111,356 | ........ (18,649) | ..ovvvvrverernc0 | cvviiciinennd0 | i (18,649) | o0 [ 127,910 |0 | s 35,203 | ... 35,203 | ........5416 |.... XXX......
23338H 74 3|DWS Small Mi. ...| 12/30/2013.| DWS 00rn92,595.560 | ....... 1,341,790 | ..o XXX | v 806,120 1,183,371 | ... (377,251) 535,670 535,670 | ..........5,087 |..... XXX......
26201X 10 9|Socially Res v [ [ 1213172013, | DYEYFUS....coooeieieescissiieeins | i 2,805.770 | .oovvvnees 107,425 | oot XXX | i 71,352 | .. 93,264 | ....... (21,912) | o0 |0 | ed(21,912) | 0 [ 107,425 | 0| 36,073 | ......... 36,073 | ............ 785 | ..... XXX......
261976 80 7| VIF APPrECIa.. ... cveueeerrerirerireereeieesesieniseseseenns v | 1213112013 | DIEYIUS.....cvvveeceerieerierieriseiiees | ceveeeiens 8,202.490 | ...coovv.. 359,057 | ..oeee XXX v | i 270,346 | ....oocoonee. 331,955 | ... (61,609) 88,711 88,711 | ... 2,724 | ..... XXX......
261976 70 8| VIF Opportun... 1| 1213172013 | DrEYfUS.....covvvercieieeeieiieeiseirnens | cerreinns 3,328.920 | ..ccoonee. 133,505 | .ooooeee XXX | i 86,708 ...105,39%4 | ....... (18,686) | ..ouvvvecrererren0 | o0 | e (18,686) | o0 [ 133,505 | 0 | 46,797 | 46,797 [ 0 | XXX......
261976 60 9| VIF Quality wee e [ 1203172013, | DYEYUS....covoeeecieerierierieeiseins | cvvvin 53,179.820 | ........... 638,707 | ..ooco. XXX oo | s 588,918 ....658,366 | ........ (69,448) | ..oocvvvvrrerrnn0 | 0 | e (69,448) | 0 [ 638,707 | ienl0 | 49,789 | .l 49,789 | ... 10,432 | XXX......
922174 30 5| VIP EQUItY |...oocveieiieeiciiseeeeiececseninenian ... | 12/31/2013. | Fidelity Investments...........cccccoverens | s 121,514.670 | ........ 2,798,372 | oo XXX [ v 2,332,807 | oo 2,423,003 | ....... (90,196) | +.eevvvvrrereren0 | cvviiiiiiieennd0 | eeiieenn(90,196) | 0 [ 002,798,372 | 0 | .....465,565 | .......465,565 | ........26,460 |..... XXX......
922174 40 4|VIP Growth............ ... | 12/31/2013. | Fidelity Investments...........cccccvvvees | corenes 64,935.580 | ........ 3,257,235 | ..cooee XXX | v 2,153,005 | ........... 2,730,541 | ...... (577,536) | ovverirerrenns0 | vvrerieren0 [t (BT7,536) [ o0 | e 3,257,235 |... 0 | 1,104,230 |..... 1,104,230 | ............981 |..... XXX......
922174 20 6| VIP High INC.....coouvvrrircieiineieeieeeseesiesis ... | 12/31/2013. | Fidelity Investments...........cocccouerees | o 232,381.750 | ........ 1,381,718 | oo XXX [ s 1,185,812 | coocveeeee 1,350,138 | ...... (164,326) | ovovcvverreen0 | 0 [t (164,326) | o0 | s 1,381,718 | .o 0| e 195,906 | ....... 195,906 | ..........9,331 |..... XXX......
922175 50 0| VIP Il Contr ... | 12/31/2013. | Fidelity Investments...........coccvveeees | v 118,400.380 | ........ 3,604,823 | ... XXXorivins | v 2,797,584 | ........... 3,130,506 | ...... (332,922) | oovvvrrerreen0 | 0 [ 0(332,922) [ o0 | 3,604,823 |..coiveernn0 | e 807,239 | ....... 807,239 | .........1,614 | ... XXX......
922175 30 2| VIP I1INEX....ceuueruririreiierieeiseiseeieeisessesiseinne ... | 12/31/2013. | Fidelity Investments...........ccccouveens | coveees 47,533.010 | ........ 7,904,484 | ..o XXX orivens | o 6,152,636 | ........... 6,888,484 | ... (735,848) | vvovevverreen0 | viriiierne0 [ (735,848) | o0 | e 7,904,484 |....ccooeea0 [ 1,751,848 | ..... 1,751,848 | .......65,356 |..... XXX......
922176 40 9|VIP Il Mid ... | 12/31/2013. | Fidelity Investments...........ccccovveene | covreres 54,358.110 | ........ 1,876,894 | ... XXXeeoorvvnr | s 1,185,585 | ...cvvvene 1,660,640 | ...... (475,055) | ovvoevverreens0 | vvriricrnnn0 [t (475,055) | o0 | e 1,876,894 |....cccoeee0 | o 691,309 | ....... 691,309 | ........27,785 |..... XXX......
922175 10 4|VIP Investme ... | 12/31/2013. | Fidelity Investments...........coccvverees | e 311,509.750 | ........ 4,011,128 | .oooee XXX [ s 3,876,689 | ........... 4,068,317 | ...... (191,628) | ovvvvcvverreen0 | o0 [ (191,628) [ o0 | e 4,011,128 | o0 | e 134,439 | ....... 134,439 | ........7,418 | ..... XXX......
922174 10 7|VIP Money Ma. v | | 12/31/2013. | Fidelity Investments...........cocvevrnes | cevrvenns 2,718.940 | oo 2,719 2,719 2,719 0 | o0 [ 0 [ 0 0 | 2,719 0 0 0. XXX......
922174 82 6| VIP Money Ma. .. | 12/31/2013. | Fidelity Investments... 8,423,796.500 | ........8,423,797 ..8,423,797 8,423,797 0 . ..8,423,797 0 | oo [ 31 | XXX......
922174 50 3|VIP Overseas rereres ... | 12/31/2013. | Fidelity Investments...........coccvveecens | e 109,991.590 | ........ 1,982,761 | ..o XXX i | s 1,722,853 | ........... 1,769,765 | ........ (46,912) | ..ovvverrerrnn0 | cviiiiiend0 | e (46,912) | 0 | 1,982,761 259,908 | .......259,908 | ..........2,277 |..... XXX......
922176 71 4| Value Strate........ccvvvevrvnererieseeseeeseseeeeseinns ... | 12/31/2013. | Fidelity Investments...........ccccovveens | covreees 10,340.020 | ........... 134,669 | .o XXX | e 95,803 . 114,878 | ... (19,075) | coovvvrerrerernn0 | cveireiriennd0 | e (19,075) | o0 [ 134,669 | ocvnnl0 | ....38,866 | .........38,866 | ..o 111 | XXX......
355150 39 2|Foreign Secu ... | 12/31/2013. | Franklin Templeton...........cccooeeevees | corenes 79,149.670 | ........ 1,217,746 | ... XXX | e 975,056 | ... 1,137,381 | ... (162,325) | o0 | 0 [ (162,325) [ o0 | e 1,217,746 |0 ] 00.242,690 | ......242,690 | ........ 19,993 |..... XXX......
355150 87 1| Franklin US......cccooevuerinrineerrineierieeisecsseesenis ... | 12/31/2013. | Franklin Templeton..........cccoveeeneees | covreees 34,093.520 453213 | oo XXX s | 451,153 | e 462,649 | (11,496) | .ovvvverrerernn0 | 0 | e (11,496) | 0 [ 453,213 | 0 | 2,060 | ..o....2,060 | ..........4,482 | ... XXX......
355150 64 0| Global Real ... | 12/31/2013. | Franklin Templeton 40,110.720 | .. 571,766 444,873 127,507) | .... 26,893 | .......126,893 | .......16,854 | ..... XXX......
355150 69 9|Mutual Globa ... | 12/31/2013. | Franklin Templeton............ccoceevees | corrneenns 3,715.070 | coovvvrnees 84,497 75,793 (552) 8,704 | ........8,704 | ........2,298 | ..... XXX......
355150 55 8|Mutual Share ... | 12/31/2013. | Franklin Templeton...........ccocovevvne | vevrenne 13,634.110 | ........... 272,699 | ..o XXXeovivves | v 207,788 (26,991) [ wovverivrinieren0 | viieirierens0 | eeen(26,991) | 0 272,699 [0 | 64,911 | 64,911 | 2,631 XXX......
355150 59 0[SMall Cap Va......ccvveerererierieeieireeiseieeseesenens ... | 12/31/2013. | Franklin Templeton B [ 13,602.400 | ........... 284,151 | oo XKX s | s 172,757 (75,215) | covvvvrerrerernn0 | 0 e (75,215) | i [ 284,151 | 0 | 111,394 | 111,394 | 4,846 | XXX......
355150 52 5|Small-Mid Ca ... [ 12/31/2013. | Franklin Templeton...........cccoveeecrns | verinnnned 6,609.820 | ........... 162,931 | oo e XKX o | e 122,866 (16,205) | ..vvvvvvrreeren0 | veveiivieierens0 | e (16,205) | 0 | 162,931 |0 | il 40,065 | ........40,065 | ..........8,689 |..... XXX......
008892 41 6|V.l. Global ... | 12/31/2013. | Invesco 28,776.740 736,462 432,89 | .. 171,415) | o0 [ i [ (171,415) | 0 [ e 736,462 | .0 | .....303,566 | .......303,566 | ..........1,503 |..... XXX......
00888X 59 1|V.l. Mid Cap | [ 1203172013, [ INVESCO. ..o | v 70,089.590 319,813 279,658 W 2TATET | 4,907 | ... L0 X . cerennnnnn 285 | XXX......
008892 32 5|V.I. Technol 1| 1213172013, | INVESCO. ..o | v 14,093.280 | ........... 253,475 | oo XX s | s 169,917 (67,837) ] .... . X 0 A X \ ,830 |..... XXX......
480906 77 5|IT Internati v [ [ 1203172013, [ J.P. MOIGAN. ..o | e 76,462.850 | .......... 848,587 | ..occ. XXX evvirs | s 763,894 (40,495) | .... . X 0| X X 188 | ... XXX......
480906 78 3| IT SMAll CaP...couvvurrrerrerireeireererissriesiesiseeseninn o | 12/31/2013. | J.P. MOrgan.........ceeveemermerirerirneens | o 10,279.250 209,879 128,927 | oo 174,645 | ........ (45,718) | o0 | cviriiiien0 | e (45,718) | 0 [0 209,879 | ccvennl0 | eii80,952 1 ......80,952 | ............ 733 | ... XXX......
91359U 71 1| Core Plus Fi ... | 12/31/2013. | Morgan Stanley c0er:25,395.980 .266,058 .264,675 270,213 (5,538) | cvoerirerreeren0 | crivriiiiiiennd0 | vrireeenn(5,538) | o0 [0 266,058 | viieinn0 | 1,383 | 11,383 [ 5,796 | XXX......
91359U 83 6 |Emerging Mar. ... | 12/31/2013. | Morgan Stanley...........cocvvevmerreees | correnes 13,437.270 198,388 173,651 | v 201,962 | ........ (28,311) X . v 1,997 XXX......
91350U 79 4|U.S.Real Es ... | 12/31/2013. | Morgan Stanley...........c.ccccuvvevenes 336.670 | ... 5,508 .5,143 5,249 (106) . X 0 [ 365 | 365 | 30 e XXX......
641222 10 4| AMT Large Ca...covveuvrvrerierireererieiseesiessenisseenns ... | 12/31/2013. | Neuberger Bergman...........ccocecvveees | corenes 53,300.350 | ........... 713,768 | ..o XXX | s 489,777 | oo 618,284 | ...... (128,507) \ . X \ 0] , \ v 1,895 | XXX......
641222 50 0[AMT Mid-Cap. ... | 12/31/2013. | Neuberger Bergman... JROPR IO 3,190.180 | .oovvvnee 114,533 | oot XXX | i 74,757 98,800 | ........ (24,043) | .... . X 0 A \ , w0 [ XXX......
007575 30 1|AMT Short Du ... | 12/31/2013. | Neuberger Bergman... 83,162.960 | ........3,103,758 . ..3,283,369 182,735 | o0 [0 [ 182,735 |0 [ 3,103,758 |0 | (179,611) | ...... (179,611) ] .........7,973 | ..... XXX......
641222 88 0|AMT Small Ca ...| 12/31/2013. | Neuberger Bergman...........cccccouers | covs 26,100.380 | ........... 408,963 | ....... XXX.oooovoes | v 243,709 | ..............344,525 | ... (100,816) | cvvcvvrerreens0 | o0 [ iienn(100,816) | o0 | 408,963 | o0 | i 165,254 | ....... 165,254 | ..cccovvreienn0 | e XXX......
641222 60 9 [Socially RES.......ccvemrririrreiireseeeeeeeeiseens ... | 12/31/2013. | Neuberger Bergman, .1,388 (165) | o0 | i | e (165) | a0 | e 1,746 | 0| 388 | 388 | 1 | XXX......
683811 77 2| Capital Inco ... | 12/31/2013. | Oppenheimer. 571.820 ..6,308 (765) | cveereeerenne0 | e | ciiieecend(765) | 0 | el 147 |0 | 1,109 | 1,109 | 93 XXX......
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683811 83 0| Global Strat. .. | 12/31/2013. | OpPENNEIMET.........ocrveerrrerirrirncrins | v 49,056.070 | ........... 280,019 |......... ) .0 T IO 272,907 | oo 284,035 | ........ (11,128) | oo (1 I (V1N I (11,128) | oo (V] IR 280,019 | .0 | e 7112 | s 7,112 | .........5,363 | ... XXX......
683811 82 2|Main Street .| 12/31/2013. | Oppen@IMEr..........ccovvvvrivnrrrerires | cerrrenns 3,916.350 | ..oovvvnnes 93,028 |......... XXX | e 62,671 78,170 .0 93,028 | ..o | o, 30,357 | ... 30,357 | .96 | ... XXX......
81730D 70 2|Balanced................ ... | 12/31/2013. | Sentinel RO I 140,051.170 | ........ 1,884,536 |......... ) 9.0, N [T 1,590,156 | .. .1,698,821 .0 1,884,536 |...cccooeieen0 | e 294,380 | ....... 294,380 | .........2,612 |..... XXX......
81730D B0 3| BONG.....iuurirriririieeiieeieeieesesiseiee st v | 1213172013 | SENHNE! ..o | 449,891.550 | ........ 4,484,065 |........ XXX [ s 4,609,781 | ........... 4,543,905 | ......... 65,876 | ..ocvovvrrerrnn0 | i 0 | oreeeen85,876 | o [ 4,484,065 |.....ccce0 | . (125,716) | ...... QPN AL)) E— 191 |..... XXX......
81730D 10 8|Common Stock v | 12/31/2013. | SENHNEI ... | s 487,837.700 | ........ 8,552,671 |......... XXX | s 5,979,957 | ..cccvunne 7,390,741 | ...(1,410,784) 0 [ (1,410,784) | o0 [, 8,552,671 | ..cocvveennn0 [ 2,572,714 | ..... 2,572,714 | .......29,29%4 | ..... XXX......
817300 20 7| Mid Cap.....cvemverrercriiieiieeiseiseisesiesisesiesiseenns v | 12/31/2013. | SENHNE! ...oovoiieeiseiees | e 174,564.310 | ........ 2,544,430 | ......... XXX | e 1,634,642 | .......... 2,187,291 | ...... (552,649) | ovvovcrrerreens0 | erriiiene0 [ iin(552,649) | o0 | e 2,544,430 | ..coovirn0 | i 909,788 | ....... 909,788 | .........2,408 |..... XXX......
81730D 30 6 |Small Compan..... v | 12/31/2013. | SENHNEL ..o | o 431,638.670 | ........ 7,230,549 |......... XXX | s 5,283,027 16,099,054 | ...... (816,027) 0 [ en(816,027) | o0 [, 7,230,549 | ..o [ 1,947,522 |..... 1,947,522 | .......15964 |..... XXX......
779547 87 8|Blue Chip Gr .| 12/31/2013. | T. ROWE PFCE.......oorvvrrriericirinins | o 66,954.450 | ........ 1,043,407 |......... XXX | i 576,111 ....881,790 | ...... (305,679) 0 [ eenn(305,679) | oo [, 1,043,407 |... 0] 467,296 | ....... 467,296 | ..cccovererenn0 | e XXX......
779547 86 0|Equity Incom < | 12/31/2013. | T. ROWE PFCE......coorverrcrireriricines | e 147,237.150 | ........ 3,729,375 | ......... XXX | e 2,240,421 | ...coonee. 3,271,609 | ...(1,031,188) | ...cvvvvrrrrenen [V I 0 |.nr(1,031,188) | oo [ 3,729,375 | ..covvivrrnnn 0 ... 1,488,954 |..... 1,488,954 | .......16,073 | ..... XXX......
77954T 88 6| Health SCIEN.......ccvvreeceiieeeceeis .| 12/31/2013. | T. ROWE PFCE......covvvvcriericiirins | v 25,864.440 | ........... 660,356 |......... ). G IO 317,459 ....534,101 | ... (216,642) .0 0 [ nn(216,642) | o0 [ 860,356 | 0| e 342,897 | ....... 342,897 | ..o 722 | .. XXX......
77954T 30 8|Personal Str v | 12/31/2013. | T. ROWE PFICE......couveerreerierireriries | cereriene 7,332.570 | oo 153,263 | ......... ) .0 T IO 126,035 ..143,352 | ... (17,317) | .... .0 w0 [ (17317) |0 ] 163,263 | 0 | e, 27,228 | ... 27,228 | ...........867 |..... XXX......
921082 50 9| UNCONSHAINE........courermirnririreireeise e o | 1213172013, ] VAN ECK oo | e 102,956.600 | ........ 1,137,438 | ......... XXX | s 1,199,398 | ....cco..u. 1,227,243 | ........ (27,845) | .... 0 |0 | e (27,845) | 0 [ 1,137,438 | .0 | e (61,960) | -....... (61,960) | -....... 23,771 | ... XXX......
921082 60 8| VIP Emerging o | 1213172013, Van ECK ... | v 76,910.040 | ........ 1,088,002 |........ ) .9, TN IO 732,998 | ....ccoo.u. 1,038,286 | ...... (305,288) 0 0] 1(305,288) | 0 [ 1,088,002 |... 0] 355,004 | ....... 355,004 | ........ 14,326 |..... XXX......
921082 30 1|VIP Global H 1| 1213172013, VAN ECK ..o | v 29,269.120 | ........... 851,768 | ......... ) .0 G IO 833,695 | ..oovvirnes 852,609 | ........ (18,914) | ..vvvvrrcinan 0 | coeverreereee0 [ (18,914) [ i l0 | s 851,768 | ....ccocvvnee. [V 18,073 | .ccoeene 18,073 | ........ 20,945 |..... XXX......
949756 85 2| VT Discovery. .. | 12/31/2013. | Wells Fargo..........ocvveveivenevreiinne | coennd 69,262.660 | ....... 2,159,306 |......... XXX | s 1,077,683 | ....ccco.n. 1,742,648 | ...... (664,965) 0 [0 ] 1 (664,965) | 0 [ 2,159,306 |...ccoccovine0 [ 1,081,623 |..... 1,081,623 | ........ 32,518 |..... XXX......
949756 84 5|VT Opportuni .| 12/31/2013. | Wells Fargo..........cccveeeneenerenerrnne | covvenes 54,893.350 | ........ 1,269,898 893,832 | ...ocooeene 1,100,612 ) .0 0 [ een(206,780) | o0 [ 1,269,898 |0 | 376,066 | ....... 376,066 | .......... 1,016 |..... XXX......
00101J 10 6|ADT CORP ... | 03/06/2013. | Redi............... 2,500.000 | ......o... 121,557 | oo e XXX | i 52,124 ....116,225 ) .0 I 69,433 69,433 313 ... XXX......
00206R 10 2| AT&T COIP...ovcvrmermriaerreriresireesersseisessseesensssens ... | 03/06/2013. | Mogavero Lee & Co INC......c.ovvercrs | cevreenas 5,000.000 | ........... 182,526 146,464 ....168,550 ) .0 w0 [ eenn(22,086) | o0 [ 146,464 | 0| 36,061 | 36,081 2,250 XXX......
00507V 10 9 |Activision Blizzard Inc...........cccco...... ... | 07/29/2013. | Various.. B [ 10,600.000 | ........... 188,625 127,251 ...112,572 .0 0 [ 14679 |0 [ 127,251 |0 | 81,374 | 61,374 | 2,014 XXX......
00508X 20 3 |Actuant Corp ... | 07/26/2013. | Variou: ..2,214.000 | .. 5,040 7,064 0 0 | oeireernn(d,729) | o0 [ 57,084 | 0 | 17,976 | 17,976 [ 0 | XXX......
008073 10 8| Aerovironment INC..........c..veerverrreirierirerernreinniens 1o | 06/19/2013. | VAHOUS.......ouvvervenrirerirrireeisrinenes | cereriens 7,380.000 | ........... 145,436 204,029 .0 0 [ 43,588 |0 [ 204,029 |0 i (58,594) | . (58,594) | O XXX......
00817Y 10 8|Aetnalinc ... | 03/06/2013. | Barclays Capital.........c.ccoucervvrveres | wereerenn4,000.000 | ... 194,584 149,944 .0 0 [ eeeennn(35,256) | o0 [ 149,944 | 0 | 44,640 | 44,640 e 800 XXX......
008252 10 8| Affiliated Managers Grp Inc.. woo | ... | 10/16/2013. | Various crerenn910.000 | oo 141,155 | oot XKX e | s 74,480 .0 0 ] (43,956) [ 0 [ 74,480 |0 | il 86,675 | .. 66,675 | 0 [ XXX......
009363 10 2|Airgas Inc........ cee | 10/16/2013. | VAHOUS......ouvvvevecrireireinerisrianenns | cererenns 4,628.000 | ........... 474,594 375,174 .0 0 [ (47,316) | a0 [ 375,174 | 0 99,420 | 099,420 | el 1,367 XXX......
021441 10 0 |Altera Corporation.... ... | 10/21/2013. | Variou ..3,543.000 125,181 105,544 0 0 [ oo (16477) | vl [ 105,544 | 0] 119,636 | ..l 19,636 el 492 | XXX......
02209S 10 3|Altria Group Inc ... | 07/25/2013. | Various.. 5,100.000 186,810 114,963 .0 w0 [ (85,279) | o0 [ 114,963 |0 | 71,847 | L T1,847 | 8,732 XXX......
025816 10 9 |American Express Co 1o [03/06/2013. | Redi...vovveirericieienieieenieisenns | cevviis 1,000.000 | ..ccvvrrnes 64,880 .0 w0 (28,119 [0 029,361 |0 | 135,519 35,519 el 200 XXX......
031100 10 O AMELEK INC..vvvvvvrrerirrrienieeee s vee | 10/16/2013. | VAHOUS......ourverveceirrireineesssinenns | cereeinns 3,395.000 | ..coonee 145,252 .0 0 [ eeeeeenn(65,795) | o0 [ iviin81,755 |0 [ 83,497 | 83,497 | L 114 XXX......
031162 10 0{Amgen Inc ... | 07/25/2013. | Barclays Capital.........cccovrervvvrrverns | verivrrs 1,000.000 | ..cocenee 108,968 .0 0 ] en(22,807) [ a0 [ 83,513 |0 | 45,455 | 45,455 | 940 XXX......
03662Q 10 5|Ansys Inc ... | 05/29/2013. | Various ..3,350.000 .258,010 96,700 225,589 0 0 | (128,889) | o0 [ 96,700 | iviiieen0 | 161,310 | 1.0 161,310 |0 [ XXX......
037833 10 0|Apple Computer Inc ...| 12/03/2013. | Various.. 1,545.000 718,703 442,054 | ....coone. 823,531 .0 0 [ (BB1ATT) | 0 [ 442,054 | 0 | e 276,648 | ......276,648 | .........9,682 |..... XXX......
038336 10 3|AptarGroup Inc ...| 10/16/2013. | Various.. 3,689.000 | ........... 208,264 126,384 ....176,039 .0 0 [ (49,656) | o0 | 126,384 |0 | 81,881 | ........81,881 | .........1,393 | ..... XXX......
04351G 10 1|ASCENA RETAIL GROUP INC.... veee | o | 1071672013 | VAMIOUS......oooonieeieiieiiesiscirsniin | e 10,790.000 | ........... 203,119 134,306 .0 w0 [ eeeeen(65,201) | o0 | 134,306 |0 | 68,813 | ........ 68,813 | .0 [ XXX......
049560 10 5|Atmos Energy ... | 07/26/2013. | Jefferies & Co. 527.000 | ...... 23,339 .0 0 [ eeenen(3,136) | o0 [ 15,372 [0 [ s 7,967 | v 7,967 | o369 | XXX......
053015 10 3 |Automatic Data Proc Inc. wer | 1 02/12/2013. | Merrill Lynch.. 6,400.000 .386,480 0 0 55,731 55,731 | e 2,784 | XXX......
05615F 10 2|Babcock & Wilcox Co wve | | 03/06/2013. | BEMNSLEIN.......oovvvererierircercriiins | e 5,000.000 136,179 .0 w0 [ eeennn(85,010) | o0 | 75,990 |0 | e 60,190 | ......... 60,190 | ............400 |..... XXX......
059692 10 3 |Bancorpsouth Inc ... | 12/26/2013. | Various.. ] 0 (0 TR | I RO 0 0 0. 2,285 |..... XXX......
064058 10 0|Bank of New York Mellon Corp.... «ee | .. | 03/06/2013. | Bernstein rererer:5,600.000 | oo 152,979 155,219 | oo 141,350 | e 13,869 | .o 0 | covverrerreen0 [ 13,869 [0 | i 155,219 [0 | (2,240) | ......... (2,240) | ..ocvvnee. 715 | ... XXX......
073302 10 1|B/E AETOSPACE INC.....ovvevmiivniirriicireisseiieries oo | 10/16/2013. | VaIOUS. .....ooovveverrieisiieriieeiienes | v 10,435.000 | ........... 709,642 348,306 | .. ..515,489 | ... .0 0 [ (167,183) | 0 [0 348,306 | o0 | e 361,336 | ....... 361,336 |. w0 [ XXX......
075887 10 9|Becton Dickinson ... | 07/01/2013. | Variou: . 0 0 .18,609 .18,609 594 | ... XXX......
075896 10 0|Bed Bath & Beyond INC...........ccccvvvvrivnerverirecireinns ...| 07/25/2013. | Various.. | e 1,148.000 .0 0 [ 1874 |0 [ 76,059 |0 [ ee(5,215) | ceienn(5,215) | e | XXX......
