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Annual Statement for the year 2011 of the UNITED FINANCIAL CASUALTY COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

Percentage

2

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© © N o

. Cash, cash equivalents and short-term inVeStMENts............cccocevervcveeeeeeereseee e
. Other INVESEA @SSELS........cuiviieicie et aes

. TOtAl INVESIEA @SSELS.........cveieieciciec ettt

Bonds:
1.1 ULS. Ar@aSUMY SECUMHES. ... .veveerereireirsieie ettt srns
1.2 U.S. government agency obligations (excluding mortgage-backed securities):

1.21 Issued by U.S. government agencies

1.22 Issued by U.S. government sponsored agencies
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)..............

1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:

1.41 States, territories and possessions general obligations.............ccevevieereeiesennenn.

1.42 Political subdivisions of states, territories & possessions & political
subdivisions general obligations..............cccvviueriieeiieeee e

1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations.
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL..........cccoorirrreimneneneere s
1.512 Issued or guaranteed by FNMA and FHLMC.........cccocovivriniinineneeienenisens
1513 Al ONE ..ottt
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccooovvivivieieinenns

1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521

1523 AlLONET ..ottt

Other debt and other fixed income securities (excluding short-term):

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)...........
2.2 Unaffiliated non-U.S. securities (including Canada)............ocoveeereeeeereerrereeneeneenseseersennenes
2.3 Afiliated SECUMHIES. ... ..cuuivererriierci e

Equity interests:

3.1 Investments in MULUAI FUNAS...........oveivrririner s nes
3.2 Preferred stocks:
3.21 Affiliated.....
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated.....oeveeeeeeeereeceeee e

3.32 Unaffiliated
Other equity securities:

341 AFIITE. ...
342 UNAffiliatd.......coeveieieciieiic s
Other equity interests including tangible personal property under lease:

351 AFfIIATEA. ...
3.52 UNAFfiliAEA. . ... oottt s

33

34

35

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential ProPEItES. .........cveveveievereeiiee e ssaenees
4.4 Multifamily residential properties.
4.5 COMMETCIAl I0BNS.......couiereiiriiriseieieesetse ettt
4.6 Mezzanine real €State I08NS..........ccvvreiiniireieieere e

Real estate investments:
5.1 Property occupied DY COMPANY.........ccoiriririrreireneeie st sssennes

5.2 Property held for production of income (including $ ..0 of property
acquired in satisfaction of debt)......

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

CONTACEIOBNS.......covevereictci ettt bbbttt
DBIIVALIVES. ......veectiiicie ettt bbbttt naen
RECEIVADIES fOr SECUMHES. .....cvvucverieiicieisie s en

Securities lending (Line 10, Asset Page reinvested collateral)............ccccovveveviveieierieeiieicnnns

...139,674,538

........... 101,620

........... 219,576
....278,534,802

....372,380,786
...... 87,711,149

...139,674,538

........... 101,620

........... 219,576
....278,534,802

....372,380,786
...... 87,711,149

...139,674,538

........... 101,620

........... 219,576
....278,534,802

....372,380,786
...... 87,711,149

.1,325,254,905

.1,325,254,905

.1,325,254,905
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Annual Statement for the year 2011 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........cc.ciuiucicieiieiesise ettt bbb bbb bbb bbb st s bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)........c.c.cuirieiireeies ettt ss st

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cccuirivereieeeceeeee e ssenans

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt b bbbt bbbt naa

3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........ciuieieieieeseeette ettt bbb bbb s bbb bbb b st s b st a bbb st ees
5. Deduct amounts received on disposals, Part 3, Column 15..........c..cccovvunennd NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........oieeeiieieriiceisesieees st

6.2 Totals, Part 3, COIUMN 13........ooiiiieeiete ettt bbbt bbb benn s
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 2.ttt bbbt

7.2 Totals, Part 3, COIUMN 10, ... eeesssesssesieses sttt
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COMUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......ouiveeeciteee ettt sttt bbb s bbbt e st s s b snann
9. Book/adjusted carrying value at end of current period (LINES 142+ 3+4-516-T-8).......c.cocurrrrrerrurenrinrieissiessse s ssess st s st essssssessesssssssssessssssssessesssnens
10.  Deduct total NONAAMITIEA @MOUNTS........c..iuiiiicriricriieeeiseieieese et sse s ess sttt

11. Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YBAT.........cvevcuieeeeicese ettt s naas
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........oueiiuercrereieeeseise ettt sss sttt snen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccoeiriinirriinieeise st
3. Capitalized deferred interest and other:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF QISCOUNL.......oooeeereresceeaeeseei et s s8££ R8RSR
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......eieeceeceee ettt sttt sttt s b s s snes

5.2 Totals, Part 3, ColumN 8........c.ccorveieicreee e B ‘ ORER R
6. Total gain (loss) on disposals, Part 3, Column 18...........cccoererevirierennnns N.NE .................................................................................
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c.ieiiiiiieieeiisese ettt b s bbb s e bbbttt
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES.........cccvuiiiiviiiieieersce bbbt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......cooiieeiceiereiceeisesi st

9.2 Totals, Part 3, COIUMN 13.......ooiiiieiectetc ettt bbb bbbt bbb bbb benn s
10. Deduct current year's other than temporary impairment recognized:

10,1 Totals, Part 1, COIUMN ...ttt bbb

10.2 Totals, Part 3, COIUMN 0.t bbb
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccurirrrriernirerinisiesiseesesssssssesesssnnens
12, TOtAl VAUGHON GIIOWANCE.........oouviueiriceireriseeese st s8R SRR
13, SUDLOLAI (LINE 11 PIUS LINE 12)...u.vuieieeieeicteiie ettt ettt sttt sttt s bttt s s st e et b st b s s bbb s e s s bbbt s s s bbb s e s e s st st s bt n e
14, Deduct total NONAAMITIEA @MOUNTS........c..iviiiiiriciicririseeieieee s s ss bbbttt
15.  Statement value at end of current period (LINE 13 MINUS LINE 14).........oiuiuriiriieeiireire ettt sttt st

S102




Annual Statement for the year 2011 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 OF PHOT YBAI........c.cciiiiciiiriei ettt bbb bbb b s bbb bbbt

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cueuerieeiceeeeeeeeee ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........ccvvimrnririninrirensne s sssessenens 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ouiveiiriieieicteie ettt st bbbt bbb bbbt
3.2 Totals, Part 3, COUMN 12.........oiieiiiieieie ettt b bbb bbb bbbt 0

4. ACCIUAN OF QISCOUNL.......oveiivitet ittt ettt s btk s et s a4 284 R bR s b bR st e R bR d s s bR d s bbb n s bt n st en e

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........covierirreersrreesssseesessssessessesees N 0 IR R,
5.2 Totals, Part 3, ColUMN 9.......covvrerrrriernrressrerseseesssssssesessenesees s - B i 0

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 19..........c.cviiiiieecieicieetee ettt sttt bt s e st b st ses s b s s e et s s s

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccueiiuiieiciciis sttt sttt bbb a e bbb st bbb

Deduct amortization of premium and AEPIECIALION. ..........c..cucueiuieeee ettt bbbt b bbb bbbt bbb bbbt

© ®© N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t bbb 0

10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........oviiieeieisctete ettt bbb bbbt b st seenaen
10.2 Totals, Part 3, COIUMN 11 ...ttt bbb et bbb b s eaen 0

11.  Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5+6-7-8+9-10)........curruriuriurieieeireieeinei sttt et s st 0

12. Deduct total NONAAMIIEA MOUNLS........c.ciiiieieicietie ettt bbb s bbb s s b8ttt bbb b s bbbt bbb s bbb n st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.ciuiuiiiiiiieieiiesissis sttt bbb bbbt nen 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PO YEAI.........vu it sssssssessssess e sesssssssses st sss s ss s s ses sttt n s sen e s s s st st ssentes 1,360,701,317

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7........c..c.cuiiieiiiee ettt bbb bbb bbbt bbb bbbt enes 775,458,793

ACCTUAL O QISCOUNL. ...ttt ettt bbb st s s bbb s s s 88 bbb b s bbb s s bbb bbb s bt s bt s bbbt ans 4,050,094

e

Unrealized valuation increase (decrease):

A1 PAME T, COIUMN 12,1ttt st s8R (370,424)

4.2 Part2, SECON 1, COIUMN 15.........oiiiieicicreee ettt st s st tesse st st es e baen (5,603,269)

4.3 Part2, SECtON 2, COIUMN 3.ttt 1,383,289

T 0o 741 i OO TTT (1,581,364) (6,171,768)

Total gain (10Ss) 0N diSPOSAIS, Part 4, COIUMN 19.........cuii ettt sttt ettt e £ R8s E bR E 8RRk s bbb 9,362,353

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciuiueieicinieie sttt 799,714,485

DedUuct @MOTHZALION Of PIEMIUM........cvuiiiiieieiiciie ettt bbbttt b et b st b 3R s bR s £k s s s s st n bbbt s bbb s s 34,873,729

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 15t R
8.2 Part2, SEction 1, COIUMN 19........ireiiiereicesresieses st seess st s st
8.3 Part2, SECHON 2, COIUMN 1B.........oeeiieieeieeieeteee ettt st bttt s s s sess st sa s s
8.4 Partd, COIUMN 15, ...t s bt et s bbbttt 0

9. Deduct current year's other than temporary impairment recognized:
9.1 PAMET, COIUMN T4 ooeieeiieeseeees e eetsee st s8££ 886,847
9.2 Part2, SECHON 1, COIUMN 17 .....couuiirieiereienieseisesi sttt
9.3 Part2, SECtON 2, COIUMN 4.ttt 78,440
94 Partd, COIUMN 13 ..ot ceeesesess st st 75,772 1,041,059

10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-6-T+8-9).........ceuueieiiiriircrieeie ettt sttt 1,307,771,516

11, Deduct total NONAAMIEEA AMOUNLS...........cciviveieicieee ettt bbb bbb bbb s bbb b bt bbbt s b e bbbt b bbb b et e bbb nee st

12. Statement value at end of current period (LI 10 MINUS LINE 11)......cviuiiiiiiiieiiisiteie ettt bbbt bbbt 1,307,771,516
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Annual Statement for the year 2011 of the UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...139,674,538 144,237,937 ...139,834,453 .139,460,000
Governments (Including all obligations 2. CaANAGA.......ooeveiereieiiieis | s [ e | et ssenss | sres e e aes
guaranteed by governments) 3. Other COUNHES. ....vuiviveriiien [ oreiiiieiiesiessssiiesesssssssssssesss | cossesssssisssessassssssessasssssssasse | eessessesssssessessssssesessensanseses | sessessesssssessessanssssssssassassssees
4. TotalS.ooiiersicieiiesiiciiieies | e, 139,674,538 | ...ocoovvcvenen 144,237,937 | .ooovvvvvecrenee 139,834,453 | ..o 139,460,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooooiieieeeeeiisieceies | e 12,216,809 [ ..o 12,266,900 [ ...coocooevenen. 12,516,440 | ..o 12,200,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS...oveererecereresriieiisiinninns | onesiessiisnesie s snessessnsnes | oonesnessessessnssnsssssesnesnsssesnnes | serssnssesseesesssnssessessenssnesnssnnes | seesenssnesessentens st
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..oooseeensireicesicriiiens | i, 153,465,005 | ...cocooovvereenee 156,095,595 | ...ooovvvecieeene 155,631,929 | ..o 124,805,766
Industrial and Miscellaneous and Hybrid 8. United States........cccoeveveveees | covereieieeinnan 651,135,164 | ..covvvvcreernnnn 664,540,334 | ..covvirern 706,907,621 | ...ovevvrernnn 638,053,989
Securities (Unaffiliated) 9. CANAGA. ...t | e neressnes | ettt ettt ents | seerestene sttt enns | seeest sttt eeee
10._Other Countries.......cooccconce | covniiiniiiniene, 87,711,149 ...89,705,316 [ .o, 88,299,906 | ...... ...87,400,000
11. Totals.............. ...738,846,313 | oo, 754,245,650 ...795,207,527 | coooovvivrnne, 725,453,989
Parent, Subsidiaries and Affiliates 12, Totals....oocceveineieesciriiiesies Lo [ | | e
13. Total Bonds.......coomseevssiussne | covvrcieeneeen, 1,044,202,665 | ................ 1,066,846,082 | ............... 1,103,190,349 | .ooovevveeece 1,001,919,755
PREFERRED STOCKS 14. United States......cc.o.comvernvers [ v, 55,107,750 | ..oovverrrererennn. 55,107,750 | cvevvverrrrrereens 25,801,100
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......reeeererrereierrrinees [ v | v esnes | serssssese e enes
16. Other Countries........cooccesveee [ ovnviisiinnniinns 9,622,606 | ...ocoooorsriennene: 9,622,606 | ...coooorriienenes 5,784,930
17, Totals....oocconcrnsiissiinsiinsin [ i, 64,730,356 [ ..o, 64,730,356 [ ..o, 31,586,030
Parent, Subsidiaries and Affiliates 18. Totals...occovvesivsiisiicsissiei Lo | i [
19. Total Preferred Stocks.......| .cocovvvvenece.e. 64,730,356 [ ....ccoovvnenne. 64,730,356 [ ..o, 31,586,030
COMMON STOCKS 20. United States........ccoevveerrnee | covvrirerrieennnne 191,978,027 | .coovvvirecrrr 191,978,027 | ...vvvvvreerernee 167,987,569
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ... [ e | et | sttt
22. Other Countries. ....couveesreerse | voveesseensreesaneens 6,860,469 | ...cooovrrrrirnnenn: 6,860,469 | ...cooviirririnnenn: 6,709,979
23. Totals.....coooversrirsrrrnnrriniians | o 198,838,496 | ....oocorvvrernnes 198,838,496 | ......ocovvvrennce 174,697,548
Parent, Subsidiaries and Affiliates 24, Totals. ..o | v [ | s
25. Total Common Stocks ...198,838,496 198,838,496 ...174,697,548
26. Total Stocks.......eesvsesrienss | oo, 263,568,852 | ..o, 263,568,852 | ..., 206,283,578
27. Total Bonds and Stocks.... | ................ 1,307,771,517 | coovvrevv 1,330,414,934 | ...coovvvve 1,309,473,927
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Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COM PANY

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

2.1

All Other Governments
ClIASS 1.ttt

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

ClIASS 1.ttt
Class 2

4.1
4.2
43
4.4
45
46
4.7 TOtAIS. ...ttt

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 ClASS .ottt
5.2
53
54
55

5.6

............... 51,330,518
5,000,000

............... 55,449,156

6,000,000

............. 142,465,005

..11,000,000 |.

............. 183,043,980

....5,000,000 |.

............. 142,465,005
..11,000,000
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Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COM PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6 as a
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

6.1 Class
6.2 Class
6.3 Class
6.4 Class
6.5 Class
6.6 Class
6.7 Totals

e
2

............. 112,303,889
............... 17,653,256

............. 497,259,281
............. 222,922,718
................. 7,537,500
............... 11,536,080

.................... 980,639

............. 352,283,175
............. 178,948,271
............... 17,940,992

............. 147,233,727
............... 59,299,613

549,172,438 |.

Hybrid Securities

7.1 Class
7.2 Class
7.3
74
75
7.6

s
2 s

8.1

8.2
8.3
8.4
8.5
8.6




Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COM PANY

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 Class 1....ccvevverververresieesesieesesssssssssssssssssssssssssssssssssesssssnens | (@) 169,651,216 | .............552,998,164 | ............... 57,283,900 | ...............12,932,986 | .................1,006,988 | .............793,873,254 | ....ccecerrvrrreerreen T4.8 | . ) 0.0 SO PR XXX v [ e, 646,639,527 |............ 147,233,727
9.2 ClaSS 2....ovueverereerenreeeeeeieeieeesesisnsesesesssesssisssisssssssssssssssssesssennss | (@)errnnnn. 22,653,256 | ............. 195,793,590 | ............... 30,801,038 | ..o | 0 [ 249,247,884 | o235 | D 0.0 SN I D00 R IR 189,948,271 | ..o 59,299,613
8,185,971 | .... L0 ... .. e ..17,940,992

B ClIASS 5.t
9.6 Class 6
9.7 Totals......cccocovevee.
9.8 Line9.7asa % 0f COL 6.

Total Bonds Prior Year

10.1 ClaSS 1. sssssnnns | sesssisnnins 304,582,901 | ............. 579,880,835 | .....ccooeooen. 65,073,602 | ..oovvvvvns 8,619,769 | ..ccoovvvvnns 1,082,433 959,239,540 | ..o BTN I 911,304,838 | ............... 47,934,702
...21,191,665 | ... 149,727,248 | .... ..53,942,900 | .... 2,880,232 | ... ..180,673 |. ceevis 227,922,718 | ... . 183,555,967 ..44,366,751
10.3 ClASS 3ot enssseees | seesrsseess s sesss s | ceeseeseeneeaas 7,537,500 | oo [ oo | s B 7,537,500

104 Class ... | s | s 11,636,080 | ..o e | s, O 11,536,080

L0IS

10.68 ClASS B......oocvvveeeveeveetee st sss s sss s sssses | essesssssess st enssnes correerreeerenneen 980,639 [ L [ s L0 ] 980,639

10.7 Totals.....ccoeverrrererenn. 325,774,566 | .... 119,016,502 | .... ..11,500,001 1,114,915,024

10.8 Line 10.7.858 % 0f COL 8......ovvuiiiiiiiiiisisiesissiessessssisesssesssnes | eosssisssssssssssssnes 27.0 | oo 621 | oo, 99 | o 1.0 |01 [ e XX e e XK e [ 10000 | XXX e | i 92.4

. Total Publicly Traded Bonds

T4 ClASS oottt sees st ssssssssssssesssssnsssssnsssnsns | essesseneens 144,939,451 | ............. 436,721,509 | .....eoun..e. 51,711,413 [ e 12,260,166 | ...cvveevervees 1,006,988 | ............. 646,639,527 | .oooveerrrrrrernnnnd 60.9 [ ..cooorneet 911,304,838 | ...ooverveerernne 755 [ v 646,639,527 |.....co........ ) .0 SR
11,2 ClASS 2..oovevveveereeeteetee s ses s sssssssssssss s sssssensns | avviesiiessans 22,653,256 | ............. 136,493,977 | ..ccoveeenne 30,801,038 [ ...ooeveeereriieeiieeiieeieees | e | e 189,948,271 [ oo 17.9 | 183,555,967 | .ooovveereerierin. 15.2 [ 189,948,271 |.............. XXX
11,3 ClASS 3.ttt stes s sses s sesssssssssssssssessessnssens | svsessssssssssssnssssssssssssnsins | sossesssessansns 9,755,021 | oo 8,185,971 | oveeeeeeeeeeerereseeeieesens | eevresesseeesesssssessssssesssneas | crervensinnins 17,940,992 YA 7,537,500 | oo 0.6 | oo 17,940,992 |.............. XXX

..11,536,080

.................... 980,639
11.7 Totals......ccoverererne. ..90,698,422 1,114,915,024
11.8 Line 11.7asa % of Col. 6.....cccevererrerrrrirernnns 196 | ... 682 | .. 10.6 XXX..
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccocvveriernnen. . O 8.5 XXX

Total Privately Placed Bonds
121 ClaSS 1o sessesssssessesssssessssssssesssnsens | vosvensneneesnn 2, 111,765 | o 116,276,655 | ...cccvevveee 5,572,487 | oo 672,820 | ..oovveeeerereereieresieeiens | e 147,233,727 47,934,702 | oo 40 | ) .0 G R 147,233,727

12.2 Class 2 ...59,299,613 59,299,613 | .... 44,366,751 | .... ..59,299,613
12.3 Class 3

.......................... O . 85, . B 0.0

Line 12.7asa % of Col. 6........ccoevvrrerernne

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccccecvenvrivnencne [ v 23 [, 16.6 | i (VR 0.1 i) 0.0

(@) Includes $.....206,752,916 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(¢) Includes$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S........ 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.
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Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COM PANY
SCHEDULE D - PART 1A - SECTION 2

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

Major Type and Subtype of Issues
7 8

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

Over

3
5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column 6 as

a

% of Line 9.5

Total from Column

6P

rior Year

9
% from Col.

7

Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

U.S. Governments

ISSUET ODlIGALIONS......cvvverererrireririseiseissesees ittt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities. .
OIS .o

............. 139,674,538

............. 139,674,538

All Other Governments

ISSUET ODlIGALIONS......ceueecereerrireeecie ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUrties. ........co.vvvevrrrnrerrernrnnenns

U.S. States, Territories and Possessions, Guaranteed
ISSUET OblIGALIONS......couvvrercirciiesic ettt
Residential Mortgage-Backed SeCUNties..........cccvevevreveveveieiiieieinne
Commercial Mortgage-Backed Securities....

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

IssuEr OblIGAtIONS........c.vuvvevicieiece et
Residential Mortgage-Backed SeCUNtIES..........ocveveevcveveeeereirieeinne
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
OIS ..ttt

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

74
75

Other Loan-Backed and Structured Securities.

5.1 Issuer OblIgations..........ccceeueveveeeeiereeeeeseeeeseeeeeeseestesisssesseessssssssssenes | esveenennnnnn 56,053,494 | ..............58,653,896 | ............... 11,356,320 | ..cooerverenna 884,683 | ....ceoerrran 462,094 | ............ 127,410,487 | o120 | 187,931,385 | coeveeeeee LY — 127,410,487
5.2 Residential Mortgage-Backed SecUrities.........cccceveveveveeeveneereerveenes | veverseesreriennnnn 12,090 | i 38,653 | o 50,917 | eoveeeeeeeereereeeesnien | v | e 101,620 W112595 [ 0.0 | 101,620 |...
5.3 Commercial Mortgage-Backed Securities.... ..22,931,317 ..25,952,898
5.4 Other Loan-Backed and Structured Securities. e L L
5.5 TOtAlS ...ttt sntnnes | sreseessensanes 56,330,518 | ............. 61,449,156 [ ..o 34,338,554 | .................884,683 [ ..................
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........cocvveveiiieeie et sssnns | eeseesiessanes 34,732,297 | ............. 288,983,575 | ..ccvvvnes 43,978,257 | .oooverererereeseriesiens | e | v 367,694,129 256,394,950 | ...ocovevvcrerne 21.2 | oo 283,462,176 | ............. 84,231,953
6.2 Residential Mortgage-Backed SECUMtIES..........ocvveeveeeveveneerereeeeeseeenes | ovveereeninns 15,641,538 | .covvvnveee. 31,782,618 | ..cvvverenen 16,685,077 | ccovveeeee. 5,888,274 | ..ovveverene. 544,894 | ............... 70,542,401 | coovveerceereeeeen8.6 [ i 94,252,865 57,964,551 | ............. 12,577,850
6.3 Commercial Mortgage-Backed Securities.... N ..54,642,233 | .... 182,142,891 1,347,061 238,132,185 . 266,310,600 . 142,187,152 | ... ..95,945,033
6.4 Other Loan-Backed and Structured SeCUrties...........coeveeverrereerercerees | osrerenians 24,961,827 | ............... 54,594,812 [ .o Lo | e | e 79,556,639 [ .oovoiiceiae 75 |, 123,277,803 . 65,558,559 | ............. 13,998,080
8.5 TOtAlS ... iviisiiei sttt enes | sresiesnes 129,977,895 |.....co..c... 557,503,896 | .......c....... 62,010,395 755,925,354 | oo 712 [, 740,236,218 [ oo 61.3 | 549,172,438 |........... 206,752,916
. Hybrid Securities
7.1 ISSUET OBlIGAtoNS.........cvevevercreeiere et
7.2 Residential Mortgage-Backed Securities.....
7.3 Commercial Mortgage-Backed Securities....

8.1
8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODlIGALIONS......ceueceerrirecicieieeeeeeseee ettt
Residential Mortgage-Backed SeCUrities..........ocvvevevreveveveeeisiveenne
Commercial Mortgage-Backed Securities.............coecveeeicrerisieinenne
Other Loan-Backed and Structured Securities.
TOHAIS. ..ttt




Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COM PANY

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.......cvvuveerieririieiieiieeieeieeieeisee e | cereesseeenees 96,802,600 | ............. 487,312,009 | ....ccoon.e. 55,334,577 | ..covvvrnnnee 7,084,683 | .o 462,094 | ............ 646,995,963 | ..ooovvvrrirrrinin 61.0 | .o 90,9 RN DO ) 0,9 I U 562,764,010 | ............. 84,231,953
9.2 Residential Mortgage-Backed SeCUNtES..........cocrveinrincineineinrineies | e 15,653,588 | ....cvvvvne. 31,821,271 | oo 16,735,994 | ... 5,888,274 | ..coovvers 544894 | .............. 70,644,021 | oo (I — 90,9 RN DO ).0,9 G R 58,066,171 | ......c...... 12,577,850
9.3 Commercial Mortgage-Backed SECUMHES...........c.uvwerrrrrnmernnirnniiineiines | cereeveeenees 54,907,207 | ..o 184,899,498 | ......cccco.ee. 24,278,378 | .o (U [ (N [ 264,085,083 | ..ooveereireireinns 249 | .. 9.0,9 CHUSIN DO ) 0,9 G DN 168,140,050 | ............. 95,945,033
9.4 Other Loan-Backed and Structured Securities...........cc.oeeneeneeneineiinns | conniinniennces 24,961,827 [....coccconne 54,594,812 | .ooovvviiiiie, (O (] [V 79,556,639 | .o 75 [, XXX [, 0,0 SR P 65,558,559 |............. 13,998,080
9.5 TOtAIS.....cvvuerrereiieiieieeee et | e 192,325,222 | ............. 758,627,590 | ..covovvennn 96,348,949 | ............. 12,972,957 | .ccooviren. 1,006,988 |.......... 1,061,281,706 | ..coovvvvcvecrennene 100.0 [.ovvvrernnes 9.9,9 CHRNIN DO ) 0,9 G IR 854,528,790 |........... 206,752,916
9.6 Line9.5a58 % Of COL B......ccouivuiiniiiiiiciisinisnisssissississississsssnissnes | enesnesnessesssesnees 181 [, 715 | i, 91 | i 1.2 |, [ 100.0 |..occvenceee 0,0 ST I D .0 ST P XXX | e 80.5 | v, 19.5
Total Bonds Prior Year
10.1 ISSUET ODlIGAtIONS..........cvvvvierieriesieeiee s ssssssnses | srsssesnens 131,111,456 | ............. 485,936,376 | ............... 98,470,805 | ... 6,847,806 | ....ccoorerrrees 896,171 | .coovvrvnne. 90,9 NN PO ) .0 G 723,262,614 | coovvereeeieeis 59.9 | .o 678,895,863 | ............. 44,366,751
10.2 Residential Mortgage-Backed SECUtIES............ccoovervververirerieeeireeieeiins | coevireiinnns 25,612,594 | ............... 43,511,136 | .ccvvvrrenee. 20,222,600 | ......covv.e. 4,652,195 | ..oocvvvrrrnn. 366,935 |....ccooeee. ) 0,9 CUINN DO ) 0.0 GO IO 94,365,460 | ....oovvvrererierirnns Y 79,928,830 | ............. 14,436,630
10.3 Commercial Mortgage-Backed SECUtIES............ccovuvrvnrinrinrinrirnineies | corveeiienens 90,207,771 | .ooovvvrene. 176,102,829 [ ..o [ e [ crvesissssssssssssssssssses | cvssssssesenns 90,0 SN PO ) .0 R I 266,310,600 | ..ovvorrrrrrrirnns 221 [ 237,649,855 | ......coon... 28,660,745
10.4 Other Loan-Backed and Structured Securities.............coocovevvmrrsrirnriinnns | osiessinniens 78,842,745 [ ..o 44 111,961 [, 323,097 | s | s XXX [, PO 123,277,803 [ .o, 10.2 o, 118,440,476 | .............. 4,837,327
10.5 TOHAIS. ..ottt sttt | censieneens 325,774,566 | ............. 749,662,302 | ............. 119,016,502 | ............. 11,500,001 | ..covvvnneee. 1,263,106 |.....coovenee 90,9 CHRIN PO ) 0.0 G IO 1,207, 216,477 | oo 100.0 |.cooeeeee. 1,114,915,024 | ............. 92,301,453
10.6 Line 10.5858 % 0f COL 8.....u.iiviiiiiiiiiiiisisnsnsnissisnisnes | coneisssssssssssisssseaas 27.0 | oo 621 | oo, 99 | 1.0 [, 01 [ L, Y IR XXX [ o 100.0 | D, S [P 92.4
Total Publicly Traded Bonds
11.1 Issuer Obligations............cccovevrrinriennes ...96,802,600 |.... 403,080,056 | .... ..55,334,577 | .... ...7,084,683 | .. ...462,094 562,764,010 ..562,764,010 |...
11.2 Residential Mortgage-Backed SECUES............coovverurneuneeneerneeneineiins | correneiineens 13,791,541 | oo 26,121,725 | ..o 12,432,528 | ..ovvvunnen. 5175483 | oo 544,894 | ............... 58,066,171 | coovvverrernernern DD | 079,928,830 [ o668 [ e 58,066,171
11.3 Commercial Mortgage-Backed SECUMtIES...........coocuvrunrunrineineineineies | e 35,623,448 | ............. 109,585,285 | .....covevneee 22,931,317 [ o | e | e 168,140,050 R [P . 168,140,050
11.4 Other Loan-Backed and Structured Securities.............oeveerreerneernrirnens | oerensiiniens 21,375,118 | .o 44,183,441 | ..o [ [ [ 65,558,559 2 |, B 65,558,559 |.............. XXX oo
11,5 TOtAIS. ..o ssesssenssesssessesississins | conneenennn 167,592,707 | .............582,970,507 | ...............90,698,422 | .............12,260,166 | ...............1,006,988 | .............854,528,790 | .....ccceecrrreee0ee.80.5 | ceoeecee. . 854,528,790
11.6 Line 11.5asa % of Col. 6......cccovvvvrvrrrnens 1000 |...
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........cccevievieniriniiiniienin | v 158 [ i 549 | i85 | 12 [0 [ iiiinnnn80.5 |t XXX |k XXX ik XX i 80.5
Total Privately Placed Bonds
12.1 1SSUET ODlIGAtIONS........cveveevecveieie et sssssseseses | eevesssssessssssessessssesseseesas | sersessseesens 84,231,953 | .ooveeeereeeeeietenienens | e | e | e 84,231,953 1N I /A NS¢0, GO I 84,231,953
12.2 Residential Mortgage-Backed SECUItIES..........covvevvererecrrersieeereieieiees | eveeieisiiennns 1,862,049 | ...cooovveeneee 5,699,544 | ...cvvvvennns 4,303,466 | ......cccoee... T12,791 | oo | e 12,577,850 2 | 2 i e XXX e [ e 12,577,850
12.3 Commercial Mortgage-Backed SeCUrties...........ccoevvevererereereereeenens | cvieiriiinns 19,283,757 | ..oovveene. 75,314,215 | covvevreeenn 1,347,061 [ ooovoeeeeeeeeeeeeees [ e [ e 95,945,033 O [, A e XXX e, 95,945,033
12.4 Other Loan-Backed and Structured SeCUrities.........cocovvrrirrireineiinens | coniisiisiis 3,586,709 | ..o 10,411,371 Lo L | erresssesssessssssssssssssssnsss | esssessssseas 13,998,080 K1 I A XXX |, 13,998,080
12.5 TOMAIS ..ottt esssenssns | eessnssnnsens 24,732,515 | ............. 175,657,083 | ..oovoveneee. 5,650,527 | ccoveevirerirnes 12,791 | e (VN [ 206,752,916 S [P B[ XXX s | s 206,752,916
12.6 Line 12.585@ % Of COL B.....ouvvuierieeiieiieiecieeineesiesiseissiesissessnnes | o 12.0 [ o 85.0 | oo 2.7 [ s 0.3 [ oo 0.0 [ oo, 100.0 | oo e XXX i e XX [ e XK i [ e e XK s | e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccocoviiinniiniiiniiinie | oo, 2.3 [ 16.6 [ i 0.5 | i [ 0.0 [, 19.5 [ XXX | XXX L XXX e e XXX [ i, 19.5
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Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COM PANY
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 PrIOF YEAI.........cverurerreerrereirrerrseeieesnsessesessessssesssesssssssssssssssesssssssssesssnssns | sssssssessasssssessssssssssssessesssssees 25,208,497 | oo 25,208,497 | oottt seseis | cerrerese st sse s bessesaens | ctesaess ettt ettt s et n e
2. Cost of short-term iNVESIMENES ACGUITEA...........cvuueiiiieieiesiee ettt s st ssentes | sussssessessssssesestess s s st essentansas 75,866,654 | ...coocvverrerieieieriesseieiesinians 75,866,654 [ ...ouovvveeieiesesiseieissiessesis s sssesssssens | srssssssssies st sttt sentas | sresses bbbttt enn
3. ACCIUAL OF BISCOUNL........cooieriiiieci bbbt bbb bbb bbbttt | Liesb st bbb bbb 0 [ i | ettt nes | cebbee bbb bbbk | et
4, Unrealized valuation INCrEASE (ABCIEASE).........cvuveiercrieereveeeessee st ses s s ss st s sse s s s sses e sssssssesssssssessesans || stessessesssessssssssssssessessssessessssenses e sansnsns 0 [ oottt ben s | seret sttt s ettt et st benaens | sbebiesaete e s ettt e st s et bes e see b s s e s et st estesas | estesietstes ettt e et s e bbb s et s e e enaes
5. Total gain (I0SS) ON QISPOSAIS..........c.uvuuiiiieeiiiticie ittt bbb bbb s st bbb st ssas | oebsestesssssesses s s b s ss st st s b s s bs s st s 0 | oottt st | sresbes ettt bbb st s st | ebtentebs e st s st et bbbt s st saenes | Shsestes b e s bt es bbb e sa st a et
6. Deduct consideration reCeivVed 0N QISPOSAS..........c.ccueiueicviriiieieiiseie ettt snbens | setessessessssssses st es e bes s naees 100,702,433 | ..ooveveeeeeeee e 100,702,433 | ooceeeeeeeeeceeeeeeee et es s sssesseesnaees [ eveseeresesssaessse e sessesesesessssessstesessssssssstesenses | sesesisieten et es et e et et s et en bt en et et en st tenes
7. Deduct amortization Of PIEMIUM............c.cceirireieiicteeesce ettt sttt s s sss st st s sastensesans | sbessssssssesessstesssssesse s sasssssessesnean 93,658 | ..o 93,658 | oottt | serieresres et stes s tesse s snssssens | srerieses ettt sttt s
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............cceiiveieiieiisiscieie et sesenies | cvessssssssess st 0 [ e | ettt s tensens | chentese bttt ettt ses st en st | entetse bbbttt ettt an
9. Deduct current year's other than temporary impairment reCOGNIZEM............ocuiurieinrerrieineireieeseineiseeseeseeseeeessessessees | seeessse s iss s ses et ses s ens s 0 ittt nsrsses | ereetestese st estes s bt es e sesssssesses st entessesstansens | Shsiessetietonsessetestest et et st s sessetensenseseessnsentes s | estetietstesses et et es s s s et en sttt en bt neen s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccvirrierrererierieriesiereesessieins | evreriesiesess e sessenes 279,000 | coovveeverererierere e 279,080 | wovvveerriiereeer e O | coereeeeeeer e 0 [ oo 0
11. Deduct total NONAdMItted @MOUNLS.............couiiirr bbbt | ettt 0 L | s | e | s
12. Statement value at end of current period (Line 10 MINUS LINE 1), sssssesns e sssssnssnsss | eeesssssesssssssssnssssssssssssssssssesssssssens 279,060 | oo 279,060 | .o 0 ] e 0 | oo 0




Annual Statement for the year 2011 of the UNITED FINANCIAL CASUALTY COMPANY

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



Annual Statement for the year 2011 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEaI..........cccovvvevrreveireveeesceeeese e sessssenees | ceveessesesssesesinnns 2,999,992 | ..ovvveeeena 2,999,992 | ..o
2. Cost of cash eqUIVaIENTS ACUINET. ........ccuuiuiuciciiesiciesese sttt sssse s sstesssssenes | evsessessessessenaas 157,793,244 | .o, 157,793,244 | oo
3. ACCTUAL OF QISCOUNL.......cvieieiviccectetee ettt ettt ettt st s st st sensstennas | evessssesssessesesssesssensesenen 6,565 | cuovevererieeieeeeeeiad 6,565 | .oovireieieeeieieeee s

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS.......reuverererirerirrieirriseisssessesessssssseess s ssesssssssssessessssssessessssssessessansssssns

6. Deduct consideration received on diSPOSAIS...........ccccvvirireiireriiieiesie et

. Deduct amortization Of PrEMIUM...........cccvieieiciiieie et saes

. Total foreign exchange change in book/adjusted carrying value...............cccoeverrerierevernnieseeeesens

. Deduct current year's other than temporary impairment reCOGNIZEd..........ccvruurerreereneenrirninrneirernsennes [ermrrerssssssssssssssssesssensssessessQ | corssssssisssensssessssssssssssssssesssnsses | onssssssssnssssssssessssssssssssasssssseses
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccvverververeces | corverrrrsrerrrisiennns 16,799,981 [ .ooveeeiecrees 16,799,981 | ..o 0
11. Deduct total nonadmitted @aMOUNIS............ccviiiiiiiciiiiii s oo 0 e
12. Statement value at end of current period (Line 10 MiNUS LINE 11).......ccocoviierieeririiiieiieeeeeeerieeees | cveriieeieieneeeenenans 16,799,981 | .o 16,799,981 [.oviviviiecieeceen 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

Si15
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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

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. of of Paid Accrued Year Acquired | Maturity
U.S. Government - Issuer Obligations
912828 KJ  8|US TREASURY NOTE........cocommrrmerierimrerceissnisssssessessnessensssessennns | sevinee | oo [ eeseesenens [ vovees L - 31,174,254 | ...... 103.273| v 31,926,848 | ............ 30,915,000 | ............ 31,033,705 (51,567) | overcererenernerirenns | crverrneenenineenneens | eevnnnnen 1750 [ i 1575 [ MSeis | i 137,470 | e 541,013 | 03/19/2009 | 03/31/2014
912828 MW  7|US TREASURY NOTE........... SD.. LATT6,644 | ... 106.625] ..............5,112,669 4,795,000 | i 4,782,697 | .ooovvvrncinniinens | i 3,556 ....119,875 | 04/01/2010| 03/31/2015
912828 PM  6|US TREASURY NOTE........cccooomirmmrirmreenininnrneriserinensensssssesiennnes | vevnee | oo | evveserinens [eone T | 150,011,719 | i 106.062 | ... .53,031,000 ..50,000,000 50,009,554 (2,165) .1,062,500 | 01/05/2011| 12/31/2015
912828 QA 1|US TREASURY NOTE.......cooommrrmrrimreneernnissnninensenisesssnsssesesssnsses | vennne | oo | evvennennens [eonneT | i 2,244,375 | e 106.664 | ..............2,399,940 12,250,000 | .oovoerennee 2,245,139 | oo | e 764 ..25,313 | 04/01/2011 | 03/31/2016
912828 QE 3|US TREASURY NOTE........cccommirmerirmrnrrnininnnisenieninsenenisnesssiennses | vevenee | oo | evvverrinens [eoen] | . 26,543,477 | e 100.582] ... .26,654,230 ..26,500,000 26,529,455 (14,022) 05/12/2011 | 04/30/2013
912828 RB  8|US TREASURY NOTE......cccooinirnmiinrensmsssnisssnessnssensssesssnssssssensssnees | aennne | oo | ervsnneonens [eonee] | 100000.25,083,984 | .o 100453 ..o 25,113,250 | oo 25,000,000 25,073,988 ..(9,996) 08/23/2011 | 08/15/2014
0199999. U.S. Government - ISSUET OblIGAtIONS. .........ivuiisiiirisieisiesiisrssssi s XXX | i 144,237,937 139,460,000 | .......... 139,674,538 (73430 ] 0 [0 [ XXX | XXX [ XXX | 259,139 | s 1,831,514 |..... XXXooveo | e XXX......
0599999. Total - U.S. GOVEIMMENL.......oiuuiriereisierinisersersesssenssssesssnsssnsessnsenes 0., S [P 144,237,937 139,460,000 | .......... 139,674,538 (73430 0 [0 [ XX [ XK [ XXX [ 259,139 | e 1,831,514 |..... YOS XXX.oone
U.S. States, Territories & P: (Direct and Guaranteed) - Issuer Obligations
452151 K5 1{ILLINOIS ST....civoriiirierieeienissesersssssessensssessssssesssessessssesssnsnees | nevenne | oo [ coveesennens 1FE| v 6,316,440 | ...... 101115 v 6,066,900 | ....ccoovnees 6,000,000 | ....coovrnee 6,016,809 (68,390 | .vvvveernerrernerienes [ v | e 5.000......... 3.821 [AO..c.. | v 75,000 | .ovvvrnees 300,000 | 04/13/2007 | 04/01/2012
882716 W5 8 TEXAS ST...oiiiiiiiiiriniiisissisenenissssnsssnsnsssssensssssssenssenssnssssensssssenens | snnees | oo | coveesenes 21 AFE] s 6,200,000 | ......100.000 | ........c..... 6,200,000 | ..o 6,200,000 | ..coovvenneee 6,200,000 [ ..o o [ | s | e 0.100]......... 0.120 |MON... | cevvvveviriins 581 | e 661 | 11/30/2011 | 12/01/2023
1199999. U.S. States, Territories & Possessions - Issuer Obligations 12,516,440 .12,266,900 ..12,200,000 12,216,809 | 0 | e n(68,390) | 0 | 0 XXX | XK | XXX | e 75,581 .. 300,661 XXX oo [ e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 12,516,440 12,266,900 ..12,200,000 | ........... 12,216,809 | ......ccceevveeee0 [ ereieeeei(88,390) | o0 [0 L XX [ XXX XXXl 75,581 300,661 XXX...... | ..... XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Oblig of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01030R ET 5| ALABAMA HSG FIN SF.....cceviiiriririnecrsrinerinenieseneesssisesssssssesens | evnees | oo | onnennens 1| AFE] 5,701,096 | ...... 105.376 | ..vvonernes 571,379 | oo 5,420,000 | ...oovvrnees 5,543,363 (31,072) | vvvrvervrireinerirenes | eeveriineeneeiseiineees | e 5.500 [ 004,207 [ AOoecs | i 74,525 | e 298,100 | 08/01/2008 | 10/01/2015
01030R GB 2| ALABAMA HSG FIN SF.......cootrirriiriiriersnissenisiseessessssssssesssssens | evenes AFE | 2,324,447 | L 106.291 1 .... ,322,458 ..2,248,033 (13,632) ...120,175 | 10/23/2007 | 10/01/2015
040654 JT 3|ARIZONA ST TRANSN BRD HWY REV. VAFE] cnn..689,642 | .. 102.536 644,558 (28,982) ..33,075 | 06/10/2010 | 07/01/2012
196479 HJ 1|COLORADO HSG & FIN AFE| 999,119 | 100.298 | ...oovveerrrn 997,965 | oiiirr0e995,000 | v 995,728 | oo [ e (443) 05/01/2005 | 05/01/2013
20775F CG 0| CONNECTICUT ST HSG FIN AUTH SF VAFE] 7,035,910 | e 106.913] .............7,141,788 | .............6,680,000 | .............. 7,022,719 (13,192) 10/19/2011 | 06/01/2021
34073N  ZT 0| FLORIDA HSG FIN CORP.........ccocuurimriinniciinsiicnienissicssicsssinnies | evenis | o [T LAFE | 3,067,280 | ... 105.336| .... 2,953,172 (15,776) vevernen 149,685 | 05/01/2005 | 01/01/2013
419800 CA 3 |HAWAII ST DEPT BUDGET & FIN.......cccovvvmeverernrenieiservenrsenreninnes | vevnee [ oo [ ceenniinen [ 2FE | <.........5,000,000 | ... 100.433] ..............5,021,650 | ..............5,000,000 | .......c...... 5,000,000 | ..couvveerierinrenee | eeerenineinerinniens | s | cvereernenenneenee | e 980 | 14950 | AQLi | i 81,875 | il 247,500 | 03/20/1998 | 04/01/2012
45506A EK 3 |INDIANA ST HSG & CMNTY DEV.....cccovvvirvrreirninirernscsnnssseiisens | eoveees | oo frevenn 1| LAFE ] 7,528,850 | ... 109.018 ..7,522,302 (6,548) 11/16/2011 | 12/01/2021
49130P JG  0|KENTUCKY HSG CORP.......cccovrrmerireriniriirineriennrnerieresnississessnnnns | vevenee | oo [ eveeienn [ WFE | 2,697,395 | ... 103.322] .... 2,690,568 | ...ooovvrerirriniriinnns | i 20,285 09/01/2007 | 07/01/2012
60415N QU 9| MINNESOTA ST HSG.......cocrverrirrnerinrrnennreseessssisenssssnenssssesessennes | eovneee | o [woverenenT | WAFE | i .816,574 | oo 101.387] ... (4,966) 05/01/2005 | 07/01/2012
60415N VWV 1| MINNESOTA ST HSG.......ccosvvmvrinrrrerrnerirerenennsniserisssssessenessesennes | eovnnee | oo [oveenen T | WAFE | 1,926,608 | ... 102.301] .... (9,677) 04/21/2005 | 01/01/2014
60416Q FS 8 MINNESOTA ST HSG FIN AGY....ccovveeerrrineerernnernneniseessnsensinsens | onees | oo | vevrnens | WAFE ] 02,883,249 | ... 108.106 | .... (2,259) 11/22/12011 | 01/01/2021
60636X JQ 7 [MISSOURI ST HSG SF.......cccovurverimrinninninciienincisenississsessisnsnes | cennie | oo | vorceend T WAFE | 867,314 | ... 102.499 (7,888) 05/01/2005 | 09/01/2012
61212R A6 3| MONTANA ST BRD HSG........cvvrrerimrrierinrernreiennrrerinsnsenssnessssenenes | eovneee | o [woveenen T | WAFE | i 4,072,516 | ... 108.027 | ..cvovnvrne (20,893) 04/26/2007 | 06/01/2016
61212R  PJ 9| MONTANA ST BRD HSG........ccocrirvirirerrrirnenerisnneiseisesenssnsssssnenss | covenee |0 | vevenee 1| WAFE | 1,556,080 | ... 102,401 | oo 1,541,135 | oo 1,505,000 (6,105) 05/01/2005 | 12/01/2013
61212R RK 4| MONTANA ST BRD HSG........ovvrrerinreierineernneissrrerissesenssnessesenenes | eovneee | o [eoveenen T | WAFE | iin.351,549 | Lo 101.012 333,340 330,000 (2,179) 05/13/2004 | 12/01/2012
61212R ZE 9| MONTANA ST BRD HSG......cccovvvrrinreeriscernsrinseisenissisensssessssissenss | eovneee | o [oneeeneT | WAFE | 3,935,679 | ... 108.185] .... . (18,950) 01/18/2007 | 06/01/2016
613349 G4 5|MONTGOMERY CNTY MD HSG......coecrmmrrrerenreneninernsnreeninenrenennee | vevnee oo [ evvveneen T [ WAFE | 913,827 | e 102.739 873,282 ...850,000 (5,193) 05/01/2005 | 01/01/2013
63967C 3T 7| NEBRASKAFIN SF HSG.......ccceoiererreierierseseiesssssssssssssssssssesans | cenees |0 | vevveneeT | WAFE | 2,646,925 | ... 105.340 2,633,500 2,500,000 . (16,033) 07/13/2006 | 03/01/2014
64469D JD 4| NEW HAMPSHIRE ST HSG.......ccccovnvrmerninerernnienrnninerssnsseesensssisenes | eovnee |00 | verveneeT | WAFE | 1,853,232 | L. 109.167{ ..............1,926,798 | ..............1,765,000 | .............. 1,863,939 | .o | e 6,228 08/01/2008 | 07/01/2039
647200 FM  1|NEW MEXICO MTG FIN AGY.....ccccmmeemmrmnernerrnernernneesenissrssesssennes | vevnne | oo [ eevvnreend [ WAFE | ci.2,332,600 | ... 108.303] ..............2,361,005 | ..............2,180,000 | .............. 2,295,859 (19,090) 05/05/2010 | 07/01/2017
647200 PY 4 [NEW MEXICO MTG FIN AGY....cocovirivrnirernnirnennrnsiseserissssnssssessnenes | eovens | oo [evvvned T [WAFE ] 4,617,088 | ... 107.283] .... 4,439,838 (24,394) 01/26/2007 | 01/01/2018
658886 EP 7 |NORTH DAKOTA ST HSG......cocoovveirreerissrinsiesisssssesessesssssssssssans | evviene | oo | evveeriend [ AFE | 1,819,621 | e, 107.486 | .... R 1,814,921 ..(1,500) 08/01/2008 | 07/01/2017
658909 BF 2 [NORTH DAKOTA ST HSG FIN AGY.....ccovrmrviririnirrerneirenneieseneinenns | evvnee | oo [ eovevenns 1].1FE| ..............2,984,857 | ... 106.286 | ..............2,997,265 | ..............2,820,000 | .............. 2,953,645 (28,633) 11/10/2010 | 01/01/2021
676907 FG 8| OHIO HSG FIN AGY.....couiverieerierirrereniseenersssssensesesessssssesienes | ooveens . ..1,096,111 | ...... 102.545] .............1,071,595 | ..............1,045,000 | .............. 1,050,682 ..(6,449) 05/01/2005 | 09/01/2012
676907 GU 6|OHIO HSG FIN AGY... OSSPSR OO AFE] ..3,785,116 | ..... 103.393 | ..o 3,671,490 (14,264) 05/01/2005 | 03/01/2015
67766W KB 7|OHIO STWTR DEV AUTH......cooouirimreieriirirneeieiiis @ | [ | 1FE| e 2,935,200 | ........ 99.876| ....ccvvvne 2,996,280 | ..oocvernces 3,000,000 | .ooovvvrnee 2,986,205 | ...oocvvrerirerieeiinns | i 32,829 06/10/2010 | 06/01/2012




Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0Ld

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. of of Paid Accrued Year Acquired | Maturity
68608R 5G 4|OREGON ST HSG & CMNTY.. [SSTURURRROIRIRRN IO [ [ T AFE | e 730,174 | ...... 102.864 | ....ocvvrinne 714,905 | .o 695,000 | ..ocvvrrrrrnene 698,334 .(2,918) IV I 5125 ... 3767 | e | s 17,809 | oo 35,619 | 05/01/2005 | 07/01/2012
68608R 5Y 5|OREGON ST HSG & CMNTY.. et | s [ [ 1| AFE] 2,657,086 | ...... 101.842 2,581,695 | ..... 2,535,000 | .coovvvrneen 2,567,754 | oo | v 181 v | e 5.100......... 3.906 [ JJ..ovrs | v 64,643 | ..cooonve. 129,285 | 05/01/2005 | 07/01/2013
745235 YU 9|PUERTO RICO PUBBLDGS........ IO IO o AFE] 336,789 | 111.499] ... .(3,911) v | e 5.500......... 3.960 [ JJ....... 10/26/2005 | 07/01/2015
762212 VW 5|RHODE ISLAND HSG..... . ceevirereeeenn [ s || LAFE| e 3,678,970 | .. 102.212] .............3,761,402 | ..............3,680,000 | ..............3,679,720 [ ..ovorrerivrirrirns | v 115 IO I 4.000]......... 4.006 | AO...... reveenenn 147,200 | 05/01/2005 | 10/01/2012
796252 8R 8|SAN ANTONIO TX E&G. . . @ | [ [T | 6,365,831 | 99.976 | .... 8,012,489 319,979 v | e 0.000......... 4.120 | MAT....|.. 05/05/2006 | 02/01/2012
83755G 3G 0|SOUTH DAKOTAHSG . (ST IO o A|AFE] e 3,987,254 | 104113 oo s 3,865,115 (17,588) v | e 5.500......... 4129 |MN.c.ooo | v 34,467 | .ocvvenee. 206,800 | 04/19/2007 | 05/01/2016
83755G P6 8|SOUTH DAKOTAHSG . [SSSTTRTORRTRRPRIRS DOV I [ 1| AFE| ..cccce.ii.2,246,191 | ... 102.539 [ ..ovrirnee 2,189,208 | ..........c... 2,135,000 | ..oocvrenee 2,141,365 (20,004) [ [ 5.250 | ......... 3.849 [MN...oo. | v 18,681 | covverennee 112,088 | 05/01/2005 | 05/01/2012
83755G S3 2 |SOUTH DAKOTAHSG . crrees | ol AFE] 1,702,129 103.675{ .............1,674,351 | ..............1,615,000 | .............. 1,634,491 ..(9,789) [ O 5250 ......... 3.946 | MN...... 05/01/2005 | 05/01/2013
83755G W9 4 |SOUTH DAKOTA HSG . e | erieees o AFE| . 5,475,865 | ... 1044761 .............5,422,304 | ..............5,190,000 | .......c.o.... 5,305,442 (35,277) v | e 5.750 | ..ouve. 4.129 |MN...... 03/01/2007 | 11/01/2014
88880C AA 1| TOBACCO SECURITIZATION AUTH MN.....cooiviririrrieineieieninsirenis | evenee e | W2FE l..6,000,000 | ........ 994971 ..............5,969,820 | ..............6,000,000 | .............. 6,000,000 2.643]......... 2.643|MS...... 11/17/2011 | 03/01/2014
92418P BX 4 |VERMONT HSG FIN SF.......ovviiriirieriiieeiseinerieneseesssisessessenes. | eveees || LAFE| 3,486,242 | ... 105.859 [ 3,338,467 (26,295) IO 5.750 | ..ouve. 4.090 | MN...... ....189,463 | 03/01/2007 | 05/01/2013
924190 DA 6| VERMONT HSG FIN AGY....cooirririirierrieieiiseeeniennes OO | e LAFE | i 4,158,683 | ... 106.507 .............4,212,352 | ..............3,955,000 | ......c....... 4,020,832 (22,334) B [ 5.750 | ..ouernn 4.377 |[MN...... 08/24/2007 | 05/01/2014
93978T LQ 0| WASHINGTON ST HSG.....cccvvverrerrrinirrerienineeienineesessnssisensenesnens | eovnene | o [woverenen T | WAFE | 1,170,185 | e 106.018] .............1,203,304 | ..............1,135,000 | .....cccoo..c. 1,158,470 ..(4,809) v | e 4.400]......... 3.664 |JD....... 10/09/2009 | 11/30/2019
95662M UT 5| WEST VIRGINIA ST HSG . - verernennnnD,855,403 | ... 104.874 | ..o 5,633,426 (37,898) v | s 5.750 | ... 4.072|MN...... 03/01/2007 | 11/01/2015
97689P 2G 2| WISCONSIN HSG & ECON.......ccuviriririiiiiinisiiisniissnienesssnssnssssennns | eeenes [ 1].1FE] ... ..4,135946 | ..... 103.279 .o 4,100,176 | ..............3,970,000 | .......c...... 4,005,113 (17,084) N 4.875]......... 3.874 | MS...... 09/16/2005 | 03/01/2014
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations......... . v 128,324,631 | XXX v 130,298,362 | .. 124,710,000 127,410,487 | ........ [ (116,408) | ...cvvvvve. [ 0 .. XXXt XXX XXX.o. | oo 1,468,961 | ........4,770,606 |..... XXXeorooo [ o XXX.oone
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligati and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392C MS 0|FNW2002-W1 2A. s LFE] 100,644 | ..... 116.306 111,381 | .. .95,766 .101,620 |... e 1. 5. MON... | .
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities s 100,644 | ... XXX........ 11,381 | e 95,766 | ..o 101,620 | .oovovvivinniieennn0 | oviiiiieeneen(970) | i (1 0 |..XXX........ XXX XXX |
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137AA  4X 8 |FHMS 2011-K013 X1 10.. cevneeernnen [ e 24| e [ 14,272,992 | .......... 4118 e 13,317,211 | o | v 13,490,339 | ..o | v (782,654) MON... | covveerns 226,311 | oo 1,125,274 | 12/08/2011| 10/01/2020
3137AD TK 3|FHMS 2011-K014 X110.. SRR P 24 ] I 12,933,662 | .......... 8.441] ... .12,368,641 112,462,559 | ..o | e (471,104) MON... LATT424 668,227 | 07/26/2011 | 01/01/2021
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. et 27,206,654 125,685,852 [ ..o 0 25,952,898 woee(1,253,758) XXX | - ...403,735 .1,793,501
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. e | s 155,631,929 ...156,095,595 124,805,766 ..153,465,005 | ....ccoccoiviinenn0 | e (1,371,136) XXX | s 1,873,263 | ......... 6,570,985
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
025816 AX 7| AMERICAN EXPRESS CO.......ccocovvvirrerinniieiinniiesissesnsisessesssenins | coveens I [ AFE] 4,987,100 | ...... 114.366 | .......ooooc 5,718,300 | ..ovvverncen 5,000,000 | ...covvvnes 4,991,248 | ..o | i 1,184 08/22/2007 | 08/28/2017
032095 AA 9|AMPHENOL CORP............. . o e ..8,126,554 | ...... 1071471 .............8,062,812 | ..............7,525,000 | .....cccoo.ec. 7,958,205 | .oooovvrrereereninens | e (143,393) 12/17/2010 | 11/15/2014
03523T AT 5| ANHEUSER-BUSCH INBEV WORLDWIDE............cccorevrmivnrermrrerinnneens [ovrne [ o | verivreens | n2FE | 15,278,000 | ... 106.485 ..5,203,888 (59,014) 09/23/2010 | 04/15/2015
058498 AM 8| BALL CORP........coccovvviieririreinerirerinenienissessesssssssensenesssssssssssnensns | vevnee | oo [ eevenrien] [ W3FE | 15,612,500 | ... 108.750] ..............5,437,500 | ..............5,000,000 | .......c...... 5,382,288 | ............ 110,599 | oo (115,811) 11/09/2010 | 09/01/2013
058498 AN 6|BALL CORP.......cccccoeviriinrinciceniseisenisnisnicssisesienisnsessissisesis | veviee | oo [ eveenen ] [ W3FE | 110002.2,250,000 | ... 109.500] .... 2,190,000 | .. 83,818 (43,818) 11/11/2010 | 09/01/2014
14987B AA 1| CC HOLDINGS GS V LLC/CRO......c.cvuriereneeierineeieriserireresenissesenns | wovneee | [ v 1| L2FE | ......14,310,000 | ... 107.750 | ... 13,924,286 | ..o | e (297,938) 11/19/2010 | 05/01/2013
25459H AN 5| DIRECTV HOLDINGS.........ccocomvrrrrreerierisiesiesississssssesssessesssssesssssnns | evveee | oo | verveniennes | w2FE | irinnnn 14,894,800 | ... 104.087 ... 114,928,855 | ..o | e 20,256 04/07/2010 | 03/15/2015
25470D AB 5|DISCOVERY COMMUNICATIONS INC.......cconmvimrrenmrrrerenenreninseennns | eoveeee | o [woverirenns | #2FE | 5,357,415 | ... 105.174 ..5,342,149 ..(9,829) 06/07/2010 | 06/01/2015
260543 CA 9| DOW CHEMICAL COMPANY........cccoseerrremerrrmernrerneesseerssnessenssesssensnns | vennne | oo | eeenrirnens [ 2FE |t 8,157,700 | ... 111.272] .............8,345,400 | .............7,500,000 | ....ccccooeee. 7,933,781 | oo | e (128,321) 04/20/2010 | 02/15/2015
26882P AX 0 |ERAC USA FINANCE COMPANY 10,542,468 | ...... 112.889 | ... 10,584,473 ....10,362,675 .(179,793) 01/04/2011| 11/01/2016
297599 AC 6|ETHAN ALLEN GLOBAL . - ..2,119,365 | ........ 99.613] ..............2,241,293 | ..............2,250,000 | ....covvenee. 2,182,733 06/01/2007 | 10/01/2015
302182 AF 7 [EXPRESS SCRIPTS INC......ccovvririirnriierniisiesiensssssiessssisssssenns | veveees ol .10,068,400 | ...... 100.554 | ... .10,055,400 ....10,060,856 05/25/2011 | 05/15/2016
345397 VP 5|FORD MOTOR CREDIT CO......... JSSSTTRRRR OO o . ...8,236,957 | ...... 108.856 | ..............8,185,971 [ 8,185,971 08/01/2011 | 08/15/2017
369604 AY 9|GENERAL ELECTRIC CO.... SO TORRORN PO I [ AFE] v 10,524,400 | ...... 104.210 | oo 10,421,000 | ............10,000,000 | ............ 10,171,794 FA ooie| s 208,333 | ..o 500,000 | 08/20/2009 | 02/01/2013
370334 AS 3|GENERAL MILLS INC. [SSTTRTRRRRRIO OO - .10,695,400 | ...... 100.580 | ... .10,058,000 ...10,032,015 FA....... 226,667 600,000 | 05/26/2009 | 02/15/2012
375558 AR 4| GILEAD SCIENCES INC......ccovivrririrerinerienieeeseesssiesssessssessssins | oevenns - . ..2,996,250 | ...... 101.801] ..............3,054,030 . 2,996,292 JD....... . 3,600 12/06/2011 | 12/01/2014
41283L AA 3| HARLEY-DAVIDSON FINL SER.......covvuuiviirimrrnerincrieeernseinsriesssenens | ceveens I [ V2FE e 15,027,200 | ...... 103.591 | oo 15,538,650 | ............15,000,000 | ............ 15,022,641 V(ST IO 171,146 | oo 308,385 | 03/02/2011 | 03/15/2016
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437076 AP 7|HOME DEPOT INC.....cooouiirriieiicrieeineisssisnssisssssesisesssssssssissessnsess | vevnne [ oo [ cvvvssinnns AFE | 4,386,880 | ...... 115497 | oo 4,619,880 | ...ccoune 4,000,000 | ...cooounen 4,289,069 (63,392) | ..o [ e [ e 5400(......... 3519 (MS..... | o 72,000 | . 216,000 | 06/10/2010 | 03/01/2016
502413 AY  3|L-3 COMMUNICATIONS CORP........ccoseremrrrerimrerneersnesserissnssensenennee | vevenne [ oo [ ceviennnnens V2FE | 5,879,765 | ...... 101442 ... 5,579,310 | coovvverens 5,500,000 | ....covvrnees 5,833,725 (B5,479) | veveerriererienns [ e [ e 5.200......... 4.275|A0...... | wereerrnn 80,378 | oo 286,000 | 10/06/2010 | 10/15/2019
50540R AH 5|LABORATORY CRP OF AMER HLDGS........cccosevvmrermrirerineeraneiseisees | s .|..2FE] ... ...8,986,050 | ...... 103.878 | ..ooorerne 8,988,469 | ..oocvvrereeriinrnens | 2,383 [ | | s 3125 ......... 3.156 [MN...... ....278,125 | 11/16/2010 | 05/15/2016
58405U AF 9| MEDCO HEALTH SOLUTIONS INC.......c.ovverreririerinrrierireseseeiseines [ woeees | 2FE | e 9,472,278 | . 100.566 ..............9,568,855 | ..............9,515,000 | .......c...... 9,480,236 2.750 2.854 | MS...... 01/26/2011 | 09/15/2015
811065 AA 9| SCRIPPS NETWORKS INTERAC. ......ccouurrerrirrinerieeissessesisseesssinnes | cevenns .|.2FE| ............14,981,700 | ...... 100.053] ... .15,007,950 ....14,981,791 2700 ......... 2.726 | JD....... 11/28/2011 | 12/15/2016
855244 AC 3| STARBUCKS CORP......ccovturriririnerierireisnisiesiessiesssesissssssssenns | ceveens | .2FE] ... 24,952,750 | ...... 118.729] ... .29,682,250 cernnnennn 967,313 | s | 393 | [ | 6.250 6.276 | FA....... 08/20/2007 | 08/15/2017
88166H AA 5| TEVA PHARMA FIN IV LLC......covireerieineirnsniseiiesiesissessssissensnsies | eeneee | o [ eveeeneeens AFE] e 14,980,350 | ...... 100.773 | covvoveenne 15,115,950 | ............15,000,000 | ............ 14,981,143 | oo | e 793 [ e | e | oevieeens 1.700] .oonc.. 1745 | MN..oo. | 36,125 | s 11/07/2011 | 11/10/2014
89233P 5N 2| TOYOTAMOTOR CREDIT.....ccoveriiinireieirriersisseesseisssssssnsssenes | evveees .. AFE] ... 14,967,000 | ...... 100.558 | ... .15,083,700 214,968,262 | e | e 1,262 | e | e | 1.250 ..o 1.325|MN......| ... 22,917 1111412011 | 11/17/2014
907818 DC 9| UNION PACIFIC CORP.......c.covvvrrerrrererinernneriereneessnesssnssssssensnenens | vevnse | oo | evvenerinens [ 2FE | 113,158,154 | ..., 108.187] ... .12,949,984 12,758,131 | e | eerieeeenne(358,078) [ oo | v | v 5125 ......... 1.942|FA....... 01/03/2011 | 02/15/2014
982526 AM 7 [WRIGLEY (WM.) JR CO...covvvririireiciiinriseisisiseesssisiessesssssienss | evveees . e 14,916,415 | L 103.093 | ... 14,974,258 L A4786,123 | e | e 99,580) [ e | | e 3.700] ......... 2.947|JD....... 10/07/2010 | 06/30/2014
05565Q BF 4 [BP CAPITAL MARKETS PLC.......cocosirieririeririeiserineriessessenisennes | covenns F J|FE] ...5,358,650 | ...... 107.256 | ..............5,362,800 | ..............5,000,000 | .......c...... 5,155,830 | ..ooevererernverrvrrnens | errrrereeeend(80,290) [ oo | e | e 5250 ......... 3.493 |MN...... 05/21/2009 | 11/07/2013
71645W AT 8| PETROBRAS INTL FIN CO....ovvvimieeireiieriieeiieeiseissseisssssesessssinns | ceves F | o 2FE| oo 35,070,500 | ...... 103.021 | oovvvvnae 36,057,350 | ..oovvrnnes 35,000,000 35,065,212 | ..ovverercrrerineens [ erverirnenenne(5,288) i [ e [ i 3875 ... 3.824 | JJ....... 06/13/2011 | 01/27/2016
902133 AE 7|TYCO ELECTRONICS GROUP S [SSSTTROORTRRTORPPIRPIRN RPN F ...8,034,106 | ...... 103.509] ..............7,659,666 +..7,400,000 | ...ooovvrrnnee 7,621,241 | oo | eeeeeenn(290,354) [ oo | e | e 6.000......... 1.960 | AO...... 07/22/2010 | 10/01/2012
92857TW AW 0| VODAFONE GROUP PLC........ccomtiimiireiiriieiineinsenississsssssesssssseess | crvees F . . 14,925,900 | ...... 103.760 | ... .15,564,000 ..15,000,000 ....14,936,526 2.875 2.982|MS...... 03/09/2011 | 03/16/2016
928670 AD 0| VOLKSWAGEN INTL FIN NV....coiiiiiiiniiinnininiinisniissnissnessnessisssienns | coveens Flo] . 1FE] v, 24,910,750 | ...... 100.246 25,061,500 ..25,000,000 224,932,340 | | e 21,590 | i [ | 1.875] . 1.998 | AO...... 03/23/2011 | 04/01/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation . 354,065,757 | ... XXX.cooon ...362,054,634 344,387,000 ..350,615,088 | ............191,253 | ........(2,296,556) | ...oveiirririiiniiin [ XXX XXX XXX | 3,965,353 | ......11,650,767 |..... XXXeorooo [ o XXX.oone
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie
05533D FT 8|BCAP 2010-RR7 14Af1.... .12,246,980 .12,140,219 .12,201,226 12,358,274 MON... | . 10/20/2010 | 02/01/2023
073879 ZG 6|BSABS 2005-HE7 M1......covovirrriririniinnns . . MON... 01/14/2008 | 02/25/2013
07387A GH 2 [BSARM 2005-12 25A1.......cooirereereierierieeeienieseseessessesssessenssesens 182,578 | covoeveecrieerreriens | e 0.000......... 0.000 | MON.... 08/23/2007 | 03/25/2036
126673 2M 3| CWL 2005-7 MVB........orvvrmrirrireirniieie i esesssssssessessseens cevrnrinnneeen 980,839 | i [ e [ | | 1.094]....... 14.340 | MON... 08/09/2007 | 07/25/2013
144531 BE 9| CARR 2005-NC1 MA4.......coovvvirireerinnrinerineriereseessnisesiessnesnensnne | eovneee | o [eoveeenen2 | TFM [ 4,934,382 | ........30.798 | ..............3,296,844 | ............10,704,733 | .............. 3,667,154 | ..o | e (133,469) 191,095 | oo | e 1.074] ......... 3.010 | MON... 08/08/2007 | 09/25/2026
17307G JM 1| CMLTI 2004-OPT1 M5 .17,222 MON... | . 08/14/2007 | 10/25/2022
35729P  JE 1 [FHLT 2005-1 Mé.......oevoiriirimrinernineisennsieniesessessssssessseninsenes | cenenen | oo | v | IFM ] 03,612,500 | ........64.216 | .............3,210,800 | ..............5,000,000 | .............. 4,450,004 205,383 MON... | . 04/28/2008 | 03/25/2018
576433 UF 1| MARM 2004-13 BAT.....coovvemrrirmrrnerrenineerseniseesensssssnenssnsssnssssssnssns | sevinee oo [ evneeenn [ FM | i 4,436,198 | .......94.954 | ..o 4,326,770 | oo 4,556,701 | ..vvvvrnene 4,708,824 | ..ooocvoveerniinens | s 114,965 MON... 08/20/2007 | 11/01/2034
57643L GJ 9|MABS 2005-NC1 Md........cccoovvinimriiririrsrinerissrserenesenssssisennenis | vevnee oo [ [ AFM ] <ooci.1,398,018 | .......59.863 | ..............1,436,311 | ..... 2,399,330 MON... 08/13/2007 | 03/25/2028
65535V AA 6[NAA2001-R1A A1.. MON... | .. 05/25/2001 | 04/01/2027
65535V BZ 0[NAA2003-A3 A1 MON...| . 09/15/2003 | 03/01/2022
65536H BC 1| NHELI 2005-HE1 M1.....ccoovvviriirirricrins MON... | . . . 04/03/2008 | 12/25/2012
68389F KP 8| OOMLT 2006-1 2A3.........ccocvvvirinriiciiinns 5,042,911 MON... | oo 560 | .o 25,365 | 04/21/2008 | 06/25/2017
83611M KE 7| SVHE 2005-4 M1B.......ccoovvviirerernrinnrrnerrenineessensssnsenssenssessenenees. | vevnee oo [ evveenn [ AFM | cii.4,253,125 | ........54.094 | ..............2,704,700 | ..............5,000,000 | ....ccooucen. 2,704,700 . MON... | . 742 .35,503 | 02/19/2008 | 01/25/2019
855541 AB 4 |STARM 2007-S1 2AT......oniimreerinrrneiienns 2,816,516 128,126 2.861 ... 3.260 | MON... 09/13/2007 | 09/25/2035
90331H LG 6 |USBNA 2007-1 A ..2,633,375 ..(2,265) MON... | . 06/05/2007 | 05/01/2012
9497EN  AA 1| WFHET 2005-3 M1.....cccourirrrinrrnerieniseenneessssissnsensessssessssessssssnssns | sevinne | oo | e [ IFM | <.ccc.....6,835,000 | ........83.056 | ..............6,644,480 | ..............8,000,000 | .............. R A R IS 130,417 . . MON... 05/16/2008 | 06/25/2015
94980Q AA 7 [WFMBS 2004-W AT.....oovvvirrvrirrrrnnns ...7,063,856 | ..............7,590,892 | .............. 7,402,814 ..150,735 385,048 2.6081......... 2,670 | MON... 02/07/2007 | 10/25/2034
94983C AD 9| WFMBS 2005-AR10 2AT....couiiiriiiririsiisssii s snseens . s 1,884,412 s 8,559,439 |... e .(198,022) 2.689]........ 4.165 | MON... 01/24/2007 | 05/01/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SeCURties.........co.vvivrnernrinrinninns | coveinnines 74494474 | . XXXoovviinr | v 69,182,521 | ............99,138,264 | ............ 70,542,401 | .o (561,677) 570,033 886,847 | ..o XXX XXX XXX | e 107,514 001,772,100 XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05947U X7 8|BACM 2005-4 XP 10.......evvrirmrriiririnerernrirereniseeensenssnsnisenssnssensennee. | onnine [ oo | 28 | WAFE | i 5,120,433 | .......... 01471 vovireieeeeen 760,977 | e | v T49,328 | ..o | s (924,972) | oo [ [ v 0.349]......... 5.040 | MON... 05/05/2006 | 09/01/2012
07383F YH 5|BSCMS 2004-PWR3 Ad.......c.ovvuiriirieerinerieriesessessssesesiessseesssninns | cevnes ...8,615,039 | ...... 104.862] ..............9,437,580 | ..............9,000,000 | .......c...... 8,857,686 eB7,306 [ e | s | e 4.715] .. 5.634 | MON... 02/08/2008 | 01/01/2014
07383F  YJ  1|BSCMS 2004-PWR3 B........coorerrriirierireeiineisssineesssiesssessssesssines | cevees . . ...6,050,732 | ...... 100.254 | .... 6,266,777 N 088,726 [ oo | s | e 4.810]......... 6.106 | MON... 07/09/2008 | 02/01/2014
07383F YP  7|BSCMS 2004-PWR3 X2 10........cevrmerireririeririerieriessiensesesssesserienes | covees 24..... AFE] 1,273,702 | .......... 0.172 238,105 | oo | s (224,053) | ..o | e | e 1.208] ......... 4.437 | MON... 03/04/2004 | 03/01/2012
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07388L AK 6 [BSCMS 2006-PW13 X2 [0......cvurrrirrriiireririeirenierssseiensssissesienes | eeveees . AFE | 2,963,404 | .......... 0.779] o 1,595,364 | ..o | s 1,570,871 | oo | cevreeiees (857,376) MON... | covvreeree 107,747 | ......... 1,058,347 | 02/16/2010| 09/01/2013
14986D AL 4|CD 2006-CD3 XP IO.... SOOI PO . AFE] 5,501,101 | .......... 0.900 | ..oovvnrinnn 3,402,042 | oo | e 3,356,561 | .vvvueeerierierinns | e (1,481,814) MON... | cverereee 210,880 | ......... 1,972,709 | 02/24/2010 | 10/01/2013
20047G BQ 9 [COMM 2004 LB3A A5........ccorimmriirireireeissinessesisesisssesssisssssssssnnes | oevenns o AFM | ..............9,987,600 | ...... 107476 ..o 9,768,545 .(210,466) MON... 12/10/2010 | 06/01/2014
20047P AH 0 COMM 2005-LP5 AJ......ccoivimirierinieierisineeiserisesiesessesssssssisesienes. | eveees o AFM | ... 4,652,148 | ... 102.769 ..............5,138,450 | ..............5,000,000 | .............. 4,815,311 MON... 04/07/2008 | 04/01/2015
22541IN  UJ 6| CSFB 2002-CP5 A2.......comirmrirrireenneissisessesisesssssssessssssssssssseses | coeeees - AFM | .........9,942,578 | ... 101.903] ... .10,190,300 9,974,230 MON... 04/11/2008 | 10/01/2012
22541Q DJ 8[CSFB2003-C3 Ab.........everrieerieriierierieressssisssisesiesiesssesssssissessens | coveens o AFM | ... 2,878,143 | . 102.113] ..............3,144,059 s 3,024,239 | ... | ...42,324 MON... 04/11/2008 | 05/01/2013
225458 WL 8| CSFB 2005-C3 ASP 10........comimieeeereesrieereesiesssssissseesssessessesssins | oevveas .24 AFE] 8,292,925 | 0.296 | c.oovvvrerinns 797,860 | ..ovvecvrcrierirneerienins [ e 789,422 | ..o | eeri (1,609,342) MON... 02/16/2010 | 06/01/2012
22545D AB 3| CSMC 2006-C3 A2.......ccvmrieerrieineisiesissiessesssesesssssssssessssssssessns | sevenes [ I 2[1FM | .............4,482,232 | ...... 100.466 | .............4,482,754 | ............. 4,461,961 | .............. 4,453,117 (557) MON... 06/21/2006 | 07/01/2015
22545L  AJ 8| CSMC 2006-C5 ASP 10.......ccorerrierinerierierineessesissessesssssssensssenss | soveens . VAFES 16,742,812 | e 1.303] ... .10,842,184 ....10,674,507 e (4,971,917) MON... 06/10/2010 | 12/01/2013
30224X AA 2 |ESA2010-ESHA A.....oovoniiiicneeiseiessssenissssssiensssssensnes | erveees . AFM | ...9,848,734 | L 100194 .............9,818,747 | .............9,799,735 | .....ce0o.u 9,848,366 ) MON... 12/16/2011 | 11/01/2015
36158Y HJ 1|GECMC 2002-3A G OO STRRPRRRTR ISP - AFM | 8,724,245 | 101.251] ..............7,649,513 | ..............7,5655,000 | ....cccooeue. 7,368,084 |... | . MON... 02/19/2008 | 11/01/2012
361849 M9 0| GMACC 2005-C1 X2 10.....cuvumrireiinerineerserieeisseissssesseisesssseseessssens | oevenns . VAFE] i 441,204 | 0.260 251,882 | e [ s (114,900) MON... 07/16/2007 | 06/01/2012
361849 ZT 2| GMACC 2003-C3 Ad.......ovviuririrrierieiississriesieneseesssissssienienses | coveens [ [ 2|1FM | ...........26,976,054 | ...... 104.727| ... 26,290,836 | ....oovrvecrierienins | s (436,685) MON... 06/24/2010 | 11/01/2013
36228C XG 3| GSMS 2008-GGB XP 10.......orurmrireireirneineriesiseessesisseesssissessssssesnes | wneees . |24...... VAFE] 2,991,022 | 0.047 | oo 31703 | e | s 303,843 | ..o | e (328,445) MON... 03/23/2006 | 03/01/2013
396789 BU 2| GCCFC 2002-C1 J......vvvvurierrierireieriisissiisssisesiesesssesssssssssenisenees | ceveens o AFM | .............5,925938 | .......96.125] ..............5,767,500 | ..............6,000,000 | .............. 5,974,711 MON... 05/14/2008 | 12/01/2012
396789 JS 9| GCCFC 2005-GG3 A3.........coouevecreeriesrieseieesessiesssessisessessssssssssannss | oavveas o AFM | ..............8,062,266 | ......100.342] ..............8,418,694 | ..............8,390,000 | .............. 8,260,111 | ....50,445 MON... 08/20/2007 | 10/01/2014
46625Y QW 6| JPMCC 2005-CB12 X2 10......ccovvrrerrrrrirerieirnnieisrisnines J24....... AFE| . 812,532 [ (1,591,017) MON... 12/18/2009 | 07/01/2012
46628F AB 7 |JPMCC 2006-LDP7 A2 AFM 1,004,605 . ,000,879 | .overreernn 1,002,102 | i 999,826 | oo [ e ....(346) MON... 06/23/2006 | 01/01/2012
46635T AD 4[JPMCC 2011-C3 A2.............. o AFM | ... 18,347,945 | L. 104.136 .18,744,480 (30,173) MON... 09/19/2011 | 01/01/2018
46637C AC 1| JPMCC 2011- FLT Buroorverirericeneeiseierienieeeesseessssssssessensesens. | eoeees 2| TAM | .........9,950,000 | ........ 99.885 ..2,606 MON... 11/16/2011 | 12/15/2013
46637E A 2{JPMCC 2011-PLSD B.....ooouireieiiiineiienieeiseessssisessesiesesessssenns | cavenns 2| JAM | 5,024,990 101.305] .... ...(142) MON... 12/02/2011 | 11/09/2016
52108H 5C 4 |LBUBS 2005-C3 XCP IO......cvureererrerrrinirireerierierenenssnissnsenssnnnee | eoveeen | oo | 258 | WIFE | 6,330,728 | ... 0.356 | .... e (1,480,983) MON...| ...........128,238 | ......... 2,080,382 | 01/26/2010 | 06/11/2012
52108M AQ 6|LBUBS 2005-C7 XCP IO.......... . .0.189 ) MON...| . .1,407,158 | 05/04/2010 | 10/11/2012
59022H DU 3| MLMT 2004-KEY2 Ad........ccoovvrvmrrmirierirnnnne 110,032,469 | ...... 106.087 | ... .10,140,856 ) MON... | ceverrer.38,746 | oo 464,950 | 09/13/2010 | 09/01/2014
60687V BB 0 [MLCFC 2006-3 XP 10.......ccccnerrerrrcrrrerireenns 11,993,836 | .......... 1.738] o 9,260,456 ) MON... .3,986,166 | 07/21/2010| 09/01/2014
617059 DL 1|JPMC 1997-C5F......cceorvurrnnc 839,763 | ...... 101.865 824,864 ) MON... 06/10/2010 | 02/01/2014
92935V AC 2 [WFRBS 2011-C3 A2.....ccouvvrerrrireirerienrienienes 18,179,622 | ...... 102.840 | ... .18,511,200 ....18,157,349 ) MON... 05/26/2011 | 06/01/2016
92936C AC 3| WFRBS 2011-C4 A2 . 13,887,253 | ... 103.677 .14,255,588 13,875,342 ) MON...| . 07/21/2011 | 07/01/2016
929766 CU 5| WBCMT 2003-C3 A2.......coovveerermrrrcrirrereenns .16,300,552 | ...... 102.448 ... .17,406,738 ....16,835,213 MON... 08/09/2007 | 01/01/2013
929766 KH 5| WBCMT 2003-C7 Al.....cocoorrrrrinrireirerirennns . . ..4,628,921 | ... 100.547 | oo 4,723,715 MON... 09/26/2006 | 02/01/2013
92977Q AF 5[ WBCMT 2006-C27 XP 10......cccituumimmirieniererssessssessnssenssensssesenesssssses | coveeas .24 FE] . 12,080,736 | .......... 0.547] .............5,284,351 [ 5,191,894 (2,270,218) MON... 02/02/2011 | 08/01/2013
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 286,085,926 | ... XXX........| cccoe... 243,121,341 | .........202,432,706 | .......... 238,132,185 | ...cccovrvrrncn 0... (19,900,738) | ..voveeverirerrinennnd [0 [ PR 0]... XXX... | ........3,284,313 | .......33,202,016 |..... XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
34528R AF 9| FORDO 2009-A Ad........ovomiimeiieiineeiesississeessssssssesssessssessssissessees | seeees I [ 2|.1FE] ...........16,203,688 | ......103.384] ............15,300,832 | ............14,800,000 | ............ 15,109,546 | ..oovvverrcrirerines | cevrreinne (486,764) IO I 6.070 ......... 2.677 |MON... 09/10/2009 | 12/15/2012
44921A AC  5|HART 2009-A A3......coiiiririnrieinirsiinsisiesssssssssiessssssssessssssssssssess | soeeees AFE| i 4,794,394 | ..100.395 ] .............4,813,462 | ............4, 794,524 | ... A4794,504 | ..o [ s 38 2.030|......... 2.040 | MON... 09/02/2009 | 08/15/2012
493268 AP 1| KSLT 1999-A A2....covomierrinerieriesisneesss e ssessssssessssessssssssssesssessnns | sevenns - VAFE] . ...5,606,420 | ..............5,901,495 | .............. 5,659,832 | ..ooevverierineirinnns | i 61,243 v | e 0.904......... 2.783 | MJSD. 03/08/2010 | 09/27/2016
587681 AC 1|MBALT 2011-TA AB.....oiiieieieiinsie e ssssssssissssanses | sevenes . AFE| 4,999,658 | ... 100.254 ...5,012,700 4,999,829 | ...oovvriveriiieiens [ v 171 O I 1180 ..covee. 1.187 | MON... 02/16/2011 | 03/15/2013
587728 AD 8| MBART 20111 Ad.....iimiiieerieineniseisenienssesssessssssesssssssensssenns | seveens - VAFE 14,997,087 100.444 | ... .15,066,600 . rernerenee 14,997,525 | s | e 438 [V 1.220] ... 1.230 | MON... 07/14/2011 | 07/15/2014
73328V AK 9 [PILOT 2011-1 Ad.ecioiiiriieeeeien e sssseensssssssessenas | ervees [ I 2[.1FE]| ..............8,998,146 | ........ 99.866 | .....ooorvne 8,987,940 | oo 9,000,000 | ..oovvvrnee 8,998,251 | ...vveveiveriricrens [ v 105 O I 1.260]......... 1.273|MON... 11/09/2011 | 02/20/2014
92867F AC 9| VWALT 2011-A A3.....oiioiiririeriereseeississessessssssesssssesssssssssensenens. | covnes VFE] .14,998,056 | ...... 100.074] ... .15,011,100 ..15,000,000 14,998,164 | s | e 108 [0 1.200] .cooone 1.210| MON... 11/16/2011 | 02/20/2014
98158N AD 5| WOLS 2011-A Ad.. i sensssissnssssnnes | eeneees - LAFE] . ...9,098,650 | ...... 100.881] ... .10,088,100 ..10,000,000 | ... 9,998,988 | ...ovvierinriineiinnes | i 338 o 1.780] ... 1.792 | MON... 04/27/2011 | 02/15/2014
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...... 80,561,370 | .. XXXooooo | verrviininns 79,887,154 | ..cccoov 79,496,019 | ..o 79,556,639 | oo (V) (424,323) | oo [ I 0 |.XXX........ XXX XXX [ e 72,625 | ... 1,288,860 | ... XXXooowe [ e XXX......
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Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. of of Paid Accrued Year Acquired | Maturity
3899999. Total - Industrial & Miscellaneous (Unaffiliated).... ....795,207,527 | ... XXX. .754,245,650 725,453,989 ...738,846,313 | v (370,424) | AAAAAA (22,051,584) | 886,847 | ..o 0 XXX | e 7,429,805 | i 47,913,743
Totals
7799999. Total - ISSUET ODlIGAHONS. ......vvieseiseiieis it ...634,741,281 | ... XXX. .648,857,833 ...629,916,922 ..191,253 | ........ (2,554,784) | oo [0 0
7899999. Total - Residential Mortgage-Backed Securities ..74,595,118 | ... XXX. 69,293,902 .70,644,021 569,063 886,847 | ..o 0.
7999999. Total - Commercial Mortgage-Backed Securities . . i 313,292,580 | ... XXX. .268,807,193 ...264,085,083 | ..o | s (21,154,496) | <.vooveierriniinnii (O 0 s
8099999. Total - Other Loan-Backed and Structured Securities .. [N 80,561,370 |...XXX. ..79,887,154 | ...........79,496,019 | ............79,556,639 | ...ccccorriiriicri0 | ciiiirinns (424,323) | oo (1 I 0 ..72,625 | ......... 1,288,860
8399999.  Grand TOtal - BONGS........c.ovuurrrririreiierisisieseiie sttt ssisensssssssnenss | aviies 1,103,190,349 |...XXX. ,066,846,082 ,001,919,755 | .......1,044,202,665 | ...........(370,424) | ...... (23,564,540) 886,847 | ....cccovvrrrrri 0 ..9,637,788 ..56,616,903
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Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COM PANY

