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Annual Statement for the year 2011 of the The American Insurance 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

Bonds:

1.1 U.S. AT@ASUIY SECUMEIES. ......cveevieieciiisiieieisetese ettt
1.2 U.S. government agency obligations (excluding mortgage-backed securities):

1.21 Issued by U.S. governmMEeNt agenCIES..........couuevrurieiereiriieieieisssessesss s
1.22 Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding mortgage-backed securities).............

1.3

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

1.41 States, territories and possessions general 0bligations.............cccvvvevieneseeiennes

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

1.43 Revenue and assessment 0bligations.............cevueeernirirnernrncneresseeesseeeene
1.44 Industrial development and similar obligations.............cccccccveirieiieseeieceeeeees
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.....
1.512 Issued or guaranteed by FNMA and FHLMC
1513 Al O ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccoooeviniereinenne

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 AlLOtNET ...ttt

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)............covrvereemernienrnnininsennieesnennenns
2.3 Affiliated SECUMHIES. ......cvurereereeeeeiteeece et

Equity interests:
3.1 Investments in MULUAI FUNDS.........cviuiuriin i
3.2 Preferred stocks:

321 AFIALEM. ...t
3.22 UNASfIlI@LEA. ..ottt
Publicly traded equity securities (excluding preferred stocks):

331 AR, ...ttt
3.32 UNAffilI@LEd........cvuveieeic s
Other equity securities:

341 ATTIBLEM. ... vt
342 UNQffIlI@LEA. ..ottt
Other equity interests including tangible personal property under lease:

3.51 Affiliated.....
3.52 Unaffiliated

3.3

34

3.5

Mortgage loans:

4.1 Construction and land developmMENt...........cccueerriiiesinriree s
4.2 Agricultural..........cccovviveieiieieiinnnnns
4.3 Single family residential properties
44
45
46

Multifamily residential properties
Commercial loans
Mezzanine real State [08NS...........c.cvuevciiieieieeee e

Real estate investments:
5.1 Property occupied by COMPEANY........ccocvieiiiiiieieicsisie e

5.2 Property held for production of income (including §$.......... 0 of property
acquired in satisfaction Of AEDE)..........ccovueirrurrirree s

5.3 Property held for sale (including $

........ 6,691,178

...... 34,232,659

...... 41,110,323
...... 92,598,600

........ 3,967,867

....193,542,577

....413,461,536
....118,982,951

.06

...0.0
..0.0
.03

3.2

.38
.87
..0.0

........ 6,691,178

...... 34,232,659

...... 41,110,323
...... 92,598,600

........ 3,967,867

....193,542,577

....413,461,536
...118,982,951

........ 6,691,178

...... 34,232,659

...... 41,110,323
...... 92,598,600

........ 3,967,867

....193,542,577

..0.6

..0.0
..0.0
.03

3.2

..3.8
.87
..0.0

CONTACE I0ANS.......veeiieiiiiiiiii it

DEIIVALIVES.......oooveeiiiieiiii bbb

ReCEiVabIEs fOr SECUMILIES..........vuurierriiriiriii s

Securities lending (Line 10, Asset Page reinvested COllAtEral).............c.rwrerrimiereinniiniiniinies | crevereriesinesineniiens | seeveeeens 0.0 | o | e )%, 0, GO R )%, 0, SO B XXX.
. Cash, cash equivalents and short-term iNVEStMENtS..........c.ccccveiirieicreeiieseeee s | e 8,401,348 | .......... 0.8 | ... 8,401,348 | ..oovoreeeeereeins | e 8,401,348 | .......... 0.8
. Other iNVESIEA @SSEES.........evevcvicicie ettt es et ssssse e | aersesneas 821,937 | ........... 01 [ 821,937 | .oooeieiicieiriiies | ereiiis 821,937 | ........... 0.1
. TOtal INVESEE @SSEES.........ocverecierieiereieeii ettt .1,070,300,228 | ....... 100.0 | .1,070,300,228 | .......ccocoorirrinn) 0 |.1,070,300,228 | ....... 100.0
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Annual Statement for the year 2011 of the The American Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT........cvuiuiiieeicisiieie ettt ettt bbbt s bbbt ans
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ceueieueiiicieieeeeee ettt ettt esaes s

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........ccccviiviiiiiriiiieesee et

3. Current year change in encumbrances:

3.1 Totals, Part 1, COUMN 13........o bbb

3.2 Totals, Part 3, COUMN 1. ...
4. Total gain (I0ss) 0n diSPOSaAlS, Part 3, COIUMN 18.........c.cviuiieiieieicce ettt bbb bbb b et b s b b s bt ae bbb s st bbb s st et s st sae bt s st b naes
5. Deduct amounts received on disposals, Part 3, Column 15...........ccccevevnnee NNE .............................................................................
6. Total foreign exchange change in book/adjusted carrying value:

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

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

7.4 Totals, Part 1, COIUMN 12.......cooiirieiiceiresies st sss st s st

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

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

8.2 Totals, Part 3, COIUMN O......ouivieeceeeetee ettt st a bbb s bbb s st s e et a e s s st st
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8).........cccvuvrrererierieesieiessiese ettt st bbbt s st es s
10.  Deduct total NONAAMITIE @MOUNES.........cuuivieiieeiierieriereseres i eees e eeb bbb st
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)...........vuuuriiremeireriereieesieressessseessesssessssessssess st esess s ssesss s sssessssssssssessessssessssssssnses

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PrIOT YA ..........c.cvuivuiveriiieiciiee ettt es st snenan
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......c.cveueieieriieieieeesie ettt st s s es e ssseenens

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

3.1 Totals, Part 1, COIUMN 12........couieeiieriieriieeeie st

3.2 Totals, Part 3, COIUMN 11 ...t
4. ACCTUAL OF GISCOUNL......eoovereeeerrissireseis sttt R4 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.........cvuureiririrrciieeieesies st

5.2 Totals, Part 3, ColumN 8...........cveveeririrererieeriereressesessssieseeeenes NNE .........................
6. Total gain (loss) on disposals, Part 3, Column 18.........ccccoevvvrerrrrcrererec J o B 8 B R ..o e
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.ciueieirieeieiese ettt ettt s sa ettt s st s e sas e sees e
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES...........cvviieiciiireiieeeee et
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

9.2 Totals, Part 3, COIUMN 13 ...ttt ettt b s bbb bbbttt ettt
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 11 ...ttt ettt s st es e n s e st ssanees

10.2 Totals, Part 3, COIUMN 10........c.ciiieiiiiereiecteee ettt ettt bbb bbbt bbbt saeneis
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cccevrvrrrrrrirriinrrninresseeseesesesessessssenens
12, TOtAl VAIUBLION @IOWANCE. .......cvuveieeerireiseiie s tseese e se et s s s e s s8R 828Rttt
13, SUDEOTAL (LINE 11 PIUS LINE 12)..... et es et essee e ss s ss ettt 8 4285828425888 52828428425 E 2R 8o e bbb s n e s st e bren
14, Deduct total NONAAMItIEA BMOUNES. ........cuuiueurirciecierciesresceeseesesss st es bbbt
15. Statement value at end of current period (LINE 13 MINUS LINE T4).........riiuiirieieeireieie sttt st sttt s ettt

S102




Annual Statement for the year 2011 of the The American Insurance Company

© © N &

10.

1.

12.
13.

Eal

©® N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........vuiuireieieeiseisreeseee s eestese b eese et ees ettt s s E bbb s bbbt 882,056
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........oooiiriniinieree et sseneees 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cuiuieeiiiiiiiieiie ettt bbbttt bbbttt
3.2 Totals, Part 3, COIUMN 12........ooieeeeceeeeece ettt ettt ettt ettt et e ettt s st et es et b s st s s enaesen st etennaesanans 0

ACCTURL OF QISCOUNT........cvecviiiectitteie ettt ettt a a4 s bbb b2 b8R8+ b 4 s s bbb s s s bbb bbb s s bbb bt a sttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........iiiiriiii s

5.2 Totals, Part 3, COIUMN O........vimiiiiiiieiei bbbt 0
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19.........cuiiiiiiiieieecte ettt ettt e b et a bttt se s et s e e et s st b s et et ss et b s st e sttt s st et s e s tanans

Deduct amounts received on disposals, Part 3, COIUMN 16...........c.cceriieiiiireieiieiee ettt bbb bbbttt a bbbt b s st b st et s bt s st et s s bnas

Deduct amortization of premium @nd AEPIECIALION. ..........c.cccuiiiirei ettt bbbt a bbb b bbb bbbt s bbb s bbb e bbbt es s bt s snaebnas 60,119

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COUMN 17........oiiiiiii bbb

9.2 Totals, Part 3, COUMN 4. bbb 0
Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 5.t

10.2 Totals, Part 3, COIUMN 1. ... 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-T-8+9-10)...........ccccovrrririirrreiiereeesee et ssres et b s sas s s nae s saes 821,937
Deduct total NONAAMItEA BMOUNLS.............ciiiiiiiii bbb bbb

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iueieieieieeieiieestes ettt aes et sse s st s b s st s e s a st ettt s et s s st an s sses s sneas 821,937

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YK .........ovurereirerirreriseesrsessesisesssssssssessesssssses st ess st st s st st es s es s s s st en s en st en s 1,031,361,739
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7............cuiuieieiiec ettt st bbbttt a st n st n s s b 490,007,635
ACCTUBL OF QISCOUNL........cvoeiieecie ettt ettt b s s b s st a bbb s s s s R st et e s s s bbb s e s R bbbt st s s b b st s bee s s ns st nt s st nee 890,670
Unrealized valuation increase (decrease):
A1 Pt T, COIUMN 121 oot ess st (421,996)
4.2 Part2, SECHON 1, COIUMN 15.. ...ttt bbb bbbttt bt nann
4.3 Part2, SECHON 2, COIUMN 13.. ...ttt st bbbt b st naen

A4 Part 4, COIUMN 11t eeess s ess st 8 8888 353,728 (68,268)
Total gain (Ioss) 0N diSPOSalS, Part 4, COIUMN 19..........ou et ts st s e et s E eSS £ bR bbb st 18,562,818
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7.........c.cucueieicieiieicieeeteie ettt bbbt as 476,042,931
Deduct amOrtiZation O PIEMIUM...........c.cviuiieicicte ettt ettt bbb et e bbb et bbb a sttt ettt 3,207,494
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, bbb s bbb bbbttt

8.2 Part2, SECtON 1, COIUMN M19......cuiuiiiiiiieicee ettt bbb bbbt

8.3 Part2, SECtON 2, COIUMN T6........cuuiiuiiiiiiiiiiii ittt bbb

8.4 Partd, COMUMN 15ttt ettt ettt s et ae bttt e st s s e et en et s s e e e et s st e s s s e et e ant e st et es s e tasans 0
Deduct current year's other than temporary impairment recognized:

9.1 PArt 1, COIUMN 14t 880,543

9.2 Part2, SECHON 1, COIUMN 17 ...ttt

9.3 Part2, SECtion 2, COIUMN T4........ooiiii bbb bbb

9.4 Partd, COIUMN 13ttt bbb 880,543
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-8-T+8-9)..........cccueiiiiiriieiiieiecereeeee ettt bbb bans 1,060,623,626
Deduct total NONAAMILEA BMOUNLS...........c..iiiiiiii bbb bbb bbb

Statement value at end of current period (LINE 10 MINUS LINE 11)....ucuiiueiiiciereiiciei ettt ettt bbbt s bbbttt b st et s bt s st et s e st nans 1,060,623,626
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

Description

1
Book/Adjusted
Carrying Value

2

Fair Value

Actual Cost

4
Par Value
of Bonds

BONDS 1. 6,691,178 7,158,444 | ... ...6,785,537 | ... ....6,589,000
Governments (Including all obligations /07 - To - o OO BSOSO PO USRS
guaranteed by governments) 3. 3,008,879 | ..o 3417570 [ 3,025,500 | ..o, 3,000,000
4. 9,700,057 | ..oovvrsvienenens 10,576,014 | ...oovoovvraricns 9,811,037 | .ovveirriririrs 9,589,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals...coooiiereiieiecciiies | v 34,369,415 | oo 36,341,046 | ...cooverann 35,209,797 | oo 32,260,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....oounrrrnrrririininiinns | s 42,023,014 | oo 45,585,159 | .ooiiviiiinnena 42,801,628 | ...oooovvrirenns 38,785,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...cccvescceseresscessninnes | corsseensecennns 247,947 277 | oo 256,205,132 | ...oooeririnnnes 249,683,475 | ...ooooeririrnnes 235,827,205
Industrial and Miscellaneous and Hybrid 8. United States........ccccoevvevees | covervreiennnad 602,592,748 | .....ccocevnee. 646,893,322 | .....ccooevnee. 603,878,471 | .o 605,372,624
Securities (Unaffiliated) 9. Canada......coucveeeerrieriinns | e 16,829,709 | ..o 17,819,393 | oo 16,435,077 | woovvocrrerenne 16,890,000
10._Other Countries........occennerens | cevnrrvnsreenes 107,161,405 | .oooovvrrvcrenne 109,742,554 | ..o 107,139,903 | ..coovvrrnerenne 107,125,000
11. Totals... 774,455,269 ...727,453,451
Parent, Subsidiaries and Affiliates 12, TOAIS. ..o | e | s | s
13. Total Bonds......ccoueessserseees | covvnvivecnens 1,060,623,626 | ......coccce.e. 1,123,162,620 | ...ccoovevenee 1,064,959,388
PREFERRED STOCKS 14, UNIEA SEALES......uvvvecrireciis [ errieeineiiiineniisiesiieens | seresieessse s essi s | seseesissssse st essssenes
Industrial and Miscellaneous (Unaffiliated) 15, CaANAAA.......coieiesisieiciiis | et | eeeses et | eriesesten st nae
16. Other COUNTIES. .......coorieniee | conrinrinnisrisnisnississinnies | i ssnnnes | s ssenes
17, TotalS..ccoriciiisiinissiieins | i 0 s 0 [ 0
Parent, Subsidiaries and Affiliates 18, TOaIS....ouiiisciiciisiisiinins | | s | s
19. Total Preferred Stocks...... | ..covncininiiniisiisiiniennes 0 e (01 RPN 0
COMMON STOCKS 20, UNItEd SEAS......vucreverrireres | coreriereiesrineisnesiessiessss | eernessessseessesssssessssesssenses | sesssesssesssessssessssesiesssens
Industrial and Miscellaneous (Unaffiliated) 29, CANAUA........cvcerereeieieies [ e ennnns | e snaans | et traes
22. Other COUNMTIES. ......vurrrreens | corereeresssresssesssenssssnesnesnes | cersmesesssssssnesssessssnsssssenees | seresesssssssssssessssssssssssseses
23, TOtalS......ovsiisiisisiini | e 0 [ 0 [ 0
Parent, Subsidiaries and Affiliates 24, TOAIS...ccvercesiriseressninsine | coreresesssssressssssenssssneseneses | cessenesesssssne s | sersesse s
25. Total Common Stocks.......
26. Total Stocks........ooeuuue
27. Total Bonds and Stocks....

Sl04




S0IS

Annual Statement for the year 2011 of the The American Insurance Company

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

1.1
1.2
1.3
1.4
1.5
1.6
1.7

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

Class 1

ClASS 3ottt e

ClASS 4.t
Class 5.....
Class 6.

................ 8,830,932

................ 8,830,932

21

22
23
26
2.7

All Other Governments

ClASS 1ottt
ClASS 2.ttt
ClASS 3.