084423 10 2|Berkley WR. ... | 10/16/2013. | Various.. 2,356.000 .0 w0 [ eeeenn(27,253) | o0 [ 61,663 |0 [ 36,701 | 36,701 | i 113 XXX......
090572 20 7 |Bio Rad Laboratories Inc.. .1 06/10/2013. | VArIOUS......covvveeerreerieieieireinieireies | coveieinas 3,120.000 .0 0 [ (81,605) | o0 [ 246,151 | 0| 1 116,190 | 116,190 | 0| e XXX......
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09063H 10 7|BioMed Realty Trust INC.......cccvvverrereermirrrerierienns ... | 07/26/2013. | Jefferies & CO.......vvvuerermrrneenirnins | cervvrins 1,372.000 | .cooovvrrnee 29,031 |......... XXX 25,762 ...26,521 (759) (1 I (V1 I (1£°) ) I (V1 IR 25,762 0 3,269 3,269 | ..o 967 | ... XXX......
055472 10 4|Bisys Group Inc... 1| 01/01/2013. | VAHOUS........ovveniirirririisiinniienis [ e | convvenneniisnieenn [ XXX .0 0 0 . 0 0 [ e 432 | XXX......
09247X 10 1 {Blackrock Inc wuer | - | 10/16/2013. | Various.. .| 2,200,000 | ...........602,333 |........ ) .0 ST I 332,121 ) Vom0 | i 332,121 [0 | e 270,212 | ....... 270,212 | .........9,326 |..... XXX......
097023 10 5|Boeing Co............... 1| 1072312013, | REGi. ..o | e 1,585.000 | ...ccoonnee 140,99 |......... ) .0 I I 96,852 ) o0 | 96,852 | 0 | e 44144 | ... 44,144 | ... 1,094 |.. XXX......
099724 10 6|Borg Warner. wee | 117122013 | VAHOUS.....coovvvvieeeeeneeissisenes | cereeiens 1,470.000 | ...cccoone. 126,424 | ......... ) .0 T IO 100,377 ) e ). 26,047 26,047 | ............103 | ..... XXX......
110122 10 8| Bristol-Myers Squibb Co........ccc.eevvvrvnriirrisciinnins 1| 09/30/2013. | VAHOUS......ouveervrrirneeirrireiisrisnins | cerneeand 6,295.000 | ........... 277,563 | ......... ) .0 I IO 176,251 ) e s ) [0 | 176,251 [0 | 101,312 | ... 101,312 | .........5,852 |..... XXX......
111320 10 7| Broadcom COorporation................eeeeeeerererereerenens vv | 08/28/2013. | VAHOUS......ourververrirrireenerisrineres | cereeiens 3,434.000 | ....cooouee. 92,710 | ..oovee. XXX ...94,808 )| e o ) [0 e 94,808 [ 0 | (2,097) | ovonven (2,097) | ...cc00.r..955 | ... XXX......
119848 10 9 |Buffalo Wild Wings Inc 1| 10/30/2013. | VAHOUS......covvervrriireireireiressinnins | cereneins 1,725.000 | ........... 181,693 |......... XXX ...93,961 e w0 [ ). X . 0] 87,733 | ... 87,733 | o0 [ XXX......
124857 20 2| CBS CORP......coouiriericircrieeieseieeiesiseeiesiensiees v | 12/03/2013. | VAHOUS......ooveeverrirerirceserierinenes | cereriens 8,400.000 | ........... 463,925 | ......... ) .0 T IO 299,480 | ..oovvvrnees 319,620 | ........ (20,140) | ..o [V I (V1N I (20,140) | ....oovvernvne (V1 IR 299,480 | ....cvvvvrecn 0| oo 164,445 | ....... 164,445 | ..........3,345 | ..... XXX......
13342B 10 5| Cameron International Inc.... oo | 09/30/2013. | VAHOUS......coveervrrirneeireirerisiisnins | cerreenns 2,900.000 | ..coonee 173,223 | ......... ). G IO 150,064 ....163,734 ) o ). 23,159 23,159 0 ... XXX......
147528 10 3|Caseys General Stores Inc.. veee [+ | 0971772013, | VAIOUS. ..o | coveinenae 2,010.000 | ........... 139,800 ) e o { V| o0 90,550 |0 | e 49,250 | ... 49,250 | ...........910 | ... XXX......
148887 10 2| Catamaran COmp.........oeeueeuereerereeeseesneesessenenens <o | 04/15/2013. | VAIOUS......oovvervrcivreeieireiiessisnins | cerenei 1,826.000 | ....ccooonce 99,085 ) e ) [0 e 83,380 [0 | 155,705 | L. B5,705 | 0 | XXX......
151020 10 4|Celgene Corp ...| 10/16/2013. | Various.. B [ 8,100.000 | ........... 997,401 ) e ) [0 | oeiein.518,480 [0 | 1 478,921 | LL0478,921 | 0 ] XXX......
166764 10 0| ChEVION COMP.....vuurvruirmrireirerieeieesesissiseisesiens 1| 03/06/2013. | REMi......vvveveireieiieeieiieeiseieies | cerereis 1,000.000 | ....coo..c. 118,441 ) ) [0 | 43,452 | 0| 74,989 | 74,989 | 900 XXX......
170388 10 2| ChoicePoint Inc wee | 11101/2013. | VAHOUS.......oovvevirirrireeisrinnnienes | erverirerisrisnninsnins | cenvnennennsnnnen0 [ XX [0 |0 | |0 | 0 | 0 [0 | 0 [0 0 [0 |8 | XXX......
171232 10 1| Chubb Corp. ...| 03/06/2013. 700.000 59,974 | i XXX | 35,924 | 52,724 | 1 (16,800) | o0 | 0 [ (16,800) [ o0 35,924 |0 | 24,050 | .....24,050 | ... 287 XXX......
171340 10 2| Church & Dwight Inc. o[ | 10/16/2013. [ VarIOUS. ... | e 3,251.000 | ........... 200,002 0 [0 | (78,797) | 0 [ 95,359 | il | 104,643 | ... 104,643 | ... 1,147 | ... XXX......
172908 10 5| CintaS COMP....vvvureruermrererierreeiseeserssessesssenseeens v | 10/16/2013. | VAHOUS......oureereecrreeireireeissinnins | cereeenns 2,804.000 | ........... 127,817 20 |0 | d(37,088) | 0 [ 77,629 |0 | 50,188 | ..50,188 [ 0 [ XXX......
177376 10 0| Citrix Systems Inc 1 | 07/25/2013. | VaHOUS.......cvvvrreriririeinrinrirenienis | verrenennnn887.000 | coviinnnand 65,063 0 0 | (27,476) | 0 30,844 | 0] 34,219 34219 |0 XXX......
178566 10 5|CITY NATIONAL CORP.. ...| 10/16/2013. | Variou: ..5,121.000 308,789 0 | e [ (8,071) [0 | 247,521 |0 | 61,269 | ........ 61,269 | .............560 |..... XXX......
179895 10 7|Clarcor Inc oo | 07/26/2013. | VAHOUS.......ocvvervenrirerirrerriierinenes | e 1,957.000 104,250 X .0 28,212 28,212 | o811 | XXX......
189754 10 4| Coach Inc. 1v | 07/30/2013. | VAHOUS.....courververireireeseriseinenes | cereninns 5,800.000 | ........... 304,571 332,442 | ...........321,958 | ........ 10,484 0 [0 10,484 |0 [ 332,442 | 0| (27,872) ] 0l (27,872) e 3,281 XXX......
191216 10 0| Coca Cola Co Atlanta Ga. v | 09/30/2013. | VAHOUS......ouveenrverrirerirrerreierinenes | cevrniend 9,400.000 | ........... 358,845 352,047 | .............340,750 | ......... 11,297 w0 0 11,297 |0 [ 352,047 |0 | 8,798 | 8,798 | 6,124 XXX......
192446 10 2| Cognizant Technology Solutions.. .. [ 07/25/2013. | VarIOUS......coovvenrerierereerieeerseeiens | erireens 5,262.000 367,395 2436% | ..............389,651 | ..... (145,955) 0 |0 | e (145,955) | 0 [ 243,696 |0 | e 123,699 | ....... 123,699 | ..ooovvvrreen0 | e XXX......
194162 10 3| Colgate Palmolive Co.. ... | 12/03/2013. | Variou: ..3,400.000 | .. 430,048 . .344,064 (11,372) 0 85,984 85,984 | .........5,642 |.... XXX......
20030N 20 0| Comcast Corp Non Voting Stock.. ... | 03/06/2013. | Redi 5,000.000 | ........... 194,766 | .oooooo e XXX | e 90,304 LA79,750 | e (89,446) | .... 0 |0 | (89,446) | o0 [ 90,304 |0 | 104,462 | ... 104,462 | ............813 | ..... XXX......
204166 10 2|CommVault Systems Inc. o | 0411712013, | VaMIOUS.......oocvvvriceririssieniseiieins | vernniaee 2,140.000 | ........... 161,002 | ..o e XKX o | e 87,565 | .cvvverinne 149,179 | ....... (L) | [~ 0 .73,438 73,438 | .0 | XXX......
205768 20 3|Comstock Resources Inc. cee | 11106/2013. | VAHOUS......oovvevecrirrireirersssinenns | cenereans 2,801.000 | ..oocvvrnees 48,484 48,707 ...42,379 6,328 0 | o0 [ 8,328 [0 88,707 [0 | n(223) | e (223) | e 584 | XXX......
217204 10 6|Copart Inc 1 [ 05/31/2013. | VaMIOUS.......ocvvverieieririssisnisciinins | vernnin 8,970.000 | ........... 308,854 150,855 | ..covverene 264,615 | ...... (113,760) | ovvvvrrvrernnd 0 [ o0 [ (113,760) | o0 [ 150,855 |0 | ... 158,000 | .......158,000 | ....covevveenn0 | e XXX......
22002T 10 8| Corporate Office Properties Tr. ... | 07/26/2013. | Jefferies & Co. 882.000 | .. 4,416 25,406 ...22,032 3,374 0 | o0 [ 3,374 [0 025,406 [ o0 | (99 [ e (991) | 728 | XXX......
235825 20 5|DANAHOLDING CORP ... | 07/26/2013. | VarOUS........covoeverriririnniiciiens | v 18,942.000 | ........... 345,666 289,980 295,685 (5,705) 0. virenrn55,686 | .........55,686 | ..........1,043 |..... XXX......
237194 10 5|Darden Restaurants Inc... 1| 07/29/2013. | VAHOUS......ouvverveerirerirrinerisrinenes | cerereans 3,170.000 | ..coovee. 151,513 116,715 | o 142,872 | oo (26,157) | .... 0 |0 e (26,157) | 0 [ 116,715 | 0| 34,798 | ........34,798 | ..........3,076 |..... XXX......
24702R 10 1{Dell Inc woev | .. | 03/06/2013. | Cantor Fitzgerald...............coovvevveres | cevennce 20,000.000 | ........... 279,222 254,568 | .............202,600 | ......... 51,968 0 0 ] 51,968 | 0 [ 254,568 | 0| 24,653 | ........24,653 | ..........1,600 |..... XXX......
249030 10 7|Dentsply International v | 10/16/2013. | VAHOUS......ouvvververirrireenerissinenes | cereennns 2,920.000 125,914 | oot XXX | i 88,087 0 |0 e (27,575) | 0 [ 88,087 |0 | 37,827 | ... 37,827 | oo 261 | XXX......
253393 10 2|Dicks Sporting Goods Inc. .. | 10/16/2013. | Variou: ..3,125.000 | .. 147,048 .102,107 0 44942 | .......44942 | ........526 |... XXX......
253868 10 3|Digital Realty Trust Inc v [ [ 10/16/2013. [ VANIOUS......ocvvnverrercercrieriserireeies | s 1,064.000 | ..oooovrrnee 70,371 69,623 0 | o0 [ (2,612) [0 | 69,623 | 0 | 1,213 ] XXX......
254543 10 1| Diodes Inc. 1o | 07/26/2013. [ VAHOUS.......ocvvorervercrieeeiieeiieenies | cevevir 7,549.000 | ........... 167,543 141,295 L0 26,248 26,248 0 ... XXX......
25659T 10 7| Dolby Laboratories Inc Class A...........ccoceeverneerneens we | 1072112013 | VAHOUS.....coovveeverirerireeneeissianenes | cereeians 3,354.000 | ........... 111,413 141,012 L0 rerreeenenB2,639 |0 | 141,012 | 0 | (29,599) | ........ (29,599) | .vovvvrrrrnns 0 ... XXX......
256677 10 5|Dollar General Corp. 10 [ 02/20/2013. | VAOUS.....coovvorereererieerieeneiiennies | cvvvinns 16,300.000 | ........... 708,680 516,592 (202,075) 0 | coriverreeree [ (202,075) | covovvvvereenn [ 516,592 | 0 | 192,088 | ....... 192,088 | ...ccccoevereen0 | e XXX......
256746 10 8| Dollar Tree Inc ... | 11/12/2013. | Variou: ..2,396.000 14,627 | et XXX [ 84,371 | 97,182 | (32,811) ] .... .0 (32,811) 50,257 50,257 | o0 | XXX......
257651 10 9|Donaldson Company Inc.. ... | 06/17/2013. | Various.. . 6,810.000 250,458 | ........ XXX.ooovvrs | v 147,462 | .............223,640 | ........ (76,179) | .... L0 0 [ eeeeen(76,179) | cieiennn0 [ 147,462 | 0 | e 102,996 | ....... 102,996 | .........1,134 |..... XXX......
262037 10 4| Dril-quip Inc v | 10/16/2013. | VAHOUS......ouveeverrirerircereriesinenes | ceveeeeens 2,293.000 | ...coooee. 205,538 | .o XX oo | e 122,967 | e 167,504 | (44,537) | oo [V (V1N I (44,537) 82,572 82,572 0 ... XXX......
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263534 10 9|Du Pont E | De Nemours & Co........cc.coeverrereeennenne ... | 07/25/2013. | Barclays Capital..........c.cccvevereeveres | corvveenne 1,000.000 | .cooovvrrnee 57,494 45,294 ...44,970 324 | 0 |0 324 |0 45,294 | 012,201 12,201 880 XXX......
268648 10 2|EMC Corporation 1o [ 12103/2013. [ VAHOUS.....coovvererieeriierieeneiiennies | cevvinne 21,431.000 | ........... 513,207 | .o XXX | 372,413 | o 542,204 | (169,791) | ovvvvrverireen0 | o0 [t (169,79) [ o0 | i 372,413 [0 | 1 140,794 | 140,794 | .. 3,273 XXX......
26875P 10 1[EOG Resources Inc v | 1071412013, | VAHOUS......ouveerverirerireeseeisrinenes | cereeiens 1,500.000 | ....ccoone. 236,700 ...181,185 | ........ (B1,817) | o0 | cvireiriend0 | e (81,817) | 0 [ eiii0.99,368 | vennl0 | 10 137,332 .00 137,332 e 818 XXX......
26884L 10 9| EQT CORP......cooouierireiieeiseiesissiee e oo | 09/30/2013. | VAHOUS......oovvervrrirneirrireiissiseins | cerenees 7,000.000 | ...conee 576,310 358,427 | .coovvernes 412,860 | ........ (54,433) | covvvvrrireenn0 | 0 | e (54,433) | o0 [ 358,427 | 0| 217,882 | ..217,882 | .......506 XXX......
27579R 10 4| East West Bancorp INC..........ccceveveererererneernseenennnes v | 10/16/2013. | VaHOUS......oorverrerrereererisnrinerienes | v 10,593.000 | ....cooee. 281,121 191,711 .227,644 | ... (35,932) | coovrrverrernnn0 | cririiriennd0 | eeed(35,932) | o0 [ 191,711 |0 | 89,410 il .89,410 | ... 2,078 | XXX......
278865 10 0|Ecolab Inc 1. [ 06/10/2013. [ VAIHOUS.......ovvorerverrrvireiiereiieeeies | erevinaa 2,560.000 | ........... 201,779 117,074 ...184,064 | ........ (66,990) | ..ocvvvrrerren0 | cvriiriiieennd0 | e (66,990) | 0 [ i 117,074 | 0 | 84,705 | .l 84,705 ... 366 e XXX......
29264F 20 5|Endo Pharmaceutical Holdings.... <. | 06/13/2013. | VAHOUS......ouvenrverricrirerireinerienines | cereerenn,890.000 | v, 192,591 170,147 154730 | .. 15,417 | 0 [0 [ 15,417 |0 [l 170,147 |0 | 22,444 | 022444 | 0 XXX......
29266R 10 8 |Energizer Holdings Inc v | .. | 10/16/2013. | Various.. ] 980,000 | e 93,949 | .o XXX | e 73,587 78,380 | .......... (4,793) ] .... 20,362 20,362 542 | ... XXX......
29364G 10 3[ENtergy COrp.......ccuuevererereerererermensenesseeseesensenns v | 12/30/2013. | VAHOUS......ouveenverrirrerceserinsinenes | ceveriens 1,100.000 | ....ccvvvnee 68,876 | ..o XXXoivvire | 06,150 | v 70,125 | e (3,975) 2,726 2,726 3,652 |..... XXX......
297425 10 O |Esterline Technologies Corp.... <o [ 12/06/2013. [ VarIOUS.......cvoveeieeeirieieireieeeieienes | e 1,255.000 | ..cooenee 109,260 (2,797) 32,227 32,227 0 ... XXX......
29977A 10 5|Evercore Partners Inc. vooe [ | 11/06/2013. | VAFIOUS. ..o | v 3,480.000 | ........... 146,391 | .o XXX | 91,370 | e 105,061 (13,691) [ v | il e (13,691) | 0 91,370 [0 ]l 85,020 .l 55,020 .l 837 e XXX......
30219E 10 3|Express Inc 1o | 07/26/2013. | VAHOUS......ouveererrireeirirseiiesiisnins | cereeeans 4,987.000 | ..o 91,094 | oo XXXt | 92,773 | i 75,254 | 17,519 | o0 [0 17,519 |0 92,773 |0 | eec(1,679) | e (1,679) | 0 | e XXX......
30219G 10 8|Express Scripts Inc. oo | 12/03/2013. | VaHOUS......oorverrirrirciierinnriserirenes | v 12,100.000 | ........... 768,673 . ....653,400 | ........ (70,802) | ... 0 [ eeeeeen(70,802) | o0 [ viien.582,598 | o0 | 186,075 | ... 186,075 | o0 e XXX......
30231G 10 2| Exxon Mobil Corporation.............ccccceeeeneerrrernerenenes oo | 06/28/2013. | VAHOUS......coveerercirreeirrirseiisrinnins | cerereennd 6,640.000 | ........... 595,549 270,848 | ....ccooonee. 574,692 | ...... (303,844) | ...ooovvvrirncns (U I 0 | (303,844) | o0 [ 270,848 | 0| 10.324,700 | .......324,700 | ..........3,910 |..... XXX......
302445 10 1 [FLIR Systems INC.......cvvurvverireririeirriierisiicninens v | 10/16/2013. | VAHOUS......ouveerverrirerirreserissinenes | cevveiens 5,029.000 | ........... 144,442 131,704 | oo 112,197 | oo 19,507 | v 0 w0 19,507 |0 [l 131704 | 0| 12,739 | 12,739 e 813 XXX......
30249U 10 1|FMC Technologies Inc. 1| 09/30/2013. | VAHOUS......ouvvereeerreeereireerssisnnes | cereeenns 8,500.000 | ........... 461,404 386,153 364,055 22,098 0 [ en22,098 |0 [ 386,153 |0 | 175,250 | 075,250 | o0 | XXX......
315616 10 2[F5 Networks Inc ve | 09/26/2013. | VAHOUS......oovververrirerercererisrinenes | cereeien 1,180.000 | ...ccooovee 108,091 108,236 0 [ eieeeen(6,401) | o0 [ 108,236 |0 [ e (145) | e (145) | 0 | XXX......
343498 10 1|Flowers FOOUS INC.......ccouvvemrrrmceireirerierienisceineens v | 10/16/2013. | VAIHOUS. ....coorvenrerrircirerissisneeienes | cvveees 10,847.690 | ........... 310,271 187,532 0 [ eeen(64,893) | o0 [ 187,632 |0 [ 1122738 | 122,738 | 1167 XXX......
34354P 10 5| Flowserve Corp. cee | 11101/2013. | VAHOUS.......oovveveviririrriiesineies | cereniens 1,367.630 233,587 142,651 w0 [ eenn(88,123) | a0 [ 142,651 |0 [ 10.90,936 | ....90,936 | .o 811 XXX......
345838 10 6| ForestLabs Inc Class A... .. | 03/06/2013. | Morgan Stanley DWD. ..5,000.000 | .. .186,067 .131,498 0 | vereerne(d5,102) | o0 [ 131,498 | 0 | 54,569 | ... .54,569 | 0 [ XXX......
35671D 85 7 |Freeport McMoran Copper & Gold o | 04/18/2013. | VarIOUS.......cvvvrrveieririerienisciisins | cerneians 7,941.000 | .coooveeee 231,622 270,145 w0 (1437 0 [0 270,145 |0 ] (38,523 e (38,523) | e 4,412 XXX......
364760 10 8|Gap Inc. ...| 07/25/2013. 160.000 2,144 0 [ eennn(2,823) |0 | 2,144 |0 | 5,145 | 5,145 | B8 XXX......
369550 10 8| General Dynamics weer | oo | 07/25/2013. | BernSteiN..........ccveevvveerererirnrenerrins | e 1,000.000 . 66,032 ...69,270 (3,238) w0 [ eeennn(3,238) | a0 [ 66,032 |0 [ 19,702 | 19,702 1,120 XXX......
369604 10 3|General Electric Co 1o | 10/22/2013. | VAHOUS. ....coorverrerrireireriserinerienes | cvreees 23,326.000 574,317 542,502 52,889 0 [ n52,889 |0 [ 542,502 |0 | 031,816 | 31,816 | 14,638 XXX......
371559 10 5|Genesee & Wyoming Inc. ... | 11/01/2013. | Variou: ..2,828.000 | .. .262,096 . 155,728 | .. .(59,426) 0 |ennn(59,426) | o0 [ i 155,728 | o0 | 1.0 106,368 | ... 106,368 | .......cccoee0 | e XXX......
375558 10 3| Gilead Sciences Inc ...| 12/26/2013. | Various.. . 2,525.500 | .....oce.. 279,551 | .ovveee XXX o | e ...185,498 | ...... (89,657) 0 | (89,657) | o0 [ 95,841 | 0 | 183,710 | 183,710 | 0 e XXX......
397624 10 7/|Greif Inc ... | 07/26/2013. | Jefferies & Co. 330.000 | ..coovvenene 17,957 (407) .0 3,679 3,679 217 | ... XXX......
404132 10 2|HCC Insurance Holdings Inc vee | 10/16/2013. | VAHOUS......ourvervecrirerireirersssinenes | cerenennd 6,711.000 | ........... 278,597 | .o XX | e 174,849 | .. 249,716 | e (74,867) 0 [ (TABOT) | a0 [ 174,849 | 0 | e 103,748 | ....... 103,748 | .......... 1,890 |..... XXX......
405024 10 0 |Haemonetics Corp. ... | 10/17/2013. | Various.. 3,034.000 | ........... 126,997 | .ovoeee XKX o | v , 123,909 | (28,063) 0 [ en(28,063) | o0 [ 95,845 | 0| 31,152 | 31,152 | 0 XXX......
405217 10 0|Hain Celestial Group Inc.. ... | 08/22/2013. | Variou: ..3,729.000 .253,728 XXX .139,515 (62,671) 0 | verereerne(62,671) | o0 [ 139,515 | 0 | 114,213 | 114213 |0 | XXX......
410345 10 2|HANESBRANDS INC ... | 10/16/2013. | Various.. 2,924,000 130,025 | ooooe e XXX | i 80,055 | ..............104,738 | ........ (24,683) 0 [ (24,683) | o0 [ 80,055 |0 | 49,970 | 49,970 il 206 XXX......
421906 10 8|Healthcare Services Group.. vv | 07/26/2013. | VAHOUS......ourvervrerirerireirerisrinenes | cererins 1,749.000 | .cooovvrnee 42,740 | .o XXX | s 24240 | ............. 40,629 | ...... (16,389) 0 [ (16,389) | o0 [ 24,240 |0 18,500 | el 18,500 e 350 e XXX......
423074 10 3|H JHeinz Co ... | 03/06/2013. | Morgan Stanley DWD..........ccccccouvvee | corvvinnas 5,000.000 | ........... 362,196 225134 | .............288,400 | ........ (63,266) | .... 0 [ (63,266) | o0 [ 225,134 | 0| 137,062 | 10 137,062 | 0 XXX......
426281 10 1|Jack Henry & Associates Inc ... | 07/26/2013. | Various.. 4,834.000 | ........... 221,211 130,359 | .o 189,783 | oo (59,424) | .... w0 | eeenn(59424) | o0 [ 130,359 |0 090,852 | 0l.90,852 1,125 XXX......
43365Y 10 4| Hittite Microwave Corp. .. | 10/16/2013. | Variou ..1,458.000 ...89,156 .(23,691) 0 [ oererne(23,691) | o0 [ 86,850 | a0 | 1000022,306 | .....0.22,306 | o0 e XXX......
436440 10 1|Hologic Inc ... | 11/12/2013. | Various.. 6,190.000 131,905 rerenen(9,982) 0 [ eiennn(9,982) | o0 [ 114,004 |0 | 17,901 | 17,901 | 0 e XXX......
437076 10 2|Home Depot Inc. ... | 09/30/2013. | Various.. 3,530.000 | ........... 258,887 | ... XXXoocvvies | e 124,338 | il 218,331 | (93,993) 0 [ n(93,993) | o0 [ 124,338 |0 | 134,550 | 134,550 1 1,897 XXX......
437306 10 3|Home Properties Inc ... | 10/16/2013. | Various.. 1,784.000 | ...ccooone. 113,450 | oooooee XXX | 080,903 | .. 109,377 | e, (28,475) w0 [ (28475) | o0 [ 80,903 |0 [ 032,548 | 032,548 1,968 XXX......
438516 10 6 |Honeywell International Inc.. ...| 10/14/2013. | Various.. 4,800.000 | ........... 377,212 130,510 | ..............304,656 | ...... (174,146) | .ooovvvvevrenn0 | vviieinn0 [ (174,146) | o0 | 130,510 [0 | 110.246,702 | ......246,702 | ..........3,526 |..... XXX......
443320 10 6|HUB Group Inc.... ... | 11/04/2013. | Variou: ..4,154.000 .154,269 .124,095 .(15,480) .30,174 30,174 | covviinnnl0 | XXX......
445658 10 7|J B Hunt Transport Serv Inc. woee | . | 06/03/2013. | Various.. 2,990.000 213,009 127,856 | ............178,533 | ....... (50,677) 85,153 85,153 | ............255 |..... XXX......