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
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.CV nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
693500 AA 7 |PNC PREFERRED FUNDING ........oocooiremrierinrinenirenerieens [ e .10,000,000.000 1.00 . 7,200,000 | ...... 0.720 | covvvvernees 7,200,000 3,103,100 28,964 | .............. 651,700 [ .ovvvverrrererernrirneins | eerrerrensn(600,000) [ 1oovorirvinisieniiens [ (600,000 | +..eoovvereernrrene P2VFE... | 07/23/2007
86800X AA 6|SUNTRUST PREFERRED CAP | .12,000,000.000 | ...ocvvunrenee 1.00 | ... 0.250 | covvvernens 8,160,000 | ...... 0.680 8,160,000 3,000,000 21,333 | s 702,360 | ..oovvvcrierenceineines | vererneerens(840,000) [ oo [ (840,000) | .. P3VFE... | 10/29/2008
92978A AA 0 [WACHOVIA CAPITAL .... .46,900,000.000 1.00 39,747,750 ..19,698,000 123,355 3,355,540 (2,884,625) | .. .| P2VFE... | 12/01/2007
05530R AB 4|BBVA INTL PREF UNIPERSON. .14,535,000.000 1.00 9,622,606 5,784,930 174,455 | oo 860,472 | ..o | evrnneed(1,278,644) | oo [ (1,278,644) P2VFE... | 11/01/2007
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).................cccooovvvvciisrcviiioissiiiissiciinnn, 64,730,356 348,107 5,570,072 (5,603,269) L XKK [ XXX
8999999. TOtAl = PTEFBITEA SOCKS. .....veveeeiirieeti e 64,730,356 348,107 5,570,072 (5,603,269) LXK [ XXX




Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COMPANY

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

4F

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

F

0 Rate Per Current Total

r Share Year's Total Foreign

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

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

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

00130H 10 5|AES CORPORATION s SRR IO [T I 107,800.000 | ..ooveeevrrrrirnns 1,276,352 | ......... 11.840 | oo 1,276,352 | oo 1,352,179 [ oo | cevveeeniseenssnnnnns | eovervessennennssenens | oeevnersneeens(T5,827) [ ovvereriseiseriverinens | cvveerneeissins (75,827) | oo (RSN 03/15/2011
00206R 10 2| AT&T INC....oovvvrrirrirreineieriesieesse e ....529,200 684,751 15,050 L 03/28/2007
002824 10 0|ABBOTT LABORATORIES.........cocotvumirirriiirinninsessesesesissesessssessesessssesinens 4,155,397 | ........56.230 | coooverrerrnnn 155,397 | i 4,036,983 | ..oooveverreiinrieins | errernnnnnnn 138,932 | | 814,848 [ | 614,848 L 02/05/2010
009158 10 6|AIR PRODUCTS & CHEMICALS INC ....673,001 . 540,318 ...(45,504) | .... 02/05/2010
015351 10 9|ALEXION PHARMACEUTICALS INC.... . ,287,000 | ........71.500 | ... . 853,534 . . | 05/23/2011
023135 10 6| AMAZON.COM INC.......ovrumiimmrineriieireniseisesssssssessessssessssisssssesssesssesssnens | seseiens v | s 11,200.000 | c.oovveverrrirs 1,938,720 | ....... 173.100 | oo, 1,938,720 | .oooovvocrecrnne 1,935,772 L 06/08/2011
02503Y 10 3 |AMERICAN CAPITAL LTD 326,405 6.730 | ....... 326,405 | ...ocovnee 333,743 | 122112011
025816 10 9| AMERICAN EXPRESS CO........ccovurrmirirreeniirernerinenenissesssesenssssnensessnees | coneene | eone | cvneernennnn1,700.000 | woivicriiiininnnnnn80,189 | 1ot 7470 | ciiiviieieenn80,189 | e 73,491 L 12/21/2010
028591 10 5|AMERICAN NATIONAL INSURANCE . . 212,836 (31,475) | ... 12/22/2010
035710 40 9| ANNALY CAPITAL MGMT INC.....ccorivirreririirmeriereseeeseesssesensessssessenssenens - 459,154 (54,292) | .... ) .| 12121/2010
037411 10 5|APACHE CORP, st | e JROTR IO 12,400.000 | ..ovvveerrcrinnns 1,123,192 | ......... 90.580 | .ovovreriiiiinne 1,123,192 | oo 1,457,692 . (334,500) L 03/15/2011
037604 10 5|APOLLO GROUP INC CLASS A. . 883,468 53.870 | ....... 883,468 729,096 | ..oovverviereririirinns | verenerineninnnrennnens [ | cevrvenenenen 184,372 s | e 154,372 | oo (RSN 06/08/2011
038336 10 3| APTARGROUP INC......cooevirriiiieiciiesieiieeieenns 699,078 52170 | ....... 699,078 468,171 61,640 L 02/05/2010
045487 10 5|ASSOCIATED BANC-CORP..........covvmrrmirirerinreinrinerinerinssieniseesssisssnsnnes | evsrne | e | cerriennens 74,000,000 | 1oiiiiiiciienen....826,580 | oo 11.170 798,378 13,201 L 12/21/2011
053484 10 1|AVALONBAY COMMUNITIES INC . revreee | eee | evrrreerenn0,700.000 | i 744,420 | 130.600 | ... 426,774 | oo 5,087 | 20,349 | i | e 102,885 | s | s 102,885 | oo (RSN 02/05/2010
053611 10 9[AVERY DENNISON CORP........ccocrvirmriririieirniinierississiesssissssssessssssessssanes 232,308 28.680 | ....... 232,308 264,260 (110,646) L 02/05/2010
060505 10 4|BANK OF AMERICA CORP 168,468 168,468 240,225 . (71,757) | ... 09/27/2011
062540 10 9| BANK OF HAWAII CORP....c.ovvvvirrieririeeireierieins 75,476 (4,352) (4,352) 12/21/2010
063671 10 1|BANK OF MONTREAL........cocomerirerereerrirerinernnes . 278,505 61,152 61,152 07/06/2011
064058 10 0|THE BANK OF NEW YORK MELLON RO RORRION [STSRSIN VOO ISP 2,905,946 (405,905) . (405,905) 122112011
075896 10 0|BED BATH & BEYOND INC......ccoooeverierriericnrierienes 253,698 71,442 03/26/2008
084670 70 2|BERKSHIRE HATHAWAY INC ...3,344,662 ..(243,918) . (243,918) 03/15/2011
105368 20 3|BRANDYWINE REALTY TRUST 626,911 ..(123,625) . (123,625) 12/21/2010
110122 10 8|BRISTOL-MYERS SQUIBB CO 1,055,712 388,944 | ..o | e 388,944 02/05/2010
112463 10 4|BROOKDALE SENIOR LIVING INC . . . - 806,704 | ....vorerirerririirines | cerererinniesieninnens | e | e 80,201 80,201 12/21/2011
115637 20 9|BROWN FORMAN CORP CLASS B . . . . , verernen80. ..1,690, 1,395,940 | s | s 294,770 | oo | e 294,770 03/16/2011
12504L 10 9|CBRE GROUP INC . . ..(162,008) . (162,008) 12/23/2008
125581 80 1| CIT GROUP INC......coivimirriirienierieeeseissie s essssess s . (B7,913) [ e | e (TR LK) | N [IRSRN 12/21/2010
12572Q 10 5|CME GROUP INC.......cocomvvvrirrrinrirnciineireinne . 505,266 | ...ocvvuverrereiineinns | o 10,147 | oo ..(141,481) . (141,481) L 02/05/2010
126408 10 3| CSX CORPORATION........ovvummivirrimrerriasiriesieseeeessseissessesssesssessenssssesesean ...51,900. 11,093, . ..1,093, 655,843 | ... | s 23,182 ceevrerenneene(2A739) [ o | e (24,739) L 06/16/2011
151020 10 4|CELGENE CORP................. 984,850 | ..oovvurerrirerinninee | rerirserieninesiesineens | e | e 156,510 | covoueeeerrerierenennns | eveeireeineenns 156,510 | ovevneerneereirerins [N 03/28/2007
156782 10 4| CERNER CORP.......ccooevumirimrirnirinirienes ...1,388,664 289,586 | ...ovvrerireriiriiniins | e 289,586 L 06/27/2011
169656 10 5| CHIPOTLE MEXICAN GRILL INC........ccccooevvvnnee 793,546 | .oovvecveevieciieeeees | eeveeeiiessessseessiesis | oeevieessesssssssssenss | arvee 253,448 | ..o | e 253,448 L 03/15/2011
178566 10 5|CITY NATIONAL CORP.......cccovvvvvirnrrnenne 224,316 ...(92,772) (92,772) | ... 06/24/2008
18451C 10 9 |CLEAR CHANNEL OUTDOOR-CLA.... s 283,550 ceeveeennenn (44,402) | (44,402) | .... . 06/24/2010
189054 10 9| CLOROX COMPANY.......oviuuiiimiiiiiisiitiiiniissiiesiesssss s 851,110 [ .vvvverivevrrernerenins | eerrvererneneen 24,840 [ | e 35,424 35,424 L 02/05/2010
189754 10 4| COACH INC.....cocourvmiririricereisere e 894,283 | .o 3420 | 3,420 | [ 33,525 33,525 L 06/08/2011
200340 10 7| COMERICA INC.....covvuurirriiiireieiissisee st sssssses st issssssssens | ensies 260,002 | .o 1,420 | 5,880 [ s | i (233,448) . (233,448) L 06/24/2008
20605P 10 1 {CONCHO RESOURCES INC........cocoverimrrinreririmrenceinerierienes . ...1,562,364 ..(137,364) . (137,364) L 03/15/2011
20825C 10 4| CONOCOPHILLIPS........ovuuieurereirerirsiseesseisesss s sssssssssssnssesens . . 40,272 | s [ s 140,272 | oo [N 03/15/2011
209115 10 4| CONSOLIDATED EDISON INC......coovvirreririmiriririerisneesinesseniseesesssssssessnens | coveeen JROTR IU 18,700.000 | ..oovvvurerrirnns 1,159,961 | ........62.030 | .ccooivirrerircnns 1,159,961 | .ovovvvennee 801,441 | oo | v 4,880 | s | e 233,002 | ..ovvveeriericeieninne | e 233,002 L 02/05/2010
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Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