ClASS B.....oovveiee ettt s
TOtAIS ...ttt

ClASS Bttt e

................ 3,008,879

................ 3,008,879

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 2

Class 3
Class 4

TOHAIS. ...ttt

.............. 12,795,611

.............. 34,369,415

41
4.2
43
44
45
46
4.7

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

ClASS 3.
Class 4.....
Class 5.....
Class 6.

.............. 29,019,786

................ 2,428,436

................... 538,931

.............. 40,250,958

.............. 42,023,014

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

...83,927,393

..49,736,507

..50,176,292
...209,500

...247,182,493
...... 764,783

....85,764,393 | ...
...... 3,951,420 | ...

247,182,493
....164,784
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1

2 3 4 5 6 7 8 9 10 11
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)
Industrial and Miscellaneous (unaffiliated)
B.1 Class 1.ttt sttt nnss | s 29,137,587 | ............ 396,004,654 | .............. 69,044,702 | ..ooeveene. 5,554,426 | ... | e 499,741,369 556,632,582 | ....cocovriirrrinnennn 534 | 447,360,481 52,380,888
16,083,394 ..111,163,985 ..33,382,511 4,932,454 |..... e | ...165,562,344 ..237,852,850 |... . 122,095,628 | ... 43,466,716
................ 4,698,157 | .oveiirererrn 5,163,806 | oo [ e | e 38,000,000 | ..............47,861,963 49,140,514 rereernnnn 8,465,371 | ............... 39,396,593
................ 4,725,000 | .oooeveeerernn 502,500 | viiiiiienee 1,440,000 | oo [ | eeiieniennnn.0,667,500 6,657,531 revrrrrnnnnen8,667,500 | ovonioiiiine
......................................................................................................................................................................................................... 0 87,500
..................................................... 185,000 | ..oueoececneineenerinenines |enernenenennenenenessnensnenens | eneesneesneenen 048,800 | viiiiiineeee.....833,800 1,902,550 v 185,000 | ooveeneee......648,800
54,644,138 | ............ 513,019,945 | ........... 103,867,213 | ...cccovene. 10,486,880 | ...coocovnee 38,648,800 | ............ 720,666,976 852,273,527 | .covvvvcineineene817 | i 584,773,980 | ....ccoconee 135,892,997
.................................................. 8,847,900

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
ClASS Tttt
ClASS 2.ttt e
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Annual Statement for the year 2011 of the The American Insurance Company

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

1 2 3 4 5 6 7 8 9 10 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)
9. Total Bonds Current Year
9.1 ClASS .ottt [(6) I 42,934,005 | ...........475,086,703 | ............198,127,169 | .............. 63,144,369 | .............. 50,715,223 | ............830,007,469 |......cccoerrrrrrereeren 780 | o e XXX e e XXX i | i 777,626,581 | 52,380,888
9.2 Class 2 (d)......... 16,586,654 | ............114,224,887 | ..............33,382,511 | ....ccce..... 4,932,454 | .o 209,500 | ............169,336,006 | .....cccccevverrveeeee 159 [ XXX e e XX K| 00000002 125,869,201 | 43,466,716
9.3 Class 3 .| (d). ..4,698,157 8,847,900 ..38,000,000 ..48,244,493
9.4 Class 4 . (d). 4,725,000 | 502,500 | 1,440,000 [0 | 0 | cvrreerreeen8,667,500 [ o068 | o XXX | e e XK e | veie00000006,667,500 | oo 0
9.5 Class 5 @) 0]. D0 | 0 | (C)eerrerrerieriereerieen o000 | e e XXX | e e XK e [0 e 0
9.6 Class 6 (<) 0] oo 185,000 | o0 [ (1 I 648,800 | (C)..e0reerere.833,800 | oo 01 | e XXX e [ e XX K | e 185,000 | e 648,800
9.7 TOtAIS ...ttt | eersessensens 68,943,816 | ............595,162,896 | ............232,949,680 | .............. 76,924,723 | .............. 89,573,523 | (b).....1,063,554,638 |........cceerreeeree.100.0 | oo e XXX e e XK | 00000, 918,813,743 | . 144,740,897
9.8 Line 9.785 2 % 0F COL B.....ovuieeiiiieieiscicissssies i sesesssnias | eersessssssssessssessnees 6.5 | iiiieiieiieeeeenD6.0 | 219 [ 72 |, 84 [ 100.0 | XXX e Lo e XX [ XXX e | cveeissceeeieenenene86.4 e, 13.6
10. Total Bonds Prior Year
10.1 Class 1 81,277,200 | ............ 401,398,195 | ............ 212,544,184 | .............. 33,807,936 | ..ooovrrnnn 4,806,207 733,833,722 | oo 704 | 703,860,566 | .............. 29,973,153
10.2 Class 2 53,951,076 .114,687,869 | ... ...69,402,839 J1,791,755 . ....1,496,063 |. ..251,329,602 |... 199,022,397 | ... 52,307,206
10.3 ClasS 3u.ouiviieiieiieiieeteeiec ettt | ceeeiesinsinesd 658,729 | ...coeveeee. 9,836,517 | wooevvererrne. 645,268 | ... | v 38,000,000 |..ooereeree XXX oo e e XX | e 49,140,514 | .cooveeeeeeeeeceeeenb T | 8,925,233 | 40,215,281
104 ClASS 4ottt saes st sssssss st esssssnssnns | svssssnssssssssssnssesssnsinses | seessessesasees 5,022,531 | oo 1,635,000 | ovoevverrerrenieniieniienien [ errerissinsiiesissssssenss | sennennreen XXX s | e e XX s | e 6,657,531
10.5 ClaSS B....vvuverreeierieiess sttt es s ssesssntns | sessessnsssesessssssesessensenns | srenes ..87,500 |.... e |+
10.6 ClASS B.....oocevverececrcie et ses s ssesssnbans | eessesssssssssssssssssssensensanes | sreees 12 185,000 [ i [ et ... 1,717,550 |.
10.7 Totals.....oveeveerereerne .531,217,612 ..45,599,691 ..46,019,820 |.
10.8 Line 10.7.a5@ % Of COL 8.....ooviiiisiisies s ssisssrenses | cessessssssessesssnssesans 13.0 | 50.9 [ 273 | 44 | 44
1. Total Publicly Traded Bonds
11,1 ClASS oottt snnaens | eevessanssnss 40,747,118 | ............ 443,942,060 | ........... 179,663,100 | .............. 62,559,080 | .............. 50,715,222 | ............ 777,626,580 | ....oovvorrrrireranns 730 | v 703,860,566 |.....ccoorrrerrirrinnn YA T — 777,626,580
11,2 ClASS 2uerverveevereeveeereesee s ssssssssesssesssssssssssss s ssssssssssssssnssnns | seseesssssones 10,588,086 | .............. 84,721,336 | ..ooeeee 25417914 | oo 4,932,454 | .o 209,500 | ............ 125,869,290 |..oooovevrevrerrerennn 118 | e 199,022,397 | ...covverrrrerirrirnnns 191 | s 125,869,290
11,3 ClASS 3..ovviiieicieiesee ettt siens | anbessesaessn 4,019,541 | oo 4,445,830 B I 8,465,371 | .oocvvereererieenennn0.8 | i 8,925,233 | ..o 0.9 | v 8,465,371
114 Class 4 502,500 ...6,667,500 ..6,657,531 6,667,500
115 ClASS Dottt bt tes s sssnans | srsessesssssssessessssessesssnss | sessesssssessssssessesissassesans | sbessessessessesissassesssssntases | evsesssensessesssssnsastesesins | stestessesessessessessessnsasteses | nerestesesistessesssssaseans 0 [eoeeeieeeeeiereerenn0.0 | 87,500 [ icciieeen0.0 |
11,8 ClASS B....vvvvveveiiisiee sttt s entens | snsssssessensssssessanssssssanes | sressssssessassnes 185,000 | 1vuveereiiieriersssississsenes | ersenesssesssssessssssssensans | sesssssessssssessensssssessansanes | srssssessenssseens 185,000 | .ooveeriverierinriineenenn0.0 | 01,253,750 [ v 01 | e 185,000
11.7 Totals.....oveeeverereirnaes ..533,796,726 ..67,491,534 .50,924,722 | . ..918,813,741 918,813,741
11.8 Line11.7asa % 0f Col. 6.......cceveevverrrrereree. ..58.1 13 .55 .
11.9 Line 11.7 as a % of Line 9.7, Col. B, Section 9........cccceriverieriarinns [ eovrrisnissnserisneniensnndad | eovivssisiissississinns 50.2 [ 194 | 6.3 | 4.8 |iiiiiinennnn86.4 | e XX [ XXX s | e XK s |
12. Total Privately Placed Bonds
12,1 ClASS Moottt sss e ssesss s saens | aetessesassaans 2,186,887 | .............. 31,144,644 | ............ 18,464,069 29,973,153
12.2 Class 2 ..5,998,568 29,503,551 7,964,597 |.... ....52,307,206 |...
12.3 ClASS 3..o.oviecvcieitee sttt sentens | anteesessssnsa 678,617 | oo TAT,976 | oo
12.4 Class 4
12.5 Class 5
12.6 Class 6
12,7 TOAIS ..o sesses s bsssnas | eevesseesansans 8,864,072 | .............. 61,366,171 | .............26,428,666 | ................ 9,433,188
12.8 Line12.7asa % of Col. 6....cevvvvvereerereraens ST 6.1 ... 424 ... et 6.5
12.9 Line 12.7 as a % of Line 9.7, Col. B, Section 9........cccvriverinrieriiens | corevrssessisesisssessnnes 0.8 | 5.8 | 2D | 0.9
(@) Includes $.....144,436,040 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§$.......... 0 current year, $.....2,368,741 prior year of bonds with Z designations and §......... 0 current year, §$.......... 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 18§.......... 0; NAIC2S.......... 0; NAIC3S..... 0; NAIC4S....... 0; NAIC5S.......... 0; NAICGS.......... 0.
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SCH

EDULE D - PART 1A - SECTION 2
onds Owned December 31, At Book/Adjusted Carrying Values By

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.1 IsSuer Obligations..........cc.ccuververerscirciieiereeseesessesesesssessesssssssssenes | evvessesiesienssn 19,126 | v, 5,826,845 | ....cccoevernee. 589,207 | ..oevvrerererieerrerienenns | eoverienseriesessssiessenens | cevvenenrnennnn0,691,178 |06 | 8,798,257 | ..covvverreererrerin. 0.8 | e 6,691,178 | .o
1.2 Residential Mortgage-Backed Securities.. ..32,675 | ... ..0.0
1.3 Commercial Mortgage-Backed Securities..........cccooverviemerereeeniienennne 0.0
1.4 Other Loan-Backed and Structured Securities 0.0 Lo | e

1.5 TOMAIS..c.uiecieeieit et ettt st snsenentenes | snbsssssssssnsans 275126 | coovvraee. 5,826,845 | ...ccovevnnnen. 589,207 | .o (01 (V] 6,691,178 | ..oooeriiieiieeeeenn0.6 | i 8,830,932 | ..o, 0.8 | i 6,691,178 | .o 0
. All Other Governments

2.1 ISSUET ODBlIGAtIONS..........cvvevececierieetcieie sttt esssbaeses | esseesessesssssessessessnsanss | ssvessssaesens 3,008,879 | ..ottt | cereriiesiesiee e sesiseseses | eeteeresestes e sessesseses | sressesesannes 3,008,879 |..oooovereeierieieeneenn0.3 | 9,972,880 |...ccoerrrerereerinnn. 10 | e 3,008,879 | ..oovvererereieeeie

2.2 Residential Mortgage-Backed SECUMEIES. .........ccoeveveieviieereeieieisieies | creeivesesesessessssssssssssnes | evressssesesssessessesesseees ....0.0

2.3 Commercial Mortgage-Backed Securities..... ...0.0

2.4 Other Loan-Backed and Structured Securities. ..0.0

2.5 TOAIS. ...ttt snsneessnrntenens | eressesiesnsentes st sntenaenas 0] e 3,008,879 | oooviiieiiecciiceieenennd | 0 1.0
. U.S. States, Territories and Possessions, Guaranteed

3.1 1SSUET ODlIGAtIONS......cvvveererririrerireieereerss e snsessessnes 3.1

3.2 Residential Mortgage-Backed Securities 0.0

3.3 Commercial Mortgage-Backed Securities ..0.0

3.4 Other Loan-Backed and Structured SECUMLIES............c.euivrireieiriiiiieies | ereiisiesiesisissessesssssssenes | osesisssssesesssssssesessssns | coossossesssssssessesssssssessesss | sessessssossessssssessesssanes 0.0

3.5 TOAlS. ..ttt entns | fnssesensensnens 602,723 | oo 12,795,611 | oo 15,546,081 | ...cooevnev. 5,425,000 3.1

4.1
42
43
44

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

ISSUET OblIGAtIONS........ceoeereeeceeie ettt senes
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities.

3.9

...0.0

....0.0
...0.0

29,019,786

39

5.1
5.2
53
54
55

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

ISSUET OBlIGAtIONS.......c..cvrecviciii e
Residential Mortgage-Backed Securities..

Commercial Mortgage-Backed Securities............cocoevvevererverecrricrnnnns

Other Loan-Backed and Structured Securities...........cccoeeerrirrerreieinnns

22,746,814
. 20,494,978
................ 8,245,233

55,399,814

...16,514,779

12,012,800

............ 12,839,684
36,896,823

.............. 1,848,822
..48,536,969

.............. 94,920,221
...130,905,283

65,793,697

...23,935,476 |...

.............. 94,920,222

.............. 22,121,771

..130,905,284 | ...

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OblIGAtIONS.......oveveererrereeie et essssessssssenees
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities.

..183,543,856

...378,337 |....

.194,528,084 |...
....46,026,496 |...