451055 10 7 Iconix Brand Group INC...........cceueeeerenreiceieriininne v | 07/26/2013. | VAHOUS......ooveerverrirerireerserisrinenes | cereeeend 6,966.000 | ........... 197,817 115,046 | ..............155481 | ........ (40,435) 82,771 82,771 0 ... XXX......
45167R 10 4|IDEX Corp <. | 06/18/2013. | VaIIOUS. .....ooovvvnrrrrireireeisrineeienes | e 12,440.000 | ........... 661,666 446,892 | .............578,833 | ..... (131,941) | o0 | 0 (131,941 | 0 | 446,892 | 0 | e 214,774 | ....... 214774 | .......... 4112 |.... XXX......
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45168D 10 4 |IDEXX Laboratories INC..........oceevvevereervrneererinnens v | 10/16/2013. | VAHOUS......ouvvvererererereereeisnisenes | cereeiens 1,159.000 | ...ccovvnee 109,545 |......... ) 0.0 I I 62,500 | ..oocvvrnene 107,555 | ........ (45,055) | ..oocvevvrrerrnn0 | i | s (45,055) | ...cvvvrreirnc0 | ceirirrennn062,8500 | o0 | 47,045 | ......... 47,045 | ...coooven0 | XXX......
451734 10 7[IHS Inc Class A oo [ 10/16/2013. | VaMIOUS........ocvrverecereririsrienisinins | cevenis 1,706.000 | ........... 188,615 |......... ) 0,9, SO I 111,747 163,776 | ........ (52,029) | .... 2(52,029) [ a0 | ek TTLTAT |0 | 76,868 | ........ 76,868 | ..cccoovriennn0 | XXX......
452308 10 9| lllinois Tool Works INC..........ccovevenece. vv | 09/30/2013. | VAHOUS.....couveervenrirerireeneeisrinenes | cereeenns 5,900.000 | ........... 430,944 | ......... ) .0 ST I 292,330 ....358,779 | ........ (66,449) | .... (66,449) [ .0 | 292,330 [0 | e 138,613 | ....... 138,613 | ..........5,310 |..... XXX......
452327 10 9|lllumina Inc 1| 1072172013 | VAHOUS......ouvveerciieeieineiissienins | cerneenns 2,286.000 | ........... 144,760 | ......... ) .0 I I 91,870 | .ovvvrnne 127,079 | ..o (35,209) 52,890 52,890 | .ooccvieenn0 | XXX......
45666Q 10 2 |Informatica Corp. ce | 10/16/2013. | VAHOUS......ouvrvervenrirerireeseeisrisenes | cereeinns 3,195.000 | ...cooveee. 118,574 | ......... ) .0 T IO 135,990 ...96,872 39,18 | e [0 39,118 [0 [ 135,990 |0 | (17,417) | ....c (17,417) | coovvrverreen0 | e XXX......
457187 10 2|Ingredion Inc o | 04/29/2013. | VaMIOUS.......ocorveiererrieicirssirernnins | v 10,000.000 | ..o 692,143 |......... XXX v | e 47814 | o 644,300 | ...... (226,486) | ...vocvverreen0 | o0 [ i(226,486) | o0 | i 417,814 |0 ] 274,329 | ....... 274,329 | .........3,946 |..... XXX......
457985 20 8| Integra LifeSciences Holdings.. ve | 0471812013, | VAHOUS......ouveerverrirerircererisrinenes | ceveeeend 6,770.000 | ........... 240,650 |........ ) .9 T IO 222,968 | ......coonce. 263,827 | ........ (40,859) | ..oocvvvrrerren0 | cvciriiiiend0 | e (40,859) | 0 [ 222,968 | 0| 17,682 | 117,682 [ 0 XXX......
458140 10 0| Intel Corp vere | oo | 07/02/2013. [ VAHOUS......cvorveerrirreireierineisirenes | erveees 41,900.000 | ........... 943,862 |......... XXX | i 949,471 864,397 85,074 | o0 | ceveiieieeenn0 | 85,074 |0 | 949,471 | 0 ] (5,609 | el (5,609) | . 10,723 XXX......
459200 10 1| IBM COMP..ceruerurerrieirieriseniseesessessiestenisseneninn v | 07/18/2013. | VAHOUS......ouveeverrirrircererisrinenes | cereriens 7,365.000 | ........ 1,502,110 |......... ) .0 T IO 911,181 | oo 1,410,766 | ...... (499,585) | ..vovvererreens0 | o0 [ (499,585) | o0 | 911,181 |0 0...590,930 | ......590,930 | ........10,037 |..... XXX......
464287 61 4|iShares Russell 1000 Growth Index Fund................ ...| 01/24/2013. | Robert W. Baird & Co........ccccovvrerre | corernenad 9,600.000 | ........... 657,197 |......... ) . G IO 626,788 828,704 | oo (1,916) | o0 [ 0 | (1,916) | 0 [ 626,788 | 0 [ 130,410 | 30,410 | 0 e XXX......
464287 65 5|iShares......... 1o | 0312712013, | VAHOUS......ouveerverrirerercenerisrinenes | ceveneens 2,400.000 | ........... 216,791 | ......... ) .0 T IO 193,134 23,658 23,658 124 ... XXX......
465685 10 5|ITC Holdings Corp. v | 10/16/2013. | VAIHOUS......oovenrvrcirreirireiisrisnins | cereeenns 4,133.000 | ..coonco. 375,004 | ......... ). S IOV 222,102 | oo 317,869 | oiriii(95,767) | o0 | viiiennc0 [ (95,767) [ o0 | 00 222,102 [0 | 10 152,902 | ...152,902 | ........3,553 .. XXX......
469814 10 7 |Jacobs Engineering Group INC..........cccvverererenrinenes o [ 12/03/2013. | VaMOUS.......oocvvvrrerireisisisniseinnis | v 10,991.000 | ........... 615,035 | ......... D99 N 433,910 | .ooeeeeed67,887 | o i(33,977) | o0 [0 et (33,977) | il [ 433,910 [0 ] 181,125 0181125 0 XXX......
471109 10 8| Jarden COmp.......cccevereererierieisseeiseeessseessesiseenas v | 10/16/2013. | VAIOUS......oovvevrireeieirseeissiseins | cereeenns 2,309.320 | .ocoonee 148,838 | ..o XXX | i 86,617 | oo 119,393 | it i(B2,776) | o0 | 0 i (B2,776) | 0 [ iiie86,617 | 0| 062,222 | .0 62,222 | 0 e XXX......
478160 10 4|Johnson & JOhNSON........cccovvverrernnnne ... | 07/25/2013. | Deutsche Bank-Alex Brown............ | woeeeeee 1,000.000 | .....cco..c. 92,578 0 w0 ] enn(20,617) [0 [ 49,483 |0 ] 43,096 43,096 1,270 XXX......
481165 10 8|Joy GlObal INC......courvueeriiciieieeeieeieeieeieinae 1| 12/03/2013. | VAHOUS......oureereecrreeieirerisrisnins | cereeenns 4,710.000 | ......c.... 259,409 0 0 [ eeenn(38,038) | o0 [ 262,366 |0 [ en(2,957) | cen(2,957) | .o 1,635 XXX......
48123V 10 2|J2 Global Inc cee | 1071712013, | VAHOUS.......ooveeverrirrercererisrisenes | cerneeeens 4,995.000 | ........... 225,133 0 w0 [ eenn(28,964) | o0 [ 123,783 |01 101,350 | ... 101,350 1 eenn2,319 XXX......
482480 10 0|KLA-Tencor Corp. 1| 07/19/2013. | VAHOUS......ouvverereereeieeireersrisnies | ceveeenns 2,000.000 | ..coonee 120,467 0 0 [ eenn(23,945) | o0 [ 71575 |0 48,892 | 48,892 1,600 XXX......
487836 10 8|Kellogg Company v | 1110412013, | VAHOUS.......ooveeverrierirrirreiesineies | cereeeiens 4,000.000 | ........... 245,091 0 w0 [ (41,904) | 0 [ 181,496 |0 83,595 | 63,595 | .....5,360 ... XXX......
50076Q 10 6 |KRAFT FOODS GROUP INC.. ... | 07/25/2013. | Variou: ..2,488.000 .123,665 XXX 2,540 0 0 | verereene(20,589) | v [ eiiiiiennn92,540 | il | 31,124 | 31,124 1,376 | XXX......
501889 20 8(LKQ Corp ...| 10/16/2013. | Various.. . 7,181.000 164,549 |......... XXXeovores ...64,036 0 0 [ (87,483) | o0 [ 84,036 |0 [0 100,512 | 10l 100,512 | 0 XXX......
502424 10 4L 3 Communications Hldgs Inc ... | 03/06/2013. | Merrill Lynch, 2,000.000 | ...cooneee 152,072 | ......... ). ST IO 150,024 0 0 [ eienen(3,216) | 0 [ 150,024 |0 [ 2,049 | .........2,049 | .......1,100 |..... XXX......
53217V 10 9|Life Technologies Inc v | 04/10/2013. | VAHOUS......cuvververrirerirrirreieninenes | ceveeeiens 4,960.000 | ........... 314,837 |......... ) 0.9, T IO 190,451 0 0 [ enn(52,986) | o0 [ 190,451 | 0 | 124,386 | ......124,386 | ......cccc...0 | ..o XXX......
553530 10 6|MSC Industrial Direct Co ClA. o [ 06/17/2013. | VarIOUS......coovevmrerereeeerieeirseesens | erereens 4,780.000 | ........... 403,376 | ......... ). ST IO 254,622 0 0 [ enn(105,694) | o0 [ 254,622 | 0 | e 148,754 | ......148,754 | ............534 |..... XXX......
55354G 10 0|MSClInc Class A... v | .. | 05/28/2013. | Variou ..3,970.000 | .. 135,752 . 116,598 0 0 19,154 | ... 19,154 | 0 XXX......
556269 10 8| Steven Madden Ltd .| ... | 07/26/2013. | Various.. 1,942.000 | ..occovvnnee 98,557 | .oooeree XXX | e 70,706 | .. .0 0 [ (11,382) | a0 [ 70,708 |0 | 100027,850 | 010027,850 | o0 [ e XXX......
57060D 10 8 |MarketAxess Holdings Inc... o [ 1112212013, | VaMIOUS. ..o | cerniis 1,899.000 | oo 119,501 58,235 ...67,035 (8,799 0 w0 [ e(8,799) | o0 [ 58,235 |0 | el 61,266 | ... 61,266 | ..l 752 XXX......
574795 10 0|MASIMO CORPORATION... v | 12/05/2013. | VaHOUS.....coorververrireirerissriseeienes | e 13,355.000 | ...cvoenee 312,086 |......... ) ., SO IS 316,954 280,589 36,366 0 0 ] 36,366 [0 [ 316,954 |0 | e (4,868) | e (4,868) | 0 XXX......
580037 10 9|McDermott International Inc ... | 03/06/2013. | Mogavero Lee & CO INC......cvvvvvvvers | vevrrinnes 9,600.000 | ........... 102,552 123,043 0 w0 17,251 |0 [ 123,043 |0 i (20,492) | il (20,492) | 0 XXX......
580135 10 1|McDonalds Corp...... ... | 03/07/2013. | Various ..4,379.000 423,200 XXX .156,054 0 0 | eren(230,217) | o0 [ 156,054 | o0 | ... 267,146 | .......267,146 | .........3,372 | ... XXX......
580645 10 9 [McGraw Hill Financial Inc. wer | ... | 10/01/2013. | Various.. 1,984.000 122,610 | .o e XXX | s 67,768 0 .0 67,768 |....ccoeeeeee0 | ........54,842 | .......54,842 | ... 1,294 | ..... XXX......
58155Q 10 3| McKesson Corporation..............cvereeereererenneinnae 10| 02/01/2013. | REGi. ..o | cereninns 1,800.000 | ...ccooonee 188,914 162,275 0 .0 162,275 26,639 360 |..... XXX......
58502B 10 6 |Mednax Inc. oo [ 10/16/2013. | VarIOUS.........cvrverecireririseienisinins | cerneis 1,799.000 | ...ccoveeee 161,892 119,226 0 .0 119,226 | oo | s 42,666 | ........ 42,666 | ....ccooernnen 0 ... XXX......
585055 10 6 | Medtronic Inc 1| 06/21/2013. | REMI. ... | e 1,200.000 | ..oocovvrnee 62,175 | .coeee XXX | s 54,013 0 .0 8,163 8,163 312 ... XXX......
587118 10 0|The Men's Warehouse Inc... weer | [ 10/24/2013. ..5,619.000 .236,899 .158,906 0 0 [roverene(16,183) | o0 | 158,906 | o0 | e 77,993 | ... 77,993 | ........2,562 |..... XXX......
58933Y 10 5[Merck & COINC.....vvvrvrerrreiriecieeriesiecississiissians 1v | 03/06/2013. | REMI......coveererereeriierierieeiseeseies | ceveeeians 4,000.000 173,664 137,863 0 0 [ eeennn(25,897) | o0 | e 137,863 [0 | 35,802 | ......... 35,802 | .......1,720 |..... XXX......
59156R 10 8| Metlife Inc ... | 03/06/2013. | Mogavero Lee & Co INC.......couvvvvvers | vorerenes 4,000.000 | ........... 145,744 103,269 0 w0 [ enn(28491) |0 ] 103,269 |0 | 42,475 | ........ 42,475 | ..o 740 | ..... XXX......
594901 10 0| Micros SyStems INC..........vveueveerererercerirecrinniiens ce | 1211912013 | VAHOUS.....couvveerecrierieeserisrinenes | cereenans 8,347.000 | ........... 369,132 | ......... ) .0 T IO 313,479 0 .0 55,652 55,652 0 ... XXX......
594918 10 4| Microsoft Corp v [ 12/03/2013. | VaMIOUS. ..ot | v 21,127.000 | .......... 660,940 |......... ) .0 G IO 620,308 564,725 55,583 0 il [ ien55,583 |0 ] 620,308 [0 ] 40,632 | ......... 40,632 | .........8,067 |..... XXX......
595017 10 4 [Microchip Technology Inc.... <o | .o | 12/05/2013. | Variou ..4,004.000 .153,532 . .136,915 130,490 6,424 0 0 16,618 16,618 | ..........2,616 |..... XXX......
596278 10 1|Middleby Corp...... ... | 09/09/2013. | Various.. . 1,057.000 173,246 | oo XX | s 81,650 | .ovevrrnen. 135518 | ........ (53,868) | ..o 0].. 0 [ eeenn(53,868) | o0 | i 81,650 |0 | 91,596 | ......... 91,596 | ..cccovvriennnn0 | XXX......
609207 10 5|Mondelez International INC..........c..oevreververnernrrinns v | 06/13/2013. | VaHOUS.....coovrverrerrercererinsnrierienes | cvieees 18,600.000 | ........... 539,961 436,360 | .....ccoone. 473742 | ........ (37,382) | ..o [V 0 | oerereerne(37,382) | o [ 436,360 | o0 | e 103,601 | ....... 103,601 | ..........3,917 |..... XXX......
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610236 10 1|Monro Muffler Brake INC..........c.ocveeerrererneerneeisinnns vvr | 07/26/2013. | VAHOUS......ouveervrrirrereeseeisrinenes | ceveeeans 4,322.000 | ........... 179,583 | ......... ) .0 ST I 141,475 | e 151,140 | ... (9,665) | ..ooverrerrennd (1 I (VN I (9,665) 38,108 38,108 56 |.... XXX......
61166W 10 1|Monsanto Co. 1| 10/03/2013. | VAHOUS......oovvevrriieeireireiiessienins | cereneinns 1,700.000 | ....oooueee 175,359 | ......... XXX | i 140,089 ....160,905 | ........ (20,816) | .... +(20,816) [ .ovvvvireenc0 | 140,089 | 0 | 35,270 | ......... 35,270 | oo 2,174 |..... XXX......
617700 10 9| MOMINGSEAr INC......ouvvmreerrrrierieirerieeseeeeiens v | 10/16/2013. | VAHOUS......ouvvererirerereereeieninenes | cereeinns 1,523.000 | ..coovnnee 108,284 |......... ) 0.0 I 68,756 | ....coceernn.95,690 | ... (26,934) | .... 0 [ nnn(26,934) | X . 39,528 39,528 150 |..... XXX......
62855) 10 4 Myriad GENEHCS INC......ouvvvvercirciieiierieiisesnii 1o | 1210212013 | VAHOUS......ouveervrciieieirseiiesriseins | cerneeans 4,954.000 | ........... 150,702 | ......... ) .0 G IO 105,939 | oo 134,997 | ....... (29,058) | ..ocvvvnrirniinnn (1 I (V1N I (29,058) | ..ovorerirninne (V1 I 105,939 | .coovverenenad 0 | oo 44,764 | ... 44764 | .o 0 ... XXX......
637071 10 1|National Oilwell Varco INC.........cocuevrveerenreneernnninns v | 12/03/2013. | VAHOUS.....couvvvevrcrirerireeneeissinenes | ceveenens 2,000.000 | ...coonee. 156,123 | ......... ) .0 T IO 152,157 | covvveeenne 136,700 | ..ooove. 15,457 | v 0 3,966 3,966 966 |..... XXX......
64110D 10 4 |Netapp Inc 1o [ 0712512013 [ VAHOUS.......ovvovriercrieeceiiereiieneies | cerevis 1,602.000 | ...covvvnce 56,815 |......... XXX 51,015 ...53,747 (2,732) 0 5,800 5,800 36 ... XXX......
64126X 20 1 |NeuStar Inc Cl A <. | 07/26/2013. | VAHOUS......oucveerrerricrirerinrinerienines | cereeneen[,417.000 | e, 341,221 | ......... ) .9 T IO 220,594 | ...ovvvonees 310,995 | ... (90,401) | ..o 0 | o0 [ rreenen(90,401) [ o0 | 220,594 | 0 | e 120,627 | ...... 120,627 | ..oocvererernns 0 ... XXX......
651639 10 6|Newmont Mining Corporation... weer | .. | 01/01/2013. | Various.. e 0 XXX .0 0 0 0 0 0 1" XXX......
653656 10 8| Nice Systems LTD - ADR........cccvveereerrmnericnirneens v | 10/16/2013. | VAHOUS......ouveerverrirerircererissinenes | ceveeiens 7,473.000 | ........... 273,640 |......... ) .0 T IO 219,759 | oo 250,196 | ........ (30,437) | ..o 0 53,881 53,881 324 |.... XXX......
654106 10 3|Nike Inc Class B ... | 03/06/2013. | Mogavero Lee & Co INC......c.ovvevers | coveenns 3,000.000 | ...coonee 166,521 | ......... XXX ....154,800 V[ e |0 | d(79,532) | o0 [ 75,268 | 0 | 00091,253 | .l 91,253 .. B30 XXX......
655044 10 5|Noble Energy Inc v | 1071412013, | VAHOUS......ouveeverrirerercenerierinenes | cereriens 1,250.000 | ...ccooonee 150,523 | ......... XXX .. 127,175 )| e |0 e (73,612) | 0 [ 53,563 | 0 | 096,959 | ........96,959 | ...........544 | ... XXX......
666807 10 2|Northrop Grumman Corp o [ 10/11/2013. | VarIOUS. ..o | evireens 2,079.000 | ..ccoonee 192,401 | ......... XXX ....140,499 V[ 0 |0 | eid(57,083) | o0 [ 83,466 | o0 | .. 108,935 | ... 108,935 | .........2,989 |..... XXX......
67020Y 10 0 |Nuance Communications Inc... wor | ... | 10/16/2013. | Various.. I 5,584.000 | ...oooee 106,426 |......... XXX ....124,635 )| o0 | 0 [ en(36,220) | o0 | e 88,415 | 0 | 18,010 18,010 | 0| XXX......
670704 10 5| NUVASIVE INC...ovvevnirnieiireiiceiseeeeees s coe | 1171912013, | VAIHOUS......ooveeeciieieieiisiienins | cerneinns 3,503.000 | ...oooee. 101,269 |......... XXX | e 68,304 | ..o 54,156 | .o 14,148 | iviien0 [ 0 [ 14148 |0 | 68,304 | 0] 132,965 | 032,965 | 0 XXX......
674215 10 8| Oasis Petroleum Inc. ... | 07/26/2013. | Jefferies & Co. 596.000 | ....coooonee 24374 | ... XXX 18,124 ...18,953 ) ) [0 18,124 |0 | 6,250 | 6,250 | 0] XXX......
678026 10 5| Oil States International In oo | 09/24/2013. | VAHOUS......ouveerercerreeieineeisrinnies | cereeenns 4,550.000 | ........... 426,353 | ......... ) .0 G IOV 255,096 | ..ooovevnen 325,507 ) Vo0 | 255,098 [ o0 | e 171,258 | ...... 171,258 | ..o 0 ... XXX......
681919 10 6| Omnicom Group.. v | 1071512013, | REGi. ..o | e 3,500.000 | ........... 223,520 M e ). 92,131 92,131 2,400 |..... XXX......
68389X 10 5| Oracle Corp. o [ 10/17/2013. [ VANIOUS.......conveervrciierircireriseines | cveiis 19,200.000 | ........... 648,470 ) e ] o0 | e 592,337 [0 | 56,132 | ....56,132 | ......2,265 ... XXX......
693656 10 0|PVH CORP v | 10/16/2013. | VAHOUS.......oovververrirrirrirreieninenes | oo 1,633.000 198,009 ) e ) [0 | 79,396 [0 | 1 118,612 | 118,612 | e 50 XXX......
707569 10 9|Penn National Gaming Inc... ...| 10/16/2013. | Various.. . 2,866.000 | .. .148,897 ) 0 ) [ o0 | 103,971 [0 | 44,926 | 44,926 | 0] XXX......
707569 10 9|Penn National Gaming Inc... veve | oo | 1110412013, [ SPIN Off...oieeissereisnines | v | evveiinnns 46,112 V] .0 V] e [ vvieriienendd8,112 |0 | 0 | 0| XXX......
713448 10 8| PePSICO INC.....vvvvrereerreiierieeieerieeieeeneens 1v | 03/06/2013. | REMI......ovveerererierieiieeieeiseineies | cerenians 5,000.000 | ........... 383,747 293,285 ) e .0 ) [ overrnernennd0 | 293,285 [0 | e 90,462 | .......90,462 | .........5,375 |..... XXX......
717081 10 3| Pfizer Inc v | 10/14/2013. | VaMOUS......oorvvrrerrircieiinnrierienes | v 25,930.000 | ........... 748,295 603,712 ) e .0 ) [0 | veen03,712 [0 | 1 144,583 | L. 144,583 | ........12,089 |..... XXX......
717081 10 3| Pfizer Inc ... | 06/27/2013. | Tax Free EXChange..........c.oevvvmeens | cornerenns 4,589.000 150,649 150,649 .0 0 0] .n2,203 |..... XXX......
726505 10 0|Plains E&P Company.. woo | ... | 05/31/2013. | Various ..6,670.000 | .. .307,310 .226,700 0 .80,610 .80,610 | .........9,300 |..... XXX
727493 10 8| Plantronics Inc ...| 10/16/2013. | Various.. 6,334.000 | ........... 282,667 217,635 w0 [ eenn(15,899) | o0 | 217,635 |0 | 65,032 | ......... 65,032 | .............969 |..... XXX......
73640Q 10 5| Portfolio Recovery Associates. 1o | 10/29/2013. | VaHOUS. .....ooorvenvirrirrirriisiiienienes | cvvvieiinns 551.360 | ...cocoonee 81,655 | ..o XXX oo | e 36,617 w0 [ n(22,299) | a0 [ 36,617 |0 | 045,038 | .. 45,038 | 0 e XXX......
739276 10 3| Power Integrations Inc. ceve [ [ 1073172013 [ VAFIOUS......cvvvvrririeirerisnissines | cvries 13,122.000 | ...ccoooeee 563,166 392,585 w0 [ (48,446) | o0 [ 392,585 | 0| 170,582 | ....... 170,582 | .........1,284 |..... XXX......
74005P 10 4| Praxair Inc. o [ 10/11/2013. | VAMIOUS. ..o | cerniiae 4,773.000 556,214 274,840 0 [ (247,565) | o0 [ 274,840 |0 | 281,374 | ... 281,374 | .........5,087 |..... XXX......
740189 10 5|Precision Castparts ... | 10/16/2013. | Variou: ..3,100.000 | .. .708,452 XXX 533,317 0 . 175,135 175,135 | .............235 |..... XXX......
74267C 10 6|ProAssurance Corp ... | 07/26/2013. | Various.. 1,665.000 | ............. 83,802 | .oovee e XXX | i 65,851 | .. 70,246 .0 65,851 |... O | e 17,951 | ... 17,951 | ............439 |..... XXX......
742718 10 9| Procter and Gamble Co... ... | 07/25/2013. | Various.. 4,700.000 | ......c.... 368,288 260,219 | oo 319,083 .0 260,219 | ... 0] 108,070 | ....... 108,070 | .........4,687 |..... XXX......
743312 10 0| Progress Software Corp... o | 08/14/2013. | VaMIOUS........ocvrverecereririssieniserinies | cevnnis 5,412.000 | .cooovveee 134,507 108,460 113,598 .0 108,460 26,047 26,047 0 ... XXX......
743606 10 5| Prosperity Bancshares Inc vvr | 07/26/2013. | VAHOUS......ouveerverirerereeseeissinenes | cereeiens 1,779.000 | .cooovvrrneee 96,381 | ..ooee. XXX [ e 66,814 .0 29,567 29,567 550 |..... XXX......
74733T 10 5|QLIK Technologies Inc. ... | 10/03/2013. | Variou 15,630.000 .395,371 .360,933 0 [ 21,449 |0 360,933 | iinnnl0 | 134,438 | 00034438 | 0| XXX......
747525 10 3|QUALCOMM Inc v | 10/31/2013. | VAHOUS.....couvvverecrirrireeenerisninenes | cereeennd 6,545.000 440,696 354,426 .0 veveenenn,500 | XXX......
74762E 10 2|Quanta Services Inc. wor [ 10/16/2013. [ VAHOUS.......ovvorervercrieeneiieeiiennnes | evevin 5,097.000 | ........... 149,858 103,231 0 [ eeeenn(35,866) | o0 | 103,231 |0 | 46,626 | ........ 46,626 | ......occco.ne 0 ... XXX......
754730 10 9|Raymond James Financial INC...........coocceerirernerenns v | 10/16/2013. | VAHOUS.....covvveevrrirerireeeneeissinenes | cereeeans 3,959.000 | ...coovee. 182,103 130,048 .0 52,054 52,054 | ............862 |..... XXX......