F

0 Rate Per Current Total

r Share Year's Total Foreign

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

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

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

21036P 10 8| CONSTELLATION BRANDS INC.....ccvvuivririieireirersisiresiensssessenenssssenns | sovsrens | vene | covernnsneenenns 100.000 | ........ 2,067 20.670 | ..... 2,067 | .ccoouee. 1,268 (148) (148) 03/28/2007
219023 10 8| CORN PRODUCTS INTLINC.....ovvvrerirrerrrenimerierieeesenssseissenssssssssensnnnes | onerene | e | oovevesninns 10,100.000 | .......... 531,159 | .......52.590 | oo 531,159 | i 520,165 10,994 12/21/2011
244199 10 5|DEERE & CO...ovvvuuiiniineireiiseiseise sttt .2,784,600 ...1,591,499 . . (205,200) 02/05/2010
254687 10 6|DISNEY (WALT) CO...coovrvrrvrcrirrirrrirrienas 994,176 | .voovvveereeen 14400 | e [ e 941T6) [ oo | e (94,176) | oo [IRSRN 03/15/2011
25470F 10 4 |DISCOVERY COMMUNICATIONS INC 30,772 | e 1,097,448 | e [ e | v | o 33,324 33,324 03/15/2011
25490A 10 1 [DIRECTTV....ccocorvrunrnene . . . X . ..1,744,608 237484 | s | e [ | e 115,464 | oo [ s 115,464 | ...oovvovci (RSN 02/05/2010
263534 10 9|DU PONT (E.l) DE NEMOURS & CO.......cooourrumrrrerireereniseiserssssisnesseninees | oneene | eone | oovevineenns 31,000.000 | .ovvorcrirrirens 1,419,180 | ......... 45780 | s 1,419,180 | cooovvveercirn 1,009,875 [ ..vooeervrircireriienes [ e 50,840 | .ooouverireiineineins | e (127,100) . (127,100) 02/05/2010
26483E 10 0 |DUN & BRADSTREET CORP......covvtiiiiriireririreirsisisssie s sesssssesssnaes 918,864 | ....cocvivivreiciens | e 12,744 | oo | e (ISR (1) (SN IR (IR T(0) | [ 03/15/2011
26875P 10 1 [EOG RESOURCES INC.......ccovvvurrvrmrrrerirrireenns . . 1,211, 789,783 7811 | e [ e 87,330 87,330 09/27/2006
30161IN 10 1| EXELON CORP......oovtiviriireriicrinnie s ssssesssisesnsenes 1,244,719 | ......... 43.370 | o 1,244,719 LA0183,588 | | 60,270 ...128,091 78,440 | .... 49,651 02/05/2010
30162A 10 8[EXELIS INC.....ooiiiuiiieiceieiseeiesissie sttt . 80,545 9.050 | ...... 80,545 106,454 | .ooooverceinne 919 [ e | e ceevnereneeene(25,909) [ oo | e (25,909) [ ...vvvvvcererenerserens | Lo, 11/01/2011
302130 10 9| EXPEDITORS INTL WASH INC.......ovviriirriiniineiienieeirenissisessssssesssenssnes | eneees | eone | oeveiineinns 24,100.000 | .coooovvrrrircirens 987,136 | ......... 40.960 | .ooovrerrrierins 987,136 | oo 1,132,522 [ v | e 12,050 | v | v (145,386) (145,386) 03/15/2011
307000 10 9|FAMILY DOLLAR STORES........ccccostuuiriirierireriiieiinissisessesssessesesssesssiens 250,182 2,214 8,549 | oo [ e 97,785 97,785 03/26/2008
311900 10 4|FASTENAL CO..coovvvrveveircieneinerieeieenns 195,590 7,280 | oo | s 152,936 | .ooouveeeieiierineins | s 152,936 | .ooovveerrieerienines | L 05/23/2011
31620R 10 5| FIDELITY NATIONAL TITLE CL A....oivieriirreniirinerenrnenieneseesnnisnninenies | veveene | ene | cvnreienninereeennd8.0000 | ovciiivinrivsiiineiinennnd805 | 1018930 | o805 | s 712 86 | oo | e 86 03/26/2008
345550 10 7|FOREST CITY ENTERPRISES-CL A.... s 659,949 . 5,517 12/21/2011
354613 10 1 |FRANKLIN RESOURCESINC........... . . 386,188 [ ..o [ e 13,080 | .o 2(60,600) | .o | e (60,800) [ ..ovvvverererevererieens [ Loverrireris 02/05/2010
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B.. 0,900.000 ,136,811 1,555,361 [ .ovvoererrrenrieriienns | e 38,625 ..(418,550) . (418,550) 03/15/2011
369550 10 8|GENERAL DYNAMICS CORP ...18,000.000 . E 21,195,380 | e 1,194,462 | s [ 32,940 vevenerneeena(81,900) [ oo | i (81,900) [ v.ovvveerererieernnieens [ Lo 02/05/2010
369604 10 3| GENERAL ELECTRIC CO.....covvvmmrirrercerninirienieseseessssessesssssssssssenssesssenss | e I 154,100.000 2,759,931 | ......... 17.910 | v 2,759,931 2,953,937 | ovvvirereeni28,197 [ iiincn6,230 | s | s (194,006) (194,006) 06/08/2011
371901 10 9[GENTEX CORP.....couiiiieciiieriniceeiersi e 6,000.000 177,540 29.590 | ....... 177,540 153,689 | ..o | v 120 | e [ 23,851 23,851 09/27/2011
382388 10 6|GOODRICH CORP........ccoovivrrrirrriirinnns . 514,532 1,740 1,740 | oo [ s 227,668 | ...ovoereericerinines | e 227,668 06/08/2011
382550 10 1|GOODYEAR TIRE & RUBBER CO 2,600.000 335,576 15,334) (15,334) | ... 03/15/2011
38259P 50 8| GOOGLE INC-CL A.....ovvirrirriririniiierierineeiesissisesiesssssssesssesessssssessssnins | coennne | veve | evereeesenens 9,780.000 3,979,189 | oo [ | e | 07,878 | i [ 507,875 09/27/2006
406216 10 1|HALLIBURTON CO.......... 38,800.000 1,623,983 (341,506) 03/15/2011
416515 10 4|HARTFORD FINANCIAL SVCS GRP... I [ 22,100.000 508,377 (226,304) 02/05/2010
421933 10 2|HEALTH MGMT ASSOCIATES INC CLASS A ...34,800.000 250,901 5,575 12/21/2011
42217K 10 6|HEALTH CARE REIT INC o 1,800.000 X 609,279 34,175 06/08/2011
428236 10 3|HEWLETT-PACKARD CO.......cocovvrrunee I - 106,500.000 | ..... 2,743,440 25.760 | .. 2,743,440 | oo 4,538,896 |....cccrorere 12,780 | i 30,784 | oo [ s (1,469,629) | ...ovvvvevercerrirnerines | rveerreians (1,469,629) 06/08/2011
438516 10 6|HONEYWELL INTERNATIONAL INC............. 28,500.000 | ..... 1,548,975 | ......... 54.350 | oveverrieii 1,548,975 1,152,825 | .o | e 39,045 | s | 33,915 33,915 09/27/2006
443683 10 7|HUDSON CITY BANCORP INC v | e 65,000.000 | .......... 406,250 6.250 | ....... 406,250 398,853 7,397 12/21/2011
448579 10 2|HYATT HOTELS CORP-CL A I [ 16,700.000 641,494 (135,604) 03/23/2010
458140 10 O INTEL CORP.....otvvririrrirciieiricrienisessisesi st ol .239,900.000 | .ovovrvverrern 5,817,575 | 100024250 | oo 5,817,675 | 3,518,934 [ i [ e 187,898 | i [ e TT2AT8 | s | e ..T72,478 09/27/2006
459200 10 1|INTL BUSINESS MACHINES CORP . I 60,300.000 . . .1,900,991 06/08/2011
460146 10 3| INTERNATIONAL PAPER CO.....ccoivriirirerieiieinsisisseiessssiesssssssssssesssens 583,120 29.600 | ....... 583,120 437,614 46,492 02/05/2010
460690 10 0|INTERPUBLIC GROUP COS INC ...38,400.000 373,632 9.730 | ... 373,632 310,145 | ..o | 9,218 [ | (34 178) [ e | s (34,176) 06/24/2010
46625H 10 0|JP MORGAN CHASE & CO.........ccouuvvrrenne e | e 192,800.000 6,410,600 8,355,986 1,945,386) | .... 06/23/2011
469814 10 7| JACOBS ENGINEERING GROUP INC........ocoorrvirimirrinerieriressinenssnessninn B [ 10,300.000 .. A17,974 379,542 . ...(54,281) ... 12/15/2009
478160 10 4| JOHNSON & JOHNSON.......ccomivrrririrnrirnrineiieniesissssssssissessnsssessssnssessanss | vevnnee | oee | eerrerernnD0,600.000 | covoviiiiirnnnnnnn 3,777,408 | .......65.580 | v 3,777,408 | o, 3,378,831 | oo [ 101,304 | s e B01125 | s [ s 401,125 | oo | L 03/15/2011
49446R 10 9| KIMCO REALTY CORP......cvuuriimrirrireeiseiserie sttt 273,783 | coovereeeennd,028 | 15,264 | s | e (RIS [C10) (38,160) [ ...ovvveerrrererierens | L, 02/05/2010
500255 10 4|KOHLS CORP......cccoovrimrirerierirerireineenns . 29,610 26,070 | .oooeveererneerirrineiens | erverrneenennnnnB00 [ s | e (2,994) (2,994) 06/24/2009
501044 10 1|KROGER CO......oevruirimirrericrirensrinssrnerieseseesensssesessesssnensenssssssssensnes | oeenne | e | vorvienerenn 24,900,000 | 1oviriviiviinenn 803,078 | oo 24.220 | o 603,078 | ..........c.. 526,349 | ...oovververinerirernnne | v 10,707 | i | e 46,314 46,314 02/05/2010
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530555 10 1|LIBERTY GLOBAL INC = A....coouiimiiriiiieeiieeiss s ssesssssssns | eseiens OO IO 9,000.000 | veoovvrrerriiiinnns 369,270 | ......... 41.030 | v 369,270 | ..o 217,399 [ o | e | e | e 50,850 50,850 L 02/05/2010
539830 10 9|LOCKHEED MARTIN CORPORATION SRRSO DO O IS 9,900.000 | .......... 800,910 80.900 | ....... 800,910 | oo TA3,682 | ..o | e 32,175 | oo | s 108,801 | ovouveeeerrerierereens [ e 108,801 | .vvovevreerricrin (RSN 02/05/2010
548661 10 7 |LOWE'S COMPANIES........ccoouiiiiireiieieiisseise st 942,303 | ..ovveererinciinnines | s 21,850 13,110 13,110 L 02/05/2010
55261F 10 4|M&T BANK CORPORATION 308,922 | ..o | e 13,720 | oo ceevrerenneene(D2AT9) [ o | e (52,479) | ..overrereeririininns [IRSRN 12/15/2009
552953 10 1|MGM RESORTS INTERNATIONAL.... . . AB34T4 | ..o | e | e | e 50,725 50,725 L 12/21/2011
574599 10 6| MASCO CORP.....ccoouiiuirierieriteiri et - 169,776 199,526 2,430 | o | e (VS I £310) N ORTORTOR IO (29,750) 06/08/2011
585055 10 6|MEDTRONIC INC......coooiriuiimririieireesssinessesieeeseesss e sssssssesssssssesssnsas | eseins v | e 43,200.000 | .cooovvervriiinnes 1,652,400 | ......... 38.250 | oo 1,652,400 | ..oooovorrirrins 1,607,571 [ .oveeeerineirerienes [ e 30,672 | oo | s 44,829 44,829 03/15/2011
59156R 10 8| METLIFE INC....ccoovviiiireiciiieieiisies et e | s 16,500.000 | ..ocvoevreiieriinrnns 514,470 | ......... 31180 | oo 514,470 675,901 | .o | e 12,210 [ o | e (161,431) . (161,431) 06/23/2011
594918 10 4|MICROSOFT CORP.......... I [ 124,400.000 | ..... 3,229,424 25.960 | .. 3,229,424 3,147,631 | o | e 64,688 | ....covvcerrierienin [ e 81,793 81,793 03/15/2011
61166W 10 1|MONSANTO CO.... 882,882 | ......... 70.070 | ....... 882,882 830,827 [ ..o [ e 11,088 | .o [ 32,516 32,516 03/15/2011
61945C 10 3|MOSAIC CO/THE.. 801,837 50.430 | ....... 801,837 998,828 1,590 [ cooneeeererierienines | veeeeei (196,991) . (196,991) 06/23/2011
620076 30 7 |MOTOROLA SOLUTIONS INC......ccovverrirriieircriesireeiseessenisseessessesssenssenns | cenveeee | eone | ovverenneenc2LAT4000 | oo 1,271,771 | e 46.290 | .ooovrirriii 1271771 | e 1,137,976 6,044 | ... 6,044 | oo [ e 50,026 50,026 03/15/2011
620097 10 5|MOTOROLA MOBILITY HOLDINGS 933,218 38.800 | ....... 933,218 454,894 | ..o [ | s v 78,323 [ s | e 478,323 03/15/2011
626717 10 2|MURPHY OIL CORP............ 501,660 | ........ 55.740 | v 501,660 449,650 9,900 (169,290) 02/05/2010
628530 10 7|MYLAN LABORATORIES 283,825 7,986 03/26/2008
636180 10 1|NATIONAL FUEL GAS CO 473,883 4,105 12/21/2011
637071 10 1 |[NATIONAL-OILWELL VARCO INC 422,195 22,068 04/22/2008
651639 10 6|NEWMONT MINING CORP HLDG CO.. 473,979 |.. (15,052) 02/05/2010
655664 10 O|NORDSTROM INC.......ccccoevevrimriiriias 716,841 . ...118,287 |.... . . | 03/15/2011
664397 10 6|NORTHEAST UTILITIES........cconvvvvrnnnes 01576 | e [ s 101,576 | oo (RSN 03/15/2011
674599 10 5|OCCIDENTAL PETROLEUM CORP 4,570,311 | 00e93.700 | oo d,570,311 | e 2,811,676 | 022,437 | e 77,026 | e . . (210,665) L 03/15/2011
675232 10 2| OCEANEERING INTL INC.......cocovvrvririrnns 821,114 821,114 706,695 8,010 | covevvercririnrrrenns v TTAA19 | s [ e, 14,419 | oo (ISR 06/13/2011
68389X 10 5|ORACLE CORPORATION. 846,450 846,450 ,014,301 5,940 ) (167,851) L 03/15/2011
688239 20 1|OSHKOSH TRUCK CORP........ 297,182 | ......... 21.380 | v 297,182 105,438 | .ovoovverieerierinenns [ oeerienierinneisnieens | e . ) (192,654) L 12/23/2008
690742 10 1|OWENS CORNING INC......ccovvvrrrrrrirrnirnnas 91,904 28.720 | ...... 91,904 B0,896 [ ...eouririieiieniens | cereeienineesninnis | e | e (7,776) (7,776) L 03/26/2008
693475 10 5|PNC FINANCIAL SERVICES GROUP | 483,285 | ..o [ e 18,975 | i | s (50,325) [ ..vevnveerieerireriins (50,325) | ..ocvvrerererrirniine (RSN 06/24/2008
693656 10 0|PVH CORP. 1,277,139 [ | e AT e | e 111514 | i | s 11,514 | oo (RSN 06/23/2011
693718 10 8|PACCARINC 346,445 . (202,674) L 02/05/2010
713448 10 8|PEPSICO INC . R . 5,267,268 133,202 | e [ e 133,202 | oo [IRSRN 03/15/2011
717081 10 3|PFIZERINC. 880,748 | ......... 21.640 | oo 880,748 TA44,403 | oo | s 32,560 | covvererieiseeeierens | e 168,091 | oo | e 168,091 | oo [N 12/15/2009
729251 10 8|PLUM CREEK TIMBER CO INC 318,072 36.560 | ....... 318,072 312,722 | e | e 14,616 | oo | e (T,743) | oo | e (7,743) L 02/05/2010
741447 10 8|T ROWE PRICE GROUP INC.... 290,122 | .ovvvvervnrneeinrinnee | e L0 | s | v (85,540) [ oo | s (45,540) | ..o [N 02/05/2010
741503 40 3| PRICELINE.COM INC.......coccvvvmrrrriererienreeinrensisnsiesessiessesssnsssssssinssnssnsessens | enviene | oeve | convenriennenn1,000.000 | covoivvirinirnrenn 467,710 | 100 d67.710 | e 87,710 | s 456,582 . 11,129 L 03/15/2011
742718 10 9|PROCTER & GAMBLE CO. 194162 | e | e 141,302 [ e 163,508 [ e | e 163,506 | ..ooooceveeireiierin [N 02/05/2010
744320 10 2|PRUDENTIAL FINANCIAL INC 2,552,023 . (415,632) | 06/23/2011
75281A 10 9|RANGE RESOURCES CORP....... 810,181 | .vvverrerincrvvninnee | v 1,920 s e 180,859 [ | e 180,859 | .vvouevrrireireris (RSN 03/15/2011
754730 10 9[RAYMOND JAMES FINANCIAL INC........... 1,721 (174) L 06/24/2008
759351 60 4|REINSURANCE GROUP OF AMERICA. 1,009,198 . (131,398) L 06/08/2011
772739 20 7 |[ROCK-TENN COMPANY -CLA......cccccovvvue 334,095 vernrrernnreen2y080 [ | e (34,055) [ | s (34,055) [ ..o [N 06/23/2011
776696 10 6|ROPER INDUSTRIES INC 1,566,153 6,270 | coverrereeiieereriennes [ e 84,377 84,377 L 03/15/2011
786514 20 8| SAFEWAY INC....coovrvmrerierrrirncriiniins 996,629 6,395 | ..o 18,081 | .veeervereneerieriinees | cevereeieens (L0515 OO IO (68,765) | ...vvverernererireinne [N 03/15/2011
790849 10 3|ST JUDE MEDICALINC.... 596,794 3,339 | 10,017 | oo | s (134,355) . (134,355) L 02/05/2010
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816851 10 9[SEMPRA ENERGY......oiiiiiiiiriiiiiiieiseeiesiseieessssssssssssssssenssssssssessnnes. | nverens | even | sevevssnnens 13,800.000 | .ovovvveireriiiienns 759,000 | ......... 55.000 | wovevvireriiirirnins 759,000 | .covvoenee 681,852 6,624 |...... 25,254 | oo | o 34,776 34,776 L 02/05/2010
835495 10 2| SONOCO PRODUCTS CO....ccoomvrmrimmrmmirmerieneseesesiseessesssssssessssssenssssens | soveeens 35,800.000 | ..... 1,179,968 | ......... 32.960 | oo 1,179,968 | oo 1,250,180 [ ...cvvevvererererrnerinens | eerrverirenerne3 1148 | e | v (70,212) [ s | v (70,212) | oo (RSN 03/16/2011
855244 10 9| STARBUCKS CORP.......oviumiireirniieiisiiesiseetse st 1,122,644 526,608 | ....ovocreerinciinrinnee | cerrrneinenneen 13,864 [ i | e 338,672 [ | s 338,672 L 02/05/2010
863667 10 1| STRYKER CORP.....cccevviirirririeieiisriestesieesseis st ....735,708 . 752,673 | oo 3,145 | 010,656 | e | cvrrirenenenn(59,052) [ oo | e (59,052) | ..oveverercerrrirenins [IRSRN 02/05/2010
867652 40 6| SUNPOWER CORP........coouiimriniiieiieeisseissssiseise st sssssssenes 280,350 6.230 | ....... 280,350 245417 34,934 L 12/21/2011
87264S 10 6| TRW AUTOMOTIVE HOLDINGS CORP........ccocvtrimrriirirerireiniieerierieniresens . . 756,320 32.600 | ....... 756,320 707,837 48,483 L 12/21/2011
87612E 10 6| TARGET CORPORATION........ituuuieurirerireeireesssissensenisesesessssesssssssssssssens | eonneens | eene | soeeesnenns 49,300.000 | .oooovernrerinnes 2,525,146 | ......... 51.220 | oo 2,525,146 | oo 2,483,660 | oo [ s AT7,430 [ oo | v (184,905) . (184,905) L 03/15/2011
88579Y 10 1 BM CO..iimiiiiiiriicisei e 1,085,506 | ..o | e ATT40 | oo (99,169) [ v | e (99,169) [ ..vvvererrririerrins [ 12/15/2009
89417E 10 9|TRAVELERS COMPANIES INC. 898,551 62,280 L 02/05/2010
90384S 30 3|ULTA SALON COSMETICS & FRAGR 531,803 ....(44,903) | ... 09/27/2011
907818 10 8| UNION PACIFIC CORP......ccooerimrirerreimsiserieesssesssenssessssesesssssssessensssens 713,044 . . ...154,048 | ... ) 02/05/2010
910047 10 9| UNITED CONTINENTAL HOLDINGS........coocomrrimrrincrirnrineeneiseessseesensenenes | cenevee | e | reree0000:26,800.000 | 1vvvvciriviiinnrnnnn 505,716 | 10018870 | oo 505,716 | oo 593,189 | .ooeieerierieiiineines | v | e | e (YY) R IO CTAYK) | N [N 06/08/2011
91324P 10 2 |UNITEDHEALTH GRP INC........oevomrrcrrrrcrnrinerierinneinnrenisenesisssssnnsnenes. | eeveenne | vene | vernerennnn31,300.000 | covviiiiinnnne. 1,686,284 | .........50.680 | .oooovvvcrrennn 1,586,284 | oo 1,321,571 [ v | eevireniinnneren 18,509 i | e 263,153 | ..ovverercieniens | e 263,153 L 03/15/2011
919794 10 7| VALLEY NATIONAL BANCORP........cccevvumirimriinrnieieisnsises s ....346. . cevrneeenninnenennnenn 4,280 | i 3,672 (432) L 05/04/2011
92343V 10 4 [VERIZON COMMUNICATIONS INC.......covveurierinirirerireneneeisnineriseninnsnenes [ eoveres | eone | cvevienns 165,700.000 6,647,884 | ........ 40120 | oo 6,647,884 5,100,446 | ..o [0 283,846 | e [ rniennn810,357 | [ 810,357 L 03/15/2011
92532F 10 0|VERTEX PHARMACEUTICALS INC 484,866 484,866 617,949 (145,723) L 03/15/2011
92553P 20 1|VIACOM INC CLASS B......cccvvvrvivrrirrrnans 130,577 43,500 L 12/23/2008
92826C 83 9|VISA INC-CLASS A SHARES 3,967,639 1,616,511 L. 06/08/2011
931142 10 3|WAL-MART STORES INC ...3,206,962 ...420,470 | ... . 06/08/2011
931422 10 9| WALGREEN CO......ccoovvvrvvrirvrrcrienns 2,084,038 (410,846) L 03/15/2011
941848 10 3 |WATERS CORP.......cccevuvrenee 893,983 . (183,103) L 06/08/2011
94973V 10 7 [WELLPOINT INC.....corvvvrrrirrrirrrnns 848,735 | ..o | e 13,800 [ o e 129,582 [ o | e 129,582 | oo (ISR 02/05/2010
962166 10 4|WEYERHAEUSER CO 944,765 (229,704) L 03/15/2011
968223 20 6|WILEY (JOHN) & SONS -CL A . 367,024 | oo 1,820 | 8,552 [ s | e (T,644) [ e | (7,644) L 02/05/2010
98310W 10 8|WYNDHAM WORLDWIDE CORP 1,047,891 | ......... 37.830 | oo 1,047,891 174,408 | oo [ v 16,620 | o [evverieennnni 217,999 | i [ e 217,999 L 12/23/2008
98419M 10 O XYLEM INC.....ovvomriirieriericnisriseiiesiesieneseeene 228,641 25.690 | ....... 228,641 251,910 | ovvvvcrrerinernenrnne | v 30T [ | verrenrnnnd(23,269) [ o | e (23,269) L 11/01/2011
000886 28 3|ROYAL CARIBBEAN CRUISES LTD......ccovvuumrimirmeriineerensseesensssisessssssnens | eveie F.. 272,470 | ......... 24770 | v 272,470 141,954 (244,530) L 12/23/2008
002256 90 7 [AMDOCS LTD....coovvriierriiieiieissiesssieessnienes F.. 114,120 114,120 ..109,756 4,240 L 06/24/2010
00B446 CM 2 [ WARNER CHILCOTT PLC A....vvuuvirriierierireessnisssesssessesssesessssssssssesssnes | coreeens F.. 528,037 | ......... 15.130 | ....... 528,037 507,997 . 20,040 L 12/21/2011
010038 34 7| TYCO INTERNATIONAL LTD....covoriirieiirniiesieeissseiseissssesssesssesssseissnnns | eveees F.. ....887,490 897,408 9,500 | ovovrereireieeiieni | e [CRSE:) ) RIS O (9,918) L 06/08/2011
806857 10 8| SCHLUMBERGER LTD.......cvuuuriniririerireesnisisesiessssessesssssessesssssssenssenes | covesens F.. 4,508,460 . 4,508,460 | ...covoiririrns 4,709,649 |....ococvvvvrne 16,500 | ..oooucrernnns 42,699 | ..o | e (1,014,672) | cooovorrecririneines | v (1,014,672) | ..o (ISR 06/08/2011
GO0450A 10 5| ARCH CAPITAL GROUP LTD....cotiumirimrireenerineisseissessesssesssessssessssssssssnens | sevsees F.. 547,281 | ........ YV IO 547,281 340,523 | ..ooveerierineiineines | v | s | e 115,836 | oo | e 115,836 | ovvoneereieieiis [N 05/12/2011
G54050 10 2|LAZARD LTD CL ...t F.. 2,611 2,611 2,692 (1,338) (1,338) | 03/26/2008
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........c.ouwe i | eneressessenens 198,838,496 | ....... O S 198,838,496 174,697,548 | .......0.....262,962 | ..o 3,371,706 | o0 [ 1,383,289 1,304,849 XXX..... XXX
9799999. TOtal = COMMON SHOCK. ... rrreitiiriesse sttt nisens | enssssensneras 198,838,496 |....... P03 ST [ 198,838,496 | ..ocovvvinnen 174,697,548 ...1,383,289 | ..o 78,440 | s 1,304,849 | ... XXX XXX
9899998. Total - Preferred Sock from SECHON 1.t | sesa 64,730,356 |....... XXX.ioene 64,730,356 ....31,586,030 cevennenn(5,603,269) coevenennn(5,603,269) | ... XXX XXX
9899999, Total - Preferred and COMMON SEOCK...........civiiriieieieiiieieicie et s st ssssssessessssnsenaens | sesseas 263,568,852 |...... ). ,9, G PR 263,568,852 | ...covvvrcrrne. 206,283,578 |..............611,069 | ..........8, 941,778 | ..oooevirivrviiren0 [ (4,219,980) | .....ccrvrrr.. 78,440 | oo (4,298,420 | .....cvvvveirrrinn 0 |..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Bonds - U.S. Government
912828 PM 6|US TREASURY NOTE 2.125% 12/31/15.. 01/05/2011 | BArClays Capital...........vurvverrirrrrereiinriieisisisssieisessssssessssssssesssessssssssesssssssssesssessas | sosssssssssssesssssssssesssssnssssssessassnes 50,011,719 50,000,000 | ..oovreerreerirerirnenne 17,611
912828 QA 1|US TREASURY NOTE 2.250% 03/31/16.. 04/01/2011 | Barclays Capital 2,244,375 ...2,250,000 553
912828 QE 3|US TREASURY NOTE 0.625% 04/30/13.. 05/12/2011 | BAICIAYS CAPIAL..........voooeveroiisicvisieiisiesisessisssss s ssssssnes | eosssssssssnsssssssssssssssssssnsssssees 26,543,477 26,500,000 | ...oovvenrieriieiieniniienis 5,851
912828 RB 8|US TREASURY NOTE 0.500% 08/15/14.. 08/23/2011 | GOIAMEN SACS. ....vvuureseresieeserisseessers st | bonnes st st 25,083,984 25,000,000 | oo 2,717
0599999. TOtal - BONAS = U.S. GOVEIMIMENL..........ooiveveiiiiiitiiteieietieiie it stetse b sesstessss et ssessesssssssssessessesssssssesseesessessessasessessesansesses  sessesssessesssssssessessessssassessessessssassessessessssessessesansessessessesensessebses st essessessesensessessssnsas ...103,883,555 103,750,000 26,732
Bonds - U.S. States, Territories and Pc
882716 W5 8| TEXAS ST 0.100% 12/01/23.......ccciviiniiinniiniierissinssississsnsssssssssssessenssssesssssssssssesssssnne | eonsnseseerenees | 11/30/2011 | GOIAMAN SBCNS. . c1v1tirtiiiiiiseiiieeis ittt snesnnses | cessees sttt 6,200,000 | .o 6,200,000 | oo 640
1799999. Total - BoNds - U.S. States, TEITHOMES & POSSESSIONS. ... .uuuiruutreriesserssiiesersssarssesseressemssseesseesssssssesssese et eeesseeseesssees 150 feee8e0e L8888 LR 8L £0EEE 888t 6,200,000 ...6,200,000 | .o 640
Bonds - U.S. Special R and Special A
20775F CG 0|CONNECTICUT ST HSG FIN AUTH 4.500% 06/01/26 10/1972011 [ METTII LYNCA.....cooovirieiiiiiicieriseiii it esbessnies | cesstsssssiae e sst s esssssssenses 7,035,910
3137AA 4X 8|FHMS 2011-K013 X110 0.840% 01/25/21 12/08/2011 | Various... . 14,272,992 162,773
3137AD TK 3|FHMS 2011-K014 X110 1.453% 04/25/21 07/26/2011 | JP MOTGaN SECUMLIES. ... ..ouvvuirrrsiviriseierissieiesiissss et enssssnens | sbesssssssssessssessesssssesssessesssenes 12,933,662 s | 53,300
45506A EK 3 |INDIANA ST HSG & CMNTY  4.500% 12/01/27.......coovrrerimeerrcrisrirseersiins 11/16/2011 | Royal Bank Of CaNAAA..........cuuurermreuirierieeiceieiseesssiss st sessssissssssssssensens | ceseesssssessesssesssesssssisssssssssns 7,528,850 | coovevnerreireeneniserie i 7,000,000
60416Q FS 8|MINNESOTA ST HSG FIN AG 4.250% 07/01/35 e 11/22/2011 | Royal Bank Of CaNAGA. ...ttt ssssesssens | cosessssssessssssesssessssisasssnsisens 2,883,249 ...2,700,000
88880C AA 1| TOBACCO SECURITIZATION AUTH MN 2.643% 03/01/14......cooviriririinninissiisirssnienes 11/17/2011 | Barclays Capital........cc.iiueeiueieiieisirssisiserssiss s sssesssesssnssse s s ssnsssesssnsssssns | cosessssssssenssessessssensssesssssssssess 6,000,000 ...6,000,000
3199999, Total - Bonds - U.S. Special REVENUE ANT SPECIal ASSESSMENES. ... ... tuuruirstieteressserssssssssersstes s sass e ass s sssseeeesseeensse8ss | £81e88 08108 se8 4888086084888 1084 E 1408408084881 EE1EE 408448148 E 848681 E L1 E 8L E 1L E 40 E 1L bbbt 50,654,663 22,380,000 | ..o 216,073
Bonds - Industrial and Miscellaneous
26882P AX 0|ERAC USA FINANCE COMPAN 6.200% 11/01/16........coomvemeirreeerierineereniseesssiseninenes 01/04/2011 [ JP MOTGAN SECUMHES........cvvvuverriscereiiseise it ssss s | fanebsessesss et snsenen 10,542,468 | ..o 9,376,000 | cooouerrrinirerineiieens 106,574
302182 AF 7|EXPRESS SCRIPTS INC 3.125% 05/15/16.........cocvrurmiviirierieniierienineiieniens 05/25/2011 [ BArClays Capital...........c..everuiermirimiiiiieiiieeiesisesseissssiesieses s sssesssenes | nsissesssesssesss s ssesssensenes 10,068,400 10,000,000 25,174
30224X AA 2 [ESA 2010-ESHA A 2.951% 11/05/27 .....cocvorrererieirerissiiesiesesssesesisssssse s 12/16/2011 | JP MOIGAN SECUMHES. ......euvveevesevrsereseiseesseisessessseees et ss st st essessssnns | cessessssisessssssesssessssssssessssssns 9,848,734 ...9,799,735 16,063
345397 VP 5|FORD MOTOR CREDIT CO 6.625% 08/15/17 08/01/2011 | Progressive INVESIMENE CO INC......uuvurerivreirieieiiieienisisssessssssssseesssssssssssesssnes. | srnessssssessssssssessssssssssssessssens 8,236,957 27,520,000 | .o 229,726
375558 AR 4|GILEAD SCIENCES INC 2.400% 12/01/14 12/06/2011 | BArClays CAPItaL...........veuureuerereesersseiserseessessessseessesssesse st esssssesenssssses | cesesssssssessesssnsssessssssssessnsssnns 2,996,250 ...3,000,000
41283L AA 3| HARLEY-DAVIDSON FINL SE 3.875% 03/15/16. 03/02/2011 | CItiICOrp SECUMHES INC.......couuvvuiiaiiiiiiciii s nisness | esnieesi e enes 15,027,200 15,000,000
46635T AD 4 [JPMCC 2011-C3 A2 3.673% 02/15/46. 09/19/2011 [ JP MOTGAN SECUMHES........vvvveverrercersreiseise e ses st sssse s | sessesssessseess s esssesssenes 18,347,945 18,000,000
46637C AC 1|JPMCC 2011-FL1 B 4.028% 11/15/28 11/16/2011 | JP MOTGAN SEOURHES. .......vvvvvvevesvesssacesissesessisseesssisssesssssssssssssssssssssssssssssssssnns | sesesssssssssessssssnssssssssssssssssssenes 9,950,000 10,000,000
46637E AJ 2|JPMCC 2011-PLSD B 4.304% 11/13/44 . 12/02/2011 | JP MOIGAN SECUMHES. .........cvverveerirsrsessississssisessissssessssssssssssssssssssssssssssessssssssssns | cosssssssssssssnsssesssessssssssassssssssns 5,024,990 ...5,000,000 7,174
584050 AF 9|MEDCO HEALTH SOLUTIONS 2.750% 09/15/15.............. 01/26/2011 | BACIAYS CAPIAL.......cveurvvrerireeiseisereeesiessesesse st nnes | anebsessess st sstenen 9,472,278 19,515,000 | ..o 102,484
587681 AC 1|MBALT 2011-1A A3 1.180% 11/15/13 02/16/2011 [ JP MOTGAN SECUMHES........cvvvuvirriririrniieiiierieri st ssesssseniens | oneisesiesss st enes 4,999,658
587728 AD 8|MBART 2011-1 A4 1.220% 12/15/17. 07/14/2011 | Royal Bank 0f SCOUAN.............cuuurieuriieiieiicireeiseiieiiesiessseisseesssssssssesssessseess | ssessessesssesss s essssssenes 14,997,087
73328V AK 9|PILOT 2011-1 A4 1.260% 11/20/17 TSP UT PPN 11/09/2011 [ JP MOIGAN SECUMHES. .....vvurvrvicesrirrieisissierisieesesie s essessss st ssssssssens | sevsssessssssssssssessssssessessssssassenes 8,998,146 29,000,000 | coueinieiir s
811065 AA 9|SCRIPPS NETWORKS INTERA 2.700% 12/15/16. 11/28/2011 | JP MOIGAN SECUMHES. .......euvvervesrisereseeseesserasesiessseseseesssesesssssssessess s essessssens | ceseessssssessesssesssessssssssssssssenes 14,981,700 ...15,000,000
88166H AA 5|TEVAPHARMAFIN IVLLC 1.700% 11/10/14........cvvrvirirrirerieiiirnierseienninns 11/07/2011 [ CIICOrP SECUNMEIES INCuvvvvrrveiririiiicireriise e sesens s | srbsesesss st enes 14,980,350 |. ...15,000,000
89233P 5N 2[TOYOTA MOTOR CREDIT 1.250% 11/17/14. ..o 111412011 | BArclays CaPItal............vuuureuerereeieriseeseissessessessseeesssessssse s ssssesssssssssssssses | coseessssssesssesssnsssesssssssssssssssnes 14,987,000 | ..oovvvverrrrerienireeseeieieeiis 15,000,000
907818 DC 9| UNION PACIFIC CORP 5.125% 02/15/14. 01/03/2011 | Bank Of AMEIICA COMP.......vvurerririeeiiieriti ittt enssinens | soessessnes et 7,069,937
92867F AC 9| VWALT 2011-A A3 1.200% 10/20/14........coivmmiirierinerierieeereeisseiessesss s ssssssens 11/16/2011 | BArclays CaPItal............vvuureuerereeiiriseiserisisssesiessesessesssssse st sssessses | cosseessssssessesssesssesssesssssssssssenes 14,998,056
92935V AC 2 |WFRBS 2011-C3 A2 3.240% 03/15/44.........coovvieiriineiieeiciise st 05/26/2011 [ WEIS Fargo BANK...........covuieuieriiniiscirsiiseise it esssssses st ssseessssssssns | nsisesssesssessssesssssesessssssesssnenes 18,179,622 18,000,000 | ..oovvernririireiis 12,960
92936C AC 3| WFRBS 2011-C4 A2 3.454% 0B/15/44............oovvoririiriniiriieninssssissessees s 07/21/2011 [ WellS Fargo BaNK...........cocuriuuiiiiieririiiseiieiesieesiesissisessesssessessssessssesssins | ossissesssesssessssesssssssessssssesssenes 13,887,253 13,750,000 | ..oooveeniereirierirns 10,554
92977Q AF  5WBCMT 2006-C27 XP 10 0.494% 07/15/45. 02/02/2011 [ DEULSCRE BANK........ccveuveriireirceieiasiieceie ittt sis e | fnebssess s st snsenen 1,327,766 | ..ot ssesieessensssiseninees | eesersessess s ssenes 7,654
98158N AD 5| WOLS 2011-A A4 1.780% 09/15/16.......coorrvrerirrrirririiniineiesiesiesssiessisesiessesssseens 04/27/2011 | Bank Of AMETICA COP.....uuvvvuvirririierniiieiiie et sisens | essisessesssesss s ssesseessenes 9,998,650 10,000,000
71645W AT 8| PETROBRAS INTL FIN CO 3.875% 01/27/16......ccoivemereerrmerirereeerseinseesseins 06/13/2011 | Various 35,070,500 . 35,000,000
92857W AW 0|VODAFONE GROUP PLC 2.875% 03/16/16. 03/09/2011 | BArClays Capital...........vurruermirrriereririiiisisisssiesesssesessssssssssssesssssessessssssssessssssas | steessssssssessssssssessssssssssssesssenes 14,925,900 | ...ooovvvieiniecee e 15,000,000
928670 AD 0|VOLKSWAGEN INTL FIN NV 1.875% 04/01/14. 03/23/2011 [ DEULSCNE BANK....cvv.iveiveereerissies sttt | fossnssens s st 24,910,750 25,000,000
3899999. Total - Bonds - Industrial and MiSCEIANEOUS............evuiuiiiiiiiisiieri s 313,807,597 .309,455,735
8399997. TOHBI = BONAS = PAIM 3.ttt 8 08 SR 160 eeEEHEEE LR E LR LR 441,785,735
8399998. Total - Bonds - SUMMANY HEM fTOM PAM 5.ttt ss st ss et s et et ensess et s sesessessetans  fessetessessesssssesasses et assaesesseseeseseetesseE e s eesessee et eetee s et et setenbes et et entenses et et st ensesrtsntas 196,850,000 137,153
8399999. Total - Bonds. 638,635,735 ..1,144,287
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00130H 10 5| AES CORPORATION.......cuuuiiuiimnirirrisrisseisssise et nens 03/15/2011 | State Street BaNK............ccrieiiririiiinee s 107,800.000 1,352,179 XXX
015351 10 9|ALEXION PHARMACEUTICALS........ 03/15/2011 | State Street BANK........c...ccuereervieeierieierissresiesieesss et 9,000.000 | cvvvvermernrenrnerieeeieni s 853,534 XXX
023135 10 6 [ AMAZON.COM INC....coouivuirriiiniieierisesisi s 06/08/2011 | State Street BaNK..........cvvrivririiiieiiiessieienie s 11,200.000 1,935,772 XXX
02503Y 10 3 [ AMERICAN CAPITAL LTD....cooivrmermererereineeieessseensersseenans 12/21/2011 | State Street Bank...........ccoceveeeieenerrinirn 48,500.000 [ ..cvvoovernerrnireenerieerieeiens s 333,743 XXX
037411 10 5[APACHE CORP.......coovriirririirerieireeinieinsnienes 03/15/2011 | State Street Bank 12,400.000 1,457,692 XXX
037604 10 5|APOLLO GROUP INC CLASS . 06/08/2011 | State Street Bank............ccvceeerevrvnerinenes 16,400.000 | .voooverrerrercrreirerieesieseeneseenns 729,096 XXX
045487 10 5[ASSOCIATED BANC-CORP.........coiiiririiiriirerierseistie st 1212172011 | State SIrEet BaNK.........cc.ovvvrireieeiieiieiseseeseise e 69,900.000 XXX
060505 10 4|BANK OF AMERICA CORP 09/27/2011 | State Street BaNK............curierivierieriesiseresieseeesssse et . 30,300.000 |.... ...240,225 XXX
063671 10 1| BANK OF MONTREAL.......ccovuuiiuiimrireisseinsise st 07/06/2011 | TaX FrEE EXCRANGE.........cueueveuierriieiiseisseiiseiisiiesisseesse et isssssssssennss. | sessessssssesssessssessassisssssesssennd 6,197.000 | .ooovereireieierieseei e 278,505 XXX
064058 10 0| THE BANK OF NEW YORK ME. 12/21/2011 | State Street Bank 106,100.000 2,275,512 XXX
084670 70 2| BERKSHIRE HATHAWAY INC.......cooiirmirimeirerineisesiesesesssseesssssssssesss s essssssssssss s 03/15/2011 | State Street Bank...........c..coovererrrrinriennnns 32,800.000 2,716,840 XXX
112463 10 4|BROOKDALE SENIOR LIVING 12/21/2011 | State Street BanK............ccovevevivirieieeiesese s 39,500.000 | .vveevrerirerereieinsie e 606,704 XXX
115637 20 9|BROWN FORMAN CORP CLASS..... 03/16/2011 | State Street BANK............ccuererreieeieriseieriseiesieeesees et 21,000.000 1,395,940 XXX
156782 10 4| CERNER CORP.......cooiiiiiiiiniiicci s 03/15/2011 | State Street BaNK..........ccocvivriieiiieiierieesi e 13,700.000 1,388,664 XXX
169656 10 5| CHIPOTLE MEXICAN GRILL.....couivirirrereiiiierierieeeseeisisesiesssessessssssssessssssssnsenens | nevesssessseons 03/15/2011 | State Street BANK............ccurreeireririiinrerieseeesssse et 3,100.000 | cvoovvereerreerierieeeenieeseeieene 793,546 XXX
189754 10 4| COACH INC.......cooiviriiriiciescises 06/08/2011 | State Street BanK...........covivriiriiieiierissenie s 15,200.000 | .oooovvvnierrereiieeiienieseeeeenas 894,283 XXX
20605P 10 1| CONCHO RESOURCES INC........ccoirirrimirmirierieresseisssie st ssesssesssenssesessesns 03/15/2011 | State Street BANK............ccurieeirieririiesinreseseeessesi et 15,200.000 1,562,364 XXX
20825C 10 4| CONOCOPHILLIPS........ovuueiereiiseriesisseissseisesse s sssssssssaeees 03/15/2011 | State Street BANK............cccrrereieiierieiresiseisesie et 16,600.000 1,242,998 XXX
219023 10 8| CORN PRODUCTS INTL INC.....ovvvurrirreririienirieriereseesesiesisesissssessenessenns 12/21/2011 | State Street BanK............ocvireiieiiieissie e 10,100.000 XXX
254687 10 6| DISNEY (WALT) CO...couuiemrirrerneiseiseriesssesssesis st st 03/15/2011 | State Street BANK............ccrierreeiieeieiesiseiesie et 24,000.000 XXX
25470F 10 4| DISCOVERY COMMUNICATION.......ccovrrmrireiimrcirerisrereninnianes 03/15/2011 | State Street BaNK...........cc.ovveieiieeieieiieie et 27,600.000 XXX
26483E 10 0|DUN & BRADSTREET CORP........ccooviuurimrireinininsisessesssseesesssssssssssssssessesssssssssssnsss. | seesssessseees 03/15/2011 | State Street BANK............cuueieereierierieierisssiesiesisees e 11,800.000 XXX
30162A 10 8| EXELIS INC.....ooiiiiiiiceiiiciseie et A1/0172011 | SPIN Off....cvviieiri bbb 8,900.000 ...106,454 XXX
302130 10 9| EXPEDITORS INTL WASH IN....oooiviririeririiineriesineeseeissesesiessiensnenes 03/15/2011 | State Street BANK............ccuereeivierierieeiiseresieseeesssese et 24,100.000 1,132,522 XXX
345550 10 7|FOREST CITY ENTERPRISES..........ccooomiiiiirineineiseiissiiesisesiieees 1212172011 | State SIrEet BaNK.........c..vivvriireiieiireeieiseseeissise et 56,300.000 | ..ooovvnrirnriirireiineeeieeiseind 659,949 XXX
35671D 85 7 |FREEPORT-MCMORAN COPPER.........ccccsstumrimirierirreierissesesssesiessesssesssssssesssnsnenens 03/15/2011 | State Street Bank...........ccoovvvvrverrrerninnnnns 30,900.000 1,555,361 XXX
369604 10 3|GENERAL ELECTRIC CO s 06/08/2011 | State Street Bank 154,100.000 2,953,937 XXX
371901 10 9| GENTEX CORP.......cevirriiiiriieiiieiiisiiesie st 09/27/2011 | State Street Bank...........ccccovvevereverinerenns 6,000.000 | c.oooverneerrieierieeeieni e 153,689 XXX
382388 10 6| GOODRICH CORP.........ccoourirmeieireriseiiesiesisees it enen 06/08/2011 | State Street BANK............ccurieureieiierieiesisssiesiesiess st 6,000.000 | ..oovermerrineierieeiesi i 514,532 XXX
382550 10 1 [GOODYEAR TIRE & RUBBER........cooiiieiiiiiiiinissie e 03/15/2011 | State Street BaANK...........cccvveieeieieiecieie ettt 22,600.000 | ..vererieieneieeereees 335,576 XXX
406216 10 1| HALLIBURTON CO....ooivimrirrireierieriesieeeseesssesesssesssesssessessssenns 03/15/2011 | State Street Bank............ccovvercrervirnerienns 31,900.000 1,398,767 XXX
421933 10 2|HEALTH MGMT ASSOCIATES 12/21/2011 | State Street Bank. 34,800.000 XXX
42217K 10 6|HEALTH CARE REIT INC........oocovvrrririririrennne 06/08/2011 | State Street Bank............cc.vveverevivnerienns 11,800.000 ...609,279 XXX
428236 10 3| HEWLETT-PACKARD CO.....oouiumiiriinrieiseeissie et nseees 06/08/2011 | State Street BaNK............c.ccovveiiiriieiiiiinisiccises s 41,200.000 1,463,939 XXX
443683 10 7| HUDSON CITY BANCORP INC........oevorrririmerierireesenisseissesisessensenesseenns 12/21/2011 | State Street BanK.........c..cvireeieerierieeisceeissiiesiesesces e 65,000.000 [ ...oooovermermrireererierreeeieneereseeens 398,853 XXX
459200 10 1|INTL BUSINESS MACHINES........ccooomiiimriririineierissisessiseessssisseenns 06/08/2011 | State Street Bank............c.ovceveverrencinneens 24,000.000 3,859,585 XXX
46625H 10 0|JP MORGAN CHASE & CO........cccouvrvrrenee . | 06/23/2011 | State Street Bank 192,800.000 8,355,986 XXX
478160 10 4| JOHNSON & JOHNSON.......courirrimrireiiseiieisesieeeseesse st 03/15/2011 | State Street Bank..........ccccoveerererreencinenns 52,400.000 3,054,663 XXX
552953 10 1|MGM RESORTS INTERNATION.......ccccsvvuervnnns 12/21/2011 | State Street Bank............covvreieiiierissieie e 49,300.000 XXX
574599 10 6| MASCO CORP......couriurtirerireeisees ittt | soentsessseens 06/08/2011 | State Street BANK............ccuuuereurivierieriseiierissriesiesieesss et 16,200.000 XXX
585055 10 6 [MEDTRONIC INC.....cooovvviireiriiriririeisisssiesissiseesessssissss e ensssanes 03/15/2011 | State Street Bank...........ccoovveverreirvrnienns 43,200.000 XXX
59156R 10 8|METLIFE INC 06/23/2011 | State Street Bank 16,500.000 ...675,901 XXX
594918 10 4| MICROSOFT CORP........cocoiriiiiiriiiinissicisssissesisines 03/15/2011 | State Street Bank............c.ccccovvivciinciienns 124,400.000 3,147,631 XXX
61166W 10 1| MONSANTO CO....ctrvumrrmrireireiseessssssessessseessssssssse st ssesssssssaes 03/15/2011 | State Street BANK............cvuereurivieririeeiiseeresieseeesssese et 11,700.000 XXX
61945C 10 3|MOSAIC CO/THE.. s 06/23/2011 | State Street BANK............ccurierieieiiiiseieiiesie st 15,900.000 XXX
620076 30 7 |MOTOROLA SOLUTIONS INC......ccorurriuiririreriiieisesissisessesesseseesessssssssesssesssenssenens 03/15/2011 | State Street BaNK............ccuiieiveririiisiesieseisse e 20,900.000 XXX