............ 862,260,167

71

72
73
74
75

Hybrid Securities
ISSUET OBlIGAtIONS.......coocvrecrecere et
Residential Mortgage-Backed Securities...........ccccvvvercvriveeervereenennens
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.............cccoeovvereerrireinennes

8.1

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates

ISSUET OBIIGAtIONS......cvvcvviecreieecee et e
Residential Mortgage-Backed Securities............ccoovvvvererrieeeriereniennnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities.
Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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 Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 1SSUET ODlIGAtONS. .....ouceveireireireircieie et entensenins | eeeenesnees 54,297,623 | ............ 382,500,492 | ............ 193,327,952 | ............ 40,027,899 | ............ 41,036,553 | ............ 711,190,519 | .ovvviieiienen86.9 | s XXX e XK e | i 572,244,110 | .......... 138,946,411
9.2 Residential Mortgage-Backed SeCUNtIEs...........c.eveeereerneeirniiiscrniiees | eoverineineenne 8,461,734 | ....ccco.ee. 20,494,978 | ............. 16,514,779 | .....o.e 36,896,823 | ............ 48,536,969 | ............ 130,905,283 | ....oovvvvvrrnrnnenn 123 s XX s | e XX i | s 130,905,284 | ......coevvrvrericrinnens 0
9.3 Commercial Mortgage-Backed SECUNHIES...........c..reerermrinnirniirnereinns | erireireenns 4,736,176 | ............ 191,789,089 | .............. 23,106,950 | ..ovvvrerrircrieiineens (0 0| oo 219,632,215 | .o 207 | e XXX [ e XK e | i 215,664,348 | ............ 3,967,867
9.4 Other Loan-Backed and Structured SeCUrities...........c.ocreveemeeneenreries | eneeneersnnnens 1,448,283 | ..covivviine 378,337 | oo [0 [FSORoTo | I [OOSR RROORTON | I TR 1,826,620 |...cccovvenrnrnnenen0.2 ik XXX | XX [ [V I 1,826,619
9.5 Totals......ccconrrenne. 68,943,816 | .. .595,162,896 | ... 232,949,681 1,063,554,637 | ..
9.6 Line 9.5858 % 0f COL. B....euveuiieiiiiiiiniiiieisiii s | e enss e [ 56.0 | oo 219 | T2 e84 100.0
Total Bonds Prior Year
10.1 ISSUET OblIGAtIONS. ........vveverieriereeeeeeeeee i | seeesnenens 116,354,451 | ............ 378,082,293 | ............ 192,751,466 | ........... 45228118 | ............ 46,012,360 |............. ) .0 O IR ) 0.9 SO I 778,428,688 |.......ccovvvrrennn. VLT 665,476,701 | .......... 112,951,985
10.2 Residential Mortgage-Backed SECUMtIES. .........ovrerurererrnrereinrirereins | rvereerneennens 8,322,489 | .....ccc..... 12,775,411 | v 2,491,218 | oo 371,573 | oo 7,460 |.............. ) .0 Y IR ) .. SO I 23,968,151 | ..oovoerveererienines 2.3 | 23,968,151 | .ovvereerierireerns
10.3 Commercial Mortgage-Backed SECUNHIES..........corvererrernrenrereirneenrireins | evereirneeneens 2,877,401 | .oooeene.. 121,366,679 | .....coo...... 70,284,005 | ..oooveoveerierieeieiiens | oeereneesisssessnssesssenssns | cevnsinnias ) .0 O IR ) .0 SO I 194,528,085 |....ocovvvvrrierinnns 187 | e 194,528,085 |....ooovvevrrrrrrrrirerins
10.4 Other Loan-Backed and Structured SECUTIES. ..........eververrerreererrennrnnes | eorersirssennens 8,332,663 | ....ccceenee. 18,993,230 | .oovverenee 18,700,603 | ...oveveriersrenreisinnens | rresnessessesnessesssssssenes | cessssenenens )., SO )., SO [ 46,026,496 | .....cooooieriiriierinnn 44 | 35,834,042 | ............ 10,192,456
105 TOAIS. ...vvoeree st enssenns | seenssseneas 135,887,004 | ............ 531,217,613 | ............ 284,227,292 | ........... 45,599,691 | ............ 46,019,820 |.............. ) .9 SO IR ) .0 SO I 1,042,951,420 | .ooovvvverrrinne, 100.0 | coovrvrenes 919,806,979 | .......... 123,144,441
10.6 Line 10.5 a5 @ % Of COl. 8.......cvuireireirieriisniisnississsssssssssnissssssnsssnes | eseesssssssssssesssesees KO O 50.9 | 27.3 | s 44 | 44 | .. ), 9.9, SO [ D 0.9, ST [T 100.0 | ..o XXX v [ 88.2 | .o, 11.8
Total Publicly Traded Bonds
11.1 1SSUET ODlIGAtIONS. .....eucveieeceieeiciieeieeieesees ettt | eereeisnsend 46,881,835 | ......cc.... 325,480,526 | ............ 166,899,285 | ........... 30,594,711 | oo 2,387,753 | cvvves 572,244,110 | .o 53.8 | v 665,476,701
11.2 Residential Mortgage-Backed SeCUTtIEs. ..o | v 8,461,734 | .....cc...ec. 20,494,978 | ............. 16,514,779 | ........u. 36,896,823 | ............ 48,536,969 | ............ 130,905,283 | ....ccovvvverrerinens 123 | 23,968,151
11.3 Commercial Mortgage-Backed SECUNtIES...........coverirrierneernernerneinns | vevneiienens 4,736,176 | ...coouc.n. 187,821,222 | .............. 23,108,950 | oouerneereireireirnenienes | cerrenreneenisssssinsiens | seeesienens 215,664,348 | ......cooovvrrirriin 20.3 | s 194,528,085
11.4 Other Loan-Backed and Structured Securities. [SUTTOURRRNTY OO v |- ....35,834,042 |...
115 TOtAIS ... nsensenssnsensensnninns | cnnnennnnnn 00,079,745 | i, 533,796,726 50,924,722 919,806,979
11.6 Line 11.585 @ % Of COL. B.....ouivnecicieieie et sienienienes | sressessessssssssaesens 8.5 | 151 2 I 22.5 | e Y T 55 ). S
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9........cccooviiiiiiniinninninns o 56 | s 50.2 | i 194 | 6.3 | 4.8 XXX
Total Privately Placed Bonds
12.1 1SSUET OblIGAtIONS. .......vvuierieriecieeieeeeeee s | eoeesseneseneens 7,415,789 | ..occceeeee. 57,019,968 | ............. 26,428,666 | .............. 9,433,188 | ........... 38,648,800 | ............ 138,946,411 | ..o 131 | s 112,951,985 | ..o 10.8 | )., SO I 138,946,411
12.2 Residential MOrtgage-Backed SECUMHIES. ........oruiureirirnrireineiniinsiies | eeeeeeseseseseessssessnsssesees | sessssseesssssssssessssessasssssss | stessssssessesssssssssessessanssns | sesssssssssessassssssnssessansss | stessssssessessassssssessassanes | sesessessesssssessassssssnssn (01 O (00 (01 ST 0.0 | XXX oo | e 0
12.3 Commercial Mortgage-Backed SECUIHES............cccoevveveiercrierieieieies | e | eveesseseseenns 3,967,867 | ...ovevevereieieiesierens | e | e sssenenes | ereereesnsiens 3,967,867 | ..coovvererrerereina 0.4 | (01 0.0 | ). 0, SIS I 3,967,867
12.4 Other Loan-Backed and Structured Securities............coevevvvvereveieens | corveeririninnns 1448283 | ...coovvae. 378,337 | oo | eesisiesesissiesesiesieniens | ceressesssssssessssssensesens | sressesssseenas 1,826,620 |...oocovrrerirnanad 02 | oo 10,192,456 |..ooooovvireriiiinns 10 [ .0, S [ 1,826,620
125 TOAIS. ..ottt enssenns | srensienssenseas 8,864,072 | .............. 61,366,172 | .............. 26,428,666 | .............. 9,433,188 | ............ 38,648,800 | ............ 144,740,898 | ....coovvvvevrrrrrnns 136 | v 123,144,441 | .o, 118 [ ) .9, SO I 144,740,898
12.6 Line 12.585 @ % Of COL. B...c.ovvvveercicicissicisiss e sissssssenes | sressssssesssssssnsssesses B.1 [ 424 | L T (S 26.7 | oo 100.0 | .oovrvenne. ) .9 SO IR ) .9 SO IR )., SO DO ) .9, OIS IS 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccoveinenninneininns | onernsnnsnssnisninnees (O 5.8 | 25 | 0.9 | 36 | 13.6 | ) 9,9, SO IR D 0,9, SR IR D 0,9, SO [ D 0,9, ST IO 13.6
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

. Book/adjusted carrying value December 31 Of Prior YEA..........ccvevciveiieiciiece ettt

. Cost of short-term iNVEStMENtS ACQUITE. .......c..vuererieieiirrie sttt sttt

o ACCTUAL OF QISCOUNL. ...ttt bbb bbb bbbt s bt

. Unrealized valuation iNCrEaSe (AECTEASE)........c.rwuwururrirrireieieiseiieeess ettt et ssess s sessnsans

. Total gain (I0SS) ON AISPOSAIS..........cvueveiericicices ettt sttt bbbt s st s e b s saes

. Deduct consideration received 0n diSPOSAS............c.ccieiriiiieiieiieiiieie et

. Deduct amortization Of PrEMIUM...........cwrirerireririe sttt ss st s st sss s ansnssnssensans

. Total foreign exchange change in book/adjusted Carrying VaIUE.............ccovuiververveveeeeeie e snen

. Deduct current year's other than temporary impairment reCOgNIZEd............c.eererrerieineineireieeneeseee e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-74+8-9)........ccceevrrrrrrersrneererrerieieres s

. Deduct total nonadmitted @MOUNTS..........c..cucueiieicicic ettt bbbt

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

Total Bonds Loans Assets (a) and Affiliates
............................................. 8,489,906 | ....oorrerrrreirenreirerriinenenn.8,489,906
......................................... 331,675,952 | ooooveervrnrrennrennnnnennneeeB3 1,875,952 | oottt seestnnes | reess sttt s et | Sessee e R
................................................... (1,329) | cevvvrerrrrneerererrernsenmnseresnseensnns{1,.320) | ottt sisseesise s sessssssssssnes | seesesseesss s ss st bR e | SRR SRRt
........................................................... O O OO OO OO OO OO PP
.................................................. 19,567 | covvvvrrererneernieeresnseenisennsnnens TOBBT | ettt enines | fooseest e s | e
......................................... 337,253,076 | ..oeveererrernnernnnnerernneennsse33T,253,076 | covoriivirieietseeeessseeesssessssssssssseesssssssesses | essseeessssesss s eessseessssssess s sss st sssis | eeeeees e R AR
........................................................... O O OO OO OO OO
........................................................... 0 | ceeeverreeresseenss st est e | Seeese R | R4S AR | HE8e R
........................................................... 0 | oot seeer et | seees e eeeRt e eent et eees e eee e | £1eeRE et ARt eeeR Rt eere s e | cefteenEeeeE sttt
............................................. 2,931,014 | oo 2,931,014 | 0|0 [ 0
........................................................... 0 | et eeerer et res et | SeEeE Rt eER R 4£EEE | £EEfeEEEE4EEEE R EEE LR EEE Rt | EEReeEEE AR AR AR
............................................. 2,931,014 | ooy 931,014 | 0| a0 | s 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Si11, SI12, SI13, SI14
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

Si15

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEAr.........c.evevcveieeveieeeee et sssssesnes | coveresssessessesssenees 3,099,774 | oo 3,099,774 | ..o
2. Cost of cash equUIVaIENtS ACQUITEM............cceviiiieriiiieiiee sttt b s ebesssesens | eevebesessesesinaas 2,107,999,079 | .covvveerirre 2,107,999,079 | ..oovoevererieeieereeeee e
3. ACCIUAI OF AISCOUNL. ... | Sbesiest sttt BT | oo BT | e

4. Unrealized valuation INCIEASE (ABCTEASE).......cvurururrererrerreseeeeseesessesssssseesssssssssesessesssssssssessssssssssssns | ressessessssssssssssesssssessessassnes 0
5. Total gain (I0SS) ON AISPOSAIS.........c.evivereericrieesieieisire ettt st s e b s s st ssssns | evssssessesssssssessessssssessesas 120 | oo 120 [ oo
6. Deduct consideration received 0N diSPOSAIS...........cccucveeiveiiereieiieeieieeee e ssesessseses | cereresessesesnnaas 2,111,099,583 | ...covveviveene 2,111,099,583 | ..o
. Deduct amortization of PrEMIUM...........cc.cceiiiiiiccice ettt tesessssesenes | evevessesessssessssssesesseresessssersnsd | oeveresiesesssssesessesesssessesesesesesss | sestebesssessssssesesssesessssesesssesens
. Total foreign exchange change in book/adjusted Carrying ValUE............ocueueiriererenininninineneineens | eeneereersssssineesssesssssnessessnesn [ it ssssssesssssssns | sesessessnssessesssssssessssesssssssssessns
. Deduct current year's other than temporary impairment reCOgNIZEA..............overrererererrermenenrennenriinns | ersmesressssenessessessssssssessssnsessdd | cormeimessssmesssssesssssssssessessssnsne | sessssesssmsssssssssnssesssessansnssessas
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)........ccccecvrvvrveiveiens | ceververreneisrreseereeieiseieneenenl0 | e [0 R 0
. Deduct total nonadmitted amOUNES.............cccriimiiniiniiiiiiissssessessens |eressresssessssssssssssssssssenesd | s | s
Statement value at end of current period (Ling 10 MIiNUS LINE 11).....civiiiiiiiiiiiieiiiceiisisiesssessieniens | eersnsrenssseressssssesssseressssesensd | eorverisissessssesesssssessssesessnsenes 0 | oo 0

a) Indicate the category of such investments, for example, joint ventures, transportation equipment.....
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO01, E02, E03, E04, E05, E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B.JA.C.V. Income Investment | Ownership
All Other Low | Housing Tax Credit - Unaffiliated
000000 00 O[MISSOURI AFFORDABLE HSNG XVI BA.... ... | JEFFERSON CITY.... | MO... | Other. ... | 12/29/2005 | .. 568,966 568,966 568,966
000000 00 O|WELLS FARGO BANK N.A. BA GEORGIA.. ... | ATLANTA GA.... | Direct ... 1 05/03/2002 | .. 252,971 252,971 252,971
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated 821,937 .821,937 821,937 0 0 0 0 0 0 0 [..XXX......
Any Other Class of Asset - Affiliated
01881° 10 2| ALLIANZ CASH POOL.....ooocccssrsssrss [ | PITTSBURGH...conn [PA.... [ No Broker [ [ | 3,640
3899999. Total - Any Other Class of Asset - Affiliated 0 0 0 0 0 0 0 0 3,640 0 .. XXX......
3999999. Subtotal - Unaffiliated 821,937 821,937 821,937 0 0 0 0 0 0 0 .. XXX.....
4099999. Subtotal - Affiliated 0 0 0 0 0 0 0 0 3,640 0 . XXX......
4199999. Totals 821,937 821,937 821,937 0 0 0 0 0 3,640 0 |..XXX......
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SCHEDULE BA - PART 2

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

1

CusIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

11
Percentage
of
Ownership

NONE
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SCHEDULE BA - PART 3

ets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested Ass
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| Current Year's Total Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other | (9+10-11+12) | B.J/A.CV on Disposal Consideration | on Disposal | on Disposal [ on Disposal Income
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 O[WELLS FARGO BANK N.A. BA GEORGIA.........cccooosrunmssreennnnns ATLANTA......coocinierinnens | GA... | Other 06/18/2002 | 12/31/2011 60,119 0
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated 60,119 0 0 0 0 0 0 0 0
3999999. Subtotal - Unaffiliated 60,119 0 0 0 0 0 0 0 0
4199999. Totals 60,119 0 0 0 0 0 0 0 0
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL3