758750 10 3 |Regal Beloit Corporation.. wor [ 10/16/2013. [ VAIOUS.......ovvorervercrieeriieeiieenies | v 2,755.000 | ........... 205,920 182,597 w0 [ (11,548) | o0 | e 182,597 |0 | 23,323 | . 23,323 | ........1,096 |..... XXX......
761152 10 7|ResMed Inc..... ... | 10/16/2013. | Variou: ..3,973.000 | .. 79,117 113,027 0 66,091 66,091 | ...........841 | ..... XXX......
768573 10 7|Riverbed Technology Inc .. [ 10/16/2013. | VariOUS.........ccveurierrireircrienisrienns | e 4,568.000 | ............. 71,982 116,412 0 26,332 |0 [l 116,412 | 0| (44,430) | el (44,430) | O XXX......
774415 10 3|Rockwood Holdings Inc. v | 10/16/2013. | VAHOUS......ouveeverrirerircererisrianenes | cereereens 4,066.000 | ........... 262,374 169,899 0 [ eeeenn(31,205) | o0 [ 169,899 |0 | 92,474 | 92474 | 1,828 XXX......
775043 10 2|Rofin Sinar Technologies Inc... L[ 07/26/2013. [ VarIOUS........oovvvrrrrircisiisriineiies | oveiiens 1,925.000 | ..oooovvrnce 46,927 47,326 41,734 w0 | 5,592 |0 87,326 |0 | d(399) | cii(399) | 0 | XXX......
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776696 10 6 |Roper Industries Inc v | 10/16/2013. | VAHOUS.....coovrverrerrireenerieernerienes | cvrvierinens 883.000 | ........... 112,009 | ovooeee XXX | i 53,169 | ..oovrrvirrn 98,437 | ........ (45,268) | ..o (1 I (V1N I (45,268) | ....ooevernvne (V1 IR 53,169 | ..covvrrvrrrn 0 58,840 58,840 80 |.... XXX......
78454L 10 0|SM Energy Co o [ 1211712013, | VaMIOUS. ..o | e 1,586.000 | ........... 103,828 90,923 ...82,805 8,118 | o0 | o0 8,118 [0 | 0090,923 |0 | 112,906 | 12,906 | e 40 XXX......
78463V 10 7 [ SPDR GOld TrUSt.......coovverrermricrrerierieeesneeieeien vvr | 04102/2013. | VAHOUS......ourververrirrireeneeisrinenes | cereeiens 3,000.000 | ...cooveer 462,601 216,474 | oo 486,030 | ...... (269,556) | ..vvocvererreens0 | o0 [ n(269,556) | o0 | 216,474 |0 | 100 246,128 | 246,128 | 0] XXX......
78464A 69 8|SPDR KBW Regional Banking ETF............cccccoovvunee ... | 03/06/2013. | Goldman Sachs & Company........... | ........ 10,000.000 | ........... 308,074 212,076 | ....c........ 279,700 | ........ (67,624) | .oovvvvvvrrercnnn0 | 0 | e (67,624) | 0 [ 212,076 | ienl0 | 095,998 | .....95,998 | .........2,288 | ... XXX......
78467Y 10 7 |Midcap 400 ETF Trust 1o | 0312712013, | REAI. ... | e 1,200.000 | ...ccoovnee 248,001 210,486 (12,366) | oo | i | i (12,366) | o0 [ 210,486 | 0 | 037,615 | 037,515 |l 4,638 XXX......
78486Q 10 1|SVB Financial Group. 1| 07/26/2013. | VAHOUS......covvervrrireeirrirseiiesiiisnins | cereveis 1,272.000 | ..ccovonnee 100,071 | coveec e XXX | i 70,187 | oo 71194 | i (1,007) [ o0 | 0 e (1,007) | 0 [ 70,187 | 0 | 10029,884 | ......29,884 [ iicn0 [ XXX......
803062 10 8| Sapient COMP........cuuurvrrerirrererierierriersenisireserinns ve | 10/30/2013. | VAHOUS......ouveerverrirerercererisrianenes | cerereeens 4,988.000 | ... 69,289 52,527 | cooverrneennnD2,673 | (148 [ e | 0 | e (146) | e [ 052,527 | 0| 16,762 | 16,762 [ 0 [ XXX......
806407 10 2|Henry Schein Inc oo | 10/16/2013. | VAHOUS......coveeerriicieireiiessienins | cerenii 1,244.000 | ........... 114,709 | oot XXX | i 87,031 | .oeererrn100,002 | 0o (13,062) | covovvciieirnn0 | cviiieiriennd0 s (13,082) | 0 [ iiieeeenn87,031 |0 | 027,679 | i 27,679 [ 0 [ XXX......
816850 10 1|Semtech Corporation wee | 1171812013, | VaHOUS.....coovvevrerrircerierierienes | v 14,052.000 | ........... 458,600 334,369 | ... 406,805 | ..o0...(72,437) | oo | i | (72,437) | 0 [ 334,369 | 0| 100 124,232 | 124,232 | 0 e XXX......
81725T 10 0| Sensient Technologies Corp ... | 07/26/2013. | Jefferies & Co 684.000 | ............. 29,498 23,411 224323 | e (913) | 0 | 0 | e (O13) 0 23411 0 ] 6,088 6,088 | ... 308 XXX......
817270 30 9| Sentinel Group Fds Inc Common Stock A.... ... | 12/31/2013. | Sentinel Group Fds..........ccccovrvrne | corvenee 20,038.830 | ..ovuvne 814,922 329,142 | .o 684,126 | ......(354,984) | ....oeovivieen0 | cviiiiinn0 | 1 i(354,984) | 0 | 329,142 | 0 | L 485,780 | .....485,780 | ..........6,000 | ..... XXX......
81728B 77 5| Sentinel Group Fds Inc International Equ o [ 10/17/2013. [ DIFECE.....ooveeeieerieeerirneeisris | e 64,333.500 | ........ 1,250,000 931,805 | ..oocveenae 1,051,853 | ......(120,048) | ...cccovvrceeenn0 | o0 [ i0n(120,048) | o0 | 931,805 [ iiicienl0 | 1. 318,195 | 318,195 | 0 | XXX......
82669G 10 4 |Signature Bank veee [ [ 10/16/2013. [ VANIOUS......ccvvvverrircirriisrienienines | v 1,886.000 | ...ccoo..c. 148,501 16,477 | v 134,547 | ..c.....(18,070) | .oovvvvvcvreenn0 [ e | (18,070) | o0 [ 116,477 |0 [ 032,024 | 100032,024 | 0 e XXX......
82966C 10 3| Sirona Dental Systems INC.........c..coeverreriiiriinciins v | 11105/2013. | VAIHOUS......oovoervrcireirirseiissisnins | cereeenns 2,306.000 | ........... 164,046 | ..o XXXeooivoes | v 86,679 | ..oocvvenn. 148,645 | ........(61,966) | ..ocovvrerreen0 [ 0 | n(61,966) | o0 [ 86,679 |0 | e 77,367 | i 77,367 | 0 | e XXX......
855030 10 2|Staples Inc ver | 10/28/2013. | VAHOUS......oovvervenrirerireesrrissinenes | cevveiens 3,500.000 | ...cvvveve. 56,162 73,899 39,900 | ..0e.33,999 | o0 | 0 33,999 [0 i 73,899 [0 | e (17,738) | ek (17,738) | e 1,260 XXX......
855244 10 9| Starbucks Corp weee | ee [ 1211312013, | VAIIOUS.......oovereereeeieeieniseinnens | cerireens 2,779.000 | ..cooneee. 189,407 142,112 | e 149,010 | coeereee(6,898) | o0 [ 0 | eiiennn(6,898) | o0 [ 142,112 |0 | 47,295 | 47,295 | 1,535 XXX......
858119 10 0| Steel Dynamics INC..........cccuvrrrerrrevereererinnrirenienes v | 10/16/2013. | VaHOUS......oorvorrerrercieerisnriseeienes | v 17,277.000 | ........... 271,213 215,034 | oooeirenn237,213 | ii(22,179) | o0 | 0 [ n(22,179) [0 | 215,034 |0 il 56,179 | L 56,179 2,832 XXX......
858912 10 8| Stericycle Inc v | 10/16/2013. | VAHOUS......ouveervecrreeiseireersrinnins | cereei 1,496.000 | ....coo..c. 154,182 | oot XXX | i 82,139 | oo 139,532 | 11t i(57,393) | o0 | 0 | ied(57,393) | 0 [ 82,139 | 0| 72,043 | 72,043 |0 XXX......
860630 10 2| Stifel Financial Corp. ce | 11108/2013. | VAHOUS.......oovvevenrirrirrirreieninenes | cevereiens 3,240.000 | ........... 122,424 110,867 | vvovvveeern 103,583 | 1o 7,284 | 0 | 0 7,284 |0 110,867 [ 0| e 11,857 | 11,857 |0 ] XXX......
863667 10 1| Stryker Corporation ... | 12/127/2013. | Variou: .357,026 244,193 | .o 274,703 | ..o i(30,510) | o0 | 0 [ iee(30,510) | el 244,193 | 0] 112,833 112,833 L3779 XXX......
868157 10 8| Superior Energy Services Inc... ... | 10/16/2013. | Various.. 277,989 251,071 | oo 219,508 | ...031,563 | 0 | 0 | 31,563 | 0 251,071 [0 ] 26,919 [ 26,919 |0 | XXX......
872540 10 9|TJX Cos Inc New. v | 1212712013, | VAHOUS.....couvvervierierieinserissisenes | cererinns 3,168.000 | ........... 181,756 62,051 | i 134,482 | o (T2431) | 0 [ 0 | (72,431) | a0 [ 62,051 |0 | 119,705 | 119,705 | 1,192 XXX......
87311L 10 4| tW teleCOM INC......eurveririerirciiieieeriieas v | 06/10/2013. | VAHOUS......ouvvenrverrirerirrereeierienenes | cevereiens 4,680.000 | ........... 127,181 296,737 | i 119,200 | .. i(22,463) | o0 [ 0 | een(22,463) | 0 [ 96,737 |0 | 30,444 | 030,444 | 0 XXX......
87612E 10 6 | Target Corporation .| ... [ 12/03/2013. | Various.. 12,000.000 790,327 682,838 | ...cocerern 710,040 | .....ni(27,202) | o0 | 0 [ eien(27,202) [ o0 | 682,838 [0 | 107,489 | ....... 107,489 | .......12,415 | ..... XXX......
878377 10 0| Techne Corp. ... | 10/16/2013. | Variou .186,434 167,784 .18,651 18,651 | ........1,344 | ... XXX......
882681 10 9|Texas Roadhouse Inc Class A...........ccocevvrernernnens ...| 10/16/2013. | Various.. 361,382 223136 | coooererenn 272,748 | i (49,612) | o0 | 0 [ (49,612) [ o0 | 002230136 [0 | 138,247 | ....... 138,247 | .........2,819 |..... XXX......
886423 10 2 |Tidewater Inc oo [ 10/16/2013. | VaMIOUS........vvvvericireniiissienisciinins | cevnninee 2,965.000 | ........... 152,754 155,499 | .o 132,476 | 123,023 | 0 | 0 023,023 [0 | 155,499 | L0 | (2,745) | coouvn (2,749) | ..........1,087 |..... XXX......
886547 10 8|Tiffany & Co v | 12/03/2013. | VAHOUS......ourverveerrreireisserisrinenes | cereneans 5,100.000 | ........... 385,044 229,627 | .ooovrrnn292,434 | i i(62,807) | o0 | 0 [ (62,807) [ o0 | 0. 229,627 |0 | 185,417 | ....... 155,417 | .........4,566 |..... XXX......
887317 30 3|Time Warner Inc o [ 10/11/2013. | VAMIOUS.......oovvrvvricieririssieniseinis | cevnnias 5,000.000 307,322 138,691 | .ooeereni239,150 | ......(100,459) | ..vvvvvrcenn | crviiiicnind0 ] 1ii(100,459) [ o0 | 138,691 [0 | s 168,631 | ....... 168,631 | ..........2,588 |..... XXX......
88732) 20 7|Time Warner Cable Inc.... v | | 11/29/2013. | Various.. . 3,000.000 | .. .326,122 112,184 213,938 213,938 | .........4,225 | ... XXX......
891092 10 8|The Toro Company........c.cccvvenee. .| ... | 07/26/2013. | Jefferies & Co. 512.000 | .oocvrnnee 24,747 13,424 022,008 | oooreeen(8,581) | o0 |0 [ in(8,581) |0 | 13,424 |0 | 11,323 | e 11,323 | o 143 | XXX......
891160 50 9| Toronto Dominion Bk Ontario... wee | 1171812013, | VAHOUS. ....coooverrererireieriseriserieees | v 11,700.000 | ........... 988,760 756,051 ....986,661 | ......(230,610) | ...cvovvriverinen0 | 0 | 1ii(230,610) | o0 [ 756,051 | vl | e 232,709 | ....... 232,709 | ........12,690 |..... XXX......
892356 10 6| Tractor Supply Company. vee | e [ 1071672013, | VaNIOUS.....ooveeeircireicreriseirennns | v 971.000 | ..ooovee. 105,893 | ..oocee. XKX v | s 36,107 | .. 85,798 | ....c..s(49,691) | o0 | 0 | s (49,891) | 0 [ 36,107 |0 | 69,786 | ......... 69,786 | ............284 |..... XXX......
896239 10 0| Trimble Navigation Lfd...................... wee | 11101/2013. | VAHOUS.....cooveevieierieeeseeisrinenes | ceveeiens 3,406.500 | ........... 203,887 101,029 | oo 203,641 | .....(102,612) | c.oovvrvvrnernn0 | 0 | eeeenn(102,612) | 0 [ 101,029 | o0 | 10 102,858 | ... 102,858 | ..vvcrnn0 [ XXX......
902104 10 8|II-VlInc ... | 08/26/2013. | Variou: ..1,972.000 | .. 7,387 36,377 036,028 | o349 | 0 | 0 349 [0 036,377 [0 | 1,009 | 1,009 | 0] XXX......
902973 30 4|US Bancorp 1v | 07/25/2013. | VAHOUS......ouvveervecrirerireereeissinenes | cereeeand 6,205.000 209,761 167,998 | ..ovvvrne 198,188 | .......(30,190) | ...cvovvvvvvrrre0 | 0 | eeeeeenn(30,190) | o0 [ 167,998 |0 | 41,763 | 0l 41,763 1,362 XXX......
907818 10 8| Union Pacific COM..........covvuirverirrirerirneiisiieniines 1| 12/03/2013. | VAHOUS......ooveeerciieiieeirsiiessienins | cerneenns 8,400.000 | ........ 1,310,120 372,003 | ..ocooenae 1,056,048 | ......(683,955) | ...cccovvrreninc0 | corvriieiinnn0 [ e n(683,955) [ o0 | 372,093 o0 | ....938,027 | .......938,027 | ........ 19,043 |..... XXX......
911312 10 6| United Parcel Service v | 12/03/2013. | VAHOUS.....couvveerverirerereeneeissinenes | ceveeinns 3,750.000 | ........... 354,887 293,354 | .ooovcvenee 276,488 | ........16,867 | ..o | cvviiviinen0 | e 16,867 | 0 [ 293,354 | o0 | i 61,633 | il 61,533 | ... 6,901 | XXX......
913017 10 9| United Technologies COrp...........ccevrereemiverrrinnnne 1| 07/25/2013. | VAIOUS......covvevrriieieeirseiissienins | cerreenns 3,000.000 | ........... 287,035 146,441 00246,030 | ..e00i(99,589) | oovvvrriieriinnn0 | 0 | (99,589) | o0 [ 146,441 | 0| 140,594 | ....... 140,59 | .......... 2,140 |.... XXX......
91324P 10 2 | UnitedHealth Group. ... | 10/14/2013. | Bernstein ..1,000.000 4,519 5,933 ..54,240 28,586 28,586 773 |..... XXX......
918204 10 8| VF COMP.ucvuiirireiiiseieiseieeeesie s esees ...| 07/25/2013. | Various.. ...80,700 70,592 W T1,258 | eead(865) | vvieiiiennd0 | 0 | e (665) [ 0 | 70,592 | 0 | 10,108 | ......... 10,108 | ............. 492 |..... XXX......
92220P 10 5| Varian Medical Systems Inc. <. | 10/16/2013. | VAHOUS......ouveerrerricrirerirneineriennnes | cereeeeen 1,772,000 | e 130,714 102,539 ....124,465 28,175 28,175 0 ... XXX......
92345Y 10 6 | Verisk Analytics Inc. .| 10/14/2013. | Barclays Capital............coeeerveevvcrnes | crevreernn553.000 | covovvnecs 37,095 | ..o XXX | e 18,661 28,203 | .ooereeein(9,542) | o0 [ i [ i(9,542) | 0 | 18,661 |0 | 18,434 | ......... 18,434 | oo 0 ... XXX......
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92826C 83 9|VISAINC CLASS ASHARES.........ccccmmurrnns o [ 1211712013, | VarIOUS......cooveeerereeieeieeiseeiens | erereens 3,000.000 | ...oonee 533,342 208,674 | ...ovvvenes 454,740 (246,066) | ....oocvvrrernen (1 I (V] I (246,066) | .......oocvenec (V] IR 208,674 324,668 | ...... 324,668 | .......... 1,897 |.... XXX......
92849E 10 1| Vitamin Shoppe INC.....ccvvvevvrviiernireiririis ... | 07/26/2013. | Jefferies & Co 229.000 | ..coovrnene 10,628 .8,127 ..13,135 (5,009) 2,501 2,501 0 ... XXX......
928645 10 0| Volcano Corp.......... vvr | 05/06/2013. | VAHOUS......oorvervrrrirrereenerisrinenes | cereeeens 8,310.000 | ...c....... 167,457 206,820 | ..............196,199 | ........ 10,621 (39,364) | ........ (39,364) | ..oorvrrrrnes 0 ... XXX......
929740 10 8| Wabtec Corporation............cc.eeereererenerenne 1| 07/26/2013. | VaAHOUS. ..o 1,219.000 | ..covennee 122,293 | oot XXX | i 64,313 (42,398) | ..vvvvcrrerernn0 | 0 | e (42,398) | o0 [ 84,313 | 0| 57,980 | ......... 57,980 | .coovvrrens 48 |..... XXX......
931422 10 9| Walgreen Co........ccceevrrrereererenermnersererenens ... | 12/03/2013. | Various.. 15,600.000 | ........... 801,936 563,929 (13,427) | .... 238,006 | ....... 238,006 | ........ 11,281 |..... XXX......
941053 10 0| Waste Connections Inc .. | 10/16/2013. | Various.. 8,744.000 | ........... 337,741 185,483 109,977) | .... 152,259 | ....... 152,259 | .......... 1,274 | ... XXX......
949746 10 1| Wells Fargo Company. vv | 09/30/2013. | VAHOUS......oureerverrirerereererissianenes | cereniens 7,071.000 | ..o 277,068 214,346 (27,341) | o0 [0 | eed(27,341) | 0 [ 214,346 | 0| 62,722 | ......... 62,722 | .......... 4,155 |..... XXX......
955306 10 5|West Pharmaceutical Svcs Inc. ...| 07/11/2013. | Various.. 3,300.000 | ........... 231,641 144,209 (36,466) 0 [ 144,209 |0 ] e, 87,432 | ... 87,432 | .......... 1,138 |..... XXX......
968223 20 6| Wiley John C & SONS INC......cvvvevernernrirniinns v | 1213112013 | VAHOUS......ouvveverrirerirecenerissinenes | ceveeeens 2,062.000 | ...ocoornee. 85,292 | ... XXX | e 87,636 | .....cce...80,274 | .o 7,362 | oo [V I (V1 IS 7,362 | oo (V1 IR 87,636 | ..ccovvvrine0 [ i (2,343) | ..o (2,343) | oo 408 |..... XXX......
978097 10 3|Wolverine World Wide.. ...| 12/04/2013. | Various.. 5,090.500 | ........... 258,128 164,133 (A4,475) | o0 | 0 | e (44,475) | 0 [ 164,133 | 0| 93,994 | ..093,994 | L1373 | XXX......
988498 10 1|Yum Brands Inc. v | 12/03/2013. | VAHOUS......ouveeverrirerercenerisrinenes | cevneiens 7,600.000 | ........... 533,383 208,499 (296,141) | oovovvvrercreen0 | vviicrnc0 [ (296,14 | ovienl0 | . 208,499 |0 | 100 324,885 | .....324,885 | .........6,232 |..... XXX......
98956P 10 2 |Zimmer Holdings Inc. ...| 10/14/2013. | Barclays Capital..........c..ccooeeererrecrer | vereerenen500.000 | covvioevinnc 43,759 33,702 ...33,330 372 [ 0 |0 372 | 0 [0 33,702 | 0| 10,057 1 10,057 390 XXX......
989701 10 7|Zions Bancorp ... | 10/16/2013. | Various ..6,382.000 | ...coouee. 165,759 131,424 | ..o 136,575 | ..ooccnd (5,151) | cvvverrerrnenen0 | eviiiniiennd0 e (5,151) | i [ 131,424 | 0|10l 34,336 i 34,336 e 137 XXX......
H27013 10 3|Weatherford International Ltd............c.cocovnee. 1| 12/19/2013. | VaIOUS. ....coovvvvieiieeiseieiies 3,000.000 | ..ocvonees 44,568 | ... XXX eooovvis | s 50,542 | .oooreeernn 33,570 | e 16,972 | o0 [0 [ 16,972 |0 [ ie50,542 |0 | eei(5,974) | e (5,974) | o0 XXX......
H8817H 10 0| Transocean Inc.... ... | 11/19/2013. | Redi 1,100.000 | ...covvvnee 50,638 | ..cooee. XXX | e 98,873 | .ooerirenn 49,115 | i 49,758 | .... w0 89,758 |0 [ 98,873 |0 [ i (48,234) | .. (48,234) | ..l 1,288 XXX......
683715 10 6| Open Text Corp... .| 12/02/2013. | Various.. 5,739.000 | ...coo.... 376,947 231,007 (89,631) | .... 0 [ (89,831) | o0 [ 231,007 |0 | 145,941 | 10145941 | L. 846 .. XXX......
767744 10 5|Ritchie Bros Auctioneers Inc.... .| 11/18/2013. | Various 9,026.000 | ........... 184,281 185,870 (2,683) 0 w0 [ eeeenn(2,683) | o0 [ 185,870 |0 [ nn(1,589) | o n(1,589) | .. 2,227 e XXX......
088606 10 8|BHP Billiton Ltd .| 03/06/2013. | Barclays Capital. 2,500.000 | ...coonee. 183,551 105,743 0 [ 11755 |0 [ 105,743 |0 | 77,808 | el 77,808 2,850 XXX......
592688 10 5 |Mettler Toledo International. .1 05/29/2013. | Redi 960.000 211,898 | oo XXX e | s 96,849 .0 w0 [ (88,719) | a0 [ 96,849 | L0 | 115,049 | 115,049 | 0 XXX......
771195 10 4|Roche Holdings Ltd ADR .1 09/30/2013. | Variou ..2,774.000 | .. 172,358 .101,218 0 0 J1,140 | 71,140 2,175 XXX......
803054 20 4|SAP AG ADR. .| 07/25/2013. | VAMIOUS........coonreerieerierierirniienies | cevreiensd 4,135.000 | ........... 334,390 217,936 .0 .0 116,454 | ......116,454 | ... 77 |..... XXX......
806857 10 8| Schiumberger Ltd..........ooeeurevnerreriieererreiieniens .| 07/25/2013. | Various.. 3,720.000 | ...cooneee. 297,738 161,440 .0 20 136,299 | .......136,299 | ..........2,858 |..... XXX......
82481R 10 6| Shire PLC - ADR..... L 12/05/2013. | VAIOUS........cconvervecrierirerirniienies | cerreeensd 4,722.000 | ........... 524,522 388,315 .0 I 136,207 | .......136,207 | .........2,146 |..... XXX......
G1151C 10 1 [Accenture Ltd Class A......ccccooermreneernseinnerircrinenns .1 03/06/2013. | Redi 1,000.000 | .cooovreenn 77,049 | oot XXX | i 27,819 .0 0 [ eennn(38,681) | o0 | 27,819 [0 | s 49,229 | .......49,229 | .....cccoee.nl0 | XXX......
G2554F 11 3| Covidien PLC L[ 07/29/2013. | VarIOUS.......ovvvveerrrirererieisriesinins | cevnnines 4,384.000 211,247 0 0 [ eeeeernn(29,099) | o | 211,247 |0 ] 63,169 | .........63,169 | ........1,241 | ... XXX......
G2554F 11 3| Covidien PLC L1 07/01/2013. | SPIN Off....coovvvrrecirerineineriierinenes | cvverrneeienensenseninee | oeernerense 70 | et XK | s 43,170 .0 .0 0 | oo [0 [ XXX......
G30397 10 6|Endurance Specialty Holdings. .| 06/10/2013. | Various.. 8,740.000 | ....cooue 423,930 294,008 .0 ] 129,922 | ...... 129,922 | .........2,128 |..... XXX......
G3223R 10 8|Everest Re Group Ltd .... | F. | 10/16/2013. | Various.. 1,287.000 | ...ccoonnee 168,450 109,784 .0 w0 [ (31722) |0 | 109,784 | 0 | 58,666 | .........58,666 | .............858 |..... XXX......
GA4705A 10 OICON PLC......iiiriiireririeirseisisinssssessss e .| 08/20/2013. | Various.. 3,812.000 126,031 | oo e XKX e | v 86,794 .0 ...0 39,237 | .......39,237 | o0 [ XXX......
G491BT 10 8| Invesco Ltd .| 10/16/2013. | Variou ..5,322.000 .154,160 .122,889 0 0 31271 | 31,271 | 1,292 XXX......
G7945M 10 7 | Seagate Technology. .| 12/02/2013. | Various.. 3,446.000 171,599 | coveee e XKX e | s 38,233 .0 ] 133,365 | ......133,365 | .........3,735 |..... XXX......
H84989 10 4|TE CONNECTIVITY LTD .| 07/25/2013. | Various.. 6,899.000 | ........... 277,601 246,509 .0 0 [ einnn(9,582) | o0 | 246,509 |0 | 31,093 | ........31,093 | ...........491 | ... XXX......
N22717 10 7| Core Laboratories NV, . | F. | 10/16/2013. | Various.. 1,350.000 | ....co..... 186,081 | ..o XXXeiviiies | o 77,109 .0 .0 108,775 | ....... 108,775 | oo 476 | ... XXX.oooo
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS. ...........iwuriiriiiinis i ensssesssnsnnees | oo 174,189,374 129,236,582 .0 .0 ...44,952,608 |...44,952,608 | ...1,046,086 | ..... XXX
9799997. Total - COMMON STOCKS = PAM 4........uiveriieseiis i s s i ettt | e 174,189,374 129,236,582 0 0 52,876,003 ...44,952,608 |...44,952,608 | ...1,046,086 |..... XXX......