¢eld

Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COMPANY

SCHEDULE D - PART 3

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

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

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

620097 10 5|MOTOROLA MOBILITY HOLDL......cvuurvruririerciieineiserisesisessssessessssens 03/15/2011 | State Street BANK............ccurieuierriiiieieissie st 18,300.000 | ..eouovvmierrireirreireiieeieeeieeieenas 424,986 XXX

620097 10  5{MOTOROLA MOBILITY HOLDL.....covvervireirirrirerinieeresiseissesssiesssseenseneenes 01/04/2011 [ SPIN Off.....oovevetiieiesieeii ettt | eeeesiess st 5,752,000 | ovoorerrirerireeienisienieniiens 29,908 XXX

636180 10 1|NATIONAL FUEL GAS CO.....ccouirrrrirrercrieirerssssseesenisseenns 12/21/2011 | State Street Bank 8,600.000 473,883 XXX

655664 10 O [NORDSTROM INC......cooiirririeriinissiessesisesesssssssssesssssessesssssssnssssesssens 03/15/2011 | State Street Bank...........ccooveerverrirrnrnienes 16,800.000 ..716,841 XXX

664397 10 6| NORTHEAST UTILITIES.......oveieurierierieeesseesssisessessssessesssssssesssssssssnenes 03/15/2011 | State Street Bank............ccveerereverncrinenns 44,500.000 1,503,539 XXX

674599 10 5[OCCIDENTAL PETROLEUM CO.....coovvrmrvriiiriererineierinnins 03/15/2011 | State Street Bank 10,500.000 1,026,101 XXX

675232 10 2| OCEANEERING INTL INC......coiiuuriuirmerirerieesseissessensessseesssissssessssssensessssessssssnens. | seesssessseess 03/15/2011 | State Street Bank............ccveeverervrrnerienns 8,900.000 | ..vouvereerrrirrierieeeienieeseniesne 706,695 XXX

68389X 10 5[ ORACLE CORPORATION........ccoooiiiiiiiiriiniiiiciiiesisciseissssisss o 03/15/2011 | State Street Bank............c.cccccvvicciiiniienns 33,000.000 1,014,301 XXX

693656 10 0|PVH CORP. 06/23/2011 | State Street Bank 19,700.000 1,277,139 XXX

713448 10 8| PEPSICO INC.....cooiiriiiniiaeiieiieeiieeieeisees st 03/15/2011 | State Street Bank............c.ovcerereerrencinenns 20,700.000 1,303,769 XXX

741503 40 3| PRICELINE.COM INC.......ocotiimiriirirririeiieiseiiesieseees s sssesssesesseens 03/15/2011 | State Street Bank............c.ovvevvveverinerinenns 1,000.000 | ..ovooverrireieniieriesiene s 456,582 XXX

744320 10 2|PRUDENTIAL FINANCIAL IN 06/23/2011 | State Street Bank 34,000.000 2,024,363 XXX

75281A 10 9| RANGE RESOURCES CORP.......cccooveiterieiiiiieieieissiese st sssssssessesssssssssesssssssessesss | sesessssensens 03/15/2011 | State Street Bank............cocoevveverereriinnns 16,000.000 [ ..cooeveieirerecieeeeee e 810,181 XXX

759351 60 4|REINSURANCE GROUP OF AM.......covviiirierenimeenersssssenssessneniseenns 06/08/2011 | State Street Bank............c.ovvevereervnerienns 16,800.000 1,009,198 XXX

772739 20 7| ROCK-TENN COMPANY -CL A....oirimiiiiriierieeisseississisessses st esssssssssesssssssssssnes | soessssesssnens 06/23/2011 | State Street Bank...........cc.covveveverrerecinenns 5,200.000 | cvoovereireiiieeieeee e 334,095 XXX

776696 10 6|ROPER INDUSTRIES INC......coorreririiieiierieeiesiseseeinessessseninenes 03/15/2011 | State Street BANK............ccurreeireririiinrerieseeesssse et 19,000.000 1,566,153 XXX

786514 20 8| SAFEWAY INC....coooiiiiiiiiieiissieisi s 03/15/2011 | State Street Bank...........ccccovververrivrninienee 44,100.000 [ ..vvorereernieieienieeens 996,629 XXX

835495 10 2|SONOCO PRODUCTS CO 03/16/2011 | State Street Bank...........ccocovvervvrrriernnnnns 35,800.000 1,250,180 XXX

867652 40 6| SUNPOWER CORP........cocouiriieieiieeieisesiseise st 1212172011 | State Street BaNK.........cc.cvvrireiieieieiiesiseesiseise et 45,000.000 [ ..vvorereernieineriereeeeens s 245417 XXX

87264S 10 6| TRW AUTOMOTIVE HOLDINGS.........ovveririinirieriereeeissiesisesissssessenessenns 12/21/2011 | State Street Bank............cccoveeverenrirnii 23,200.000 | ..oovverrierirreienierisriesieenieniees 707,837 XXX

87612E 10 6| TARGET CORPORATION.......ctiuuiiuerimeimeisesissessesssesesessss s ss st sssssesssssssssssseses 03/15/2011 | State Street Bank............c.oveerererererncinenns 27,200.000 1,381,178 XXX

90384S 30 3 |ULTA SALON COSMETICS &.....ocvvurvvirriniairsirerisisesssssissssessssssssessssssssesssssssssensssenes 09/27/2011 | State StrEEt BANK...........ovvvrieeiiieiieiseiesies e 7,500.000 [ .ovvorvererrieiieerseeesienenes 531,803 XXX

910047 10 9| UNITED CONTINENTAL HOLD......ccorivumrireereriniinesiesiseeseeisss s sssssssessssssssnsaees 06/08/2011 | State Street Bank............c..veeeereervncrinenns 26,800.000 | ..oovvuvrnrerireereeiseeseeieeeienienes 593,189 XXX

91324P 10 2 [UNITEDHEALTH GRP INC........oeviiiiiiiiiiiiiciisnin e 03/15/2011 | State Street Bank............cccccuvviceriineinenes 29,300.000 1,250,911 XXX

92343V 10 4 |VERIZON COMMUNICATIONS.........ovumrimriirmeriereseessssisssssessessesssesssssssesssssssesssenes 03/15/2011 | State Street BANK............ccuereeivierierieeiiseresieseeesssese et 84,800.000 2,942,925 XXX

92532F 10 0| VERTEX PHARMACEUTICALS.........ccotiiriimiiieiierieissississiie s 03/15/2011 | State Street Bank............cccovvevrverrerrnrnienee 11,400.000 | .voovvvonierrireiieeseeeee s 518,493 XXX

92826C 83 9|VISA INC-CLASS A SHARES 06/08/2011 | State Street Bank............c.oveevvrevrvnerienes 55,000.000 3,967,639 XXX

931142 10 3| WAL-MART STORES INC.......covurirurirerireereeiseiseriesssessesesseessseenns 06/08/2011 | State Street BANK............ccuuurreereieiierieisesiseisesiesiess st 60,700.000 3,206,962 XXX

931422 10 9| WALGREEN CO......ccovviiriiiiirierierieissis et sssesssenessenas 03/15/2011 | State Street Bank...........cc.ovvevvrevrinerienns 20,000.000 XXX

941848 10 3| WATERS CORP......coouiitmrireitneineriesise st 06/08/2011 | State Street Bank............c.ovverererrencrinenns 9,600.000 . XXX

962166 10 4 [WEYERHAEUSER CO.....c.ooviiiiriieinieesisissie e ssssssssssssnssenes 03/15/2011 | State Street BaANK...........cccvveieeieieiecieie ettt 38,300.000 | .ooveerriirieicieirereereeneeeae 944,765 XXX

98419M 10 O XYLEM INC...couvreieirinrieceieessiseese sttt 11/01/2011 | SPIN Off....veeevieceeeeeeeiees 8,900.000 ..251,910 XXX

00B446 CM 2 | WARNER CHILCOTT PLC A...ocvvviiiirieriieiisisissie s seessssisssssssisnsenes F 12/21/2011 | State Street Bank............cccvvvvvvrvrvinninnns 34,900.000 ..507,997 XXX

010038 34 7|TYCO INTERNATIONAL LTD.....cvorierremirmerieriereseesssissesseesessssenseseseenns F 06/08/2011 | State Street BANK............cuuereuirierierieesiisesiesiesessees et 19,000.000 | .voouvemrerrercnreeserieerienieneseenns 897,408 XXX