1 2 Codes 6 7 Fair Value 10 11 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
CUsIP 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./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912810 EJ 3|US TREASURY N/B SD.. | [ e [ [ 837,125 | 155547 | ovvvvrerrrine 791,734 509,000 582,343 (5,659) | cvvvvvvrrrererernerenins | cvrererssenesnseerininens | vverernne8125 | 10008085 | MNLcces | o 5,340 | oo 41,356 | 03/02/1998 | 05/15/2021
912810 EJ 3| US TREASURY N/B.......ccomsrrerimririnrriinnneeinsssisssssssssesesssssssnsssssnnses | svvees | oo | evvvnneeens | e | v 7,510 | s 155.547 9,333 6,000 6,865 (67) 63 488 | 03/02/1998 | 05/15/2021
912827 7L 0| US TREASURY N/B.......ccommrriirensrisnsiissesiesssssesssssssssssssssssssssssssssnnsss | avvses | oo | svssvssennes | eveeed | vvveensiennnnn 280,683 | e 100.582 276,601 275,000 275,126 (1011) | oo | cveerensenesneenninnens | vvreeereeid875 | i 4493 | FAL | s 5,004 | ..coooerrnnnn. 13,406 | 10/31/2005 | 02/15/2012
912828 BA 7|US TREASURY N/B SD.. | [ [ [ . 943,695 | ... 104.668 | ............... 1,037,260 991,000 979,158 8,191 4,639 35,924 | 04/23/2007 | 05/15/2013
912828 CJ 7|US TREASURY N/B SD.. [ [ [T | 1,415,034 ] 110485 | . 11,378,000 1,389,973 (4,693) | cvvoorvernreriinneriinns | cererennnenesnnneninnnne | sereerrenh 750 | i 4.360 | MNLcoos | o 8,452 | ..o, 65,455 | 01/20/2006 | 05/15/2014
912828 HT 0|US TREASURY N/B SD. | [ [ [ 2,039,141 | 102.977 . .2,000,000 | .... 2,009,597 (8,044) 18,585 55,000 | 03/18/2008 | 02/28/2013
912828 JM 3|US TREASURY N/B SD. | [ [ 26,352 | 105.024 25,000 25,528 (294) 199 781 | 02/25/2009 | 09/30/2013
912828 UM 3| US TREASURY N/B.......cossrrerrrrieriissensnesssssessssssesesssesssnsssssnneses | seneees | oo | evvvnseeees | e | vveerrinnnnnn 426,897 | 105.024 | . 405,000 413,550 (A,767) | covoeevenrerenneriinns | cvrerenmsenesnseeniinnne | veeeeennne3125 | 10 1.890 | MSc | s 3,216 | oo 12,656 | 02/25/2009 | 09/30/2013
912828 PL  8|US TREASURY N/B.......ccooetrunniirinsiriisssmnsnnsssisssissssssesssssssnssssssssense | sensees | oo | evvonsenees | eoveee] | vvnnennnnnn 1,009,102 | 1ioci 100.989 .1,000,000 1,009,038 (63) 348 12/22/2011 | 12/15/2013
0199999. U.S. Government - Issuer Obligation XXX . . 6,589,000 | ... 6,691,178 0 (16,407) 0 0 [ .. XXX..owew. e XXX XXX... 45,906 225,066 | ..... XXXervee | e XXX...oe
0599999. Total - U.S. GOVEMMMENL........ivvueirisiesiissssisssssssssssssssssssesssessssesssssssssssssssss st sessssssssssssssssssssssssssssssssssssssssssssnss | sosssssssssaned 6,785,539 | ... XXX..oower | cerernernennas 7,158,444 | .....ccoooeenn. 6,589,000 | ....coooveeent 6,691,178 0 (16,407) 0 0 [ .. XXX...o... XXX XXX... 45,906 225,066 | ..... XXXerree | e XXX......
All Other Governments - Issuer Obligations
91086Q AL 2| UNITED MEXICAN STATES SENIOR UNSECURED........cccnserveernrieeene | ....... |R| ............ ‘..ZFE ............... 3,025,500 | ...... 113.919 v 3417,570 | e, 3,000,000 | ...ocoonrreenr 3,008,879 (2,443) | oo | o | v 6.625] ........ 6.520 | MS...... | ccovrrieniennd 65,146 | ....cooooe.. 198,750 | 04/08/2003 | 03/03/2015
0699999. All Other Governments - Issuer Obligation ....3,025,500 |...XXX........ 3,417,570 .3,000,000 0 (2,443) 0 0 [..XXX........ XXX XXX | e 65,146 | ............. 198,750 | ... XXXooee [ e XXX......
1099999. Total - All Other Government ....3,025,500 |...XXX........ 417,570 .3,000,000 0 (2,443) 0 0 .. XXX....... XXX XXX | 65,146 | ... 198,750 | ... XXXeriee | e XXX......
U.S. States, Territories & Pc i (Direct and Guaranteed) - Issuer Obligations
373383 RQ 3|GEORGIA ST SD. | | s AFE] 212,854 | . 101.619 203,238 200,000 200,908 (2,672) 5.000 3.610| MN...... 1,667 10,000 | 03/19/2007 | 05/01/2012
373383 RQ 3| GEORGIA ST.....iiriiiriiieieesseeissesessssssssssssssssesssssssssssssssssesesss | sneeees IO [ 1].1FE| ... ..425708 | ... 101619 [ coovvvvrrrrinnns 406,476 400,000 401,815 (5,344) 5.000 3.610 | MN...... 3,333 20,000 | 03/19/2007 | 05/01/2012
452151 8V B[ ILLINOIS ST ssssesssssssssessssessssssssssnsens | aevnes [ AFE ] 5,000,000 | ...... 104110 | covererernes 5,205,500 | ..ooverrrennes 5,000,000 | ..o 5,000,000 | cvvorvererirenirnrnines | e | e | e | o 4421 oo 4421 | Mo | e 110,525 | ..covvveneee 221,050 | 01/08/2010| 01/01/2015
452151 84 B ILLINOIS ST.....ovoureererreiieeiriseresssssssesssssessssssesesssesssseessssesssssssnas | soveees ....3,401,351 | ...... 112.968 | . ..3,502,008 .3,100,000 3,278,786 (31,966) 5.000] ......... 3.725 | e [ e 77,500 | ..o 155,000 | 12/06/2007 | 01/01/2017
452151 S5 3| ILLINOIS ST....crioureirmerrerieereisssesesssesssssesssssssssssssesssssessssssssssssesessnss | sseeees e . 1,114,600 | ... 115512 . ,155,120 | ... .1,000,000 | .... 1,075,200 (10,950) 5.250 3.835|JJ........ 26,250 52,500 | 03/11/2008 | 01/01/2018
574192 UQ 1|MARYLAND ST SD.. | [ VAFE | 224,530 | ... 110.456 220,912 200,000 209,403 (4,138) 5.250 2.990 | MS...... 3,500 10,500 | 03/10/2008 | 03/01/2014
574192 UQ 1| MARYLAND ST.......coourrimmmmmmimeriinnrrisnsrnssenssssessssssesesssssssssesssnnenes | senvees | oo | evvvnsenees | TFE | i 336,795 | oece 110.456 331,368 300,000 314,105 (6,207) 5.250 2.990 | MS...... 5,250 15,750 | 03/10/2008 | 03/01/2014
574192 VY 3| MARYLAND ST.....oiiirrirerieresriineessssessssesssssessssssssssssssessssssssssesss | sneeees e . ..552,215 | ...... 107.49%4 537,470 500,000 516,296 (9,916) 5.000 2.880 | FA....... 10,417 25,000 | 03/18/2008 | 08/01/2013
641460 ZN 3| NEVADA ST....iiiiiritniiiinessisssesissssssssssssssssssssessssssssssesssssssssesnnns | sneeees [ [ VAFE | s 2,150,900 | ...... 108.804 | ......oocecn. 2,176,080 | ..covrerrenes 2,000,000 | ..o 2,050,225 (22,764) 5.000] ......... 3736 | FA..coe | o 41,667 | .oocvvernnee 100,000 | 03/27/2007 | 02/01/2014
658256 SY 9|NORTH CAROLINA ST.......coourvimmrrirmmririnnereinssresensisnessssssesssnsensss | sevvees | oo [ evvvneenees | TFE | i, 567,965 | oeco. 110.996 554,980 500,000 526,056 (11,465) 5.500 2.995|MS...... 9,167 27,500 | 03/10/2008 | 03/01/2014
709141 3G 8|PENNSYLVANIA ST......osvirererriimerrineeeisssenssneensssesssssssssssssesssnsssssns | sevenes | oo | eevvnsenes | TFE | i 563,510 | e 110.174 550,870 500,000 523,196 (11,075) 5.500 3.000 | JJ........ 13,750 27,500 | 03/10/2008 | 01/01/2014
709141 Q6 5|PENNSYLVANIA ST......covvirinrririnnrnrinnereisseessnsssssssssssssesesssesssssssssns | seneees | oo | evevsseees | 1FE | iiieiiinsnnnnn 377,086 | e 107.822 377,317 350,000 357,560 (4,322) 5.000 3.650 | MS...... 5,833 17,500 | 03/01/2007 | 09/01/2013
74514L PY  7[PUERTO RICO COMWLTH.....ccccrmvvrmerirmrrirseriseernseerisnnsssssssssssssnernene | S0 [ [ v T WAFE | .. 143,885 | ... 120.060 .150,075 125,000 136,757 (2,405) 3,281 6,563 | 12/08/2008 | 07/01/2016
76222R EA  6|RHODE ISLAND ST & PROVIDENCE P........ccconmevrummmrrrrnnerermscresnmennens | weveees [ oo [ eevrnvenns | WAFE | i 419,189 | i 110.878 | . 421,336 380,000 396,928 (6,189) | cvvvvvvvrrerererimrirsenies | ceververerrenessmnssssnses | evrerenrsed.000 | e 3190 [ FA s | oo 7917 | s 19,000 | 03/25/2008 | 08/01/2014
880541 QS 9| TENNESSEE ST.....ccooimmrrrimrerrinserernesrssnessssssesssssesessssssssssssssesssnnes | seveees | oo | evvvsseeees | TFE | 2,150,000 | .ecee 103.681 | . ..2,229,142 .2,150,000 13,113 10/12/2011 | 08/01/2022
880541 QT 7 [TENNESSEE ST.....cccovvviriirernernersinissssssesesisnesssssssssssssesssesssessones | sonnene | oo [eonerinenes [ WTFE | 003,275,000 | ... 103.940 ,404,035 .3,275,000 3.528 . 20,862 10/12/2011 | 08/01/2023
882722 D9 9| TEXAS ST...cosvirrirerrieriniseesninseressessssessssssessssssessssessssssessssssesssnes | seveeen | oo | evvvnsenees | TFE | iiveviiinennn 775,639 | 122,043 | . .793,280 650,000 767,373 (8,266) 5.000] ......... 1.690 | AO...... 13,813 07/19/2011 | 10/01/2017
882722 E2 3| TEXAS ST..cosirrrcrrerriiisseeinsessssessssssssssssesssssessssssssssssssssssssessnes | sevees | oo | evevnsenes | TFE | i 775,398 | 124.231 807,502 650,000 768,455 (6,943) 5.000 2.090 | AO...... 13,813 07/19/2011 | 10/01/2018
882722 E3 1| TEXAS ST..oosiieirriieriissesinssesesnssssssssssssssesessssssssssssssssssssssssessnnes | sevees | oo | evevvssenens | W 1FE | 1,128,448 | oo VAR -] — 1,195,252 | oo 950,000 | ..ovvvrcrrnnee 1,119,992 (8,456) 5.000] ......... 2450 [AO...... 20,188 07/19/2011 | 10/01/2019
882722 E4 9| TEXAS ST..cosiirirrcrrienrisersinseressessssessisssssssssssessessssssessssssesssnes | sevvees | oo | eovvnsenees | TFE | i 769,594 | i 126.916 824,954 650,000 764,669 (4,924) 5.000] ......... 2.720 | AO...... 13,813 07/19/2011 | 10/01/2020
939741 PH 1| WASHINGTON ST.....osvvrrirrrrrrnrerersernsseerissesssssseessessssssssssssssssssnes | seveees | oo | eevernnenn | W TFE | 620,823 | oo 118.707 623,212 525,000 572,239 (10,791) 6.400 3.930|JD....... 2,800 33,600 | 02/21/2007 | 06/01/2017
93974B WC 2 [ WASHINGTON ST.....coosrrrimrreenriinneseissseessnseessssnssssssesesssssessssssseses | soeneee | oo | oveeveeees | WIFE | 540,210 | ... 118.531 592,655 500,000 524,535 (4,362) 5.000 3.910 | Jd.nn. 12,500 25,000 | 03/11/2008 | 01/01/2017
93974C RR 3| WASHINGTON ST.....ccconmrimmrrmerrmrinnrisnsesssesesisesssssssssssesssssssnsssnes | 90 [ [ ovvveen T [ WIFE | i 4,429,913 | L. 123814 | oo 4,643,025 | ..ocvvvrernne 3,750,000 | ..coovrvnenen 4,350,339 (57,423) 5.000 2.961|dd........ 93,750 167,188 | 08/05/2010 | 01/01/2021
93974C YQ 7| WASHINGTON ST......oovvvrimerrirnrererecnessessissensssseenssnesssssssssssesssnes | seveeen | oo [ eovvneenees | o TFE | i 947,384 | 124.674 997,392 800,000 940,404 (6,980) 5.000] ......... 2450 | FA....... 16,667 07/20/2011 | 08/01/2019
93974C YR 5| WASHINGTON ST.....cooevvvemrrrimsreeernnerissesssssesessssseesssssssssssssssesssnnes | sevees | oo | evvnssenens | w1FE | 1,810,832 | eecee 125595 | oovvvnns 1,921,604 | ..oocvvvvnnee 1,530,000 | ..ovverrne 1,799,279 (11,553) 5.000 2.690 | FA....... 31,875 07/20/2011 | 08/01/2020
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 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
CUsIP 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./A.C.V. of of Paid Accrued Year Acquired Maturity
977056 RN 2| WISCONSIN ST.....crverrrrmirmerriemressmeessssessssssssssssesesssesssssesssssssessssnas | seeeees VFE| .T74200 | ... 109.471 766,297 700,000 722,268 (11,534) 5.500 6,417 38,500 | 03/01/2007 | 11/01/2013
97705L CR 6| WISCONSIN ST......cvurrrrersuerrisseressssssssssssssssssssssssssesssssssssssssssssessssnss | aseeees LFE] 1,721,790 LRI — 1,575,000 | ..ooovveranne 1,627,627 (21,198) 5.250] ... 13,781 82,688 | 03/27/2007 | 05/01/2014
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............coouinsiciisicossicnas | 35,209,799 | .. XXX.oooooo | e 36,341,048 | ....ccc..... 32,260,000 | ...ccooonene. 34,369,415 0 (281,843) 0 XXX XXX XXX | i 593,449 | ... 1,054,839 |..... XXX [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and GuUaranteed)...........ccveveiveeivesissiieseessiessiesessseanss | coressnieas 35,209,799 | .. XXX.ooiiooo | e, 36,341,048 | ............ 32,260,000 | ............. 34,369,415 0 (281,843) 0 XXX XXX XXX [ i 593,449 | .......... 1,054,839 | ..... XXXeooee | conae XXX......