9799998 Total - Common Stocks - Summary Item from Part 5....... ..o o ssssssnssnes | eoees 47,142,166 45,902,157 0 0 0 .0 . cirreen85,902,157 |0 [ 1,240,013 |..... 1,240,013 | ........ 49,151 |..... XXX.ooo
9799999. TOtAl = COMMON STOCKS. ... eeititsteseieses sttt e41eeE bbbt | crias 221,331,540 175,138,739 | ....... 155,681,020 | .(26,444,250) .... .0 ...(26,444,250) | ..oovcovienn 0 | 198,778,160 ...46,192,621 |..46,192,621 | ...1,095,237 |..... XXX......
9899999. Total - Preferred and COMMON SOCKS. .....vuuiuriisiiesiiis i sesisssisseiisies | esssssss s et | oo 221,331,540 175,138,739 | ....... 155,681,020 | .(26,444,250) | ... L0 .0 |....(26,444,250) | . 0 198,778,160 ...46,192,621 |...46,192,621 | ...1,095,237 |..... XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..............ccuriuniiiiiiiiiiiiiiiins i | oo 398,489,495 353,211,726 | ...... 200,234,705 | .(26,927,289) | ....... (461,276) | .ooovvvvene 0 |....(27,388,565) | ... (V) 376,363,273 ...45,765,464 |..45,765,464 | ...2,741,070 |.... XXX......
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Bonds - U.S. Government
36179M 5M 8| Government National Mortgage A MA0852. ... | 03/21/2013 | Credit Suisse... 04/15/2013 | VarIOUS.......cooeverereeirieiesieiereeins | oreeeas 4,988,879 | .........5,329,526 | ......... 5,405,529 5,329,203 0 (323) [ ovvvrvereenn0 | (323 | vl | 0 e 76,326 | ......... 76,326 | ....... 21,099 |..... 12,126
36179M 5M 8| Government National Mortgage A MA0852. ... | 03/21/2013 | Credit Suisse... <. | 04/01/2013 | PAYAOWN.......cooverrirrircerceinnins | cevreeineeens 11,121 11,121 11,121 0 (759) 0 0 0 0 32 27
36179M VS 6| Government National Mortgage A MA0625........... ... | 02/19/2013 | Barclays Capital.........cccocererenee 04/03/2013 | Banc of America Securities......... | ......... 6,469,841 6,940,927 6,918,751 0 0 0 22,176 22,176 | ....... 48434 | ... 13,209
36179M VS 6| Government National Mortgage A MA0625. ... | 02/19/2013 | Barclays Capital 04/01/2013 | Paydown 93,844 93,844 0 0 0 0 (V] I 453 | ... 192
36179N BB 3| Government National Mortgage A MA0934. ... | 04/03/2013 | Banc of America Securities......... 04/15/2013 | BNP Paribas.. 6,600,000 | .........7,083,656 | ........ 7,174,406 | .......... 7,083,656 | ...ccoovcrinnc 0 0 (VN I 90,750 | ......... 90,750 | ....... 10,908 |..... 10,908
36179N DR 6| Government National Mortgage A MA1012. ... | 05/21/2013 | BNP Paribas.... 06/05/2013 | Credit SUISSE.........cvvvevererericeriens | e 2,992,186 | ........3,183,873 | ........ 3,134,082 3,183,757 0 )| (V1 I (VN I (49,675)| ........ (49,675) | ....... 11,345 | ...... 6,691
36179N DR 6| Government National Mortgage A MA1012. ... | 05/21/2013 | BNP Paribas.... ... | 06/01/2013 | Paydown............covuviecvimrinrienns [ e 7,814 7,814 7,814 0 ) 0 0 0 23 | e 17
36179N ND 6| Government National Mortgage A MA1288.......... ... | 11/07/2013 | Citigroup Global..........ccc.couvvrnec. 12/01/2013 | PaydowN.........ccouveeivecriereerinens | s 49,791 49,791 49,791 (V] IO (4,707) ) 0 0 0 207 | e 138
36202F XC 5|Government National Mortgage A 5175 ... | 06/03/2013 | Citigroup Global... 12/01/2013 | Paydown 470,389 | ...........508,682 | ............ 470,389 470,389 (VN I (38,293) ) 0 0 0| e 5444 | ... 1,117
36297K KB 6| Government National Mortgage A 714090.. ... | 04/15/2013 | Credit Suisse 05/07/2013 | Citigroup Global............cccevvevrrs | wereenne 2,315,758 2,531,413 2,537,950 0 (701) )| ST 1 I R (VN IO (6,536) | ...vvncr (6,536) | ....... 14473 | ...... 4,921
36297K KB 6| Government National Mortgage A 714090.. ... | 04/15/2013 | Credit Suisse... 05/01/2013 | PaydOWN........coevvnrerrireirneineins | cevreeieens 59,500 59,500 59,500 (V] IO (5,727) ) 0 0 0 223 | ... 126
912810 QY United States Treasury . | 04/10/2013 | Various 04/12/2013 [ VarOUS. .....coouvvenrererinisniseiiiens | v 35,000,000 | .......32,617,832 | ....... 32,732,012 32,618,149 0 317 0] 113,863 | ....... 113,863 365,856 |...360,007
0599999. TOtal = BONAS = U.S. GOVEIMIMENL. ...t itttiseit sttt ettt es s e 1eees s8££ 88 R EE LRttt | sbianns 59,059,125 | .......58,423,230 | ....... 58,610,828 | ........ 58,363,925 | ..o (V) (59,309 [ ..veveerienan [V (59,300) | ovoevreenn0 | i 0] o 246,904 | ... 246,904 478,497 |...409,479
Bonds - U.S. Special Revenue and Special A t
3128M7 M8 6|FREDDIE MAC G05483 4.500% 06/01/39......... ... | 10/24/2013 | Credit SUISSE........rrvrrrrrrrirrrinnn 12/01/2013 | PaydOwWN.........ccouveuevmerierierinens [ oeeierinens 19,660 19,660 19,660 0 0 0 0 74 29
3128M7 SM 9| FREDDIE MAC G05624 4.500% 09/01/39... 10/24/2013 | Credit Suisse oo | 12101/2013 | Paydown...........cccoovvveiceviincins | v 21,278 21,278 21,278 0 0
3128MD SE 4 |FREDDIE MAC G14817 3.500% 10/01/26... ... | 10/23/2013 | Wells Fargo Fund: .| 11/05/2013 | Wells Fargo Funds...........ccccoueees | worveenne 3,816,721 | ........4,032,604 | ......... 4,019,484 | ........... 4,032,604 | ...ccovvvirnne 0 0 0
312928 A5 9|FREDDIE MAC C09028 3.500% 01/01/43... ... | 02/20/2013 | Nomura Securities.... 03/21/2013 | Credit SUISSE..........cvvvvvrrvecrriies | e 4,963,024 5,213,889 5,214,411 0 | e (B41) [ e | i (B41) | (V1 I 0
312928 A5 9|FREDDIE MAC C09028 3.500% 01/01/4 ... | 02/20/2013 | Nomura Securities 03/01/2013 | Paydown... 29,272 29,272 0].. (1,486) | .. 0 0
31307B BH 2 |Federal Home Loan Mtg Corp J22740................... ... | 03/18/2013 | Credit Suisse. oo | 12/01/2013 | Paydown.........ccovvvvervrvennirnnnens | crnennrnn 403,030 | ... 418,396 | ..o 403,030 403,030 0 (15,366) 0 0
31307B GH 7| Federal Home Loan Mtg Corp Pool #J22900......... ... | 10/04/2013 | Wells Fargo Brokerage Services. | 12/01/2013 | Paydown 37,951 37,951 0 (202) 0 0
3132HP Z7 2|Federal Home Ln Mtg Corp Q13466.............c........ ... | 01/03/2013 | BB&T Capital Markets................. 01/17/2013 | BNP Paribas.. 5,000,000 | .........5,194,351 | ......... 5,177,633 5,194,257 0]. (95) 0 0
3137A0 5F 8| Federal Home Ln Mtg Corp REMIC Ser 367 ... | 09/06/2013 | Wells Fargo Funds... .| 10/24/2013 | Goldman Sachs & Company....... | ........ 2,000,000 | .........2,090,000 | ......... 2,170,000 2,087,119 (V] I (2,881) 0 0
3137A6 W4 0 |Federal Home Ln Mtg Corp REMIC Ser 380.. ... | 08/21/2013 | Nomura Securities.... 10/24/2013 | Barclays Capital.... ..3,000,000 . 3,180,000 3,110,727 0 5,523)| .. 0 0 69,273 29,333 | ... 8,333
3137A8 QZ 4 |Federal Home Ln Mtg Corp REMIC Ser 384 ... | 09/09/2013 | BB&T Capital Markets.. .| 10/08/2013 | Morgan Stanley DWD..........cccce. | woreeene 2,000,000 | .........2,095,938 | ......... 2,141,250 2,093,975 0 | coreeerne(1,963) [ e [ (1,963) | a0 |
3137AD ZD 2|Federal Home Ln Mtg Corp REMIC Ser 391........ ... | 06/21/2013 | JP Morgan. ... | 10/04/2013 | Banc of America Securities......... | ... 1,000,000 | .........1,045,000 | ......... 1,028,750 | .coocvnve 1,043,016 | oo 0 [ coverenn(1,984) | iiiinnd0 [ (1,984) | a0 [
3138A5 AW 2| Fannie Mae AH3620 3.500% 01/01/26.............. 10/24/2013 | BB&T Capital Markets.. v | 1210172013 | PaydOWN.........coouveneveerierieriees [ i 28,618 28,618 28,618 0
3138E2 2T 1|Fannie Mae AJ9785 4.000% 01/01/42 10/08/2013 | Wells Fargo Funds... ... | 11/20/2013 | RBC Capital Markets...........cccce. | coverece 2,209,465 2,319,938 2,318,392 (VI EOUUPURROUOON (< I ) [UUUURRRRRPOOR N EOVRUPPUOPPROOY (51 I EUUURRORPRON ) I ORI
3138E2 2T 1|Fannie Mae AJ9785 4.000% 01/01/42. ... | 10/08/2013 | Wells Fargo Funds... .| 11/01/2013 | Paydown... 92,112 92,112 0
3138E2 LP 8 |Fannie Mae AJ9333 4.000% 01/01/42 . | 02/07/2013 | Banc of America Securities......... 02/19/2013 | Citigroup Global. 6,979,474 6,969,705 0
3138MK QZ 2|Fannie Mae AQ4071 2.500% 04/01/28.... ... | 10/09/2013 | Nomura Securities 12/01/2013 | Paydown..........coouevvrerereerrrineinnes , 48,158 48,158 0
3138NY W3 5|Fannie Mae AR2465 2.500% 01/01/43.... ... | 02/11/2013 | Banc of America Securities.. 02/27/2013 | Deutsche Bank-Alex Brown........ | ......... 4,976,748 | ........4,957,774 | ......... 4,976,359 | ...ooou. 4,957,794 | oo 0
3138NY W3 5|Fannie Mae AR2465 2.500% 01/01/43.... .| 02/11/2013 | Banc of America Securities......... 03/01/2013 | Paydown... , 13,932 13,932 0 0 0
3138X6 WL 5| Fannie Mae AU6950 3.500% 10/01/28 11/05/2013 | BB&T Capital Markets.. .| 12/01/2013 | Paydown... 152,151 152,151 0 0 0 . .
3138X9 A8 2|Fannie Mae AU9030 4.000% 10/01/43.... ... | 12/03/2013 | JP Morgan v | 1212612013 [ VaNIOUS.......oonerreeeierierieninee | eevieens 5,563,547 5,800,239 0 | veerereeen(628) | e | ereieeen(628) | v 0 | e | (68,482) | ........ (68,482)] .........7,418 | ...... 6,182
31397Q 4L 9| Federal Natl Mtg Assn REMIC Ser 2010-155, ... | 02/127/2013 | BB&T Capital Markets.. .| 10/16/2013 | Greenwich Capital...........cccccovues | worvrrees 3,000,000 3,045,000 3,264,957 (V)N I (37,386) | ovvveveerree0 [ ereeennn(37,386) | o0 | 0 [ (219,957)| ...... (219,957) 76,667 | ... 1,000
31397U ZB 8| Federal Natl Mtg Assn REMIC Ser 2011-5.... ... | 06/21/2013 | JP Morgan 10/04/2013 | Banc of America Securities......... | ......... 1,000,000 | .........1,042,500 | ......... 1,027,500 | ....ccoeene 1,040,823 | ...covvririrnne (V] IO (1,677) | cevevrerreenn0 | vraeea(1B77) | 0 | il | (13,323) ] ........ (13,323)
31417A 6U 8 |Fannie Mae AB4482 3.000% 02/01/27.... ... | 05/07/2013 | Citigroup Global... 10/09/2013 | KGS Alpha..........ocverenricciicniins [ v 2,153,450 2,228,148 2,270,805 0 (A ) STOURTORRPOOR N ESPUSRPRORPPORR (o ' 4 I ESVORRPOORROOON 4 EUOPORPORRPON | I IOV (42,657)| ........ (42,657)
31417A 6U 8|Fannie Mae AB4482 3.000% 02/01/27 ... | 05/07/2013 | Citigroup Global... .| 10/01/2013 | Paydown..........ccveenrveerirerirerenns | wvn 226,616 226,616 226,616 0 (12,446) | .. 0 0
31417C JL 0|Fannie Mae AB5666 3.500% 07/01/42.... ... | 01/17/2013 | BNP Paribas 06/03/2013 | Nomura SecUrities.............ouwvwrs | worerrees 4,586,076 | ........4,887,037 | ......... 4,760,204 | ........... 4,883,687 | ..o (V1 IO (3,350) | veoovvverreennc0 | erirennnn(3,350) | o0 | 0 | (123,484)| ...... (123,484)
31417C JL 0|Fannie Mae AB5666 3.500% 07/01/42.... ... | 01/17/2013 | BNP Paribas.... 06/01/2013 | PaydOWN..........cverrerereeinerirenes | e 265,150 265,150 265,150 0 0 0
31417F 2P 2|Fannie Mae AB8881 3.000% 04/01/43.... .| 07/25/2013 | JP Morgan 12/03/2013 | JP MOrgan..........c.oveemevmeeeneennne | cevneend 6,041,513 | ........5,847,051 | ........ 5,798,908 5,848,295 0 ] oo 1,243 | 0 1,243 | 0| 0 | (49,386) | ........ (49,386)
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31417F 2P  2|Fannie Mae AB8881 3.000% 04/01/43............... ... | 07/25/2013 | JP MOrgan.........c.oeeeuevmereererenes 12/01/2013 | PaydowN..........coueverererererneersennes | v 144,701 | coovvvnne 140,043 | ............ 144,701 144,701 (V] IO 4,658 | ..o (V1 IO 4,658 0 0 0 0 845 | ... 133
31419A G4 3|Fannie Mae AE0218 4.500% 08/01/40.... ... | 04/15/2013 | BB&T Capital Markets ... | 11/07/2013 | Credit SUISSE.........ovvvrrvrrrvcrires | e 3,430,366 | ......... 3,697,291 3,676,388 3,695,772 0 | coreeeree(1519) | a0 [ (1,519) | oo (V] I (V) I (19,384) | ........ (19,384) | ....... 98,623 | ...... 7,290
31419A G4 3|Fannie Mae AE0218 4.500% 08/01/40.... ... | ... | 04/15/2013 | BB&T Capital Markets. | 1170172013 | Paydown.........cevvenereerierineenns | evvvevienes 848,531 | ..ovvvrne 914,557 848,531 848,531 0 | eeeer(66,026) | .oovocrccrinn0 [ (66,026) 0 0 0 0 .. 10,350 | ...... 1,803
31419B BT 1|Fannie Mae AE0949 4.000% 02/01/41............... ... | 01/04/2013 | Credit SUISSE.........revnrrrrirriinnn 02/20/2013 | Credit SUISSE..........vvvrvrrerieeiriens | cereenne 4,948,374 | ......... 5,300,172 5,263,060 5,298,727 0 | coveeerne(1,448) | o0 [ (1,446) | ..oocevnnnnd (V] I (VN I (35,667)] ........ (35,667) | ....... 29,690 | ...... 7,148
31419B BT 1|Fannie Mae AE0949 4.000% 02/01/41.... ... | 01/04/2013 | Credit Suisse... 02/01/2013 [ PaYdOWN........coovererririrerienes | cevveeinnes 174,004 | ............ 186,375 | .ovvvrnees 174,004 174,004 0 | ereee(12371) | 0 [ (12,371) 0 0 0 0 580 251
31419J SV 1|Fannie Mae AE7731 4.500% 11/01/40.... «.. | ... | 01/04/2013 | Credit Suisse... 02/11/2013 | Credit SUiSSe........ccoovvvvrerirriinns | e 2,680,279 2,907,265 2,883,813 2,906,694 0 (572) | cevvervreriean0 | i (Y04 — (V1 I (V] I (22,881)] ........ (22,881) | ....... 14,407 | ...... 4,355
31419J SV 1|Fannie Mae AE7731 4.500% 11/01/40............... ... | 01/04/2013 | Credit SUISSE.....ovoveririiiiiciins 02/01/2013 [ PaydOWN.......cvoviveeriereniirininnies | cvveenineens 98,523 | .o 106,866 98,523 98,523 (V)] I (8,344) | o0 | (8,344) 0 0 0 0 369 | ........ 160
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ...ttt senes | conies 71,412,437 | ... 74,843,198 | ....... 74225242 | ....... 74,635,686 | ......cccooouue. 0] . (207,516) | ...covceviecnn0 | i (207,516) | ..ooocvvvnee: 0] i 0] .. (410,443)] ...... (410,443)] .....576,099 |...105,403
Bonds - Industrial and Miscellaneous
00130H BT 1|AES Corporation 4.875% 05/15/23... ... | 06/13/2013 | Credit Suisse... 09/12/2013 | Deutsche Bank-Alex Brown........ rererern:250,000 | oo 239,375 231,700 239,592 0 217 217 0 (IR (7,892) | ..coonc (7,892) | ... 4,638 | ... 1,625
00434N AA 3 |ACCESS MIDSTREAM PARTNER ... | 06/12/2013 | Credit Suisse... 10/03/2013 | Barclays Capital..........c.c.everneen. ceereneren 120,000 | oo 115,350 | vovrvrnees 114,300 115,465 0 115 115 0 (V] I (1,165) | ..evvvce (1,165) | ......... 2,324 | ......... 520
319963 AV 6| First Data Corp 11.250% 03/31/16.... ... | 06/12/2013 | Credit Suisse... 11/29/2013 | Call  100.0000. ...71,370 72,000 71,484 0 114 114 0 0 516 516 | ....o... 5378 | ... 1,733
796038 AA 5| SAMSON INVESTMENT COMPAN oo | .. | 06/12/2013 | Credit Suisse... 07/11/2013 | Imperial Capital LLC.. ..30,000 ...30,713 32,025 30,706 0 [(C) ) OOOON 1 I ISR ()] E— (V1 I (V] I 1,319 | e 1,319 | . 1,242 | ... 1,000
948565 AA 4 |WEEKLEY HOMES LLC/ FINAN......coooiivinninniinas ... | 06/13/2013 | Credit SUISSE.....vvvoveririrrisciian 09/12/2013 | Wells Fargo Funds..........ccoovenees [ coreniens 250,000 | ..oooonnee 252,500 240,313 252,440 0 (60) (60) 0 [V (12,128)] ........ (12,128) | ......... 9,292 | ... 5,583
3899999. Total - Bonds - Industrial and Miscellaneous...........cccocv. 722,000 | oo 709,308 690,338 709,687 0 380 380 0 0] e (19,350) | ....co. (19,350) | ....... 22,874 |..... 10,461
8399998. Total - Bond: 131,193,561 | ... 133,975,736 | ..... 133,526,408 | ....... 133,709,298 | ...ovvivvinens 0 [ . (266,445) | ooovvinninen0 [ (266,445) | .oooovvvns 0] s 0] . (182,889) ] ...... (182,889) | ..1,077,470 |...525,343
Common Stocks - Industrial and Miscellaneous
024936 10 6|VP Value 12/31/2013 | American Century.............c..ce... 12/31/2013 | American Century..........oc.oeeenees | oveeneerens 43.501 331 358 331 0 0 | coieeceeeeen | s 0 0 (V1 27 27 1 0
261976 70 8| VIF Opportunity 12/30/2013 | Dreyfus 12/31/2013 | Dreyfus 13 13 0 (O I IO | B 0 0 0 1 1 0 0
922174 82 6| VIP Money 12/31/2013 | Fidelity Investments. ... | 12/31/2013 | Fidelity Investments..........cc.cccoee. | ... 705,477.710 | ..cnee 705,478 705,478 0 0 0 0 0 0 0 60 0
91359U 83 6| Emerging Markets. 12/18/2013 | Morgan Stanley. .| 12/31/2013 | Morgan Stanley 1,130 1,130 0 (01 ISP | I T 0 0 {1 [ I 25 25 0 0
641222 60 9| Socially Responsibility...........ccccoverrerrereercnirineens 12/27/2013 | Neuberger Bergman. 12/31/2013 | Neuberger Bergman.. 204 204 0 (0 ISR o N I 0 0 {1 I 33 33 1 0
683811 82 2|Main Street 12/23/2013 | Oppenheimer. 12/31/2013 | Oppenheimer. 20 20 0 (01 ISP | I T 0 0 0 0 0 0 0
81730D B0 3| BONG.....cvurrrrirrereinerieerieeseeieisessssssesseesenens 12/30/2013 | Sentinel 12/31/2013 | Sentinel 261 261 0 (0 PPN | I PP 0 0 0 7 7 0 0
949756 85 2| VT Discovery. ... | 12/31/2013 | Wells Fargo.. 12/31/2013 | Wells Fargo... 891 891 0 0 0 0 0 0 0
002535 30 0| AQrON'S INC...ouvvuevreeevrerieisciseeisesee e .| 07/25/2013 | Various 07/26/2013 | Jefferies & Co.... ceernerenne130.000 | i 21,482 20,525 21,482 0 0 | e | s 0 0 0 0 0
00508X 20 3 |Actuant Corp ... | 06/27/2013 | Various.... 07/26/2013 | VariOUS.......c.ovvverrrreerernnisrirnnins | cvererienns 406.000 ...12,357 13,777 12,357 0 0] o0 | e 0 0 0 .0
00724F 10 1| Adobe Systems Inc ... | 06/14/2013 | Various.... 12/03/2013 [ VariOUS. .....ccoueernreererierirerinee | cevieens 5,900.000 324,679 254,539 0 (0 TSRO | B VOO 0 0 0 0
008073 10 8 |Aerovironment Inc... ... | 04/30/2013 | Various 06/19/2013 | VariOUS........oevereevierierrieierenis | v 1,980.000 39,026 37,755 0 0| veriieeenn0 | e 0 0 0
009363 10 2|Airgas Inc.... ... | 01/24/2013 | Jefferies & Co.. 10/16/2013 | Various.. ...92.000 8,584 9,437 8,584 0 0 0 0 0
021441 10 0|Altera Corporation ... | 07/03/2013 | Various 10/21/2013 | VariOUS........ovvverevreeirercireierrrens | e 2,997.000 | .............. 99,286 | ....o..c... 106,963 99,286 0 (01 ISR o N I 0 0 0
031100 10 0|Ametek Inc. ... | 04/30/2013 | Jefferies & Co.. 10/16/2013 | VariOUS. ......ccouvvmeeeerierierinceins [ ceveriineiienns 5.000 202 226 202 0 0 | e | s 0 0 0
032511 10 7 |Anadarko Petroleum Corp.........cccovurviurerenieriieennns ... | 05/10/2013 | Bernstein 10/16/2013 | VariOUS........coevrevereerrerrireiererens | coveiee 3,000.000 | ............ 257,871 289,447 257,871 0 (0 [ IO | I O 0 0 0] o 31,576 | ......... 31,576 | .o 792 | oo 0
03662Q 10 5|Ansys Inc ... | 04/30/2013 | Jefferies & Co.. 05/29/2013 | Raymond James... 793 745 793 0 0 | e | s 0 0 0 (47) (47) 0 0
037833 10 0|Apple Computer Inc ... | 06/28/2013 12/03/2013 | Various ...12,393 90,484 72,393 0 0 0 0 (| 18,091 | ......... 18,091 .
038336 10 3| AptarGroup INC........c.vceruevemermerrerireerserierseeniens .| 06/27/2013 10/16/2013 | Various ....16,320 17,272 16,320 0 (0 PO | I ST 0 0 0 952 952 48 0
04351G 10 1[ASCENARETAIL GROUP INC.......cccoevvvmrrirrirnn ... | 09/12/2013 | Various.... 10/16/2013 | VaIIOUS. ..o | cvvires 3,300.000 | ..ocvvunvene 59,889 62,000 59,889 0 0| cireceeeean | s 0 0 0 2,110 2,10 0 0
049560 10 5| AtMOS ENEIGY......cvvrrerrerierrierierieriseesseeiseienes .| 06/27/2013 | Various.... 07/26/2013 | Jefferies & CO......vvuevverirmreneens | vevvrirnne 113.000 4,597 5,004 4,597 0 0 | e | s 0 0 0 408 408 43 0
053015 10 3| Automatic Data Proc INC..........ccoceerverieerernrernnens . | 01/24/2013 | Jefferies & Co 02/12/2013 | Mermill LyNCh......coocvvrrieeiininnns | e 300.000 .. 17,916 18,116 17,916 0 0 | v | s 0 0 0 200 200 0 0
073302 10 1|B/E Aerospace Inc.. ... | 04/30/2013 | Jefferies & Co.. 10/16/2013 | Various 365.000 24,815 18,647 0 0 0 0 0 6,168 6,168 0 0
075896 10 0|Bed Bath & Beyond INC..........coccovvervivnienirreciinnes ... | 01/24/2013 | Jefferies & Co 07/25/2013 | Various 3,215 3,079 0 0| cireceeeean | s 0 0 0 137 137 0 0
084423 10 2|Berkley WR ... | 06/11/2013 | Various 10/16/2013 | Various 30,570 29,632 0 0 | e | s 0 0 0 938 938 53 0
090572 20 7|Bio Rad Laboratories INC..........c.ccoevumrvenriirecirnennns . | 04/30/2013 | Jefferies & Co.. 06/10/2013 | Various 28,789 29,965 0 0 | coirecieeean | s 0 0 (VIR (1,176) | ..eevvc (1,176) | oo (V1 IS 0
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09063H 10 7 |BioMed Realty Trust INC.......c..ccovrvvrreverieerrririrnnes 06/27/2013 | VariOUS. .....cvouevvrrerrereercrirneriens 07/26/2013 | Jefferies & CO......vurrveremreneens | vevvrirnnes 438.000 9,217 9,268 9,217 0 0 0