806857 10 8| SCHLUMBERGER LTD.......coooiiiiiiiiiiiiinisiiiniissiicssi s F 06/08/2011 | State Street BanK. ... ..o it 29,100.000 2,441,082 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous..... O OO OO PO OO PO OO PO OO PO OO PP PO OO OO OO PO O OP PO PSP PPO PO PPP PP OP PP 98,896,535 XXX 0
9799997. TOtAl = COMMON STOCKS = PAM 3..........oiuiviieiectccteeceeteece ettt ettt et eaetetesesaeteseaetes s assesassesesessssesasans | e4essssesssssssesasssseessesesesesssses s esesesassesasesesessssesesaeeeseseesesetesassesessnsesetesessesesseseses s set et s see et s e setesessseesnsetetesessesansssesesssetesensseesenanse 98,896,535 XXX oo | oo 0
9799998. Total - CommOon Stocks = SUMMANY HEM fIOM PAIE 5.........uiiiiiiieiieieissiese ettt s es st es st sees | e4seeeeeseeseeeee s b e s o8 E 88 e84 8 £ b8t e bbbttt 4,757,575 XXX
9799999. TOl = COMIMON SHOCKS. ...ttt etk f 884 E R E e eEE e R R ek E e f4eEEfeE oL b oL L E S b EE £ L L E L E S E L E 4L EE b AL E L E bbb bbbt XXX 0
9899999. Total - Preferred AN COMMON SHOCKS. ... .. i eieiieriiiiiieiie et es stttk €40 R L0 XXXt | v 0
9999999. Total - Bonds, Preferred @and COMMON STOCKS...........cociiiucieiiiieiieteiiecte ettt ettt s st b s seae e bebsstes sassetebassesesassssesasasseses e s e bbb aesebesse s et s e sebeb s s eA et s e te b b s s et et e s et b b as s et st et s s asaebanantens XXX eteeieeeeeeeeieieiens | oo 1,144,287
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Bonds - U.S. Government
912827 6T 4|US TREASURY NOTE 5.000% 02/15/11.... ...| 01/05/2011. | Various, o [ | e 4,609,000 | ........ 4,585,000 | ....... 4,684,218 | ........... 4587725 | .o ...(316) VT 21,591 | ..o 21,591 | ovenee 89,707 | 02/15/2011.
912828 KD 1|US TREASURY NOTE 2.750% 02/15/19.... ... | 06/12/2011. | Barclays Capital..........cocceveeeveee | vevvrrevrrieernerirenninens | covend 26,580,742 | ...... 26,500,000 | ...... 27,074,070 26,980,597 I (380,242) | ...... (380,242) | ...... 539,517 | 02/15/2019.
912828 KG 4|US TREASURY NOTE 1.375% 03/15/12.... .| 01/05/2011. | Variou e [ e 180,530,415 |..... 178,460,000 |..... 179,589,436 e 1,609,496 |..... 1,609,496 | ...... 765,973 | 03/15/2012.
912828 LB 4|US TREASURY NOTE 1.500% 07/15/12. 03/25/2011. | CSFBAIrECt. ....uvvveverreririniiinens | covvisrissiissinnnnnens | convines 1,418,813 | .......1,400,000 | ........1,397,047 v 20,127 ....20,127 4,677 | 07/15/2012.
0599999. Total - BONAS = U.S. GOVEIMMENL. ......vuiesseisieiesseisesssseiss s sess s ensssessensss | efems s sees st | cnnas 213,138,970 |..... 210,945,000 |..... 212,744,771 | ......211,893,009 | ..o | 0ii(25,012) | o0 i (25,012) [ 0 [ 211,867,996 ... | 1,270,972 |..... 1,270,972 | ..1,409,874 |..... XXX
Bonds - U.S. Special R and Special A ment
01030R ET 5|ALABAMAHSG FIN SF 5.500% 10/01/37..........ccoonec. ...| 10/01/2011. | Call  100.0000 coee [ e | s 1,555,000 | ........ 1,555,000 | ........1,645,610 | ...........1,604,623 | ...cocoovvvrmvrnnee | verrrenn(49,623) | covovercirviincns | e (49,623) | ..o | e 1,555,000 10/01/2015.
01030R GB 2|ALABAMAHSG FIN SF 5.500% 10/01/38... ...| 10/01/2011. | Call ~ 100.0000 v [ s 530,000 .530,000 (18,596) 10/01/2015.
196479 HJ 1|COLORADO HSG & FIN 4.750% 05/01/30. .. | 11/01/2011. | Call  100.0000 OO SRR IOV 780,000 (918)]. 05/01/2013.
31392C MS 0|FNW 2002-W1 2A 7.108% 02/25/42. ... | 12/01/2011. | Paydown B 9,340 | ... ...9,340 ....(666) 07/01/2017.
34073N ZT 0|FLORIDA HSG FIN CORP 5.100% 01/01/36............... ...| 07/01/2011. | Call ~ 100.0000 SO STOTTRIRN PP 1,785,000 | ........ 1,785,000 (20,646) 01/01/2013.
341080 AS 8|FLORIDA PORTS FING COMM 5.375% 06/01/27........ ... | 06/27/2011.| Call  100.0000 v [ e | 6,000,000 | ........ 6,000,000 . 0 | [ eereeeen8,000,000 | oo e | e 0| 184,542 | 06/01/2027.
46246L PK 0|IOWA FIN AUTH SF MTG 3.500% 07/01/33... ...|01/01/2011. | Call  100.0000 vere [ e 245,000 283,667 | i 284973 | | 2T [ e 27 | [ 85,000 | e | e | 0 [ 4,288 | 07/01/2011.
49130P JG 0|KENTUCKY HSG CORP 3.415% 07/01/13. ...| 12/01/2011.| Call  100.0000 v [ e | s 2,445,000 | ....... cenn2,347,738 07/01/2012.
60415N QU 9| MINNESOTA ST HSG 5.000% 01/01/33........coovvevrnene ...| 07/01/2011. | Call ~ 100.0000 coee [ e | s 1,040,000 | ........ 1,040,000 | ........ 1,088,766 )| TR IO (9,284) 07/01/2012.
60415N VV 1| MINNESOTA ST HSG 5.000% 01/01/36 ...| 07/01/2011. | Call ~ 100.0000 OO SRR IOV 835,000 .835,000 )| oo ..(13,194) 01/01/2014.
60636X JQ 7|MISSOURI ST HSG SF 5.550% 09/01/34... ...| 09/01/2011. | Call ~ 100.0000 coee [ e | e 465,000 ) T IR (8,070) 09/01/2012.
61212R A6 3|MONTANA ST BRD HSG 5.500% 12/01/37.... ...| 12/01/2011.| Call  100.0000 SO SOOI PP 1,185,000 . )| e ..(39,422) 06/01/2016.
61212R PJ 9|MONTANA ST BRD HSG 5.000% 12/01/34.... woo || 12/01/2011. | Call  100.0000 v [ 945,000 v 977,073 Vo .(12,917) 12/01/2013.
61212R RK 4| MONTANA ST BRD HSG 5.750% 12/01/35................ ...| 12/01/2011. | Call ~ 100.0000 T IO 395,000 | ...........395,000 | ........... 420,794 )| R IS (6,232) 12/01/2012.
61212R ZE 9|MONTANA ST BRD HSG 5.500% 06/01/37................ ... | 12/01/2011.| Call  100.0000 v e | s 1,095,000 ..1,161,609 ..1,131,621 Mo ...(36,621) 06/01/2016.
613349 G4 5|MONTGOMERY CNTY MD HSG 5.750% 07/01/32..... | ... | 12/14/2011. | Call ~ 100.0000, O L 650,000 ....698,809 659,437 ) SRR IO (9,437) 01/01/2013.
63967C 3T 7|NEBRASKAFIN SF HSG 5.750% 03/01/36 ...| 12/01/2011.| Call  100.0000 SO0 VORI PP 1,100,000 ..1,164,647 ....1,123,610 )| . ...(23,610) 03/01/2014.
64469D JD 4 |NEW HAMPSHIRE ST HSG 6.750% 07/01/39.... ...| 11/30/2011. | Call  100.0000 OO O 350,000 | .. v 367,497 | . 368,385 ) revnenn(18,385) 07/01/2039.
647200 FM 1|NEW MEXICO MTG FIN AGY 5.500% 07/01/36......... ...| 07/01/2011.| Call  100.0000 coee | e 380,000 | ........... 380,000 | ........... 406,600 | ......coov... 403,523 )| I IO (23,523) 07/01/2017.
647200 PY 4 NEW MEXICO MTG FIN AGY 5.750% 07/01/38......... ... 07/01/2011.| Call  100.0000 JETE N 955,000 | ........... 955,000 | ........ 1,029,013 994,946 )| (39,946) 01/01/2018.
649716 2Y 2|NEW YORKNY CITY FIN 14.000% 11/01/29............... ...| 11/01/2011.| Call ~ 100.0000 coee [ e | e 43,285,000 | ...... 43,285,000 | ...... 34,924,195 | .........41,984,200 1,300,800 11/01/2011.
658886 EP 7 [NORTH DAKOTA ST HSG 5.750% 07/01/38.............. ... 07/01/2011.| Call  100.0000 v e 385,000 | .. .385,000 | ....cooe... 388,119 | coovvvrveere 387,436 .(2,436) 07/01/2017.
658909 BF 2|NORTH DAKOTA ST HSG FIN 4.500% 07/01/41........ ...| 07/01/2011. | Call  100.0000 O IO 55,000 | .............55,000 58,215 ...58,165 .(3,165) 01/01/2021.
676907 FG 8|OHIO HSG FIN AGY 5.250% 09/01/31... .| 09/01/2011. | Call ~ 100.0000 v e | s 1,025,000 | ........ 1,025,000 ...(11,899) 09/01/2012.
676907 GU 6|OHIO HSG FIN AGY 5.000% 03/01/35... .| 09/01/2011. | Call  100.0000 v [ e | s 1,580,000 ,580,000 (26,480) | . 03/01/2015.
68608R 5G 4 |OREGON ST HSG & CMNTY 5.125% 01/01/29. ...| 09/30/2011. | Call ~ 100.0000 SO [ 330,000 330,000 (2,969) 07/01/2012.
68608R 5Y 5|OREGON ST HSG & CMNTY 5.100% 01/01/30. ...| 09/30/2011. | Call ~ 100.0000 O L 835,000 .835,000 (10,729) 07/01/2013.
68608R V5 9|OREGON ST HSG & CMNTY 3.900% 07/01/29. ...| 02/01/2011.| Call ~ 100.0000 e | e 255,000 .255,000 07/01/2011.
708796 CS 4 |PENNSYLVANIAHSG FIN 5.755% 10/01/37.. ...|01/12/2011.| Call  100.0000 JETE N 340,000 04/01/2011.
762212 VW 5|RHODE ISLAND HSG 4.000% 10/01/20. ...| 10/01/2011. | Call ~ 100.0000 N O 220,000 10/01/2012.
83755G 3G 0|SOUTH DAKOTAHSG 5.500% 11/01/36.... ...| 08/15/2011.| Call  100.0000 v e | s 1,095,000 J734) ... 05/01/2016.
83755G P6 8|SOUTH DAKOTAHSG 5.250% 05/01/28.... ...| 11/20/2011. | Call ~ 100.0000 SO SOOI PP 1,555,000 1,635,984 | ..o 1,574,205 | ..o | s (19,205) | .... ...(19,205) 05/01/2012.
83755G S3 2|SOUTH DAKOTAHSG 5.250% 05/01/27.... ...| 08/15/2011.| Call  100.0000 v [ s 845,000 +.890,588 | ..iiirein860,320 | oo | e (15,320) | ... ..(15,320) 05/01/2013.
83755G W9 4 |SOUTH DAKOTAHSG 5.750% 05/01/31.... ...| 08/15/2011.| Call  100.0000 coee [ e | s 2,025,000 22,136,537 | ... 2,083,807 [ ..o | s (58,807)| ... ...(58,807) 11/01/2014.
92418P BX 4 |VERMONT HSG FIN SF 5.750% 11/01/36.. .. | 11/01/2011. | Call  100.0000 coee | s ..2,030,000 | .. ) (42,979)|. 05/01/2013.
924190 DA 6|VERMONT HSG FIN AGY 5.750% 11/01/36... .| 11/01/2011. | Call  100.0000 ceee | e | e 1,875,000 | ........ 1,875,000 ,798) ] ... ...(41,798) 05/01/2014.
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93978T LQ O|WASHINGTON ST HSG 4.400% 06/01/40.................. ...| 12/01/2011.| Call  100.0000 OO SRR IOV 115,000 | ..oovvvenee 115,000 | .ovevvneee 118,565 | ..oovvvrnvne 17,865 | oo | s (2,865) [ .vvvverrerceriens | cerrierin (PR (51:) R B 115,000 | covorvererinrnns | ceerrerinnineniens | e (V] I 4,070 | 11/30/2019.
95662M UT 5|WEST VIRGINIA ST HSG 5.750% 05/01/37... ...| 11/01/2011.| Call  100.0000 SO PURTRRRIN IR 1,700,000 | ........ 1,700,000 | ........ 1,818,116 21,760,959 | | s (60,959)| .... ...(60,959) ..1,700,000 11/01/2015.
97689P 2G 2| WISCONSIN HSG & ECON 4.875% 03/01/36. . [...[09/01/2011. [ Call  100.0000 IO OO 2,205,000 2,205,000 | ........2,297,169 | ... 2,233,991 [ .oiiivininnis | s (28,991)| ... ...(28,991) ..2,205,000 03/01/2014.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.. . SRR IO 84,499,340 | ..... 84,499,340 | ...... 77,950,390 | ......... 83,862,510 | .ooovvvciiens 0] . 636,830 [ ..o 0 [ 636,830 | ..ccooiirens [ 84,499,340 | ..o |0 | 0 1,543,228 | XXX....o
Bonds - Industrial and Miscellaneous
03523T AL 2| ANHEUSER-BUSCH WORLDWIDE 3.000% 10/15/12. | ... | 01/25/2011. | Banque National Di Paris........... | .cccceeerereneerneeinns | woveeens 4,046,400 | ........ 3,925,000 | ........ 3,991,136 | ..ccvennee 3,968,182 | ..oocvvrvereiines [ s (QIVAL:) ] I O (1,778) | oo [ e 3,966,404 | oo | v 79,997 | oot 79,997 | ....... 33,690 | 10/15/2012.
035237 AM 0| ANHEUSER-BUSCH WORLDWIDE 4.125% 01/15/15. | ... | 08/25/2011. | Wells Fargo Bank...........cccccue [ overererimevrenivnvinns | evens 10,935,150 | ...... 10,000,000 | ...... 10,887,500 | ......... 10,861,450 | .ooonvverririiies [ e (131,152)| ... (131,152) | v [ 000000 10,730,298 | e | e 204,853 | ....... 204,853 | ... 452,031 | 01/15/2015.
045424 CJ 5|ASC 1996-D3 ACS2 10 1.275% 10/11/26...........cccon.... ... | 09/11/2011. | Paydown | e | e [ | 458,756 282,512 | e | s (82,512)| ... (B2,512) | covvveveeineins [ s | e | e | 0| s 90,687 |09/11/2011.
05533D FT 8|BCAP 2010-RR7 14A1 2.787% 07/26/35. ... | 12/01/2011. | Paydown e | 1,915,869 | ........ 1,915,869 ..1,923,054 )| (10,915) | oo [ e 1,915,889 | oo [ e | vevverennecnnns0 | e 31,242 | 02/01/2023.
05947U B9 8|BACM 2004-6 XP IO 0.456% 12/10/42. .. | 12/01/2011. | Paydown I ,456,062 ) 1,010,815) |. ...1,136,944 | 12/01/2011.
05947U X7 8|BACM 2005-4 XP 10 0.349% 07/10/45.... ... | 09/01/2011. | Paydown B 974,273 )| .. (B18,572) | ovvevverriris [ v | e | cevennieenieniens | esniveniennen0 | s 137,780 | 09/01/2012.
07383F YP 7|BSCMS 2004-PWR3 X210 1.208% 02/11/41. ... | 08/01/2011. | Paydown 1 v 113,669 )| e (23,396) | v [ e | e | e | eereeennnn0 | s 5,026 | 03/01/2012.
073879 ZG 6 |BSABS 2005-HE7 M1 0.814% 07/25/35 ... | 12/25/2011. | Paydown e | e 2,778,485 | ........ 2,778,485 | .......2,604,829 | ... 2,713,457 | .o | 000eerend85,028 | oiiiiiiins [ eeeenend85,028 | o | 2,778,485 | e | i | veiviinieennd0 [ 11,158 | 02/25/2013.
07387A GH 2 |BSARM 2005-12 25A1 0.000% 04/25/51 ... | 12/01/2011. | Paydown 1 1,240 | oo 64,441 | ............. 42,324 | 2,739 | s e [ e 1499 | (1499) | i | e 1,280 | e | e [0 | 1,687 |03/25/2036.
07388L AK 6|BSCMS 2006-PW13 X2 10 0.631% 09/11/41.. .| ... [ 09/01/2011. | Paydown I T 240,405 09/01/2013.
07388N AA 4|BSCMS 2006-T24 A1 4.905% 10/12/41.........ccccvevurne ... | 06/01/2011. | Paydown e | 4,304,000 | ........ 4,304,000 | ........ 4,260,860 08/01/2011.
09657C AD 2|BMWLT 2009-1 A4 3.660% 08/15/13 ... | 07/15/2011. | Paydown I SRR IOV 11,500,000 | ...... 11,500,000 | ...... 11,845,000 | .........11,603,629 | ...coooovirrmrrnins | crrr (103,629)| ... . 07/15/2011.
12557T AC 2|CITEC 2009-VT1 A3 3.070% 08/15/16.... ... | 12/15/2011. | Paydown e | 4,813,889 | ........ 4,813,889 | ........ 4,874,250 | .......... 4,837,327 | oo | v (23,438)| ... ...(23,438) 01/15/2012.
144531 BE 9|CARR 2005-NC1 M4 1.074% 02/25/45... ... | 12/25/2011. | Paydown 1 ST IO 2,103,267 | ........ 2,103,267 | .......c.. 969,508 ...(37,546) 09/25/2026.
14986D AL 4 |CD 2006-CD3 XP 10 0.669% 10/15/48... .|...{10/01/2011. | Paydown B 509,151 10/01/2013.
17307G JM 1|CMLTI 2004-OPT1 M5 1.344% 07/25/37.......cccovvernnen. ... | 09/25/2011. | Paydown 1 322,773 | oo 322,773 | oo 231,089 | oereerenB22,773 | s [ | eevvvriseniennnee | evvvrrseinenneen0 s | v 322,773 [ i v 10/25/2022.
225458 WL 8| CSFB 2005-C3 ASP 10 0.819% 07/15/37... ...| 06/01/2011. | Paydown e [ | | 1,089,012 06/01/2012.
22545D AB 3| CSMC 2006-C3 A2 6.009% 06/15/38 v | | 12/01/2011. | Paydown e | e 10,288,039 | ...... 10,288,039 | ...... 10,334,778 07/01/2015.
22545L AJ 8|CSMC 2006-C5 ASP 10 0.865% 12/15/39................... ... | 12/01/2011. | Paydown ] e | e | | 1,336,079 ...(1,248,587) | .... (1,248,587) 12/01/2013.
26138E AK 5|DR PEPPER SNAPPLE GROUP 1.700% 12/21/11..... we | 1212112011, | MAEUFIY. ..o | e | e 12,000,000 | ...... 12,000,000 | ...... 12,020,880 | .........12,015,488 | ...ccevvvrirvrirnins | verirens (15,488) | ... (15,488) 12/21/2011.
26138E AL 3|DR PEPPER SNAPPLE GROUP 2.350% 12/21/12..... v | 04711/2011. | CSFBAIFECt. ...ouvvvrercerceiriiees | eeerseirseiierineniiens | cevii 5,090,450 | ........ 5,000,000 | ........ 4,998,150 A12 . 112 12/21/2012.
26882P BD 3|ERAC USA FINANCE COMPAN 5.800% 10/15/12...... ... | 01/04/2011. | JP Morgan SeCUMtES........ccvverns | vervvrerrnrrrererinvirnns | v 10,715,200 | ...... 10,000,000 9,992,300 | ...........9,995,954 | oo [ e 10 [ o [ 10 BN R 719,236 | ....... 719,236 | ...... 132,111 | 10/15/2012.
297599 AC 6|ETHAN ALLEN GLOBAL 5.375% 10/01/15........ccoovn... ... | 03/08/2011. | Various. [ ST SN 9,579,375 | ........ 9,750,000 | ........9,534,195 5223 |.. 250,093 v | e (43,782) | ........ (43,782) | ...... 232,917 |10/01/2015.
302182 AC 4 |EXPRESS SCRIPTS INC 5.250% 06/15/12.... ... | 05/24/2011. | Various, o [ | e 11,493,570 | ...... 11,000,000 | ...... 11,636,650 | .........11,607,486 |.....ccccovveriurns | crv (168,056) | .... ..(168,056) B I 54,140 | ........ 54,140 | ...... 259,875 | 06/15/2012.
33736X EB 1|FUNBC 2001-C4 A2 6.223% 12/12/33 ... | 11/01/2011. | Paydown e | e 11,484,639 | ...... 11,484,639 | ...... 11,809,339 | ... 11,543,351 | oo | e (58,712)| ... (B8,712) | oo [ e T1AB4,639 | s | e [ e (V)N I 429,172 | 11/01/2011.
349631 AM 3| FORTUNE BRANDS INC 5.125% 01/15/11.... o [ 0171572011, [ MAtUTItY.....ooovveeieriiisiieens e | e 6,000,000 | ........ 6,000,000 | ........ 5,993,160 344 .. 344 | i | e0000000006,000,000 [ oo [ | 0 [ 153,750 | 01/15/2011.
361849 M9 0|GMACC 2005-C1 X210 0.731% 05/10/43.. .. | 12/01/2011. | Paydown I 43,267 216,356 | oo | s (16,356) | .... ...(16,356) | . 06/01/2012.
36228C BG 7|GSMS 1998-GLII F 22.275% 04/13/31 ...| 06/01/2011. | Paydown I v | s . 0 12/01/2010.
36228C SQ 7|GSMS 2004-C1 F 4.358% 10/10/28. ... | 06/01/2011. | Paydown [ TSR I 3,000,000 | ........ 3,000,000 | ....... 2,797,383 5,330 05/01/2011.
36228C XG 3|GSMS 2006-GG6 XP 10 0.119% 04/10/38.. ... | 09/01/2011. | Paydown B O 230,578 | coovvvrereeen 48743 | s | e (48,743) | 03/01/2013.
43812T AD 6|HAROT 2008-1 A4 4.880% 11/18/13.. ... | 10/18/2011. | Paydown e | 5,000,000 | ........ 5,000,000 4,998,634 | .......... 4,999,725 | oo | T8 [ | i 278 [ | 0000000 5,000,000 | i e |0 [ 157,290 | 10/18/2011.
44921A AC 5|HART 2009-A A3 2.030% 08/15/13. .. | 12/15/2011. | Paydown I I 7,205,476 ,205,476 ,205,280 .86 6,997 | 08/15/2012.
46625Y QW 6 [ JPMCC 2005-CB12 X2 10 0.489% 09/12/3 ... | 07/01/2011. | Paydown B A v 143,374 ..(345,533) 110,621 | 07/01/2012.
46628F AB 7 |JPMCC 2006-LDP7 A2 0.000% 04/15/45. ... | 12/01/2011. | Paydown e | e 15,580,665 | ..... 15,580,665 | ...... 15,619,582 . 30,011 ,580, 422,636 | 01/01/2012.
493268 AP 1 |KSLT 1999-A A2 0.904% 12/27/29 ... | 12/27/2011. | Paydown e | e 1,543,975 | ... 1,543,975 | ........ 1,457,691 | .o 1,464,728 | oo | e 79248 | s | e 79,248 6,010 | 09/27/2016.
52108H 5C 4|LBUBS 2005-C3 XCP IO 0.904% 07/15/40 ... | 06/11/2011. | Paydown B T 2,282,890 ..(857,071) 376,109 | 06/11/2012.
52108M AQ 6|LBUBS 2005-C7 XCP 10 0.337% 11/15/40. .. | 10/11/2011. | Paydown I T 1(245,500) | covvovvrciieiins [ e | e | s | neerennn0 | 123,305 | 10/11/2012.
576433 UF 1|MARM 2004-13 3A1 2.718% 02/25/35. .| 12/01/2011. | Paydown B 884,489 | ........... 884,489 | .........861,009 | ..oco0eren891,702 | oo | v (T,213) [ | v (7,213) | oo e 884489 | v | e | 0 [ e 11,978 | 11/01/2034.
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57643L GJ 9|MABS 2005-NC1 M4 1.054% 12/25/34...........coconvvvnnee v | 1072512011, | PAYAOWN.....oocvovrirerceirrinerieens | veerseensersessseniens | vvies 3,143,666 | ........ 3,143,666 | ........ 1,831,720 | ........... 2,204,356 0 [ s | e 2,204,356 | ..ooovvrrerirris | e 939,310 | ....... 939,310 | ........ 10,583 | 03/25/2028.
579780 AF 4 |[MCCORMICK & COINC 5.750% 12/15/17 ... | 01/26/2011. | Wells Fargo Bank..........cccoccvvees | vervevernenrceininerens | v 11,352,900 | ...... 10,000,000 | ........ 9,996,000 ..9,996,803 . 9,996,386 | ....ocvvvriennias | e 1,356,514 |..... 1,356,514 | ........ 73,472 | 12/15/2017.
60687V BB 0|MLCFC 2006-3 XP 10 0.882% 07/12/46 v | e | 09/01/2011. | PAYAOWN.....oocvorererrrineiieriinnes | rerereeieinieesieniene | seeseesssisseniensnes | coremsserssensnssnens | seveens 1,206,652 .1,182,120 .(1,182,120) | ... e [ [ | 0] e 169,928 | 09/01/2014.
617059 DL 1|JPMC 1997-C5F 7.561% 09/01/29........ccccovvvrnrrinrras 1| 12/01/2011. | PAYAOWN. ... | cevereeesesiseinsnsinnes | eeereeens 736,368 | ........... 736,368 | ........... 763,650 | oo 755,665 | ..ovvoverciinnin | e (19,298) | ..vovvverireinne 1298) | v [ e 736,368 | ..ovcvvciernns | cererrerennenens | ceveveiniinend0 | v 34,472 | 02/01/2014.
61746W FL 9|MSDWC 2001-TOP1B 6.810% 02/15/33... v | 04101/2011. | PaYAOWN. ....cvourirririieriririieies | cervrenirenisnenieninens | v 11,793,000 | ...... 11,793,000 | ...... 11,863,209 | ......... 11,765,076 | ..o | e 27,924 | oo | s 27,924 11,793,000 [ .oovvoeverrernnns | verererinreicnnine | e | e 245,313 | 04/01/2011.
61746W GB 0|MSDWC 2001-TOP1 A4 6.660% 02/15/33. 1| 02/01/2011. | PAYAOWN......ovvrrvrrerceieineiinees | ceeereeinseisssisnnnens | cvvins 5,463,674 | ........ 5,463,674 | ... 5,621,866 | ........... 5,458,518 5,155 5,155 N 5,463,674 w0 | s 43,399 | 12/01/2011.
61746W LV 0|MSDWC 2001-TOP5 C 6.720% 10/15/35.......ccccvuveveee coe | 11101/2011. | PAYAOWN. ...oovovviireirieiienns | e | e 9,500,000 | ........ 9,500,000 | ........ 9,468,672 | ........... 9,457,911 | oo | e 42,089 | oo | s 42,089 | ..o [ e 9,500,000 | ..oouveuriennes | cevrrrinnrieniene | e 0] 553,308 | 11/01/2011.
61746W ZH 6|MSDWC 2003-TOP9 X210 1.463% 11/13/36 1o | 02/01/2011. | PAYAOWN. ....ovonrerrircereirseinenes | cveereniseisesiesiiens 960,506 30,782 | oo | e (30,782)| ... (B0,782) | .vvvverncerareins | ervrneerenissineriinnins | eervnenseninees | ceevssensesesenens | everineernennnns0 | e 62,110 | 02/01/2011.
65475D AD 2| NALT 2009-B A4 2.650% 01/15/15 | e [ 1171512011, | PAYOWN. ..o | cereierissieeesissinns | v 20,000,000 | ...... 20,000,000 20,234,375 20,100,830 [ ..ocovvrrerrvririeins | crrs (100,830)| ... (100,830)| ... 20,000,000 | ..coovvvererrirennn | v | o0 [ e 457,334 | 11/15/2011.
65475G AC 7 |NALT 2010-B A3 1.120% 12/15/13.....ccvvvrvrrrirircrinnns ... | 09/21/2011. | Bank of AMErca COMP........vveree | covververereerrnerinens | cvvve 7,534,277 | ........ 7,500,000 | ....... 7,499,501 | ..ccooenee 7,499,530 181 181 03/15/2013.
65535V AA 6 |NAA2001-R1A A1 7.000% 02/01/30.. o [ 12/01/2011. | PAYOWN. ....ocovirriicierisiseinns | e 21,510 .21,510 21,799 ...21,338 382 .72 04/01/2027.
65535V BZ 0|NAA2003-A3 A1 5.500% 08/25/33.... wo [ [ 1200172011, | PQydOWN. ... | e 61,384 | ... 61,384 | ........... 61,539 | .oovrviris 58,011 . 3,373 N . 03/01/2022.
65536H BC 1|NHELI 2005-HE1 M1 0.734% 09/25/35........ccconvvrrrnnne 1| 1212512011, | PAYAOWN........vonvirirceieineiieees | ceeerseiseiisssieniiens | onviies 1,222,248 | ........ 1,222,248 | ........ 1,106,135 | ..oooucee. 1,190,243 | ..o | i 32 005 [ oo | s 32,005 | oo [ s 1,222,248 | ..o [ e | e (V] I 3,985 | 12/25/2012.
68389F KP 8| OOMLT 2006-1 2A3 0.484% 01/25/36 ... | 12/25/2011. | Paydown e | 1,378,809 | ........ 1,378,809 | ........ 1,234,995 | ........... 1,378,809 0 1,378,809 | .oovvvererrerns | s 0 2,932 | 06/25/2017.
784419 AD 5|SLCLT 2006-A A4 0.369% 01/19/19... .. | ... | 04/27/12011. | Royal Bank of Scotland............. | ccoceoereneenneirncirnns | vevens 11,643,987 | ...... 11,791,380 | ...... 11,010,201 | ......... 11,132,108 | oo | s 80,305 [ ..ovvrerieriieins | s 80,305 e 212813 | | s 431,574 | ... 431,574 | ........ 27,002 | 07/15/2015.
784419 AD 5|SLCLT 2006-A A4 0.369% 01/19/19......ccovvvrerimrerenns v | 0471512011, | PAYAOWN. ....cveurirrirriierirrirnies | ceverenienisssiiesinnns | evereeens 458,620 | ........... 458,620 | .......... 428,237 | oo 432,978 | ..o | e 25,642 | ..oovvverreriniis | s 25,642 | oo e 458,620 | .....cocvorrerrns | s 0 964 |07/15/2015.
855244 AC 3|STARBUCKS CORP 6.250% 08/15/17... 1v | 05/06/2011. | US BaNK.....ouvvuurvrrrierereersrinnee | veersrirserssnsnennnens | cvviees 5,778,350 .5,000,000 | ....... 4,990,550 .156 156 | ... 4,992,740 | oo | 00 785,610 | e 785,610 | ...... 230,903 |08/15/2017.
855541 AB 4|STARM 2007-S12A1 2.861% 01/25/37.. | [ 1200172011, [ PAYAOWN.....oovvieiceieiies [ v 388,410 | ...........388,410 | ........... 344917 | 399,787 | s [ | e 11,377 | s (11,377)] ... e 388410 | v | e | (V] I 5,419 | 09/25/2035.
88522R AA 2| TMST 2006-5 A1 5.403% 07/25/22........ccovvvrrerervrernns ... 08/25/2011. | Call  100.0000..........ceemererreres | crerrrrrirnerserrnennnens | cvrves 7,735,063 | ........ 7,735,063 | ........ 7,377,316 | v 7,615,513 | oo | s 119,549 | oo | e 119,549 | oo [ e, 7,735,083 | oo | cevrerinerieniens | oveineinienind 0| e 17,916 | 07/25/2022.
88522R AA 2| TMST 2006-5 A1 5.403% 07/25/22 o | 08/25/2011. | PAYOWN. ....ovvrriiieiiierieiens | vevrmieiersssieseniene | v 1,758,682 | ........ 1,758,682 | ........ 1,677,343 1,758,682 07/25/2022.
90327A AD 6 |USAOT 2008-2 A4 5.160% 11/15/13.. v [ [ 1211572011, [ PYAOWN. ... | ceveenerisesinenienins | e 18,000,000 | ...... 18,000,000 | ...... 17,995,144 .| +vene...18,000,000 12/15/2011.
90331H LG 6|USBNA 2007-1 A 5.920% 05/25/12.......ccvverererirrernnns o [ 1210172011, | PaYdOWN. ... | corvrierssieiennsinens | e 685,420 | ........... 685,420 | ........... 685,286 | ....ccoerr083,641 | oo | v LTT9 [ [ LTT9 | | e 685,420 | ...ooovrrrrinene 05/01/2012.
929766 CU 5|WBCMT 2003-C3 A2 4.867% 02/15/35.. v [ 1210172011, | PAYAOWN.....cocvoirvericireiirirseines | cereeresesisssinssnnsns 509,197 | ..........509,197 | ........... 488,511 01/01/2013.
929766 KH 5|WBCMT 2003-C7 A1 4.241% 10/15/35.. 1o | 1210172011, | PAYAOWN......ovvrvrirceieineiieees | ceeerneinseisesinnnnens | oevines 1,299,054 | .......1,299,054 | ........ 1,268,252 02/01/2013.
92977Q AF 5| WBCMT 2006-C27 XP 10 0.494% 07/15/45 1| 08/01/2011. | PAYAOWN. .....cvvririirrirriierinnns | rererriierinssieniene | ereneeissineiienens | coenesssisessnssnens | eoveens 2,062,627 (1,176,686 | oo [ s (1,176,686) 08/01/2013.
94980Q AA 7 |WFMBS 2004-W A1 2.608% 11/25/34.... 1o | 1210172011 | PAYAOWN.......vonrvrricireiseiieees | ceeereeiseissesieniiens 1,135,042 1,135,042 | ........1,114,493 18,437 | .. ) 5,521 10/25/2034.
94983C AD 9|WFMBS 2005-AR10 2A1 2.689% 06/25/35 o [ 12/01/2011. | PAYOWN. ....ovvirrieinieiiniens | cevversierssnieseniens | oveenns 1,710,522 | ........ 1,710,522 | ........ 1,678,450 (17,312) | ... . . ) v 24,016 | 05/01/2035.
98157V AC 0 |WOLS 2009-A A3 1.650% 02/15/13 [ 1211572011, [ PaYAOWN. ... [ e | e 10,000,000 | ...... 10,000,000 | ...... 10,026,172 | ... 10,013,416 | coooervvrivciens | e (13,416) | vvovevercerceins [ e (13416) ...... 116,880 | 12/15/2011.
902118 AX 6|TYCO INTL GROUP SA 6.375% 02/15/06.. 12/07/2011. [ Class Action Litigation. ........ccoew. | covvrrinressnnninniinins 92 JRE O [ 0 . . . .. | 04/22/2004.
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. .........ruuuiiusiisieiisiriirisssissiiins eoemisseesssssssss s s | coves 285,897,226 |..... 281,757,056 |..... 297,114,350 | ....... 288,773,812 | ....... 249,828 | ...(7,704,338)| ....... 75772 | ...... (7,530,282) | ... 281,243,533 | ..o | 4,653,696 |..... 4,653,696 | ...9,631,509 |..... XXX.ooo
8399997. Total - Bonds - Part 4 .].....583,535,536 |..... 577,201,396 |..... 587,809,511 | ....... 584,529,331 | ....... 249,828 | ....(7,092,520)] ........75,772 | ...... (6,918,464) | ... 577,610,869 L0 | 5,924,668 |..... 5,924,668 | 12,584,611 |..... XXX......
8399998. Total - Bonds - Summary &M fTom Part 5. ot | coves 200,338,989 |..... 196,850,000 | ..... 197,258,868 | ....oovovvveiriiiiiniinns ...(166,574) 166,574) .197,092,292 .].....3,246,695 |..... 3,246,695 | ...... 962,366 | ..... XXX.ooo
8399999. Total - BONdS......ccoverervinrinniiierienes .|....783,874,525 |..... 774,051,396 |..... 785,068,379 | ....... 584,529,331 | ....... 249,828 | ....(7,259,094) (7,085,038) 774,703,161 | ..o | 9,171,363 | ..... 9,171,363 | .13,546,977 |..... XXX.oooe
Preferred Stocks - Industrial and Miscell
92978A AA 0| WACHOVIA CAPITAL . |...|O3/29/2011. ...4,350,000.000 | ........ 3,980,250 1,827,000 | ..... 21,827,000 [ s [ | | e i [ 1,827,000 | i e 2,153,250 |..... 2,153,250 | ...... 137,591 |..... XXX.oon
8499999, Total - Preferred Stocks - Industrial and MISCEIANEOUS................ccccoviiiiiiiis coireiieieieeiiec e ines 3,980,250 1,827,000 1,827,000 | .ovveeeeen0 0 [0 0 [0 1,827,000 e 2,153,250 |..... 2,153,250 | ...... 137,591 | ..... XXX......
8999997. Total - Preferred SIOCKS = PaM 4. ...ttt sttt | s 3,980,250 1,827,000 21,827,000 | v [0 |0 0 0 001,827,000 0 2,153,250 |..... 2,153,250 | ...... 137,591 |..... XXX.oooe
8999999, Total - Preferred SEOCKS. .. ..ot 3,980,250 1,827,000 1,827,000 | oo |0 [0 | 0 0 1,827,000 |0 2,153,250 |..... 2,153,250 | ...... 137,591 |..... XXX......
Common Stocks - Industrial and Miscellaneous
01449J 10 5|ALERE INC......cotvoriniriciiericicnissiveniesicsisnisniias | oo 12/21/2011. | State Street Bank... N 5,100.000 | ooooererr 114,382 | o XXX | v 159,678 186,660 (26,982) [ ...vovvvnveriiriens | veereriveinineiens | e (26,982) | ... 159,678 | i | s (45,296) | ........ (45,296) | ...cvovverrirnnes [ o XXX......
060505 10 4|BANK OF AMERICA CORP........ccccovvrermrrmrrrerineennens | oo 06/23/2011. | State Street Bank... 249,000.000 | ........2,644,728 | ... XXX.oconvoe | v 3,658,109 | ...........3,321,660 | ....... 336,449 336,449 ,658,109 ..(1,013,381)| ...(1,013,381) | ..........4,980 |..... XXX......
060505 10 4|BANK OF AMERICA CORP........ccccovvrrmmrvmrimrirscianes | oo 09/12/2011. | Class Action Litigation..............c. | ceeeeereerseenerveeiinens | eovvernnnensn 73322 | e XXX [ s v 0 [ e | e | e | e 7,322 | v 7,322 | oo | XXX......
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101137 10 7|BOSTON SCIENTIFIC CORP........ccocomerererererrrrirnerins ... | 12/21/2011. | State Street Bank...........coccvvees | woveeene 65,000.000 | ........... 335,290 | ..o XXX | wrrreeren530,719 | s 492,050 | . 38,669 . 38,669 | ...overrerreeins | eereerenrenns530,719 [ o | e (195,429) | ...... (195,429)
12572Q 10 5|CME GROUP INC ... [ 12/21/2011. | State Street Bank..........coccocvvis | ovirvnnne 1,288.000 | ... 310,376 | .o XXX i | cere0ni826,232 | i 14414 | B8 | [ [ 11,818 | e (115,857) | ...... (115,857)
156708 10 9|CEPHALON INC ...| 10/17/2011. | State Street Bank............coccvvees | woveeene 12,600.000 | ........ 1,026,900 ) (4,766) v | s 253,994 | ... 253,994
203668 10 8|COMMUNITY HEALTH SYSTEM.... .. | 06/23/2011. | State Street Bank.............ccoeeeveee | vevvnens 2,000.000 ) (880) B I (24,394) | ........ (24,394) | ..
336433 10 7|FIRST SOLARINC...... .. | 12/21/2011. | State Street Bank.. ). (62,519) | .cvevverrrivines | eevrerneennc05,985 [ e | e (291,316) | ...... (291,316) | ..
35906A 10 8|FRONTIER COMMUNICATIONS ...| 12/21/2011. | State Street Bank............cccceverer | 1000 19,419.000 | ooir0097,270 | cooiiee XXX | v 151,493 | el 188,947 | e ). ...(37,454) B [ (54,223) | ........ (54,223)
38141G 10 4 |GOLDMAN SACHS GROUP. ... | 12/21/2011. | State Street Bank............cccccveree | vevrvvenns 3,300.000 | ...........298,900 |........XXX.rovover | creren.. 278,487 | ..............554,928 | ...... (276,441) (276,441)
450911 20 1|ITT CORP.... ... | 12/21/2011. | State Street Bank..........c.cooceveees | veverenns 4,450.000 | .............87,625 |......... XXX LT1,221 | e 76,890 | e (5,669) (5,669)
450911 20 1|ITT CORP.... o [ 11/01/2011. | SPIN Off...ovcscrennnies | e | e 398,364 | oo ) 9.9, T IR 358,364 | ......ccceuu 386,889 (28,525) [ ..voverrveiiniens | veerrveiinineiens | v (28,525)
450911 20 1|ITT CORP.... .. | 11/01/2011. 4,450.000 | ..oooverncrriineiis . 0.
472319 10 2|JEFFERIES GROUP INC (NE .. [ 12121/2011. 4,200.000 | .. LBTB78 | XXX s | e 76,440 | i 111,846 | (35,408) [ ..vovrnrvrerrriens | veererrersirneiens | e (35,406)
48020Q 10 7|JONES LANG LASALLE INC ... | 12/21/2011. | State Street Bank..........c.cooceveeee | veverenns 4,900.000 | ........... 292,005 | ..o XXXerrivirs | v 418,718 | 411,208 | e 7,510 . 7,510 OO I (126,713) ] ...... (126,713)
495582 10 8|KING PHARMACEUTICALS IN... ... | 02/02/2011. | State Street Bank...........ccceveven | evvnes 10,500.000 | .oocveeee 149,625 | ..o XXXeivvir | v 94,914 | 147,525 | (52,611) [ e | e | s (52,611) . OO I 54711 | oo 54,711
552715 10 4|MEMC ELECTRONIC MATERIA ...| 06/23/2011. | State Street Bank............cccccvvvees | v 15,000.000 | ........... 124,118 (9,233) , v | e ,549) | ........
571837 10 3|MARSHALL & ILSLEY CORP ...| 07/06/2011. | Tax Free Exchange............ccocces | wveenne 49,300.000 | ........... 278,506 | ..o XXXorivvi | crrrerrnnn 278,506 | v 341,156 | 1iii(62,650) | oo [ e | e (62,650) OO
620076 30 7|MOTOROLA SOLUTIONS INC........covvvrivrriirierirnns ... | 01/19/2011. | State Street BanK...........ccccovvivees | vorrerereneirnenniininns 1 (4)
620076 30 7|MOTOROLA SOLUTIONS INC.... 1o | 01/04/2011. | SPIN Off.....ceovecererierierieeine | e 29,911 (8,487)
63934E 10 8|NAVISTAR INTERNATIONAL v | e | 12/21/2011. | State Street Bank..........ccooveerees | veverecs 5,700.000 | ........... 212,882 | .o XXX | err00e0n205,035 | 0. 330,087 | ... i(125,052) | oo [ e | s (125,052) .7.847 7,847
64110L 10 6|NETFLIXINC.....cocorvrvrrerrrerirrennns ... | 12/21/2011. | State Street Bank..........c.cooceveeee | vererenns 4,000.000 | ........... 284,834 ...(42,322) OO I (375,644) | ..... (375,644)
649445 10 3 [NEW YORK COMMUNITY BANC........cocoovrmmiirerniiriin ... | 12/21/2011. | State Street Bank........c.cocevrven | covvees 10,900.000 | .oovcvenee 130,983 ...(85,294) v | 10,811 |
750438 10 3|RADIOSHACK CORPORATION.........ccomermmrrmmrirrnnnns ... | 06/23/2011. | State Street Bank 5,600.000 73,250 | cvooeeee XKX v | 87,992 | 103,544 | 11 i(55,552) [ oo [ e | e (55,552) 1992 | o | e 258 | .........
87264S 10 6|TRW AUTOMOTIVE HOLDINGS ... | 05/03/2011. | Morgan Stanley.........cccovvvvevene | evvnen 26,400.000 | ........ 1,488,668 |.......XXXooooer | vrerrnnnn85,491 | 11,391,280 | ..(1,305,789) | covvvnvrciiieins [ | e (1,305,789) . v | 01,403,177 |
919794 10 7|VALLEY NATIONAL BANCORP.. . | 06/02/2011. | State Street BanK.........cocevevenee [ vnreinininininiiiiniins 6 [ XXX 5 (2) | oo | iDL .
9099999. Total - Common Stocks - Industrial and Miscellaneous 8,567,769 |......... XXX......... ..9,064,395 | .........10,895,587 | ...(1,831,192) | ....ccoeoceceeel0 | o0 | (1,831,192) .. [OOSR o | PO (496,627 | ...... (496,627)
9799997. Total - Common Stocks - Part4............. . . . . 8,567,769 |......... XXX 19,064,395 | . . 20 (1,831,192) 0 9,064,395 |0 ] (496,627) ] ...... (496,627)
9799998 Total - Common Stocks - Summary tem from Part 5. i sensssssssnsas | annesaes 3,291,941 | ......... XXX | o 4,757,575 | oo . 0 [ | 4,757,575 | oo ...(1,465,633) | ...(1,465,633)
9799999. Total = COMMON SOCKS. ........cvuiveiieieieeiiciciie ettt siens etevesssasssessesssessessessssssensessesssssnsessessessnsensessesssssnsansens | soesie 11,859,710 | ......... P0.% ST 13,821,970 .(1,831,192) | ... L0 (1,831,192) ..(1,962,260) | ...(1,962,260)
9899999. Total - Preferred and Common Stocks . . . 15,839,960 | ......... XXX | e 15,648,970 ..(1,831,192) | ... L0 O (1,831,192) | .oovvevvrreen0 [0 15,648,970 | o0 | e 190,990 | ....... 190,990 | ... 221,730 |..... XXX
9999999, Total - Bonds, Preferred and Common Stocks s | e 799,714,485 | ........ XXX v [ o 800,717,349 ..(1,581,364) | ....(7,259,094) | ......... 75772 | ...... (8,916,230 | ......ovveveen0 [ 0rn.790,352,131 | o0 [ 9,362,353 |..... 9,362,353 | 13,768,707 |..... XXX......