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligati
003554 UF 7| ABINGTON PA SCH DIST.......ccoumeremrrirmmenrimnereisssneesssnsssnssesssesessnnes | sevees | oo | eeverneed [ AFE | .. 543,360 | oece. 112.584 562,920 500,000 538,931 (1,030) 6,406 25,625 | 05/03/2007 | 10/01/2034
021087 MM 0| ALPINE UTAH SCH DIST......ocosmrvemmrreimerrinnereissreesennisssssssssesessnees | sevvee | oo | eeveinned [ WAFE | 01,080,950 | ... 103.581 1,035,810 .1,000,000 (15,544) 15,458 52,500 | 03/15/2007 | 09/15/2012
114889 TM 0| BROWARD CNTY FLA.......covtrrimrrnrerrirnesrninseresnsenesesessisnsesssssssesssns | wvvnse | oo | woveveeeeT [ WTFE | 02,663,016 | ... 109.156 | . ..2,641,575 .2,420,000 (42,718) 5.000 3.080 | JJ........ 60,500 121,000 | 03/26/2008 | 01/01/2014
152735 WB 8| CENTRAL BUCKS PA SCH DIST......ccccommmrrermmererrssenerrsseeesnmesrisssesnnnse | SDue | oo [ ovveevonns [ WIFE | 2,580,015 | ... 126.897 | . ..3,058,218 .2,410,000 (7,881) 06/07/2011 | 05/15/2021
152735 WB 8| CENTRAL BUCKS PA SCH DIST......ccvveremrrirenrrirssneesnnsssssenssissssesssnns | weisse | oo [ vvereviines | WTFE [ i 1,145,484 | .. 126.897 | . 11,357,798 .1,070,000 (3,499) 06/07/2011 | 05/15/2021
152735 WK 8| CENTRAL BUCKS PA SCH DIST.......ccoconmerrvemmrrrnsenerrmmernssmessissseeeinnee | SDue | oo [ ovvevvroens [ WTFE | iiiiiiinnec....685,149 | ... 125.966 806,182 640,000 683,056 (2,093) 06/07/2011 | 05/15/2021
152735 WK 8| CENTRAL BUCKS PA SCH DIST.......cooemrrermmererssenesseressmessesssenssnnse | wennse | oo [ eovmeeeeens | o TFE | 299,753 | ..o 125.966 352,705 280,000 298,837 (916) 06/07/2011 | 05/15/2021
179090 KD 6| CLACKAMAS CNTY ORE SCH DIST NO..........conmervermmrreraserernsnririennees | SDe | oo [ vvevvvonas [ WIFE | 2,037,942 | ... 128.216 | coovvvveeenn 2,307,888 | ....cccoevneee. 1,800,000 | ..cooererner 1,986,902 (11,286) . . 01/31/2007 | 06/01/2024
179090 KD 6| CLACKAMAS CNTY ORE SCH DIST NO........coconmevrvmmrrennereermnerninnennes | wevnee | oo [ wovvevrviens | WTFE | .. 452,876 | ... 128.216 512,864 400,000 441,534 (2,508) 5250 ......... 4170 [IDucves [ i 1,750 | v 21,000 | 01/31/2007 | 06/01/2024
213183 Y8 3| COOK CNTY ILL...ooveerereeeeeeveessseeereeseeesesseeesssneesssseessessssesssssssssenssenes | evvees | oo | evvcessnnees | AFE | i 1,277,886 | ..o 107.967 | coovvvveenn 1,263,214 | oovcvvvi 1,170,000 | ..oovvverrr 1,202,900 (16,683) 5.250 3.680 | MN...... 7,849 61,425 | 03/06/2007 | 11/15/2013
242595 NC 6|DEARBORN MICH SCH DIST......ccommmrrimmrriimnererssseesmsssnsssmssssssesssnnes | sevees | oo | severneed [ AFE | .. 885,449 | ... 115.597 942,116 815,000 855,218 (6,645) 5.000 3.964 | MN...... 6,792 40,750 | 02/06/2007 | 05/01/2017
262615 FD 4|DU PAGE COOK & WILL CNTYS ILL......cvvverrereresierieeeseenreeneneenenenens | eviene | oo | eeeniecn T LAFE [ 1,104,181 | 118.621 | oo 1,209,934 | ............... 1,020,000 | ..ccoverorene 1,068,662 (7,894) 5.000] ......... 4011 [IDeecies [ i 4,250 | .o 51,000 | 02/13/2007 | 06/01/2017
283734 FD 8| EL PASO TEX...ooorvirererimeessssenssseessssssssssssesssssessssssssssssesssssssssssness | sosses | oo | ceeesneens 1].1FE| ... ..549,324 | ..... 118.224 597,031 505,000 531,316 (4,104) 5.000 3.957 | FA....... 9,539 25,250 | 02/21/2007 | 08/15/2017
366119 SU 0| GARLAND TEX SD.. || s 1].1FE| ... ...351,855 | ..... 118.843 386,240 325,000 340,222 (2,630) 5.000 3.980|FA....... 6,139 16,250 | 02/21/2007 | 02/15/2017
366119 SU 0 GARLAND TEX.....covvuirereriericrienisenssessesisessssesssssssssesssesssssssssnsens | avinnee | oo | coveneenns TAFE | o 297,723 | ... 118.843 326,818 275,000 287,880 (2,226) 5.000 3.980 [FA....... 5,194 13,750 | 02/21/2007 | 02/15/2017
442331 JS 4| HOUSTON TX..oorerrvuumrrermmeressesnissesssssesssseesssssssssssessssssessssssssssesss | soveees 1,102,140 | ..... 113427 . 1,134,270 | oo 1,000,000 | ..oevrerrre 1,049,448 (14,555) 5.000 3.340 | MS...... 16,667 50,000 | 03/17/2008 | 03/01/2015
442403 BQ 3|HOUSTON TEX INDPT SCH DIST.......osseverereererrisneressseeessseseisenes | aveeees . . ..436,544 | ..... 121.087 . 484,348 400,000 421,397 (3,340) 5.000 3.930|FA....... 7,556 20,000 | 02/08/2007 | 08/15/2017
478449  Z7 9| JOHNSON CNTY KANS.......oiiiiiririrnnreinneeessssisssssssssssesssssssssnssssas | sovee | oo | cvevienns AFE | s 329,337 | ...... 121.224 363,672 300,000 317,328 (2,684) 5.000 3.855|MS...... 5,000 15,000 | 02/23/2007 | 09/01/2017
520228 K7 1|LAWRENCE MASS.........coomveoeierreeimmsiessseeeessseesesssssssssssssssesssssssessonsss | avveees AFE | i 383,782 118743 | e 415,601 350,000 368,919 (3,312) 5.000] ......... 3.820 | FA....oc. | o 7,292 | oo 17,500 | 02/28/2007 | 02/01/2017
59333F KE 9| MIAMI-DADE CNTY FLA......oiiiririrmmerrinsseessesnsssessssssesssssesesssesnes | ceveens |AFE] ..343,197 | ... 118.074 354,222 300,000 336,133 (4,973) 5.000 2.950 | JJ........ 7,500 15,000 | 07/21/2010 | 07/01/2018
64966) MP 8 [NEW YORK N Y...coovoirririniiinneriinseeissssesssesessssessssesssssssssssssesssnse | oneeee | oo | coevevnnees AFE | s 1,054,557 | ...... 121793 | oo 1,096,137 | .oovvvererienns 900,000 (8,084) 5.000 2.320|FA....... 17,750 07/22/2011 | 08/01/2018
64966) MQ 6 NEW YORK N Y...oiiviiiriiieriiiiriinsesssessissesssssesssssssssssssssesssaens | neees 2,797,512 . 122611]. ..2,942,664 .2,400,000 (17,729) 5.000 2.680 | FA....... 47,333 07/22/2011 | 08/01/2019
64966) MR 4| NEW YORK N Y....ioriirirmirerinienessesesssesssssesssssssessssssssssssssssssssssss | nnees ....3,256,988 | ...... 123.266 | . ..3,451,448 .2,800,000 (17,681) 5.000 2.920|FA....... 55,222 07/22/2011 | 08/01/2020
64966) RV O[NEW YORK N Y...coooooiirrirmrrrimnnrenseensssssssssesssssesssssssssnssssssssessnnse | oneeee | oo | coneeneens? | WIFE | iiii...9,456,102 | ... 120.076 | . ..9,726,156 .8,100,000 (25,685) 5.000 3.040 | AO...... 87,750 09/28/2011 | 10/01/2021
718814 UX 2|PHOENIX ARIZ SD.. [ . |overieens [ WIFE | i 1,672,758 | ... 111.139] . ..1,583,731 .1,425,000 (23,680) 5.000 . X 71,250 | 03/25/2008 | 07/01/2014
779240 BN 9| ROUND ROCK TEX INDPT SCH DIST......ccocevuvreerrermerremsmrenrsenesmennnns | weveee [ oo | cerernned [ LAFE | 525,878 | oece. 119.956 575,789 480,000 506,894 (4,237) 5.000 3.874|FA....... 10,000 24,000 | 03/01/2007 | 08/01/2017
840610 MC 0|SOUTH WASH CNTY INDPT SCH DIST......cocemmerrermerrirmsmrrermsenesnnsenenen | wevvee [ oo [ eevvvmverens | W AFE | i 769,972 | e 119.737 838,159 700,000 739,211 (6,873) 5.000] ......... 3.779|FA....... 14,583 35,000 | 03/01/2007 | 02/01/2017
947134 VE 9| WEATHERFORD TEX INDPT SCH DIST .98.620 | . 187,378 190,000 168,012 9,460 5.880 | MAT.... 12/27/2010 | 02/15/2014
947134 VQ 2| WEATHERFORD TEX INDPT SCH DIST.......couuevermmerermmenrinnerrinsereins | @ee [ oo | corveveens | AFE | 1,968,428 | ....... 98.178 317,001 | oo 2,360,000 | ...oooonenn 2,086,883 17,504 | v [ e [ e | s 5.880 | MAT.... 12/27/2010 | 02/15/2014
968648 UK 9| WILL & KENDALL CNTYS ILL CMNTY ....coosierermerenrneriseeresssenesssenees | sveeees 2,137,785 | ...... 112.968 | ...ovvonvenn 2,202,876 | ..o 1,950,000 | ..oovverrnnce 2,054,613 (18,655) 5.000 3.811]ddo..... 48,750 97,500 | 03/01/2007 | 01/01/2017
969887 KD 9| WILLIAMSON CNTY TEX.....coouuuirresmssresssssessssssessssesessssssssssssssssssssssss | aseeees . ...553,210 | ...... 110.079 550,395 500,000 520,341 (9,116) 5.250 3.250 | FA....... 9,917 26,250 | 03/18/2008 | 02/15/2014
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............oecrwweerivnsineens | corvernsnnes 42,801,628 | ... XXX.ooooows | covcrriennnns 45,585,160 | .............. 38,785,000 | ...coocvreees 42,023,013 | .o 0 e (161,297) 0 XXX XXX PSS 530,808 | .......... 1,004,550 |..... XXXervee | e XXX..ooe
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS...........creerserrerssirissrienssseresnssseenens | eeressesseeas 42,801,628 | ... XXX.oooors | covrrrnennnns 45,585,160 | .............. 38,785,000 | .....ocvveees 42,023,013 | oo () I (161,297) 0 XXX XXX PSS 530,808 | .......... 1,004,550 |..... XXXervee | e XXX......
U.S. Special Revenue & Special A 1t Obligations and all Non-Gt teed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
038141 JR 9 [APPLETON WIS WTRWKS REV........cocrvvrerrrirrrnrisnrserissssessssenssensens | evveens | oo | evvereen ]| WAFE ] o 339,99 | ...... 117.203 363,329 310,000 326,641 (2,968) 5.000 3.811 | ... 7,750 15,500 | 02/27/2007 | 01/01/2017
040677 AM 8| ARIZONA TOURISM & SPORTS AUTH.......occvvermerriiereessenesnsesnineens | voveees ...382,809 | ...... 107.580 376,530 350,000 358,477 (5,398) 5375 weovveeee 3.700 | e | s 9,406 | ....coovvrvenn. 18,813 | 02/26/2007 | 07/01/2013
13066Y SN 0| CALIFORNIA ST DEPT OF WTR RESO..........coumerermerermeerisseseesssenesnns | cevenns 2,516,346 | ...... 125.286 | ..oooooneeenn 2,631,006 | ..o 2,100,000 | ...oooerrrennas 2,503,450 (12,896) 5.000 2.661|MN...... 17,500 17,792 | 08/17/2011 | 05/01/2021
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13066Y SP 5| CALIFORNIA ST DEPT OF WTR RESO..........ovuvveemereercrrisneniriesenennns | coveens - AFE] 4,539,252 | . 125.034 | ..oovoevevns 4,751,292 | ...ccovereeees 3,800,000 | ..coooouuuens 4,513,200 (26,052) 5.000] ......... 2492 | MN...... 31,667 32,194 | 08/17/2011| 05/01/2020
172311 EK 4| CINCINNATI OHIO WTR SYS REV......ccouuerrirrierirneresnesersnsessssseeenns | wevenns . VAFE | v 764,883 | 118.304 828,128 700,000 735,717 (6,480) 5.000 3.851|JD....... 2,917 35,000 | 02/26/2007 | 12/01/2016
196558 QY 9| COLORADO RIVER TX MUNIWTR DIS......coommriirnerirnneirsnesisanseeens | cevenes - AFE ] 1,841,664 | 116.729] .... ....1,600,000 1,825,580 (16,084) 5.000 2017 | o 30,000 07/22/2011| 01/01/2017
196558 RA 0| COLORADO RIVER TX MUNIWTR DIS......oovverrreeerrceresriersesessiessns | e . .|.1FE]...............1,836,899 | ..... 114.449 | .... . 1,705,000 | ..cooovvrrrenn 1,830,768 (8,131) | oo | eeveevserieesessessenes | cveeeren 4.000 2.828 [ JJ........ 25,575 07/22/2011| 01/01/2019
235036 RK 8|DALLAS FORT WORTH TEX INTL ARP JWIFE] n.895,834 | L 120.995 949,811 785,000 890,850 (4,984) 5.000 3.051| MN...... 6,542 9,703 | 07/22/2011]| 11/01/2019
235036 RL 6|DALLAS FORT WORTH TEX INTL ARP VAFE | i TO4731 | 121.208 848,456 700,000 791,024 (3,707) 5.000 3.291|MN...... 5,833 8,653 | 07/22/2011| 11/01/2020
235036 RM 4| DALLAS FORT WORTH TEX INTL ARP AFE| ... 560,465 | 119.883 599,415 500,000 558,113 (2,352) 5.000] ......... 3.461|MN...... 4,167 6,181 | 07/22/2011| 11/01/2020
249182 DC 7|DENVER CITY & CNTY CO ARPT REV. AFE] 2,469,016 | ... 1127311 ...............2,480,082 | ..............2,200,000 | ......c......... 2,457,052 (11,964) 5.000] ......... 2440 | MN...... 26,278 09/29/2011 | 11/15/2016