09247X 10 1 |Blackrock Inc 01/24/12013 | Jefferies & CO....vvvrvvrniirirnrins 10/16/2013 [ VariOUS.....c.oovvrvererriernrineiernnes | verieninns 100.000 27,331 23,628 0 0 0

097023 10 5|Boeing Co.... 09/30/2013 | Goldman Sachs & Company 10/23/2013 | Redi .115.000 14,516 13,526 0 0 0

099724 10 6|Borg Warner. 05/31/2013 | Various.........oveevereniererieineienins 1171212013 [ VarIOUS.....ccovervreirierseineiernnes | v 420.000 42,080 34,199 0 0 0

110122 10 8| Bristol-Myers Squibb Co.. 01/24/2013 | Jefferies & Co 09/30/2013 [ VAIIOUS. ......oourerrerrereereirneriens | eevvreinn 105.000 4,627 3,761 0 0 0

111320 10 7|Broadcom Corporation. 02/13/2013 | Various.. 08/28/2013 | Various ..5,966.000 161,286 200,806 0 0 0

119848 10 9|Buffalo Wild Wings Inc. 06/27/2013 | Various.. 10/30/2013 | VariOUS.......ccouveenrecrererencernieins | v 345.000 36,353 29,329 0 0 0

124857 20 2|CBSCORP....... 01/24/2013 12/03/2013 | Various..........ccccvvvveveverirniennicns | v 400.000 22,080 16,818 0 0 0

13342B 10 5| Cameron International Inc... 04/03/2013 | Various.. 09/30/2013 | Various ..1,600.000 93,491 100,836 0 0 0

147528 10 3| Caseys General Stores Inc.. 06/27/2013 | Various.. 09/17/2013 | VaIOUS......covrerrerreriereieinnienn | eeeeeines 440.000 30,653 25,252 0 0 0

151020 10 4| Celgene Corp ... | 01/24/2013 10/16/2013 | Various.............ccocvvmvierinrcnneiens | v 200.000 24,620 19,515 0 0 0

169656 10 5| Chipotle Mexican Grill Class A...........cccccocvvneeenns ... | 03/05/2013 09/30/2013 [ REMi.......vvreeneireieerieeirneeiseines | eevvneia 700.000 295,698 230,437 0 0 0

171340 10 2| Church & Dwight Inc. 09/23/2013 10/16/2013 | Various 4,827 4,775 0 0 0

172908 10 5| Cintas Corp. 04/30/2013 10/16/2013 | Various.... 297 268 0 0 0

177376 10 0| Citrix Systems Inc. woer | . | 04/04/2013 | Various 07/25/2013 | Various.... 98,957 95,153 0 0 0 0

178566 10 5| CITY NATIONAL CORP.......coecomirrrrierierierireens wor | 06/27/2013 | VaIIOUS. ....ccveervrrvrrrereirereerieens 10/16/2013 | Various 25,689 23,067 0 0 0 0

179895 10 7|Clarcor Inc.... 06/27/2013 | Various 07/26/2013 [ VAIIOUS.......oouverrerrercerininerinens | ceveeerens 273.000 14,875 14,034 0 0 0 0

189754 10 4| Coach Inc. ... | 01/24/2013 | Jefferies & C wor | O7/30/2013 | VaIHOUS......ooverrerersrierierienins | cereeiienes 300.000 15,752 15,325 0 0 0 0

191216 10 0| Coca Cola Co Atlanta Ga..........ccccewvereveeriririeniiinns ... | 01/24/2013 | Jefferies & CO......c.ovrrvrerirererrnnne 09/30/2013 [ VANIOUS. ......oeuverrirrereeiininniirens | crvveeirenes 400.000 15,273 14,855 0 0 0 0

192446 10 2| Cognizant Technology Solutions. 01/24/2013 | Jefferies & Co... 07/25/2013 | VaIOUS.....covereererrerieieieinnienes | eerereenes 238.000 16,633 18,375 0 0 0 0

194162 10 3| Colgate Palmolive Co 01/24/2013 | Jefferies & Co... v | 12/03/2013 | VaHOUS.......ocvvverririerierierins | v 100.000 12,645 10,978 0 0 0 0

194162 10 3| Colgate Palmolive Co.........c.ovvermrereemerenericrienns 05/16/2013 | Stock Split...........veeuererererneernens 12/03/2013 | RMi......ouverrerrereereriseinerierins [ cevieees 2,700.000 0 0 0 0 0 0

204166 10 2| CommVault Systems Inc. 03/27/2013 | Jefferies & Co 04/17/2013 | Various.........covvvvrvernrerernnsnrenns | vveres 230.000 16,909 18,386 0 0 0 0

205768 20 3 |Comstock Resources Inc. 09/25/2013 | Various v | 11/06/2013 | VariOUS. ..o | e 3,039.000 52,417 49,410 0 0 0

217204 10 6 COPaArt INC...ouvvvveirirericiseieiersee s ... | 04/30/2013 | Jefferies & CO....vvvvrrvirrirerinrines 05/31/2013 | VariouS.......o.oovvvervvrverersninserenns | cvvvrienns 290.000 10,016 9,862 0 0 0

22002T 10 8| Corporate Office Properties Tr. 07/17/2013 | Various.. 07/26/2013 | Jefferies & CO.....c.cueverveererererccs | e 578.000 16,000 15,364 0 0 0

233809 10 2 |Fidelity Prime Fnd Daily Money Marke v | | 03/18/2013 | Various.. 03/18/2013 | Various .31,375,760.000 | ....... 31,375,760 | ....... 31,375,760 | ......... 31,375,760 | .cvovvreinnn 0 0 0

235825 20 5|DANAHOLDING CORP........coccmirrrererierrierienes vor | 06/27/2013 | VaIIOUS. ....ccvvrvrrrerrereirereerieens 07/26/2013 | VaIIOUS.......courvemrrererererncereninees | cerveenns 1,663.000 | ..ooovrennee 28,619 31,228 28,619 0 0 0

237194 10 5|Darden Restaurants INC.........ccocevvererniiniiniceninnnns ... | 04/30/2013 | Jefferies & Co. 07/29/2013 | Various.... 490 512 0 0 0

249030 10 7|Dentsply International 07/24/2013 | Various ... | 10/16/2013 | Various.... 18,288 17,647 0 0 0

253393 10 2| Dicks Sporting Goods INC.........c.ccccuerririieriiniianns 04/30/2013 | Jefferies & CO......c.cvvvvvrierirnens 10/16/2013 | Various 258 240 0 0 0

253868 10 3 |Digital Realty Trust INC.......c.cooveuervvrrverieriecirennns ... | 10/08/2013 | Various.. 10/16/2013 | Various.... 10,285 10,559 0 0 0

254543 10 1| Diodes Inc 06/27/2013 | Various.. 07/26/2013 | Various.... 29,090 26,044 0 0 0

25659T 10 7| Dolby Laboratories Inc Class A..........ccccovvverrereenee. v | 09/11/2013 [ VarIOUS.....ceveeeericeeieeieereareneens 10/21/2013 | Various 52,383 51,476 0 0 0

256677 10 5| Dollar General Corp 01/24/2013 | Jefferies & Co 02/20/2013 | Citigroup Global..........ccvevevrveres | verrvrirnns 400.000 17,581 18,556 0 0 0

256746 10 8| Dollar Tree Inc 05/31/2013 | Various e | 1111202013 [ VaNIOUS. ... | e 414.000 23,590 20,310 0 0 0

257651 10 9 |Donaldson Company INC.........c.vevveriererenieeirennnes ... | 04/30/2013 | Jefferies & CO......ovvvrrverrirnriniines 06/17/2013 | VariOUS. ......ccvvvrevverieernniscirenns | cevrvevein 20.000 733 714 0 0 0

262037 10 4| Dril-quip Inc 06/27/2013 | Various 10/16/2013 | VariOUS. ......ccouvverecreerencerserins | i 212.000 20,613 17,826 0 0 0

268648 10 2|EMC Corporation 01/24/2013 12/03/2013 [ Various..........ccccovvvereeriniennicns | v 769.000 18,418 19,282 0 0 0

26884L 10 9|EQT CORP 01/24/2013 09/30/2013 [ VAIIOUS........courerrerrercernrirneriens | ceveeeenens 300.000 24,689 18,352 0 0 0

27579R 10 4| East West Bancorp Inc 06/27/2013 | Various.. 10/16/2013 | Various .727.000 20,570 17,836 0 0 0