S

Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COMPANY

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. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 PM 6|US TREASURY NOTE 2.125% 12/31/15.... ...| 01/05/2011 | Barclays Capital... «. | 03/23/2011 [ VariOUS........oovvenierierierieiians | e 140,000,000 | ..... 140,032,813 | ..... 141,742,188 | ...... 140,030,232 | ..ooovvevrivrienns | vereenne(2,580) | oo | reriennene(2,580) [ o | e | 1,711,955 | ... 1,711,955 | ... 567,352 |..... 49,309
912828 QA 1|US TREASURY NOTE 2.250% 03/31/16.... ... | 04/01/2011 | Barclays Capital... ... | 09/23/2011 | Goldman Sachs.........ccc.oeermeenee | vevreees 7,750,000 | ......... 7,730,625 | ......... 8,279,785 | ........... 7,732,386 | vvocvevcrvernes | e T8 | s [ LT [ | e | s 547,399 | ....... 547,399 | ....... 85,282 | ...... 1,906
912828 QJ 2|US TREASURY NOTE 2.125% 02/29/16.............. . | 03/25/2011 [ CSFBAirect........ocvvevevsciriiiiseiians 06/08/2011 | Goldman Sachs.........ccoccveennienss | ceveas 16,600,000 | ....... 16,571,469 | ....... 17,133,016 | ......... 16,572,443 | .o | o975 [ i 75 | [ | v 560,572 | ....... 560,572 | ...... 96,815 |..... 26,840
0599999. Total - BONAS = U.S. GOVEIMIMENL. ......veuieriesiisssistiseissess e stesessesis | eeetsess s b skttt | e 164,350,000 | ..... 164,334,907 | ..... 167,154,989 | ....... 164,335,061 ,819,926 ,819,926 | ..... 749,449 |..... 78,055
Bonds - U.S. Special R and Special A t
3137AA 4X 8 |FHMS 2011-K013 X110 0.840% 01/25/21. ... | 05/17/2011 | Bank of America Corp 12/01/2011 | PaydowN.......ccverreeeieiinerienies | ceeeeiierisniinenienes 55,680 | ...ocvvvrreriririnnnes [ rvrrinerverinnenennene | vevsrennnennnnes | oeneee(55,680) | oo | erieernne(85,680) [ oo | e | e [0 | 003,288 | i 725
3137AD TK 3|FHMS 2011-K014 X110 1.453% 04/25/21. .| 07/26/2011 | JP Morgan Securities 12/01/2011 | Paydown.... . 41,440 o | [ | s (41,440) [ Lo ($1,440) | i [ L |0 [ 1,380 | e 171
3199999. Total - Bonds - U.S. Special Revenue and Special A Bttt | enientene et enes 0 ... 97,120 | oo (1 R 0 896
Bonds - Industrial and Miscellaneous
428236 BK 8|HEWLETT-PACKARD CO 1.550% 05/30/14........ ... | 05/25/2011 | JP Morgan Securities.................. 08/02/2011 | Jefferies & CO......vvvrvrvrervrrerres | cvvenne 7,500,000 | ......... 7,497,825 | ......... 7,625,700 | oo 7,497,901 | oo | s 76 [ [ 76 | | o | e 127,799 | ... 127,799 | ....... 20,990 |..coorvriis
50075N BB 9| KRAFT FOODS INC 4.125% 02/09/16................. ...| 05/17/2011 | Morgan Stanley.... ...| 07/26/2011 | Morgan Stanley. 5,000,000 5,308,300 | ......... 5,407,250 | ...ccoo.ue. 5,296,659 | ...oovvvverrerrns | eeererne(11,841) | o [ (T1,64) e | e | s 110,591 | ....... 110,591 | ....... 97,39 |..... 57,865
89233P 4R 4 |TOYOTAMOTOR CREDIT 2.800% 01/11/16....... . | 01/05/2011 | Barclays Capital... .| 03/02/2011 | Citicorp Securities InC..........cccc. | e 15,000,000 | ....... 14,979,150 | ....... 15,135,300 | ......... 14,979,440 | ...oovvvviicnies | 290 | s [ 290 | [ | e 155,860 | ....... 155,860 | ....... 65,333 | ..o
92977Q AF  5WBCMT 2006-C27 XP 10 0.494% 07/15/45.......... ... | 02/02/2011 | Deutsche Bank 08/01/2011 [ PaYdOWN.........oouverrveerirerirrerins [ i 58,416 | .vvvreeierieiniis
71645W AT 8|PETROBRAS INTL FIN CO 3.875% 01/27/16...... F.| 01/20/2011 | JP Morgan Securities... 02/15/2011 [ Goldman Sachs.........cocverieriinns | covneens 5,000,000 | ......... 4,983,150 | ......... 5,015,750 | ..ooovvnne 4,983,231
3899999. Total - Bonds - INdustrial @nd MISCEIANEOUS. ...ttt oerisises st eass sttt | crisns 32,500,000 | ....... 32,826,841 | ....... 33,184,000 | ........ 32,757,231 | oo 0] (69,610) [ ..ovvvivirene 0 | (69,610)
8399998. TO8AI = BOMAS. ettt f e eEE R Rt | crias 196,850,000 | ..... 197,258,868 | ..... 200,338,989 | ....... 197,092,292 | ..o 0| . (166,574) | oo [V (166,574)
Common Stocks - Industrial and Miscellaneous
060505 10 4|BANK OF AMERICA CORP.... ...| 07/26/2011 | State Street Bank 12/21/2011 | State Street Bank...........ccocccvveves | +......22,000.000 | ............ 221,371
063671 10 1|BANK OF MONTREAL ...| 07/06/2011 | Tax Free Exchange.. 07/19/2011 | State Street Bank B T
159864 10 7 |CHARLES RIVER LABORATOR........coevemrrmrerirns .. | 06/08/2011 | State Street Bank..............ccceuuuee 12/21/2011 | State Street Bank...........ccocevvverne | e 19,300.000
20605P 10 1|CONCHO RESOURCES INC ...| 03/15/2011 | State Street Bank ...| 06/23/2011 | State Street Bank... ..1,600.000
38141G 10 4 |GOLDMAN SACHS GROUP. ...| 03/15/2011 | State Street Bank .| 12/21/2011 | State Street Bank... ..6,000.000
620097 10 5|MOTOROLA MOBILITY HOLDI... ...| 01/04/2011 | Spin Off. 01/19/2011 | State Street Bank..........coccvvcevees | wovvrvrncrienns 1.000
637640 10 3|NATIONAL SEMICONDUCTOR.. .. | ...| 06/08/2011 | State Street Bank 09/26/2011 | State Street Bank... .......13,600.000 .334,708
64110L 10 6| NETFLIXINC.....covverrrrerrerieernriseiieriesiseesenens ...| 06/08/2011 | State Street Bank...........c.c......... 12/21/2011 | State Street Bank...........cccccoveveres | ovvennee 1,300.000
919794 10 7 [VALLEY NATIONAL BANCORP ... | 05/04/2011 | Stock Dividend ... | 06/02/2011 | State Street Bank............cccoveeeees | covereriirieieiieiens | covereeireieieiieiisienes | e
922207 10 5|VARIAN SEMICONDUCTOR EQ.... . | 06/08/2011 | State Street Bank ...| 11/11/2011 | State Street Bank 10,100.000 | ............620,105 | ............ 636,300 v 16,195 | s 16,195 | ....
963320 10 6|WHIRLPOOL CORP .| ... | 06/08/2011 | State Street Bank ...| 12/21/2011 | State Street Bank... 8,500.000 | ............632,501 | ............ 412,863 | oooorern832,501 | i e [ | o0 | [ | e (219,638) | ...... (219,638)
884903 10 5| THOMSON REUTERS CORP. .. | A.| 03/15/2011 | State Street Bank .| 12/21/2011 | State Street Bank... ....19,500.000 | ........... 751,431 | (o 498,143 | oo IH1LA3T | i [ [ | om0 | [ | (253,287)| ...... (253,287)
9099999. Total - Common Stocks - INdustrial @Nd MISCEIIANEOUS................ccoviiies  cvreveiiiieieiet ettt ettt ettt ettt s st ssssses et ense s e b s sesessessebensessessesesessensesssssnsessesssssnsnes 3,291,941 4,757,575 0 .0 0 0 ...(1,465,633) | ...(1,465,633)
9799998. TOHAI = COMMON SHOCKS. ....reeireereeseses st s et fh ek e E R 3,291,941 ..4,757,575 0 .0 0 0 ...(1,465,633) | ...(1,465,633) | ...
9899999. TOtal - Preferred Nd COMMON SEOCKS. .. ... truurusiressresieresseissersseessssisates | esseesseessaeesseees s seeE e 8o oEE 1884 E 88 £EE 188484 E LR . 3,291,941 | .o 4,757,575 0 .0 0 0 .0 | ...(1,465,633) | ...(1,465,633) ] ....... 28,841 .0
9999999, Total - Bonds, Preferred and COMMON SOCKS...............iuuiiuririiiiiiiiiiis coeiiieeeiesiseeeseee sttt ent s sesiensninenen | coon 202,016,443 | ..... 203,630,930 | ....... 201,849,867 | ......cooeerene 0 ... (166,574) | ..o (V] (166,574) | .............. () 0 ... 1,781,062 |..... 1,781,062 | ..... 991,207 |...137,153




Annual Statement for the year 2011 of the UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

NONE

E16
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Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COMPANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
861123 BA 8|SSGA FDS MONEY MARKET FUND........ccoostiviminnne I ......... ‘ . | 12/30/2011. | State Street Bank........ccoovevrereiseesininnns | v XXX..... 279,060 | ..o [ [ || o 279,060 |...... MON.. [ .o T | i
8999999. Total - Class One Money Market MULUAI FUNGS................oovuevuereeeeiseseeesveesi st ss e ssess s sssss st eessenssesesssaesssenseenes 279,060 0 0]... 279,060 0
9199999. Total - Short-Term Investments...............c.ccoooene.. 279,060 0 279,060 0




Annual Statement for the year 2011 of the UNITED FINANCIAL CASUALTY COMPANY

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. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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



Annual Statement for the year 2011 of the

UNITED FINANCIAL CASUALTY COMPANY

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
CITIBANK ..ottt NEW YORK, NY...oooririiiiriiiiieririiesisiseiiessisssenissnsssssinnsins | avensesnns | sovnesiesssesssnsinnes | senersessiessessnesessens | s | s XXX
0199999, Total - OPEN DEPOSIOTES. ..o rererereeereeeseeceseieesseeeseseseeesseseeses e ee et eeses e et sesesee st ees st entensee e antensnentees XKoo [ e XXX 0 [ XXX..
0399999. Total Cash 0N DEPOSIL..........uuururuiiiesiisueisieiesiissristis st XXX [ i XXX 0 | XXX..
0599999, TOAI CASN........cvvuvirrirrireeiiieeriese et 0.0, R D0 SO RN () 0 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4. April 7. July. 10. October.
2. February. 5. May. 8. August 11. November.
3. March 6. June. 9. September. 12. December.

E25
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Annual Statement for the year 2011 of the UNlTED FINANC'AL CASUALTY COM PANY

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 - Industrial and Miscell (Unaffiliated) - Issuer Obligations

AMERICAN EXPRESS CREDIT ... ..ttt ttsttitttessttetsesss e esssst st 1se01 4011014482848 8 8828810888880 E 1880t | | 1212912011 | v 0.010 |01/05/2012 16,799,981 | .t 14
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations........ .. ettt eineres eeeieeieserseeeeseseserasteseree et en ettt 16,799,981 | ..o 0 14
3899999. Total - Industrial and MiSCEIANEOUS (UNGFFIBIEA). ... .vurrrererssii ittt E o1 L4 1eEEEE b oL bR bbbt 16,799,981 | ..ot 0 | e 14
Total Bonds

7799999. SUDLOLAIS = ISSUBT OBIGAIONS. ... treeereere ettt es ettt 8 bbb 16,799,981 14
8399999. SUDLOtAS = BONMS.......oiveuiiriieiiiiiriiristiiiss s . 16,799,981 14
8699999, TOHAIl - CASN EQUIVAIBNES. ......evvieeieeieseriseiis sttt bbb 16,799,981 14




Annual Statement for the year 2011 of the UNITED FINANCIAL CASUALTY COMPANY

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
1o AIBDAMAL. e dAL | it | bbb | erieni ettt | erinni s | chess ettt | st
2. AIASKA. e A s st | enes et enns | et entens | et | e enenes
B0 ANZONA. e | s | ettt | Hnsiete ettt enns | chenie et entees | sresent et | e nenes
4. Arkansas............ccceeeriveeeneeee AR | LBl | Collateral for Insurance Underwriting..........cevcecvevceeivciesicieieninns 234,397 | ......... 250,569 [ ..o [
5. CalifOrNIA. ... dOA | it | et nine | erieni ettt | erient st neni s | cress e en et | eereens et
6. C0l0rado........ocviriririrrienieeCO [ it [t | bbb | s | et | s
7. Connecticut CT [ s | ettt | Hhiene ettt ens | eeti ettt | ertstes et | et
8. DEIAWATE. ... DE | s | oottt | Heniete st eens | chsent ettt ent s | etesente st | e nen
9. District Of COUMDI. .......vvvivvrees DO [ 1iiiiiiiis | ettt | bessestsessen s s st enrents | cbentees ettt entens | seerent s | st nes
10.  Florida e | sttt nnene | eriesiens et | erieniens et nenienes | cresiene st | serens e
11, GeOrgia....cvvereverereeerrcineree . GA | Ll B.... | Collateral for InSUrance UNAEIWIItING............cocuevicuereieieeiieeiet ettt senaes | ceetesiesesesessssesesiesesesnas | cteressesesssesesessssesasnens 59,846 | ..covereiinann 63,975
12. Hawaii et | st nne | esteetnes et | erin st | chesi et | b
13.  Idaho. ID [ cottriuieis [ eoersseee s bbbttt | erbneb st s st es | fiens ettt nt st nes | eestens ettt | aresesb et
14, llinois........... JL [ et | et bbbttt | ebeteeb i sttt ete | sebenten ettt enies | ereteeb ettt ns | st ees
15, INAIANA. ..o IN | s | et | rerieni ettt | erieni st enes | sresiene et | sereeni e
16, 1OWE. e A | s | bbbt | Hhienteees sttt enns | eetsess sttt nntns | seiieees bttt | fheeti et
17, KANSAS..ccovveeicrirrierierieeinenn e K s | ettt | Hient ettt eens | eeriens ettt nnsnnnes | ertrnes ettt | e
18, Kentucky......cooevrvrrieiriccininns KY [ coetrreie | ettt Rttt s sttt ensennsntens | Siessetastessesesntensestetnes | estesseesesensantessetantentenns | netntessesseraesentessesetants | eetessesnsenaantes st st saenaas
19.  Louisiana LA | coeieiies ettt bbbttt | ebsessesessensesnssstesaesenes | nesestessesesessessesnsentenaes | sbesessessesesessentesesesens | sresiernsntese et sentesaees
20.  Maine ME | oo [ et | tesent e nins | eetensers st enienies | esienr et | cereri et
210 MaNYIaN......ociciiened D [ i [ et | e | S| e | s
22.  Massachusetts..........................MA | ......B.... | Collateral for Insurance Underwriting.............cccccceeuvrreinncniciinnnnns 528,640 | ..ccoovvviinan 565,112
23, Michigan......c.cccoenrvirirrnnircennns VL[ e | oottt sttt s ekt s s bt ntentente | oetentessessesntententesnsantes | ersessetntastessesntentantesies | sieesessessesntententennsntens | seessetstentesaesa et st st naeen
24, Minnesota........cccovuvviniiriiniinns N | e | et | essenb et | et | b | e
25.  Mississippi . MS [ ottt | ittt | shrenesees et ens | rersiees ettt ennes | sresees et | et
26, MISSOU. v MO | s | ettt | Henerent et entenns | chestenb et entens | seerest et | et
27, MONEANA. ..o T s | s | ereseni et nntenne | et eniens | eresent e | e nenes
28, NEDIASKA......ucverecvcrnrerereenedNE | s | et | Hreient et entenes | chent ettt eniens | seerest et | e nes
29, NEVAGA. ... NV i bbb nins | eesebtt bbbt enes | chntben et eniens | bttt | et
30, NEW HaMPSOINE......coeveicnireecedNH [ | oottt sssessessntenss | sesessssnssessnssesassansessnsnns | stessessesnsnssessnsnsnsansess | setassessessnssssnssassesesnnss | essessessssassessessssnssessesan
31 NBW UBISEY....ociiiicirinreeeeedNU [ i | e | s | e | s
32, New Mexico........cccorevrrrereneen. NM | ......B.... | Collateral for Insurance Underwriting.............ccceeeceerervmeriererenenneenne 334,140 | oo 357,194
33 NEW YOTK.eeieierrincierreeeeedNY s | e[ Hreient ettt | fhent ettt eniens | seerent et | et nes
34, North Carolina...........c.c.cceeeeer....NC | .....B.... | Collateral for Insurance Underwriting.............ccceeeecveevvnerirererivinneenne 349,102 | oo 373,188
35, NOM DAKOLA. ... edND | s | et | Hreieni et | chest et eniens | ererest e | e nen
36.  Ohi0....ccrervrcernrveirieneiennnne. OH | 0 Bue. | Collateral for Insurance Underwriting...........eeeeveeceerniinnercenniens 2,732,970 | .o 2,921,525 | oo | e
37, OKIANOMA. ..o dOK [ i [ ottt | cebieen ettt | srenis sttt ees | eestens ettt | et
38, OrBYON. ..o OR [ e | ettt sttt st ns s tenies | eesetetentessesetantentessetns | stessessesantentesaesnsenteniens | retersessessesntentenietntant | essessesenaentes et enaentenan
39.  Pennsylvania. P A | e | bbbt st | ebattsiens s bttt enetns | seaenieren sttt antenres | erreeien e et nnetens | ceenier et iens
40, RROE ISIANG. ... R s | ot | neseni et entenns | ceest st eniens | srerest et | et nes
41, South Carolina..........ccceveveveerSC | ....B.... | Collateral for Insurance Underwriting............ceveevveveneererniinsercenninens 219,436 | .o 234,575
42.  South Dakota 28D | s | sttt | eresent e enns | et ens | areress et | e nes
43, TOMNESSEE. ... TN s | ettt bbbttt | Htesenten sttt | chest ettt eniens | aeerest et | e nes
A, TEXS.eiueieeererneirriererneinrenierreene X [ttt | eorereintie et bbb enins | eerebtt ettt enes | chetbeniene sttt eniens | bttt | et
45.  Utah... U | s ettt | HEieet ettt nstens | eessenb ettt nnnes | aresees ettt | Hhene et
4B, VEIMONE ... VT s | oottt | Hnerent ettt | chest et entens | seerest et | st
47, Virginia.......cccoveveverrneeinsenneeee VA | o Buei. | Collateral for Insurance Underwriting...........eeevceenceenccvneriererevenneenns 324,166 | ..o 346,531
48, WAShINGON. ..ol WA | s | oottt | Hnesent bbbttt | chest bbbt eniens | et ent et | e
49, WESEVIFGINIA. ... eevecererirreee e WV i oottt benine | eesebsnenetessesserastentensenes | cbnsiensenenente st seneniens | eretesss ettt | erseer et
50, WISCONSIN. ... W s | bbbttt | Heneseniesieninnsenssn s nntenes | chsestensess st st eniens | eresesteer et | et nes
51.  Wyoming.... L I O PO OO STO PUOOORRURORI OPORR
52.  American Samoa............c.cceeenn AS [ ooriie | et rne | esieernes et | erienien et | erieniene et | sereees e
53, GUAM. i sOU [ i [ bbbttt | eebinen ittt bbb s | Sheeti sttt ees | eestens sttt | aeesenb et
54. . eetirreiee | ettt | etebneb ettt | eebiest et | seeereee et | ettt nees
55.  US Virgin Islands...........ccccccvveuvn. V| e | ettt R s R R s st nsenn et e tentente | ebetstessessetententesnetntns | eesessesseastesaesesentantesies | seaneessessessesantensennesntans | seesiesseentesaes et st st naeen
56.  Northern Mariana Islands VP [ i oottt tensente | nebntessessesesessentesessntes | srsesiesssentessesesensensesies | sbeesessessesesantessesesntens | sresiesesent st entesaees
57.  Canada........cooverveniieininnind ON [ e | et o e [
58.  Aggregate Alien and Other.......... OT | o XXX o [ v XK st nsens | oenes 0 0 0 0
59.  Total... XXX 2,967,367 .3,172,094

BBOT. et eesnntes | cereeer e | e LSRRt | Serenes et st ens | eriiees st ensennes | aeesnes ettt | et
BB02. i [ s | bbb | et | ettt nsenies | e | s
BB03. it | e | e bRttt | bbbt ens | eriens st eniennes | srestei ettt | e

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

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX | e XXXttt | ones 0 0 0 0

E27
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