251237 Y5 6|DETROIT MICH SEW DISP REV. VAFE | 1,074,890 | 106.815] ... . 1,019,531 (12,444) 5.000 3.650 | JJ........ 25,000 50,000 | 03/22/2007 | 07/01/2013
251255 G3 3|DETROIT MICH WTR SUPPLY SYS AFE ] 653,370 | 107.393 644,358 600,000 613,890 (8,850) 5.250 3.650 15,750 31,500 | 03/19/2007 | 07/01/2013
251255 K4 6|DETROIT MICH WTR SUPPLY SYS VAFE | 332,279 | 107.393 327,549 305,000 329,012 (744) 5250] ........4.633 ...8,006 16,013 | 03/05/2007 | 07/01/2032
365418 AY 8| GARDEN ST PRESERVATION TRN J VAFE | 1,294,164 108.562 | .cvvvvveeenn 1,302,744 | oovvvrve 1,200,000 | ..oovvrerrnne 1,228,234 (14,630) 5.000 3.660 10,000 60,000 | 02/28/2007 | 11/01/2013
455141 MJ 7| INDIANA TRANSN FIN AUTH HWY RE VAFE | v 561,535 | 111.480 557,400 500,000 525,420 (9,990) 5.250 3.050 2,188 26,250 | 03/19/2008 | 06/01/2014
46263R AY 1|IPS MULTI-SCH BLDG CORP IND . AFE ] v 274,087 | 107.267 273,531 255,000 260,064 (3,145) 5.000 3.660 5,879 12,750 | 03/20/2007 | 07/15/2013
46613P FJ 0| JEAFLAWTR & SWR SYS REV.....oimivrrirrieeriiesrissessssssesessseenses | aveeens - GAFE] 599,000 | 108.260 595,430 550,000 564,345 (7,795) 5.250 3.695 7,219 28,875 | 03/28/2007 | 10/01/2013
472682 MJ 9| JEFFERSON CNTY ALA SWR REV.......nmrrimrerneresinssisssesessseeenss | avveees . A|AFE | 1,496,936 | ... 102.480 | covvvvveeens 1,434,720 | oo 1,400,000 | .oovrverrnnn 1,490,800 (1,380) 5125 coovvenes ATIT[FA o | s 29,896 | ...coooerrennne 71,750 | 02/21/2007 | 02/01/2042
49151E QY 2| KENTUCKY ST PPTY & BLDGS COMMN......ccoviriirinerireerneesssrsnnnens | cverer [ [ 1].1FE|..............1,084,150 | ...... 108.364 | ....ccovvrnee 1,083,640 | ..ccovennee. 1,000,000 | ..ccoovvrerenn 1,024,580 (13,363) 5.125 3.660|AO...... 12,813 51,250 | 03/23/2007 | 10/01/2013
575579 FJ 1|MASSACHUSETTS BAY TRANSN AUTH... VAFE | . 168,353 | 122,148 .... 150,000 165,991 (622) 5250 1o 8357 | e | oo, 3,038 12/06/2007 | 07/01/2030
575579 FJ 1|MASSACHUSETTS BAY TRANSN AUTH... VAFE | 1,094,291 | 122148 | oo 1,190,943 | i 975,000 | ..oovvrerrrn 1,078,944 (4,044) 5250 ........4. 25,594 . 12/06/2007 | 07/01/2030
575579 HE 0|MASSACHUSETTS BAY TRANSN AUTH... | AFE] 1,738,605 | 122.899 | .... ....1,500,000 1,723,657 (10,499) 5.000 ] ........ 3725 e | s 37,500 | oo 75,000 | 07/20/2010 | 07/01/2027
576002 AM 1| MASSACHUSETTS ST SPL OBLIG DED.... . VFE| 1,375,088 | 109.549 | .............1,369,363 | ..............1,260,000 | .....ccccccc.. 1,296,187 (21,976) 5.250 3.325 32,813 65,625 | 03/25/2008 | 01/01/2014
604114 PL 6| MINNESOTA PUB FACS AUTH WTR PO.......ccccommmrrirmmrrirnrenersneninnnnes | aveeees - AFE ] 1,928,430 | 109.802 .... 1,819,073 (30,343) 5.000] ......... 3100 | MS...... | oo 29,167 | .o 87,500 | 03/26/2008 | 03/01/2014
645916 WY 9| NEW JERSEY ECONOMIC DEV AUTH VAFE | 2,154,820 | ... 107.847 ..2,043,527 (24,886) 5.000 3.640 33,333 100,000 | 03/20/2007 | 09/01/2013
646135 5Q 2|NEW JERSEY ST TRANSPRTN TRUST. - AFE ] 2,048,670 | ... 1227191 .... corverennnn 1,800,000 [ e 2,039,140 (9,530) 5500 ......... 3740 | D | s 4,400 | ..o 49,500 | 07/22/2011 | 12/15/2020
646136 E7 2|NEW JERSEY ST TRANSPRTN TRUST.......coovvvuumrrermemermennesmnenrinnes | sveeees - AFE] 5,582,200 | ... 118.369 | .covvvererr.5,918,450 | ooviernecs 5,000,000 | ..coooorreeens 5,577,727 (4,473) 5.000 3.550|JD....... 20,833 11/17/2011 | 06/15/2021
64971Q JC 8 NEW YORK CITY NY TRANSITIONALF.......cooommrrrermrrirmnrenssereraneeens | ceeeees - AFE | e 713,352 | 125.708 ... 754,248 600,000 709,882 (3,470) 5.000 2.851| MN...... 5,000 5,667 | 08/05/2011| 11/01/2021
64971Q JM 6 NEW YORK CITY NY TRANSITIONALF AFE] 828,296 | . 123.699 865,893 700,000 823,425 (4,871) 5.000 2570 | FA....... 12,444 08/05/2011 | 02/01/2020
64971Q JP  9[NEW YORK CITY NY TRANSITIONALF AFE | v 814,954 | 123.333 863,331 700,000 811,174 (3,780) 5.000 12,444 08/05/2011 | 02/01/2021
64983M GN 2|NEW YORK ST DORM AUTH REVS ST . VAFE | i 781,416 | 116.071 835,711 720,000 754,710 (6,003) 5.000 3.951|FA....... 13,600 36,000 | 02/23/2007 | 02/15/2017
649902 TJ 2[NEW YORK STDORM AUTH ST PERS........ccomvrrireririreriesissirssisnienns | cvvens o GAFE] 1,296,746 | 121671 | v 1,338,381 | oo 1,100,000 | ..coovrerner 1,262,539 (23,970) 5.000] .... 16,194 55,000 | 07/21/2010 | 03/15/2018
65819G BK 3 [NORTH CAROLINA CAP FACS FIN AG SD.. |.. VAFE | v 908,047 | 103.691 881,374 850,000 858,410 (10,876) 5125| ... 3770 | AO..cc. | o 10,891 [ coovverrenens 43,563 | 02/06/2007 | 10/01/2012
65819G BK 3 [NORTH CAROLINA CAP FACS FIN AG.......ccovuerermerrimsereissseessnenees | seveees . VAFE | 213,658 | 103.691 207,382 200,000 201,979 (2,559) 5125 .coooeen. 3770 | AO..... | coovrererrereenn 2,563 | .o 10,250 | 02/06/2007 | 10/01/2012
65887P HS 7 [NORTH DAKOTA PUB FIN AUTH......coovoririrnerineecneseessesssisssesens | s | [ WIFE | 03,529,920 | ... 126.895 | ....ovooeeeenn 3,806,850 | .....ccooeoeee. 3,000,000 | ...ooovvennrns 3,512,074 (17,846) 5.000 2.970|AO...... 59,167 07/28/2011 | 10/01/2021
662826 FD 3| N TEXAS STHGR EDU AUTH.......oomvirvirerniieriiiseresneenssssessissenessnns | seveees [ [P 2| .AFE] .......c.......3,371,069 | ........ 97.420 | ..o 3,284,096 | ....oovereeene 3,371,069 | .covvvvuceens 3,371,089 | .oovverrrririeerrinnnes | veererieennisnensiinnens | ceveseessinessinneenn | e | e 1472 .. 1.405 | JAJO... 12,659 29,280 | 02/17/2011| 01/01/2028
66285W HA 7N TX TOLLWAY AUTH REVENUE AFE ] 1,237,841 | 116.373 1,221,315 (16,526) 5.000] ......... 2481 [MS..... [ e 18,333 [ oo 18,792 | 04/15/2011 | 09/01/2016
66285W JE 7|N TX TOLLWAY AUTH REVENUE VAFE | vn..5,613,450 | ... 115.765 .... . 5,605,783 (7,667) 5.000 3511|MS...... 35,417 11/03/2011 | 09/01/2021
677659 QS 6|OHIO STWTR DEV AUTH REV. AFE | i 766,743 | 109.013 | ovvvercirianas 773,992 710,000 727,701 (8,766) 5.000 3.640 2,958 35,500 | 03/22/2007 | 12/01/2013
709221 EZ 4|PENNSYLVANIA ST TPK COMMN Oll VAFE | v 684,813 | 109.369 683,556 625,000 643,506 (9,166) 5.250 3.635 2,734 32,813 | 02/28/2007 | 12/01/2013
709221 FB  6|PENNSYLVANIA ST TPK COMMN Oll VAFE | v 931,345 | 109.369 929,637 850,000 875,169 (12,465) 5.250 3.635 3,719 44,625 | 02/28/2007 | 12/01/2013
735000 QG 9| PORT OF OAKLAND CA VAFE | v 322,545 | 113.741 341,223 300,000 321,703 (842) 5.000 3.972 2,500 3,125 | 08/05/2011 | 05/01/2020
745181 VF 1|PUERTO RICO COMWLTH HWY & TRAN ol A AFE | 59,342 | 121.165 60,583 50,000 58,582 (263) 5.500] ......... 4.230 1,375 2,750 | 12/23/2008 | 07/01/2036
745190 GJ 1|PUERTO RICO COMWLTH HWY & TRAN.......coomrrermerrreerernserrissseinns SD. | | s 1 .2FE] 209,584 | ... 102477 204,954 200,000 209,500 (84) 5.250] ......... 4.924|JJ........ 5,250 07/05/2011 | 07/01/2038
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745190 J9 0|PUERTO RICO COMWLTH HWY & TRAN.. V2FE | 22,527 | 106.893 21,379 20,000 20,867 (564) 5.000 2.050 | JJ........ 500 1,000 | 12/24/2008 | 07/01/2013
745190 K2 3|PUERTO RICO COMWLTH HWY & TRAN.. V2FE | 33,376 | 106.893 32,068 30,000 31,156 (749) 5.000 2.369 [JJ........ 750 1,500 | 12/24/2008 | 07/01/2013
745235 QQ 7|PUERTO RICO PUB BLDGS AUTH REV.......comsiriirriirnerernnrensnesiinns W2FE | ...535,248 | ... 102.440 512,200 500,000 503,260 (6,340) 5125 ........3.796 | J........ 12,813 25,625 | 09/13/2006 | 07/01/2012
759911 TE 0|REGIONAL TRANSN AUTH ILL AFE ] 2,565,287 | ... 125,665 | ....ovoouevenn 2,726,931 | oo 2,170,000 | ....ooovveeenn 2,432,066 (34,819) 6.000].........3.880 12/06/2007 | 07/01/2018
771902 FZ 1|ROCHESTER MN HLTH CARE FACS RE VAFE| 8,267,920 | ... 111.892] ...............8,951,360 | ...............8,000,000 | ....ccooerrece 8,261,050 (8,870) | cvvvovrrvenerereeriiies | ceveeesveressneesninnens | ceveennnd 4.000 .3.748 04/21/2011 | 11/15/2030
79766D AB 5| SAN FRANCISCO CALIF CITY & VAFE| 2,865,186 | ... 114.136 ..2,857,984 (7,202) 5.000 4.162 07/01/2011 | 05/01/2020
79766D AC 3| SAN FRANCISCO CALIF CITY & AFE] 2,150,061 | ... 113.697 | ..............2,330,789 | ..............2,050,000 | ....cooeerrece 2,146,224 (3,836) 07/01/2011 | 05/01/2021
79766D BY 4|SAN FRANCISCO CALIF CITY & VAFE | v 1,449,644 | 109.451 | ..............1,632,314 | ...............1,400,000 | ....coorrrerns 1,448,402 (1,242) 08/25/2011 | 05/01/2021
79766D BZ 1|SAN FRANCISCO CALIF CITY & VFE | 2,868,572 | .. 107.038 | .ccovvvnveenn 2,866,822 (1,750) 08/25/2011 | 05/01/2021
842039 CG 2|SOUTHEASTERN PA TRANSN AUTH | GAFE] 1,138,510 | 119.042 | .o 1,190,420 | ....ccoveveeee. 1,000,000 | ..ccoovvrerenn 1,133,917 (4,593) 08/05/2011 | 06/01/2021
845040 FP 4|SOUTHWEST HIGHER ED AUTH INC VAFE | 822,630 | . 116.771 875,783 750,000 791,342 (6,977) 03/05/2007 | 04/01/2017
847184 SJ 8|SPARTANBURG S C WTRWKS REV VFE | 646,610 | . 118.391 704,426 595,000 624,849 (4,850) 2,479 29,750 | 02/08/2007 | 06/01/2017
880557 ZK 2| TENNESSEE ST SCH BD AUTH VAFE | 213,344 | 101.661 203,322 200,000 200,930 (2,737) | oo | cenevensseeeinenesisnnns | svreeennn5 125 | 10003700 | MNLccs [ o 1,708 | oo 10,250 | 02/15/2007 | 05/01/2012
880557 ZK 2| TENNESSEE ST SCH BD AUTH . AFE | i 138,674 | 101667 | ovvvevrcrrinnne 132,159 130,000 130,605 (1,779) 1,110 6,663 | 02/15/2007 | 05/01/2012
88880T MS 2| TOBACCO SETTLEMENT FING CORP N......coovvuurereerernirneseensenennns | ceveens - AFE] 5,023,128 | ... AR KA — 5,184,828 | .....ccocooenn: 4,400,000 | ..ooovorrennnc 4,975,054 (48,074) 18,333 88,000 | 06/29/2011| 06/01/2017
914440 ER 9| UNIVERSITY MASS BLDG AUTH PROJ......coevvvemeriirnnreennseissssieines | aeveees . A|AFE| 819,863 | ... 108.782 815,865 750,000 771,071 (10,920) 6,563 39,375 | 03/19/2007 | 11/01/2013
915137 M6 7 [UNIVERSITY TEX UNIV REVS.....cconmiimmrinrineerineeriesissssssssssisessenns | v [ [ 1. AFE| ... 453,782 | ... 118.958 | oo 493,676 415,000 436,817 (3,784) 7,839 20,750 | 02/27/2007 | 02/15/2017
915137 QM 8| UNIVERSITY TEX UNIV REVS........ccoovveereienrinesrimsseessesnsssesssinnes | soveees . VAFE | v 732,652 | 107.737 | oo 727,225 675,000 690,784 (9,271) 13,388 35,438 | 02/22/2007 | 08/15/2013
92817F 8D 1| VIRGINIA ST PUB SCH AUTH......coonmrrrirririneeiissneeisseeesssesisssesessnns | cevenns | e [ WIFE | ee...649,697 | ... 107.444 650,036 605,000 616,989 (7,220) e T00 | FA o | i 12,604 | ..o 30,250 | 02/16/2007 | 08/01/2013
977123 RG 5| WISCONSIN ST TRANSN REV.....ccoiiimiriireienisssissenissssssssnssensssssnss | coven o 1].1FE] ... ..2,548,945 | ... 107.050 .... 2,542,438 ....2,375,000 2,420,515 (28,991) 5.000 3.675(Jd........ 59,375 118,750 | 03/28/2007 | 07/01/2013
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation ceereeenn: 96,631,540 | XXX.oovooon s 100,332,989 7,626,069 94,920,219 | i (] I (599,452) 0 0 [..XXX...wew. XXX XXX | s 1,020,788 | .......... 2,094,688 | ... XXXervee | e XXX.....e
U.S. Special Revenue & Special A 1t Obligations and all Non-Gt teed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities

31347N DV 5| FHLMC RMBS-POOL-531016.........cvvvvrrrerrrrerenriineeiissseesssnsssennsens | evveens oo [ evvnnenni2 [ | v 2,712 | 119.662 3,108 2,597 2,692 48 23 273 | 06/14/1991 | 08/01/2019
31347R 3N 5|FHLMC RMBS-POOL-534405...........oocovvreermeerrerneerrcesnereessseesmsessssesse | eeveeee Lo | eererreen [ ocend | ovveercennnnenn 20,721 | 100.320 28,090 28,001 27,692 (5) 233 2,800 | 05/19/1989 | 05/01/2019
313602 PQ 1|FNMA RMBS-SER-1989-17 CL-E......ccooorvrmrrrrrrrrrrirenrrrrsenssicsseesiisnnnis | evvves oo | eeviieenni2 | e | e 15,645 | i 111.262 15,897 14,288 14,452 2) B [ L2 1,486 | 04/14/1994 | 10/01/2014
31360B Q9 8| FNMA RMBS-POOL-1380.......cccoumrrirmmrrrirereenneesinesnessssesssenesssnsesns | onnene | oo | ovvereienn | veveT [ e85 | s 100.211 51 51 53 1 6 | 02/05/1987 | 01/01/2013
31362N 3D 6| FNMA RMBS-POOL-66496..............coeeerrrvvverirrensssirssssesssissssssnesssinnes | v | oo | soiiieeni2 | coeend | ceviiiiiienennn8,998 | s 114.682 8,929 (12) 78 936 | 05/24/1989 | 10/01/2018
3138A1 VQ 1[FNMA RMBS-POOL-AHOB22...........ccmvrrvemerenmerensennsssessssssenesnsensss | vonnene | oo | ovveerieni2 | veveeT [ v 2,787,569 | ... 105.143 | .... 2,787,291 (279) 3.683 | MON... 8,937 11/16/2011 | 01/01/2041
3138A2 3H 0 [FNMA RMBS-POOL-AHTB99.........oocrmerrvirrenrreresennisssesesssenessseness | vonnene | oo | ovverreeni2 | e [ 3,074,685 | ... 102.934 | ..oooons 3,074,541 (143) | covvvverereenneeeinneenes [ eevnreeernseeniineenin | e 3:500 | s 3.445| MON... 8,898 8,898 | 10/27/2011]| 11/01/2041
3138A2 YM 5| FNMA RMBS-POOL-AH1B15.........ovvvivevirrrinrirseersreesisennsssissssessnes | eerene | oo | svvenrenn | e [ 995,140 | ..o 105143 | oo 1,006,303 957,081 995,040 (99) 3.684 [ MON... 3,190 11/16/2011| 01/01/2041
3138A3 MB 0| FNMA RMBS-POOL-AH2153........ooeeeeeeeeseeeeeeeseeeoneeeeesesseseeessenesssseseens | eoneeee | oo | ovrereens2 | oot oo 31,164 | e, 105.174 31,523 29,972 31,161 (3) 3.686 | MON... 100 11/16/2011 | 03/01/2041
3138A5 GN 6| FNMA RMBS-POOL-AH3804...........ormerrverereeseresnenrisseesssssenessseness | voneene | oo | ovverrinnn | veveeT [ evriinieeinnnenn88,573 | e, 105.143 56,197 53,448 55,568 (6) 3.685| MON... 178 11/16/2011 | 02/01/2041
3138A7 FR 4| FNMA RMBS-POOL-AHS575...........oonmerienrreissreseseissnssissssenesssssesns | vvenene | oo | ovnerienni2 | et [ 002,738,022 | .. 105.143 | oovvoevenn 2,768,738 | ...cooverrenn. 2,633,307 | oo 2,737,751 (272) | coovvveeeneeeeeneeeiieenr | svceeneerciineerisnensiies | eerenen.000 | oo 3.685 | MON... 8,778 11/16/2011 | 02/01/2041
3138A7 QL 5|FNMA RMBS-POOL-AHS8EB............comevrveeereireresierrisnesssissenesmeeness | voveeee | oo | ovverrieni | veveT [ e 2,463,956 | ... 105.143 | covvvvneen 2,491,597 | .o 2,369,722 | ..oovovvenn 2,463,711 (245) 3.684 | MON... 7,899 11/16/2011 | 02/01/2041
3138A8 J4 9| FNMA RMBS-POOL-AHBE82...........coervvemereirseresseenissessnsssenessseness | voneene | oo | ovverninni2 | vevee T [ eviiiniennnnn.859,073 | e, 105.174 868,966 826,218 858,988 (85) 3.685 | MON... 2,754 11/16/2011 | 03/01/2041
3138A8 N4 4 FNMA RMBS-POOL-AHBT10........coocoerierrrerneresnneresssssesssenessseness | vonnene | oo | ovvereenni2 | e [ e 259,535 | e, 105.174 262,524 249,609 259,509 (26) 3.686 | MON... 832 11/16/2011 | 03/01/2041
3138A9 XX 7 |[FNMA RMBS-POOL-AHT8I3.........oovevveeeeereceseereimeeseeesesseeessenesesseseeens | coveene | or | coeereens2 | ot oo 987,497 | ..., 105.174 998,869 949,730 987,399 (97) [ oo | ceeveneersineeniinsnens | cvreenen000 | i 3.686 | MON... 3,166 11/16/2011 | 03/01/2041
3138AA WN 7 [ FNMA RMBS-POOL-AHBT52..........ooeevrveenerrsrerssenssissesssssssessssssssnins | ovnnens | oo | cveriiieni | eeve] | 1,825,356 | ... 105.143 | coovvvns 1,845,833 | ..oovcvvvernee 1,755,546 | ...ccvvvrrne 1,825,176 (180) 5,852 11/16/2011 | 03/01/2041
3138AB BY 4 [FNMA RMBS-POOL-AHI054...........coosvrveemerermneeesenerisssseesssesesssenesns | oveene | oo | overrrenni2 | v [ 8,016,825 | ... 106.498 | .......ceevens 8,093,860 | ... 7,600,012 | .covvorens 8,015,825 (1,000) 28,500 11/25/2011 | 04/01/2041
3138AB  EM 7 [ FNMA RMBS-POOL-AHI139......c.ovvvrernersriinnerinrenerisessssssisssnesnnens | evnene | oo | evvnenenn | oo [ e 547,382 | oo 105.143 553,522 526,447 547,328 (54) 3.687 [ MON... 1,755 11/16/2011| 04/01/2041
3138AF  YF 1| FNMA RMBS-POOL-AI2509.........cocimmerriierrriserencnnsseensinsessisssenssnes | seveen oo | eeveinnee | oo | i 960,673 | e 105.143 971,450 923,932 960,578 (95) [ cvvveereerereernerriinee | cveverreereisesriennens | cvreeenenn 000 | e 3.686 | MON... 3,080 11/16/2011 | 03/01/2041
3138AJ DN 9| FNMA RMBS-POOL-AI4B08.............ccveererrererrersererssenessessssseessssnens | wevvnne | oo | vveneee | ooneen | oo 2,079,324 | oo 105174 | coovvoeen 2,103,271 | oo 1,999,801 | .oovvverrnee 2,079,124 (200) 3.690 | MON... 6,666 11/16/2011 | 08/01/2041