278642 10 3|EBay Inc. 08/06/2013 | Various.. 09/30/2013 | Various.... ..7,900.000 | ............433,008 | ............ 439,499 433,008 0 0 0
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29264F 20 5|Endo Pharmaceutical Holdings...........ccc.oeverevernec. .. | 04/30/2013 | VarOUS. .....couervrrrerrereercrieriins 05/13/2013 [ VAIIOUS. ......vourerrerrercereinnernens | vevvrennns 310.000 9,544 10,556 9,544 0 | o0 [0 | e 0 0 0
29266R 10 8| Energizer Holdings Inc 09/23/2013 | Various.. 10/16/2013 [ VarIOUS.......oevvrvrererieireinrirernnes | v 80.000 7,571 7,499 7,571 0 [ o0 [0 | e 0 0 0
297425 10 0 |Esterline Technologies Corp 08/16/2013 | Various.. 12/06/2013 | Various 335.000 24,672 29,349 24,672 {4 R o ISR | N IO 0 0 0
29977A 10 5| Evercore Partners Inc 09/19/2013 | Various.. 11/06/2013 | Various 12,771 11,063 0 [ o0 [0 | e 0 0 0
30219E 10 3 |Express Inc 06/27/2013 | Various 07/26/2013 | Various.... 12,258 10,646 0 | o0 [0 | 0 0 0
30219G 10 8 |Express Scripts Inc 01/24/2013 | Jefferies & C 12/03/2013 | Various 38,109 32,029 0 | o0 [0 | 0 0 0 0
30231G 10 2| Exxon Mobil Corporation.............ccveeveervrerreeerreennens ... | 01/24/2013 | Jefferies & Co... 06/28/2013 | Various.... 5,381 5,487 0 [ 0 [0 | e 0 0 0 0
302445 10 1|FLIR Systems Inc 05/29/2013 | Various 10/16/2013 | Various.... 99,010 78,128 0 | o0 [0 | e 0 0 0 20,881 20,881 377 0
30249U 10 1|FMC Technologies Inc. 01/24/2013 | Jefferies & C 09/30/2013 | Various 18,672 21,7111 18,672 0 | cerverrrrieenn0 [0 | e 0 0 0 3,039 3,039 0 0
315616 10 2|F5 Networks Inc 04/04/2013 | Various 09/26/2013 | Various.... 301,980 276,509 301,980 0 | eeoveeeeecen0 [0 | 0 0 (VN (25,471) (25,471) 0 0
343498 10 1 |Flowers Foods Inc 09/24/2013 | Various 10/16/2013 | Various...........ccovvvverererrnrernceens | crerrerrni485.010 | oo 12,956 14,077 12,956 0 | o0 [0 | 0 0 (V] I 1121 | e 1,121 | 56 | v 0
343498 10 1|Flowers Foods Inc 06/20/2013 | Stock Split. ... | 10/16/2013 | Various.... 0 0 0 0 | eeeveeieeien0 [0 | 0 0 0 0 0 29 0
34354P 10 5| Flowserve Corp. 04/30/2013 | Jefferies & CO......ccovrvvirirerirrenne 11/01/2013 | VariOUS. ..o [ e 5.660 882 1,043 882 0 | verrrrrreenn0 [0 | e 0 0 0 161 161 1 0
34354P 10 5 |Flowserve Corp. 06/24/2013 | Stock Split. 11/01/2013 | VariOUS. .....ccoueveevrcrieriseiiseins | e 846.710 0 0 0 0 | veeveeeerien0 [0 | 0 0 0 0 0 215 0
344849 10 4 |Foot Locker Inc ... | 11/21/2013 | Various ... | 12/30/2013 | Various.... v 1,690.000 | v 59,086 58,687 59,086 0 | o0 [0 | 0 0 (V1 IO (399) | evvvrrrns (399) | covvrerns 483 | o 0
35671D 85 7|Freeport McMoran Copper & Gold...........ccc.oevennee ... | 01/24/2013 | Jefferies & CO.....ocvvurrvrrrrrrrireenne 04/18/2013 [ VAIIOUS. ......couvverirrereerseiseinens | cevvreins 159.000 5,527 4,641 5,527 0 | o0 [0 | 0 0 (V] IO (886) (886) 38 0
364760 10 8[GAP INC.uvvvuvreeerrrrirrircererieesseei e ... | 05/16/2013 | Morgan Stanley DWD 07/25/2013 [ R€Mi.......oorveeerecrierieeerneriseines | cevieeie 140.000 5,706 6,378 5,706 0 | ververrrrceen0 [0 | 0 0 0 672 672 21 0
369604 10 3|General Electric Co 01/24/2013 | Various 10/22/2013 | VariOUS. ......ccouveeiecrererirscirseinas rerereeen 3774000 | e 80,508 92,917 80,508 0 | cevveeeeeienn0 [0 | 0 0 (VN I 12,409 | ......... 12,409 | ........ 1,650 | oo 0
371559 10 5| Genesee & Wyoming INC..........cccveeverererreirieiiienns v | 06/27/2013 | VarOUS.......cooerverrirrereirerieriiens 11/01/2013 | VariOUS.......ccovvverrecrierineeniniens | e 892.000 | ....covvvveer 79,402 83,754 79,402 0 | o0 [0 | 0 0 (V] I 4,352 | .o 4,352 | (V1 IS 0
375558 10 3| Gilead Sciences Inc 06/13/2013 | Various 12/26/2013 [ VariOUS.......c.oucvrreeieiierierines [ e 4,449.000 223,546 312,332 223,546 0 | o0 [0 | 0 0 0 88,786 | ......... 88,786 | ...ccoverinnc (V1 IO 0
375558 10 3| Gilead Sciences Inc 01/28/2013 | Stock Split. 12/26/2013 | Various..........ccoovvenrrrerrerirerines [ e 2,525.500 0 0 0 0 | o0 [0 | e 0 0 0 0 0 0 0
38259P 50  8{GOOGIE INC.....vvveernerriaienerieeieeieesereesieeeenes v | 08/14/2013 | Rei....oovvvrrrrircererierieeiieeies 1212712013 [ VariOUS. .....ccvvvvecveerierineernenins | e 400.000 363,147 398,432 363,147 0 | o0 [0 | 0 0 0 35,285 35,285 0 0
397624 10 7 |Greif Inc 06/27/2013 | Various.. 07/26/2013 | Jefferies & CO........ovvrverirmrerverns | vrveeirs 130.000 6,749 7,074 6,749 0 | o0 [0 | 0 0 0 325 325 57 0
404132 10 2|HCC Insurance Holdings Inc 06/27/2013 | Various.. 10/16/2013 | VariOUS. .....ccouvverrerierincernieins | v 469.000 | ....oocvvnees 18,978 20,189 18,978 0 | cevveeeeeienn0 [ o0 | 0 0 (V] I 1211 | e 1,211 [ LY I 0
405024 10 0 |Haemonetics Corp 09/12/12013 | VariouS.......c.ovvrevvrririeirerineinnens 10/17/2013 [ VaMOUS.....ccorvrvrerriernerseerernnes | vvvreninns 736.000 | ..coovvrenee 30,007 31,180 30,007 0 [ 0 [0 | e 0 0 {1 I 1173 | e 173 | 0 [ oo 0
405217 10 0| Hain Celestial Group Inc.. 06/27/2013 | Various 08/22/2013 | Various.... .2,421.000 | ..oovenne 136,019 | oovvvrnees 165,391 136,019 0 | cevveeeeeienn0 [0 | 0 0 0 29,372 29,372 0 0
410345 10 2|HANESBRANDS INC 04/30/12013 | Jefferies & C: 10/16/2013 | Various.... e .....6.000 360 297 0 | o0 [ eviiiiennn0 | 0 0 {1 IR 63 63 2 0
421906 10 8| Healthcare Services Group.............c.vevreververeenns vor | 07/19/2013 | VAIIOUS. ....ccvvrvrrrerrereererieriins 07/26/2013 | Jefferies & CO......ovuevverermrerneens | vervrirnne 561.000 13,851 13,834 0 | cerrerrerreenn0 [0 | 0 0 (V1 IO 18 18 42 0
426281 10 1|Jack Henry & Associates INC.........c.cccccvvveiriniienns 06/27/2013 | Various.. 07/26/2013 [ VarIOUS........cvvvverirrererirninninens | crviriiins 376.000 17,370 16,543 0 [ oo [0 | 0 0 828 70 0
431571 10 8|Hillenbrand Inc 07/19/2013 | Various.. 07/26/2013 | Jefferies & Co. <evee.1,040.000 25,621 24,996 0 | verrernerreenn0 [0 | 0 0 625 0 0
43365Y 10 4| Hittite Microwave Comp..........ccrmuvverrvrmernrrneererins ... | 06/27/2013 | VarioUs.........c.ccevevevevcererireernaes 10/16/2013 | VarIOUS.......c..vecerveeecreierernieienines | ereriernas 402.000 24,976 22,963 0 | o0 [ 0 | 0 0 2,013 0 0
436440 10 1| HOIOGIC INC...cevvveeeriee e ... | 06/18/2013 | Various 11/12/2013 | Various.... vereen4,620.000 95,923 95,749 0 | vevvernerrennn0 [0 | e 0 0 174 0 0
437076 10 2|Home Depot Inc. 01/24/12013 | Jefferies & C: 09/30/2013 | VariOUS........ccovvrererrreererineisserenins | e 170.000 12,470 11,423 0 [ oo [0 | 0 0| oo | oo 1,047 | e 1,047 | v 92 | 0
437306 10 3|Home Properties Inc 09/12/2013 | VaIOUS. .....cvoevvrrrerrereererireeriens 10/16/2013 | Various 32,698 31,847 0 | o0 [0 | e 0 0 851 211 0
443320 10 6|HUB Group Inc 06/27/2013 | Various 11/04/2013 | Various.... 79,316 77,612 0 | o0 [0 | e 0 0| o0 | e 1,703 | e 1,703 [ (V1 IO 0
445658 10 7 |J B Hunt Transport Serv Inc. 04/30/2013 | Jefferies & C 06/03/2013 | Various.... 731 714 {0 TR o ISR | IO 0 0 17 2 0
451055 10 7| lconix Brand Group INC..........ccccovvveuniercrvnrirnrirnenns oo | 06/27/2013 | VariOUS.......oocvvvvvirrirririinniis 07/26/2013 | Various 29,999 24,615 0 | o0 [0 | 0 0 5,384 0 0
45167R 10 4 |IDEX Corp 04/30/2013 | Jefferies & Co 06/18/2013 | Various.... 42,477 40,292 0 | cecvereeeiennn0 [0 | 0 0 2,186 | ..oooveeees 104 | e 0
45168D 10 4 |IDEXX Laboratories INC..........ccccvevvvereerrienrirnnns 05/29/2013 | Various 10/16/2013 | Various..........ccccovvvevevmrineenniens | v 131.000 10,974 13,229 10,974 0 | ceeveeeencen0 [0 | 0 0 2,255 0 0
451734 10 7|IHS Inc Class A 04/30/2013 | Jefferies & Co... 10/16/2013 | Various.... .....4.000 386 442 386 0 | o0 [0 | 0 0 (V1 IO 56 56 0 0
452308 10 9 |lllinois Tool Works Inc.. 01/24/2013 | Jefferies & C 09/30/2013 | Various .300.000 19,432 21,907 19,432 0 | o0 [0 | e 0 0 0 2,475 2,475 270 0
452327 10 9| lllumina Inc 05/29/2013 | Various .. | 10/21/2013 | Various.... B [P 234.000 16,573 18,788 16,573 0 0 0 0 0 2,216 2,216 0 0
45666Q 10 2 |Informatica Corp. 05/30/2013 | VariOUS. ....ccooervvererrireirerineennes 10/16/2013 | VarioUS..........covvevneineierirerines | e 1,195.000 | ..oooourennes 42,967 45,108 42,967 0 (0 I 01 . 0 0 0 2,141 2,141 0 0
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457187 10 2|Ingredion Inc ... | 01/24/2013 | Jefferies & CO.....ccvvvvrererererennne 04/29/2013 [ VAIIOUS. ......oourerrerrereersniseriens | cevvrennnes 200.000 14,125 14,016 0 0 0 0 110 110 0
457985 20 8| Integra LifeSciences Holdings.............cccoveiverinnce ... | 03/27/2013 | Various 04/18/2013 | Various.... B [ 2,210.000 76,803 88,324 0 0 0 (V) I (11,521) ] ........ (11,521)] ... 0
458140 10 0| Intel Corp ... | 01/24/2013 | Jefferies & C 07/02/2013 | Various . ..1,200.000 27,370 25,224 0 0 0 0 2,145 2,145 | .. .0
459200 10 1|I1BM Corp.... ... | 01/24/2013 | Jefferies & Co... 07/18/2013 | Various.... I P 235.000 47,953 48,077 0 0 0 0 (124) 0
464287 48 1|iShares Russell Midcap Growth Index Fd............... ... | 03/13/2013 | Robert W. Baird & Co... 03/27/2013 | Various.... B [ 8,300.000 568,292 556,143 0 0 0 0 0
464287 65 5|iShares ... | 03/13/2013 | Robert W. Baird & C 03/27/2013 | Various ..9,300.000 864,699 850,742 0 0 0 0 0
464287 80 4|iShares ... | 03/13/2013 | Robert W. Baird & Co... 03/27/2013 | Various.... . 10,200.000 875,029 861,350 0 0 0 0 .0
465685 10 5|ITC Holdings Corp ... | 06/27/2013 | Various.. 10/16/2013 | Various.... J [ 317.000 29,304 27,447 0 0 0 0 0
469814 10 7 |Jacobs Engineering Group Inc. ... | 11/21/2013 | Various.. 12/03/2013 | Various ..1,669.000 96,767 91,622 0 0 0 0 0 0
471109 10 8] Jarden Corp weee | e | 10/11/2013 | Various.. 10/16/2013 | Various.... B [P 181.000 8,676 8,761 0 0 0 0 0 0
471109 10 8| Jarden COmP......ccurerrrerrrerierirerireesersessiensenes ... | 03/19/2013 | Stock Split. 10/16/2013 | VarioUS.......c..vveeeveererereecencrens | s 289.680 0 0 0 0 0 0 0 0 0 0
481165 10 8| Joy Global Inc ... | 04/30/2013 | Various wer | 12/03/2013 [ VaNIOUS. ..o | cevieens 5,110.000 | ..ccooneee. 325,015 281,187 325,015 0 0 0 0....(43828)] ... (43,828) | ......... 1,742 | v 0
48123V 10 2|J2 Global Inc wor | 06/27/2013 | VarOUS.......coourverrirerereirerinriiens 10/17/2013 [ VariOUS.......ccovvvnvenerrerrerirerines | s 1,015.000 | ..cooovvreenne 37,796 46,542 37,796 0 0 0 0 8,747 308 0
50076Q 10 6|KRAFT FOODS GROUP INC.......ccovvvereirriiniinnns ... | 06/13/2013 | Various 07/25/2013 | Various.... .145.000 7,280 7,668 7,280 0 0 0 0 388 36 0
501889 20 8|LKQ Corp. ... | 04/30/2013 | Jefferies & C ... | 10/16/2013 | Various.... F [P 9.000 213 264 213 0 0 0 (V1 IOV 51 51 0 0
518439 10 4|Estee Lauder Cos INC/THE.......c.ovvvvmremeirerenriiens v | 0172412013 | VarOUS. .....courvrrrrreeirerieriiens 09/30/2013 | VAIIOUS. .....couurerrrnererererncereeinees | cereenns 5,000.000 | ..coonne. 320,749 346,162 320,749 0 0 0 0 25,414 25,414 2,268 0
553530 10 6 |MSC Industrial Direct Co ClA.........coccivenererinnnns ... | 04/30/2013 | Various 06/17/2013 | VariOUS........ccveeveererneenerrnninens | veereereeen490.000 | oo 36,367 41,420 36,367 0 0 0 0 5,053 5,053 45 0
55354G 10 0[MSClInc Class A. ... | 04/30/2013 | Jefferies & C ... | 05/28/2013 | Various.... e . 335 350 335 0 0 0 (V1 15 15 0 0
55405W 10 4 [ MYR GIOUP INC...ocvuuverrirrirrirerieniieeieniserieeiinns v | 07/25/2013 | VariOUS.......oovvvrrirrireircrinriins 07/26/2013 | Jefferies & CO........ovvrverrmrernenns | vrveeiiens 540.000 | ....cccoonee. 11,628 11,601 11,628 0 0 0 0 (27) (27) 0 0
556269 10 8| Steven Madden Ltd ... | 06/27/2013 | Various.. 07/26/2013 | Various.... 21,217 19,078 0 0 0 0 2,138 2,138 0 0
559079 20 7 |Magellan Health Services INC........c.ccoccvvvevriererin ... | 06/27/2013 | Various.. ... | 09/10/2013 | Various.... .| nn2,800.000 | ............ 143433 | ........... 160,630 143,433 0 0 0 (VN I 17,197 | e 17497 [ (V1 IS 0
57060D 10 8| MarketAxess Holdings INC.........c.cooevrevernrereerinnnns vor | 06/27/2013 | VaIIOUS. ....cvvvrvrrrerrereererierieens 11/22/2013 | VarIOUS. .....ccvvevereerierineenenins | e 681.000 42,911 26,605 0 0 0 (VN I 16,305 | ..cvoeee 16,305 | .coooverenee 186 | v 0
574795 10 0[MASIMO CORPORATION 11/21/2013 | Various 12/05/2013 | Various.... verner.3,075.000 75,367 62,036 0 0 0 (VIR I 13,331 | v 13,331 [ 0 | v 0
580135 10 1|McDonalds Corp weer | v | 01/24/2013 | Jefferies & C ... | 03/07/2013 | Various.... B [P 121.000 11,694 11,275 0 0 0 0 419 419 93 0
580645 10 9 |McGraw Hill Financial INC........ccocovvverieernrireinnns ... | 02/04/2013 | Barclays Capital..........cc.ccererenee 10/01/2013 [ VaNOUS.....ccoevvvvrerrieiiereirerinnes | vveeens 1,016.000 62,863 51,350 0 0 0 0| e 1,513 | e 11,513 | o 666 | ...co.c.n 0
58155Q 10 3| McKesson Corporation..............cceeeereerereeennnens ... | 01/24/2013 | Jefferies & Co 02/01/2013 [ REMi.......vvreveieerierierirneeiseines | cevvrein 100.000 10,495 10,595 0 0 0 (V1 IO (100) (100) 0 0
58502B 10 6|Mednax Inc ... | 08/19/2013 | Various ... | 10/116/2013 P 121.000 12,467 11,503 0 0 0 0 0
587118 10 0| The Men's Warehouse INC..........ccccnvvenrrererinreenns vor | 10/03/2013 | VaIIOUS. ....ccoververrererereerereeriiens 10/24/2013 [ VariOUS. ......c.overnrerererierirerinee | cevies 2,091.000 90,147 70,429 0 0 0 0| 19719 | 19,719 | 350 | e 0
594901 10 0| Micros Systems INC........cocvvevrerervereerernninriennnes ... | 07/02/2013 | Various 12/19/2013 | Various.... v 1,423.000 64,503 62,731 0 0 0 O eooiee 1772 oo 772 O | e 0
594918 10 4| Microsoft Corp ... | 01/24/2013 | Jefferies & C ... | 12/03/2013 | Various.... B [P 643.000 20,121 17,959 0 0 0 0 0
595017 10 4 |Microchip Technology INC..........ccrvvvervirneirerenns | 1172172013 | Various.......ccvevvecerieeeeereiae 12/05/2013 | VarIOUS.........covvevrererererrieeeinen | eveeens 1,486.000 61,367 56,260 0 0 0 0 0
596278 10 1| Middleby Corp. ... | 06/27/2013 | Various 09/09/2013 | VAriOUS.........ccvvervrrirriirninniiiens | v 303.000 50,845 45,522 0 0 0 0 0
609207 10 5|Mondelez International INC.........coevvevverniveiriinnnne ... | 01/24/2013 | Jefferies & C ... | 06/13/2013 | Various.... B I 600.000 17,417 16,650 0 0 0 0 0
610236 10 1|Monro Muffler Brake INC...........ooceeuvevmeriererncerennns ... | 04/30/2013 | Jefferies & CO......ccuvvvrererererennne 07/26/2013 [ VaIIOUS. .....coouverrerererceririneriens | ceeene 528.000 22,513 19,891 0 0 0 0 0
61166W 10 1|Monsanto Co ... | 04/02/2013 | Various.. 10/03/2013 | Various.... rirrn1,000.000 | oo 103,515 | .ovvvvernee 103,421 103,515 0 0 0 0 | vovvereeeeea(98) | e (O8) | e 1134 | 0
617700 10 9| MOMINGSLAr INC.....oovvevvernrerrieeieeieeieerieeiiees ... | 09/18/2013 | Various.. ... | 10/16/2013 | Various.... B [P 137.000 9,573 10,064 9,573 0 0 0 0
62855) 10 4 |Myriad GENEtCS INC......occvvvvvrrireiririiesieeiens v | 111072013 | VarIOUS. ....cvvovvveiireeiinriins 12/02/12013 [ VariOUS........covvvnreeicierireriees | v 4,146.000 | ............ 108,494 | ............ 118,338 108,494 0 0 0 0
637071 10 1|National Qilwell Varco INC...........ccvevevrrrererererneens ... | 01/24/2013 | Jefferies & Co 12/03/2013 | Various.... .100.000 7,372 7,801 7,372 0 0 0 0
64110D 10 4 |Netapp Inc ... | 04/02/2013 | Various 07/25/2013 | Various.... ...98.000 3,426 3,821 3,426 0 0 0 0
64126X 20 1 |NeuStar Inc Cl A 06/27/2013 | Various.. 07/26/2013 | Various 533.000 25,023 24,328 0 0 0 0
653656 10 8|Nice Systems LTD - ADR 06/27/2013 | Various.. 10/16/2013 .687.000 | .. 26,004 24,755 0 0 0 0
655044 10 5|Noble Energy Inc w.. | .| 05/29/2013 | Stock Split. v | 10/14/2013 | BErNSteIN......vvvcrercrirrereirerinnes | v 550.000 0 0 0 0 0 0 0
666807 10 2| Northrop Grumman Corp..........c.coeeeueeeneenereerenns ... | 03/07/2013 | Barclays Capital.............c.coevernec. 10/11/2013 | VarioUS.......c.ovveveereeriseinneins | e 121.000 7,887 11,187 7,887 0 (0 I 0] 0 0 0] 3,300 | 13,300 | o107 | e 0
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67020Y 10 0 |Nuance Communications INC...........c.cccverererrrnnes vor | 08/19/2013 | VarIOUS. .....cvvervrrrerrercererieriins 10/16/2013 [ VariOUS.......c.ocvrmreererirerirerenee | eevienes 1,556.000 28,266 29,839 0 | o0 [0 | e 0 0 (VI IO (1,573) | vvernes (1,573) [ oo (V1 IO 0
670704 10 5|NuVasive Inc 10/18/2013 | Various.. 11/19/2013 | VAIIOUS.......oovvevveeevierrieniins | ceveras 4,317.000 | ..............96,827 | .ccoovvennne 128,313 96,827 0 | o0 [0 | 0 0 (VI I 31,486 | ......... 31,486 | ..o (V1 IO 0
671044 10 5| OSI Systems Inc.. 06/27/2013 | Various.. 08/14/2013 | Various.... ..3,000.000 212,980 173,181 0 | ververreeenn0 [0 | 0 0 0 39,799 39,799 0 0
674215 10 8| Oasis Petroleum Inc. 06/27/2013 | Various.. 07/26/2013 | Jefferies & CO.....o.ovvvvvrvrcererninces | cevrvrinns 124.000 5,071 4,606 0 [ orerieiienen0 [0 | 0 0 0 465 465 0 0
678026 10 5| Oil States International Ini 06/27/2013 | Various.. 09/24/2013 [ VAIIOUS........courerrerrererrieineriens | eevvrennn 510.000 48,718 42,099 0 | o0 [0 | 0 0 0 6,620 6,620 0 0
682189 10 5|ON Semiconductor Corp.. 10/11/2013 | Various.. 10/16/2013 | Redi ..2,080.000 14,670 14,980 0 | o0 [0 | 0 0 0 (310) 0 0
68389X 10 5| Oracle Corp. 01/24/2013 | Various.. 10/17/2013 [ VariOUS.......ccorevrnreererrerirerenee | s 4,100.000 | ............142,914 | ... 138,478 142,914 0 | ooeeecreeeeeen0 | o0 | 0 0 0| oo (4,437) | . (4,437) | oo 483 | o 0
693656 10 0|PVHCORP..... 04/30/2013 | Jefferies & Co 10/16/2013 | Various.... .....7.000 870 799 0 | o0 [0 | e 0 0 0 71 0 0
707569 10 9| Penn National Gaming Inc... 10/11/2013 | Various.. 10/16/2013 | Various .404.000 20,992 21,325 0 | cerverrrrieenn0 [0 | e 0 0 0 (333) 0 0
707569 10 9|Penn National Gaming Inc... 10/11/2013 | Various.. 11/04/2013 | Spin Off... 25,524 25,524 0 | o0 [0 | 0 0 0 0 0 0
717081 10 3| Pfizer Inc ... | 07/10/2013 | Various 10/14/2013 | Various 37,588 35,657 0 | o0 [0 | 0 0 0 | oo 1,931 | i 1,931 [ 559 | v 0
726505 10 0|Plains E&P COMPANY.......cccomvremremerierirerireiriniins ... | 04/30/2013 | Jefferies & C 05/31/2013 | Direct... 920 891 0 | eeeveeieeien0 [0 | 0 0 0 29 60 0
727493 10 8| Plantronics Inc 09/23/2013 | VariOUS.........ovvvvererrerrircrieriins 10/16/2013 | VariOUS..........cvvevenernerrerierines | s 1,186.000 55,199 52,772 0 | verrrrrreenn0 [0 | e 0 0 0 2,427 75 0
73640Q 10 5| Portfolio Recovery Associates. 08/16/2013 | Various 10/29/2013 | VariOUS.......ccovveeevecrierineerseinns | v 141.990 18,807 15,389 0 | veeveeeerien0 [0 | 0 0 0 3,418 0 0
73640Q 10 5| Portfolio Recovery Associates. 08/02/2013 | Stock Split. 10/29/2013 | Citigroup Global..........c.ovvervveeens | rvvereenne 246.650 0 0 0 0 [ oo [0 | 0 0 0 0 0 0 0
739276 10 3| Power Integrations INC..........coocceevreernereerrneeeneens wor | 06/27/2013 | VaIIOUS. ....ccveervrrvrrrereirereerieens 10/31/2013 | VariOUS.......ccouveecveereerineirieeins | e 498.000 22,352 20,987 0 | o0 [0 | 0 0 (VN I 1,365 | coverernee 1,365 | .o 19 | 0
74005P 10 4 |Praxair Inc. 01/24/2013 | Jefferies & Co... 10/11/2013 [ VariOUS. ......ccouveerecreerincernieins | v 127.000 14,791 14,119 0 | ververrrrceen0 [0 | 0 0 | a0 [ o871 | i 71 | 133 | 0
740189 10 5|Precision Castparts 01/24/2013 | Jefferies & Co... 10/16/2013 | VarioUS. .....c.vvveerrerrereeieinrinnens | eeveinnes 100.000 22,839 19,061 0 [ o0 [0 | e 0 0 0
74267C 10 6| ProAssurance Corp 06/27/2013 | VarioUS.........vververrnrieieiensinnens 07/26/2013 | VarioUS.........covvreverererernnisserenns | vvenes 265.000 13,591 12,377 (0 [ OO o N ISUPOURPROOROUON B OO 0 0 [ o0 [ 1214 11214 | 42 | 0
743312 10 0 |Progress Software Corp 06/27/2013 | Various.. 08/14/2013 | Various.... v 1,738.000 44,498 39,605 0 | o0 [0 | 0 0| o0 | 4,893 | 4,893 |0 | 0
743606 10 5 |Prosperity Bancshares Inc... 06/27/2013 | Various.. 07/26/2013 | Various.... J [ 281.000 16,323 13,331 0 [ o0 [0 | e 0 0 0
747277 10 1| QLOGIC COrPOration.............eveeeerrereerserererrsneesnenes vor | 07/02/2013 | VaIIOUS. ....cvvvrvrrrererereererieriiens 07/26/2013 | Jefferies & CO.....cevvvvvvvnerrerirns | cerveenns 2,980.000 31,798 33,151 0 | o0 [0 | 0 0 | o0 [ e (1,353) | eoieeeen(1,353) | a0 | s 0
74733T 10 5| QLIK Technologies INC..........c.cewveerererereeririniiinns ... | 06/27/2013 | Various 10/03/2013 | Various.... werener.1,120.000 32,927 27,805 0 | o0 [0 | 0 0 0
747525 10 3| QUALCOMM Inc 01/24/2013 | Jefferies & C 10/31/2013 [ VariOUS. .....ccouvvereerierincernieins | e 255.000 17,167 16,409 0 | o0 [0 | 0 0 | o0 [ o758 | i 758 | e 175 | 0
74762E 10 2| Quanta Services Inc 06/17/2013 | Various.........oovveverrnrieeerineinnens 10/16/2013 [ VarIOUS.......oovvrvrrerreernnrneiernnes | oveeens 1,043.000 28,986 29,452 0 [ 0 [0 | e 0 0 0
754730 10 9|Raymond James Financial Inc. 06/11/2013 | Various.. 10/16/2013 | Various.... 3,818 3,903 3,818 0 | o0 [0 | 0 0 0
758750 10 3 |Regal Beloit Corporation. 07/17/2013 | Various.. 10/16/2013 | Various..........cccceveverververineeiens | verrern1,035.000 | ovvvnvneces 71,682 71,650 71,682 0 | e [0 | e 0 0 0
761152 10 7|ResMed Inc 07/24/2013 | VaIiOUS.......vorvrrrerrereirerieeiiees 10/16/2013 | Various 5,478 6,036 5,478 0 | cerrerrerreenn0 [0 | 0 0 0
768573 10 7 |Riverbed Technology Inc. 10/08/2013 | Various.. 10/16/2013 [ VariOUS........ovvvvvvernrirersnncrernnes | 00000en,702.000 | oo 152,767 | e 154,207 152,767 0 [ o0 [0 | e 0 0 .0
774415 10 3|Rockwood Holdings Inc... 08/16/2013 | Various.. 10/16/2013 | Various.... 15,867 14,739 0 | cevveeeeeien0 [0 | 0 0 . .0
775043 10 2| Rofin Sinar Technologies INC..........c.coueevrirernnnnes v | 0712312013 [ VaNOUS. ..o 07/26/2013 | Various 15,078 15,786 (01 EUOTOPRURPOO o R ESUPPOORPRROOPOUON | B OO 0 0 {1 [ I (709) (709) 0 0
776696 10 6|Roper Industries Inc 05/31/2013 | Morgan Stanley DWD 10/16/2013 | Various.... ...97.000 12,628 12,042 0 | cevverieeienn0 [0 | 0 0 0 586 586 26 0
78454L 10 0|SM Energy Co 11/21/2013 | Various ... | 12117/2013 | Various.... cernene.494.000 39,097 30,993 0 [ oo [0 | 0 0 0 8,104 8,104 1 0
78467Y 10 7 |Midcap 400 ETF Trust 02/04/2013 | Barclays Capital.............cccoerennee 03/27/2013 [ REMi......ovorreeereeriereeeereniseines | eevveeinn 570.000 | ...cocvvnee 113,841 | v 117,800 113,841 0 | o0 [0 | e 0 0 0 3,959 3,959 | .o 141 | 0
78486Q 10 1 [SVB Financial Group..........cccccemvvniieverierirnrirninns 06/27/2013 | Various.. 07/26/2013 [ VariOUS........covvvverirrerivinnisniiens | v 208.000 17,113 14,567 0 | o0 [0 | e 0 0 0 2,545 2,545 0 0
803062 10 8| Sapient Corp. 06/27/2013 | Various.. 10/30/2013 | Various.... veren,122.000 85,086 70,579 0 1 0 0 (V[ [ 14,507 | ......... 14,507 | .o (V1 IS 0
806407 10 2|Henry Schein Inc 09/30/2013 | VarOUS. ......ooorvvererrireireiinieines 10/16/2013 | VariOUS..........ovvervrcrierieciineinns | i 156.000 16,987 16,114 0 (0 I 0 . 0 0 0 873 873 0 0
816850 10 1|Semtech Corporation 08/07/2013 | Various.. 11/18/2013 | Various verenenn,548.000 | oo 141,992 | oo 141,694 141,992 0 0 | o0 | 0 0 (1 I (298) (298) 0 0
81725T 10 0| Sensient Technologies Corp 06/27/2013 | Various.. 07/26/2013 | Jefferies & CO........couvvvervmrirverns | crvicriine 146.000 5,703 6,296 5,703 0 0 | o0 | 0 0 0 593 593 36 0
82669G 10 4| Signature Bank 04/30/2013 | Jefferies & Co 10/16/2013 | Various.... .....4.000 376 284 0 0 | o0 | 0 0 (V1 IO 93 93 0 0
82966C 10 3 |Sirona Dental Systems Inc.. 09/25/2013 | Various.. 11/05/2013 | Various .724.000 51,319 49,191 0 0 | cooeriiereean0 | 0 0 0 2,128 2,128 0 0
83088M 10 2| Skyworks Solutions Inc.... 11/21/2013 | Various.. .. | 12/19/2013 | Various.... | e 5,140.000 | .o 121,377 | e 135,367 121,377 0 0 0 0 0 (VN I 13,990 | .ocvenee 13,990 [ .oovverns (V1 ISP 0
855244 10 9| Starbucks Corp....... 01/24/2013 | VarOUS. ......oovvvnrrirrireirerineiens 12/13/2013 | VariOUS.......c.ovvvevrcrieriseirnsens | v 721.000 49,148 39,619 0 (0 I 01 . 0 0 0 9,528 9,528 398 0
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858119 10 0| Steel Dynamics Inc 06/27/2013 | VariOUS. .....cvouevvrrerrereercrirneriens 10/16/2013 | VariOUS. ......ccouveereereerencerneeins | s 913.000 | .cooovvvrrees 13,967 14,573 13,967 0 | o0 [0 | e 0 0 0 606 606 83 0
858912 10 8| Stericycle Inc 04/30/2013 | Jefferies & Co 10/16/2013 | Various.... ....4.000 432 466 432 0 | o0 [0 | 0 0 (V1 IO 34 34 0 0
860630 10 2| Stifel Financial Corp. 09/18/2013 | Various.. 11/08/2013 | Various .620.000 21,971 24,026 21,971 0 | ververreeenn0 [0 | 0 0 0 2,055 2,055 0 0
861642 10 6 | Stone Energy Corp 09/10/2013 | Various.. 11/06/2013 | Various.... vreee1,770.000 52,234 36,993 0 [ orerieiienen0 [0 | 0 0 (] 15,241 | ........ 15,241 | .o, (1 I 0
863667 10 1| Stryker Corporation 01/24/2013 | Jefferies & Co 1212712013 [ VarIOUS. ......ccoveereerierescerseeins | e 189.000 13,466 11,930 0 | o0 [0 | 0 0 (V] I 1,536 | coovrernee 1,536 [ oo 92 | oo 0
868157 10 8| Superior Energy Services Inc.. 06/27/2013 | Various.. 10/16/2013 | Various 16,412 15,900 0 [ oo [0 | 0 0 0 511 511 0 0
872540 10 9|TJX Cos Inc New. 09/30/2013 | Redi.. 12/27/2013 | Various.... 77,737 69,507 0 | ververrereen0 [0 | 0 0 0 8,230 8,230 | ..o 179 | v 0
87311L 10 4|tw telecominc 04/30/2013 | Jefferies & Co... 06/10/2013 | Various.... 289 269 0 [ oo [0 | 0 0 (1 [ I 21 21 0 0
87612E 10 6| Target Corporatio 01/24/2013 | Jefferies & C 12/03/2013 | Various 32,944 30,901 0 | cerverrrrieenn0 [0 | e 0 0 0 2,043 2,043 515 0
878377 10 0| Techne Corp 06/27/2013 | Various 10/16/2013 | Various.... 43,678 39,938 0 | eeoveeeeecen0 [0 | 0 0 0 3,740 3,740 | ..o 170 | v 0
882681 10 9|Texas Roadhouse Inc Class A.........ccooeurerererrnens ... | 06/27/2013 | Various.. 10/16/2013 | Various.... 35,814 30,035 0 | o0 [0 | 0 0 0 5,779 5,779 211 0
886423 10 2| Tidewater Inc 08/16/2013 | Various.. 10/16/2013 | Various.... . 13,279 12,060 0 | eeeveeieeien0 [0 | 0 0 (V1 1,219 | e 1,219 | 70 | o 0
886547 10 8|Tiffany & Co 01/24/2013 | VariOUS. .......cvvvrererrirrircrinriiens 12/03/2013 [ VariOUS.......c.vvvrreererrerirerines | e 2,400.000 | ............ 146,856 | ............ 180,944 146,856 0 | verrrrrreenn0 [0 | e 0 0 (VN I 34,088 | ... 34,088 | ... 1,368 | oo 0
891092 10 8| The Toro Company. 06/27/2013 | Various 07/26/2013 | Jefferies & CO.....vcuvrvvrreererneins | cevvriinnes 258.000 11,772 12,470 11,772 0 | veeveeeerien0 [0 | 0 0 0 699 699 37 0
891160 50 9| Toronto Dominion Bk Ontario............ccccewverecrinnces ... | 01/24/2013 | Jefferies & C v | 1171812013 | VaMOUS......oovevereiierierienins | v 200.000 16,678 16,888 16,678 0 | o0 [0 | 0 0 0 210 210 84 0
892356 10 6| Tractor Supply COMPaNY.........cccreermrerermmerenereens ... | 04/30/2013 | Jefferies & CO.....covrrvrrrrrerereenns 10/16/2013 | VariOUS. ......ccouvvvmeeericrierineiins [ eeveriineiienas 4.000 430 499 430 0 | o0 [0 | 0 0 (V1 IO 69 69 2 0
892356 10 6| Tractor Supply COMPaNY.........cccveeervereeemerreerinens ... | 09/27/2013 | Stock Split. 10/16/2013 | Redi.......ovvvvrrririerierierence | e 135.000 0 0 0 0 | ververrrrceen0 [0 | 0 0 0 0 0 0 0
896239 10 0| Trimble Navigation Lfd 05/29/2013 | Various v | 1110172013 [ VarIOUS.....ocvvvverirceeiseieiis v 1,337,000 | oo 37,218 38,613 37,218 0 | cevveeeeeienn0 [0 | 0 0 (V1 1,395 | coverennee 1,395 | .o (V1 IO 0
896239 10 0| Trimble Navigation Lfd 03/21/2013 | Stock Split...........cvweereerernierrnens 11/01/2013 [ VarioUS.......c.ovvvvvenerrerrerirernes | s 1,516.500 0 0 0 0 | o0 [0 | 0 0
902104 10 8|II-Vlinc 06/27/2013 | Various.. 08/26/2013 | Various.... v 1,328.000 | i 22,371 25,249 22,371 0 | cevveeeeeienn0 [0 | 0 0
902973 30 4|US Bancorp 05/23/2013 | Various.. v | 07/25/2013 [ VariOUS.......coouveercrierieriieiiens | e 195.000 6,539 6,709 6,539 0 | o0 [0 | e 0 0
907818 10 8| Union Pacific Corp 01/24/2013 | Jefferies & CO......vvvuvrvrrrrrerirennne 12/03/2013 | VariOUS. ......ccouvveveereerineereeins | e 300.000 | .cooocvrrees 40,146 46,760 40,146 0 | o0 [0 | 0 0
911312 10 6| United Parcel Service 01/24/2013 | Various 12/03/2013 | Various..........ccccovveevrvververrneernee | 0000000n2,500.000 | covovcence 194,055 236,592 194,055 0 | o0 [0 | 0 0
918204 10 8|VF Corp......... 01/24/2013 | Jefferies & C 07/25/2013 | Various.... 4,055 4,801 4,055 0 | cevveeeeeienn0 [ o0 | 0 0
92220P 10 5| Varian Medical Systems INC........ccoovvvrivrreirnrineinns ...| 06/17/2013 10/16/2013 [ VarIOUS.....ccoovvvvrerriersnreerernnes | vvrreninns 128.000 8,501 9,581 8,501 0 [ 0 [0 | e 0 0
92345Y 10 6 | Verisk Analytics Inc. 09/30/2013 10/14/2013 | Barclays Capital..........cc.ooeveeeene | covvirreenns 447.000 29,985 29,114 0 | cevveeeeeienn0 [0 | 0 0
92826C 83 9|VISAINC CLASS A SHARES. v | | 0172412013 12/17/2013 | Various . 17,818 15,955 0 | o0 [ eviiiiennn0 | 0 0
92849E 10 1| Vitamin ShOpPe INC......couvvurvmcrrrerircirerisiieniens ... | 06/27/2013 07/26/2013 | Jefferies & CO.....vvvurrvrerernerrnnns 2,367 2,639 0 | cerrerrerreenn0 [0 | 0 0
928645 10 0| Volcano Corp 03/27/2013 05/06/2013 | Various.... 22,036 25,810 0 | o0 [0 | 0 0 0
929740 10 8 |Wabtec Corporation 06/27/2013 | Various ... | 07/26/2013 | Various.... 12,338 11,144 0 | o0 [0 | 0 0 0
929740 10 8| Wabtec Corporation 06/12/2013 | Stock Split..........cccceervrerierirnnes 07/26/2013 | Jefferies & CO.....ovevvrvverrerirarins | cevnee 322.500 0 0 0 | ceeveeeercen0 [ o0 | 0 0 0
931422 10 9|Walgreen Co.. 01/24/2013 | Jefferies & Co... 12/03/2013 [ VariOUS. ......ccouvverreriereneernieins | e 800.000 41,105 31,598 0 | vevvernerrennn0 [0 | e 0 0 0
941053 10 0| Waste Connections INC.........c..ovvverervivverneirernnins ... | 04/30/2013 | Jefferies & Co... v | 10/16/2013 | VaMIOUS.......oocveerereicererieisenis [ e 756.000 30,177 27,287 0 [ o0 [0 | 0 0 0
949746 10 1| Wells Fargo Company.........cccceeeeereererereeneenereeneens 01/24/2013 | Jefferies & CO.....vvverrererrerercenes 09/30/2013 | VarOUS......cvemeeereeeererercereenines | ceees 229.000 8,935 8,062 0 [ 0 [0 | e 0 0 0
955306 10 5|West Pharmaceutical Svcs Inc. 06/27/2013 | Various 07/11/2013 | VariouS.......ocvvvrervrreererinninierenns | cervrienns 630.000 44,426 40,121 0 [ ovrerreerieren0 [0 | 0 0 0 ..4,305 .0
966837 10 6| Whole Foods Market Inc. v | | 02/114/2013 | Bernstein.. ... | 09/30/2013 | Various.... .| errn3,600.000 315,919 393,606 315,919 0 | o0 [0 | 0 0 0 77,687 .0
966837 10 6| Whole Foods Market INC...........cc.oevuverinriniirnniinns ... | 05/30/2013 | Stock Split..........ccerrverererirneens 09/30/2013 | VAIIOUS.......oovvreiverirerereririseinies | cereeenns 2,800.000 0 0 0 0 | o0 [0 | e 0 0 0 0 0
968223 20 6| Wiley John C & Sons Inc. 11/21/2013 | Various.. 12/31/2013 [ VariOUS. .....ccocvrrreererirerirerinee | e 2,988.000 136,064 115,702 0 | o0 [0 | e 0 0 0 20,362 20,362 949 0
978097 10 3| Wolverine World Wide 04/30/2013 | Various.. 12/04/2013 | VaIIOUS. ..o | ceverees 3,429.500 176,964 146,567 0 | o0 [0 | 0 0 (V] I 30,397 | oo 30,397 | .ot 522 | v 0
978097 10 3| Wolverine World Wide...........c.oouveeremreneeririnciinns 11/04/2013 | Stock Split.... 12/04/2013 | Jones & AssOCiates..........cocevvwes | rvvercenne 350.000 0 0 0 0 | o0 [0 | 0 0 0 0 0 0 0
988498 10 1|Yum Brands Inc 01/24/2013 | Jefferies & C 12/03/2013 | Various .400.000 28,059 26,574 0 | o0 [0 | 0 0 0 1,485 ....1,485 .
989701 10 7| Zions Bancorp. 04/30/2013 | Jefferies & Co... 10/16/2013 | Various.... .....8.000 232 195 0 | o0 |0 | 0 0 0 .37 37 1 0
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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

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. Change in | (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.CV. | Disposal Disposal Disposal Year Dividends
98978V 10 3[ZOETIS INC....ovverrerrereerereeerserieeisssesseessenanes 07/18/2013 | REi. ..o 08/14/2013 [ VAIIOUS. ......courerrerrererrinineriens | vevvrernns 509.000 15,417 15,249 0 | o0 [0 | e 0 0 0
98978V 10 3|ZOETIS INC 06/27/2013 | Tax Free Exchange.. 08/14/2013 | Various.... 1,536.190 46,529 50,945 0 [ oo [0 | 0 0 0
G60754 10 1 |Michael Kors Holdings Ltd... . | ... | 03/11/2013 | Citigroup Global 12/03/2013 | Various ..6,100.000 463,664 366,823 0 | ververreeenn0 [0 | 0 0 0
683715 10 6| Open Text Corp. A. | 06/27/2013 | Various 12/02/2013 | Various.... 1,071.000 79,979 62,753 0 | ceeveeeeecen0 [0 | 0 0 0
767744 10 5|Ritchie Bros Auctioneers Inc .. | A.| 09/12/2013 | Various 11/18/2013 | Various.... 82,945 84,924 0 [ oo [0 | e 0 0 0
771195 10 4|Roche Holdings Ltd ADR. F.| 01/24/2013 | Jefferies & C 09/30/2013 | Various 7,829 6,946 0 | o0 [0 | e 0 0 0
80105N 10 5| Sanofi Aventis SA .. | F.| 03/07/2013 | Bernstein 09/30/2013 | VariOUS.........cvveuereererererncerrininens | wereernn3,100.000 | oo, 152,497 | .covvvrnee. 156,852 152,497 0 | ververrereen0 [0 | 0 0 0
803054 20 4|SAPAGADR F.| 01/24/2013 | Jefferies & Co... 07/25/2013 | Various.... 5,105 5,331 5,105 0 | o0 [0 | e 0 0 0
806857 10 8| Schlumberger Ltd... F.| 01/24/2013 | Jefferies & C 07/25/2013 | Various 6,256 6,407 6,256 0 | cerverrrrieenn0 [0 | e 0 0 0
82481R 10 6| Shire PLC - ADR F.| 11/21/2013 | Various 12/05/2013 | Various.........ccccovvenevrerrerrneirans | cerrrnrrn.868.000 | ovvonvrnecs 80,162 | .coovvrenne 104,016 80,162 0 | eeoveeeeecen0 [0 | 0 0 0
G16962 10 5|BungeLTD............. F.| 06/13/2013 | Merrill Lynch 09/30/2013 | Various.... 257,551 272,463 257,551 0 | o0 [0 | 0 0 0
G2554F 11 3| Covidien PLC F.| 01/24/2013 | Jefferies & Co... ... | 07/29/2013 | Various.... 6,759 7,261 6,759 0 | eeeveeieeien0 [0 | 0 0 0
G2554F 11 3| Covidien PLC F.| 01/24/2013 | Jefferies & CO......ccovvvvrvrrrerirrnnne 07/01/2013 [ SPin Off......coovnevierinrinerirenines | v 0.000 1,347 1,347 1,347 0 | verrrrrreenn0 [0 | e 0 0 0 0 0 0 0
G29183 10 3| Eaton Corporation PLC ... | F.| 05/13/2013 | Sanford C Bernstein. .| 09/30/2013 | Various.... eve.4,000.000 258,624 275,353 258,624 0 | veeveeeerien0 [0 | 0 0 (VN 16,728 | ......... 16,728 | ......... 1,596 | oo 0
(30397 10 6|Endurance Specialty Holdings. ... | F.| 07/19/2013 | Various 07/26/2013 [ VAIIOUS......oourvrrirrereriininiiinens | crveeiies 770.000 | .oovvvenees 35,793 38,399 35,793 0 | o0 [0 | 0 0 0 2,606 2,606 68 0
G3223R 10 8| Everest Re Group Ltd.........cccoevvnerrnvrineineriicrienns F. | 05/31/2013 | VariOUS. ......ovvrnrrrrerereirerinrinens 10/16/2013 | VariOUS.......c.ovveecreereerineirieeinns | e 193.000 | covvvernenne 23,990 26,455 23,990 0 | o0 [0 | 0 0 0 2,466 2,466 | ............ 136 | v 0
G4705A 10 0|ICON PLC F.| 06/27/2013 08/20/2013 | Various.... 518.000 | .ocvvrrnnee 16,322 18,350 16,322 0 | vecverreeienn0 [0 | 0 0 0 2,029 2,029 0 0
G491BT 10 8| Invesco Ltd F.| 04/30/2013 10/16/2013 | Various.... cerenernnnn:8.000 248 257 248 0 0 | coeeriiereeen0 | 0 0 (1 [ I 10 10 3 0
G5785G 10 7| Mallinckrodt F.| 07/01/2013 07/25/2013 | VarIOUS.........vveereerirerirneerininins | cereeeene 1,250.000 | ...cooreenns 44,517 54,402 44,517 0 0 | coeerciereenn0 | e 0 0 0 9,885 9,885 0 0
G7945M 10 7| Seagate Technology. .... | F.| 09/30/2013 12/02/2013 | Various.... reeennnn,154.000 | oo 181,664 206,844 181,664 0 0 | coierrcrereeen0 | 0 0 0 25,180 25,180 | ......... 1,335 | oo 0
H84989 10 4|TE CONNECTIVITY LTD. .... | F. | 01/24/2013 | Jefferies & Co... 07/25/2013 [ VarOUS. ......ovvveerieresiiiinisiinens | cvvinniens 101.000 3,969 4,296 3,969 0 0 [ i [ 0 0 0 327 327 25 0
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..............c.ccciiies oottt ettt s s te st s aebebenseeesessssetasansesesesssaetasensssesesssaesesansesesesnaesenannse | seresd 45,902,157 | ....... 47,142,166 | ........45,902,157 | ..c.ccoeoeeeel0 | ceviieeel0 | 0 | 0 0 0]... 1,240,013 | ..... 1,240,013 | ....... 49151 | ... 0
9799998. TOtAl = COMMON SHOCKS. ...ttt bttt | crioad 45,902,157 | ....... 47,142,166 L0 [0 | 0 0 0. 1,240,013 |..... 1,240,013 | ....... 49,151 .
9899999. Total - Preferred AN COMMON SHOCKS. ... cvuurerrrstiussirsiere st eesssasse eetneessees 888t 18R£8 R8st | erenes 45,902,157 | ....... 47,142,166 . L0 ... L0 0 0 0. 1,240,013 |..... 1,240,013 | ....... 49,151 | ....o.c..l0
9999999. Total - Bonds, Preferred and COMMON SEOCKS. ...........vuririirereriiiiiiiieis  evrerisiesssssssesessesssses st ssses s s sss s bbbt entensnnnns | avie 179,877,893 | ..... 180,668,574 | ......179,611,455 | .......cccc......0 | e (266,445) | ...cvovvrrenend 0 [ (266,445) | .......c0....d (U 0 ... 1,057,124 | ..... 1,057,124 | 11,126,621 |...525,343
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SCHEDULE D-PART 6-SECTIONS 1 AND 2
NOT APPLICABLE FOR THIS STATEMENT
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Showing all SHORT-TERM INVESTME
7 8

SCHEDULE DA - PART 1

NTS Owned December 31 of Current Year

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
o 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
Exempt Money Market Mutual Funds
09248U 70 0| Blackrock Fed fund # 030.........ccccovvnne. | ......... | . I 12/26/2013. | BIACKIOCK. .....veuvereverrerseessnisssrisenisenissenns [ o XXX | e 29,660,000 0 0 |0 |0 | s 29,660,000 | ....cocoovrinninnn0 | o0 | 1.0.0.000 | ......0.010 ..o 1,155
8899999. Total - Exempt Mongy Market MULUAI FUNDS. ..o ittt | enesenens 29,660,000 0 0 .29,660,000 XXX.. 1,155
9199999. Total - ShOrt-TEMN INVESIMENES. ..........euiveieiieeeriiseieeieeet ettt et aesssnsinnnen | onssiens 29,660,000 0 0 .29,660,000 XXX.. 1,155
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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
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SCHEDULE E - PART 1 - CASH

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
JPMorgan Chase Bank NEW YOrK, NY ... | vvsevenns 0.000 0 0 ...1,361,902 | XXX
0199999. Total - Open Depositorie: 0 0 1,361,902 | XXX..
0399999. Total Cash on Deposit 0 0].. ....1,361,902 | XXX..
0599999. Total Cash 0 () [P 1,361,902 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 429,902 |4. April 1,087,158 | 7. July. 208,253 | 10. October. 220,779
2. February. 306,336 | 5. May. 730,871 | 8. August. 662,487 |11. November. 855,726
3. March 149,043 | 6. June 303,634 | 9. September. 776,462 | 12. December. 1,361,902
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Bonds - U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
e [ [121312013 [ ..o 0.020 [01/03/2014 | oo 6,999,918 | ....... 7

2599999. U.S. Special Revenue & Special A 1t Obligations - ISSUET OblIGAtIONS. . ... ettt snees 6,999,918 |........ 74

3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations....... 6,999,918 74

Total Bonds

7799999. Subtotals - Issuer Obligations...........ccvvrernnenns 6,999,918 |........ 74

8399999. Subtotals = BONAS.......c.eieiieririiiiiiieri s 6,999,918 | ........ 74

8699999, TOtAl - CASH EQUIVAIENES..........cvuirriiesiseieie sttt ss st bbb s8££ 8848418841881 E 88 H e bbb s b b ees Haebseefee bt b e e b b E R bR 1R bbb nbe | eebeb s bbb 6,999,918 |........ 74
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama......ccocoevevvniverinnine AL | i 0 0 0
2. Alaska 0 0 0
3. ANZONA...oi 0 0 0
4. Arkansas.......cooeeiniieeenn AR | i, 0 0 0
5. California... 0 0 0
6. Colorado.... 0 0 0
7. Connecticut 0 0 0
8. Delaware... 0 0 0
9. District of Columbia 0 0 0
10.  Florida.... 0 0 0
11.  Georgia.. 0 0 0
12. Hawaii 0 0 0
13.  Idaho............ 0 0 0
14, lllinois 0 0 0
15.  Indiana 0 0 0
16. lowa 0 0 0
17.  Kansas 0 0 0
18.  Kentucky......ocooovreveveeeireieinnnns 0 0 0
19, Louisiana.......ccoevevniieiniicrinnnnd 0 0 0
20. Maine..... 0 0 0
21, Maryland.......ccocvevenicenciniinns 0 0 0
22.  Massachusetts.. 0 0 0
23.  Michigan.... 0 0 0
24, Minnesota.. 0 0 0
25.  Mississippi 0 0 0
26, MiSSOU....ccevvuvierrriciieieicis 0 0 0
27, Montana.........ccoveeeeereneeerinnnnns 0 0 0
28.  Nebraska... 0 0 0
29.  Nevada . 0 0 0
30.  New Hampshire........ccocvrvrrnrenec. NH [ 0 0 0
31 New Jersey.... 0 0 0
32.  New Mexico... . 0 0 0
33, New YOrK....ooovmrverveireiernninnd 0 0 0
34.  North Carolina... 0 0 0
35. 0 0 0
36, Ohi0...ocrervrceerrerisnserernnenn OH 0 0 0
37.  Oklahoma.. 0 0 0
38.  Oregon . 0 0 0
39.  Pennsylvania.......ccccccovverreen . PA | i 0 0 0
40.  Rhode Island 0 0 0
41.  South Carolina... 0 0 0
42.  South Dakota........... 0 0 0
43, Tennessee........overvrreererens 0 0 0
44.  Texas 0 0 0
45, Utah..oons 0 0 0
46.  Vermont. 0 0 0
47.  \Virginia... 0 0 0
48.  Washington.........ccccovvvvriniisd 0 0 0
49.  West Virginia.. 0 0 0
50.  Wisconsin 0 0 0
51, WYOMING...ovoeceecieieieeieeieieeas 0 0 0
52.  American Samoa 0 0 0
53. 0 0 0
54.  Puerto Rico........cccoovvvivveninee PR i, 0 0 0
55.  US Virgin Islands 0 0 0
56.  Northern Mariana Islands........... 0 0 0
57.  Canada.......ocoevererrireninnind 0 0 0
58.  Aggregate Alien and Other 0 0 0
59.  Total..coooeerrrrrrerenne. 0 0 0
DETAILS OF WRITE-INS

5801. 0 0 0
5802. 0 0 0
5803. 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page. XXX XXX 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)............. XXX XXX et senssnsnsensesnnes | cresseesssssenseesssansenaees 0 0 0 0
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