v'oL3

Annual Statement for the year 2011 of the The American Insurance Company

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

1 2 Codes 6 7 Fair Value 10 11 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
CUsIP 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./A.C.V. of of Paid Accrued Year Acquired Maturity
3138AK GQ 6 [ FNMA RMBS-POOL-AISB0B...........ccovemurrerrmrresreerrieseneesmeesssenssssessnies | cvveree | oo | ceevvvenns 2. 1 ...100,604 | ...... 105.174 | . .101,763 96,757 100,595 (10) MON... 323 11/16/2011 | 07/01/2041
3138AL LB 1[FNMA RMBS-POOL-AIBB21..........cvvemmrrermererreernsssesesssseesssesssssesssnes | soveeee | oo | ceeeeennns 2. 1. 1,054,844 | ..... 106.498 | . ,064,981 | ..o 1,000,001 | .ovvvverrrns 1,054,714 (130) MON... 3,750 11/25/2011 | 08/01/2041
3138AM  HP 3| FNMA RMBS-POOL-AITA3T .......coervvrrrcirnreienssinssesesssesesssssssssssinns | seneeee | oo | corerennns 2| LI I 7,404,080 | ...... 106.498 | ........ccc.... TA75,227 | oo 7,019,125 | .o 7,403,159 (921) MON... 26,322 11/25/2011 | 07/01/2041
3138AU 3H 8| FNMA RMBS-POOL-AJ3499........ccovvirreercrriiesriisneessssessesssissensins | eevnes | oo | cvverneens 2| 1 6,988,352 | ..... 102.934 | ..o 7,137,351 | oo 6,933,910 | ..coovreennt 6,988,031 (321) MON... 20,224 20,224 | 10/27/2011| 11/01/2041
31402T VU 6| FNMA RMBS-POOL-737827........ccoevvermiereermerressessissseessssssssssesssssssesess | wvnnee | oo | worveeens 2| 1 ..316,453 | ..... 106.497 319,491 300,000 316,393 (60) MON... 1,125 11/25/2011 | 09/01/2033
31403G 5F 5|FNMA RMBS-POOL-748846 125,619 | ...... 105.995 | . 132,880 125,365 125,607 3) MON... 582 09/24/2007 | 06/01/2037
314106 F2 4|FNMA RMBS-POOL-888585 .16,054,131 | ...... 105.775 16,877,749 ...15,956,274 ..16,050,809 (676) MON... | .....c.........54,145 08/30/2007 | 05/01/2037
31411F VW 1| FNMA RMBS-POOL-907029 110,412 | ...... 106.637 | . 117,574 110,257 110,403 (1) MON... 497 09/24/2007 | 09/01/2037
31411V D8 9| FNMA RMBS-POOL-915527.........ccouverrvinereirneressenresssesssssenesssesess | voneeee | oo | ovvereeeni | eeveT [ i 108,030 | e 107.145| . 115,245 107,560 108,017 2) MON... 504 09/24/2007 | 08/01/2037
31414N HG 2| FNMA RMBS-POOL-971031.........ovverrrererirerinerisenissesssnssensssssssnsnes | wovnene oo [ vvnreenn2 [T | v 426,197 | Lo, 105.143 430,978 409,897 426,035 (162) MON... 1,366 11/16/2011| 01/01/2039
31415X  JD 4| FNMA RMBS-POOL-992260.............ccoovvverrrreersrreerenreeesnnssesseeeessssnenes | covnene | oo | conerieeni2 | o [ e 3,065,524 | ... 105.143 | . ,099,914 | ..o 2,948,283 | ....ccovvenens 3,064,142 (1,382) MON... 9,828 11/16/2011 | 01/01/2039
314160 FT 3| FNMA RMBS-POOL-AATOTT.....ccveerererrerrinsmeresssenesssessssssssissssesinnnss | wennse | oo | eeveseeei | coneee [ v 8,438,757 | oo 106.592 | . ..8,527,367 .8,000,006 8,437,546 (1,211) MON... 30,000 11/25/2011 | 06/01/2038
31416K L2 2| FNMA RMBS-POOL-AA2144..........cooomrrrirnnriinensissnseisssenienssissnnnes | vvenene | oo | ovvrnenni2 | et [ 1,237,422 | e, 105.143 | . 251,303 | ... 1,190,097 | .... 1,235,573 (1,849) MON... 3,967 11/16/2011 | 01/01/2039
31416K LT 3| FNMA RMBS-POOL-AA213T7........covurrerrrrerecrniimennisssreesennssesssinnenns | coveene | oo | coverneeni | eereT [ e 2,412,725 | e, 105.143 | ..o 2,439,791 | oo 2,320,451 | ..o 2,411,335 (1,390) MON... 7,735 11/16/2011 | 01/01/2039
31416L 3C 8|FNMA RMBS-POOL-AA3494...........oconverrinrrrinserereenrisssessissssensnsensnn | weveen [ oo | eerernneni2 e | 892,301 | i 105.143 902,311 858,175 892,201 (100) MON... 2,861 11/16/2011 | 02/01/2039
31416M FU 3| FNMA RMBS-POOL-AA3TT8.......ccovvemrrvimsnerisserisssssnsssessssesssssssnns | aevene oo | eevrneeni2 [ | i 941,500 | ooecee 105.143 952,062 905,492 941,398 (102) MON... 3,018 11/16/2011 | 04/01/2039
31416W T4 4| FNMA RMBS-POOL-ABT4T0........ccooevrerrerrerrnrinerensnsiessssnssnsesssssssnnnes | evveens oo | cvvverieni | covenT | 16,962,779 | ... 106.498 | .....cocceene 17,125,779 | .o 16,080,845 | ............. 16,960,578 (2,201) MON... 60,303 11/25/2011| 09/01/2040
31416X E9 7| FNMA RMBS-POOL-AB1959..........coomervrrveeriesneesrsersssnneessssssssnnesssiisnns | evneees | oo | ererriieni | oo oo 840,169 | 105.143 40,619 38,633 40,165 (4) MON... 129 11/16/2011 | 12/01/2040
31417W  SK 8| FNMA RMBS-POOL-ACIE21.......covvurvirnreensenrisssssissesessssessssnsessns | ceneeee | oo | cevevennns 2 1. 1,347,777 | ...... 105.143 | oo 1,362,897 | .ovvvvrivr 1,296,231 | cocevverrs 1,347,636 (141) MON... 4,321 11/16/2011 | 01/01/2040
31417Y KR 7 [ FNMA RMBS-POOL-MAQ303........cvvermreermererrnerissnesissseeesssssssssnsssnns | seneeee | oo | vererennns 2| LI I 1,396,386 | ... 105.143 | coovvvens 1,412,051 | oo 1,342,981 | ccooovves 1,396,171 (215) MON... 4,477 11/16/2011 | 01/01/2040
31418A BA 5[ FNMA RMBS-POOL-MADI32.........ooooireeeereeeiemseessssseessseessessssssssnsssen | coveeee | oo | conevees 2| 1 ..1,007,914 | ... 102.934 | . ..1,029,404 .1,000,062 1,007,867 (47) MON... 2917 2,917 | 10/27/2011 | 12/01/2041
31418P DQ 5 |FNMA RMBS-POOL-ADTI10.......cvverurreemreresseresseernsssesessseeessnessisens | coseeee | oo | ceeeeennns 2. 1| 4,021,175 | e 102.934 | . ,106,911 | ... 3,989,848 | .... 4,020,988 (187) MON... | cooveevrvrr 11,637 | oo 11,637 | 10/27/2011 | 11/01/2041
31418V JW 3 [ FNMA RMBS-POOL-ADTAT..........corervvierrrirneresessiissesesssesssssssisns | soneeee | oo | vervvennns 2| LI I 2,033,822 | ...... 105174 | oo 2,057,245 | ....ccccevveee. 1,956,039 | ..ccovvvvrnen 2,033,620 (203) MON... 6,520 11/16/2011 | 01/01/2041
31418V Q2 1 {FNMA RMBS-POOL-ADTE72........coocmerrierrverereessessrissessisssesssnessisnns | coveeee | oo | veevivenns 2. 1 529,598 | ... 105.143 535,539 509,344 529,499 (99) MON... 1,698 11/16/2011 | 09/01/2040
31418X U6 3 [ FNMA RMBS-POOL-ADIBOA..........ooorrrvmmreermeresseenssssesesssseessnesnssnns | soveeee | oo | ceeevennns 2| 1| 19,755,559 | ... 105.143 | ocvvvvrneee 19,977,182 | .coovere 19,000,011 | .cocvvvvrnnee 19,753,564 (1,995) MON... 63,333 11/16/2011 | 08/01/2040
31418Y AB 2| FNMA RMBS-POOL-ADII0T.......cvverrrrirmreermneeessesesssesesssseessssssssnns | ceneeee | oo | cereeennns 2. L [P 50,709 | ...... 105.143 51,278 48,770 50,704 (5) MON... 163 11/16/2011 | 08/01/2040
31419A DT 1 |{FNMA RMBS-POOL-AEQT13.......oomrrvirrrienreeenssisssnessssessssnnsssssnnnns | venene | oo | coerrieenn | e e 51,638 | e, 105.200 52,245 49,663 51,626 (12) MON... 166 11/16/2011 | 07/01/2040
31419A G2 7 [FNMA RMBS-POOL-AEQ216........ccevvveecrrrserrrrrenssiessssssssessssesssnsnnsns | cevnens | oo | cveririeni | o] [ i 963,412 | e, 105.071 973,553 926,567 963,315 (97) MON... 3,089 11/16/2011 | 08/01/2040
31419B BT 1 |FNMA RMBS-POOL-AEQ49.........covvemrrrercrerreenressnseisssensssensissneees | onnene | oo | ovverrinni | eeveeT [ v 54,303 | e, 105.143 54,912 52,226 54,298 (5) MON... 174 11/16/2011 | 02/01/2041
31419C K6 9| FNMA RMBS-POOL-AE2116.......cooevereverrerrrsrinrenressesssessssssessssssnsens | evivens | oo | cvenrienn | voeend | e 1,153,407 | ... 105.143 | . ..1,166,346 .1,109,295 1,153,291 (115) MON... 3,698 11/16/2011 | 08/01/2040
31419D UN 9| FNMA RMBS-POOL-AE3288...........oovvooeerreerreersmenneessisssnnnesssessssnnenns | eoviee | oo | srieieeni2 | coeeed | e 230,587 | ... 105.143 233174 221,769 230,564 (23) MON... 739 11/16/2011 | 12/01/2040
31419E 5S4 |FNMA RMBS-POOL-AEA45G...........ooorvvvveeesenneeereeissenneesssessssnnesssisssnns | evveees | oo | eeerriieni2 [ e [ oo 265,702 | 105.143 268,683 255,541 265,676 (26) MON... 852 11/16/2011 | 02/01/2041
31419E 6N 4| FNMA RMBS-POOL-AEAATG..........oooorrvrvveersenneereeeissnssessesssssnsenssssssnns | anveene | oo | eevvveeni [T [ oo 530,451 | 105.143 536,401 510,164 530,398 (52) MON... 1,701 11/16/2011 | 03/01/2041
31419E P60 |FNMA RMBS-POOL-AE4044............coooovvrrerrecreirnerrissnreisseenessesssisnenns | coveene | oo | ovverrienn | veveT [ e 58,503 | e, 105.143 59,160 56,266 58,498 (6) MON... 188 11/16/2011 | 10/01/2040
31419E RA 9| FNMA RMBS-POOL-AEA080..........ccooorevreeerresremereerssenneeseseissnenesssesssnns | evveeee | oo | eeevrieni2 [ e [ oo 52,098 | 105.174 52,698 50,105 52,092 (5) MON... 167 11/16/2011 | 01/01/2041
31419E U6 4| FNMA RMBS-POOL-AE4204...........coocommvrrennrernnnrrissnneisssenisssssisnenes | onnene | oo | ovvereenni2 | e [ e 767,412 | e, 105143 | oo 776,021 738,062 767,334 (78) MON... 2,460 11/16/2011 | 09/01/2040
31419J A4 0 FNMA RMBS-POOL-AET226.............ooomerrrvveisssneessriissssnesssssssssssssssis | covvene | oo | coveeeeii2 | eevi] | 510,813 | o, 105.143 516,544 491,278 510,762 (51) MON... 1,638 11/16/2011 | 12/01/2040
31419J SM 1 |{FNMA RMBS-POOL-AETT23...........ooommmrrerrrreimmnneerrssssssneesssnssssnnesssi | cvvneee | oo | cvveeeeei | eoi] | i 37,243 | . 105.143 37,661 35,819 37,240 (4) MON... 119 11/16/2011 | 11/01/2040
31419K 2E 4| FNMA RMBS-POOL-AEBBT2........ccosoerervveerrenneneeessssnneessessssnsensssssssnns | aneeeee | oo [ eevvveeeni [T [ oo 32,878 | 105.143 33,247 31,620 32,875 (3) MON... 105 11/16/2011 | 11/01/2040
31419L TA 1[FNMA RMBS-POOL-AE9544.........cccconvviinniinnissnissnesssissssssnssssnsssnes | wovnene | oo | evsneenn | connn] | ivniinnnnnn 1,657,925 | oo, 105143 | ...cconnee 1,676,524 | ............... 1,594,518 | ..ccovvvninns 1,657,759 (167) MON... 5315 11/16/2011 | 11/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. [0, SR [ 133,151,158 | ...ccccees 126,327,669 | ........... 130,905,286 (16,816) 0 0 XXX... 433,200 886,259 | ..... XXXeevee | e XXX......
U.S. Special Revenue & 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
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31381S M8 2[FN DUS POOL CMBS-POOL-469383...........cccovvveemmrvernrrersemssisensssssnens | ceveene | v | coerrieeni2 | et [ 02,855,324 | ... 102.026 | ...............2,903,193 | ..............2,845,542 | ............... 2,855,121 (203) 2.935 2.842 | MON... 7,192 6,960 | 09/22/2011| 11/01/2021
31381S NA  6|FN DUS POOL CMBS-POOL-469385...........coovveeeemeeeensreereereecesenseessnne | cevneee | or | corereeni2 | ot | e 4,273,906 | ... 103.156 | ... 4,273,169 (737) 3.100 2.964 | MON... 11,345 10,979 | 09/23/2011| 11/01/2021
31381S NV 0[FN DUS POOL CMBS-POOL-4689404............coooovemrvermnnreeremnrienerinssene | ceenene | oo | cvvereeni2 | et [ 6,360,199 | ... 104.3111 .... 6,358,446 (1,753) 3.270 2.855| MON... 17,574 17,007 | 09/23/2011 | 10/01/2021
31381S NX 6 |FN DUS POOL CMBS-POOL-46940B............coooccrmmmrrernnreeriemrseeiserssessens | cevnene | oo | corericeni2 | ot [ e 3,915,832 | ... 104.953 | ......c0.... 4,026,731 | ........c.... 3,836,700 | oovvverrrec 3,914,976 (855) 3.370 2.915| MON... 11,134 10,775 | 09/26/2011 | 10/01/2021
31381S P8 9|FN DUS POOL CMBS-POOL-469447........c..coovvsenreensseeennesnnnssessnssene | eoneene | oo | cvnerrnnn | seeee] [ i 4,720,563 | ... 104.184 | ..o 4,896,648 | ..............4,700,000 | ......ccoo....s 4,720,059 (503) 3.260] ......... 3.148 | MON... 13,194 25,960 | 09/29/2011]| 11/01/2021
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 22,125,824 | ... XXX... .22,720,987 22,121,771 0 (4,051) 0 0 XXX XXX... ..71,681
3199999. Total - U.S. Special Revenue & Special Assessment Obligations 249,683,480 |...XXX........ ...256,205,134 247947276 | oo 0 [ (620,319) 0 0 XXX XXX... | .. .3,052,628
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
0010EQ AB 2|AEP TEXAS NORTH COMPANY SENIOR UNSECURED.......ccocconmmvvens [ wormune | oo [ wrrvereennns 2FE | .............5,009,400 | ...... 105.079 ...............5,263,950 | ...............5,000,000 | ............... 5,001,352 (1,094) 5500 ........5.476 | MS...... | coovvvrrir 91,667 | ..o 275,000 | 02/13/2003 | 03/01/2013
00206R AM 4| AT&T INC SENIOR UNSECURED.........cccccrmrrrmmrinrirsririnrerereresisesisens | cverer AFE( ..........4,037,680 | ... 117164 | ..............4,686,560 | ..............4,000,000 |....cccco..... 4,026,384 (3,376) 5.600] ........5476 [MN...... | ccoovrrernnn 28,622 | ...cooevenee 224,000 | 05/19/2008 | 05/15/2018
00209T AA 3| COMCAST CABLE COMM HLDGS...........oovurverernerrenrrinserismsennssennnns | wevnne | oo [ eovneeerens | w2FE | i 2,421,500 | ... 108.700 ..2,064,368 (50,340) 8.375 49,319 167,500 | 04/29/2003 | 03/15/2013
00749* AB 2 |ADVANTAGE CAPITAL HAWAIIII @.... 59,853 110,000 59,853 4,291 03/03/2005 | 03/14/2020
00780* AA 4 |ADVANTAGE CAPITAL COLORADO @ [ oo [ s [ e 1 7,662 3,908 7,662 488 04/19/2002 | 03/01/2017
00780* AB 2|ADVANTAGE CAPITAL COLORADO @.... 10,747 21,068 1,343 04/19/2002 | 03/01/2017
00817Y AE 8|AETNA INC SENIOR UNSECURED........ccconmmereermerersmreemsenesseenisnseens | voneene | oo | veveevinnees | w2FE [ i 2,720,500 | ... 115.248 | .... 2,500,000 2,659,956 (31,844) 6.000] ... ....150,000 | 01/19/2010 | 06/15/2016
008190 AH 3| AFFILIATED COMPUTER SVCS SENIOR.........coomuvvemmmrermmerririmmeniissnne | eevees [ oo [ evvvmnenens | n2FE | i 1,176,241 | i 106.633 ... ....1,140,000 1,164,923 (6,607) 5.200] ... 59,280 | 03/29/2010| 06/01/2015
UNSECURED........ooiiiieiieiieeeeeieisssssssssssssissssesssesssssssssssssssessnsss | siensse | oo [ oevseessiess | rensiens [ eevsssssssssssisssssssssiensss | sovsssssssessinsses | sesssesssesssssssssssssssssinss | sessssssesssessssssssssssnsses | ssoessisssssssesssssssssessnss | sessiessessssssessssssnss | sessemssesssessesssnssonss | sessessessssssssssessiessens | sevssssssssessssssessinns | vesssessesssnssnss | soveessiesssnssens | esssensens
00834# AB 4|ADVANTAGE CAPITAL HAWAII Il @.... 200,000 200,000 20,000 200,000 2010 [0[0 1 ST DR ISR IO -15.271 | MAT.... 05/30/2007 | 11/28/2021
02635P RT 2| SPRINGLEAF FINANCE CORP SENIOR UNSECURED.......cccccoumeveernee [ vveeee | oo | coveverrnans | AFE [ i 4,725,000 | ........ 95.600 | ...ovovnunnns 4,780,000 | ..ooooenne 5,000,000 | ..o 4,725,000 299,256 (41,540) 307,310 | covvverreereeriiinees | evveri 5375 wevvvenns 4486 [AO...... | o 67,188 | ..cocovveen. 268,750 | 05/09/2003 | 10/01/2012
02666Q J5 3 [AMERICAN HONDA FINANCE..........ccommirirmmmriinneenssnneesenssessesisssenens | aneeees 8,078,880 | ...... 101317 .... 8,000,000 | ....coovrreens 8,074,381 (4,499) 41,522 11/01/2011 | 09/19/2014
03523T BE 7| ANHEUSER-BUSCH INBEV WOR.........ccoocimmevrmrmerrinsenesecrnsnsessinnseens | wevnne | oo [ eovveverens | W TFE | iiiiiie.999,362 | ... 129.763 | .... . I 999,564 202 35,736 38,750 | 03/16/2011| 01/15/2019
038222 AD 7|APPLIED MATERIALS INC SENIOR UNSECURED..........ccommerremmmerernnes | wevves [ oo | evvvssenes | AFE | .. 540,320 | oece. 121.449 607,245 500,000 527,979 (3,939) 7,521 35,625 | 08/18/2008 | 10/15/2017
049560 AF 2|ATMOS ENERGY CORP SENIOR UNSECURED............ccomervermmmrermnnne | covens [ oo | cvvirmrenens | n2FE | i 4,767,350 | ... 109.583 5,479,150 .4,912,336 28,274 52,250 247,500 | 03/02/2006 | 10/15/2014
054937 AD 9|BB&T CORPORATION SUBORDINATED.........cccconmevrvemerrrennerernecnecres | SDu [ | cvvvvveres [ AFE | . 8,716,400 | ..... 103.026 | .............9,014,775 | ..............8,750,000 | ..c...ooerrev 8,746,891 3,987 4. 99 (A0, | s 103,906 | .........c.. 415,625 | 01/15/2003 | 10/01/2012
060505 DP 6|BANK OF AMERICA CORP SENIOR UNSECURED..........ccccoommeveerrmennes | soveees 991,470 96.571 965,710 1,000,000 994,369 776 5.750 5.864|JD....... 4,792 57,500 | 12/10/2007 | 12/01/2017
06051G DY 2|BANK OF AMERICA CORP SENIOR UNSECURED..........c.ccoocrmmmreemanes [ coveeee | eo | vvvevernens | WIFE [ i 4,972,250 | ..... 103.696 | ....oooouecens 5,184,800 | ....ccooeveenne 5,000,000 | ..ooooorrreens 4,985,655 5,402 [ .o | v | s 7.375] woveenn. 7510 | MN..oo. [ s 47,118 | e 368,750 | 05/08/2009 | 05/15/2014
10138M AG 0|BOTTLING GROUP LLC SD.. | [ [ WIFE | 4,992,750 | ... 116.126 | ...............5,806,300 | ..............5,000,000 | ....ccoocrr... 4,996,441 724 5.500 5.519|AO...... 68,750 275,000 | 03/27/2006 | 04/01/2016
118230 AD 3|BUCKEYE PARTNERS SENIOR UNSECURED..........ccccommevveermeerenmneees [ wovnee | oo [ wvreerinns | w2FE | 1,994,300 | ... 107.263 ..1,998,106 614 5.300 5.337|AQ...... 22,378 106,000 | 10/06/2004 | 10/15/2014
126650 BH 2| CVS CAREMARK CORP SENIOR UNSECURED..........cc.ccommevvermmmerernnne | wevvene | oo [ vvneeriinns | w2FE | .. 3,208,470 | ... 116.733 ] .... 3,160,176 (25,474) 5.750 | coeenns 4624 |JD....... | e AT T — 172,500 | 01/19/2010 | 06/01/2017
13342B AG 0| CAMERON INTL CORP SENIOR UNSECURED.........c.ccouvermmrermmvermriies [ covvere | oo | verirerrirns | 2FE | i 1,000,000 | ... 100.216 | ...............1,002,160 | ...............1,000,000 | ......ccc..... 1,000,000 [ ..cvoverereeernrieninens [ e [ e | e | e 1499 | i 1.183 | MJSD. 1,216 6,201 | 05/25/2011| 06/02/2014
14149Y AL 2| CARDINAL HEALTH INC SENIOR UNSECURED............cccoommureemmeceeens | wovnne | oo [ wvvevirens | w2FE | i 4,993,100 | ... 114592 coovvvns coreerrennner,000,000 | ooiiriirnnc 4,987,965 2,119 5. 5.858 | AO...... 61,222 290,000 | 09/28/2006 | 10/15/2016
14912L 4A 6| CATERPILLAR FIN SERV CRP SENIOR.........cosuvvermmmrermnrrisserennsennnns | wevvene | oo [ evmmernines [ WTFE | i 4,993,850 | ...... 106.883 | ...covvovveens 5,344,150 | ..o 5,000,000 | .ooooouuueens 4,997,852 1,283 | oo [ e | e 4900 ......... 4928 [FA...oo. | o 92,556 | ..o 245,000 | 08/07/2008 | 08/15/2013
UNSECURED.......covoriiiriineeiisnseiisssssssesssesssssesssssessssssssssssssnnns | sviinse | oo [ vmnenssins | cvnnneee | covsmmsssssnsssisssessssnnss | sosessnesesnneees | svssemssssssessssnssssssnnsss | soessmeesssssssssssssssnnes | sosssomsssssnsssssnsesssnnss | sessesssesssssessssnssss | sessmssssssnssssssenssens | nmmsesssenssssnmssssnnns | sovssesssessonsssssnnness | eossmesssssonnsses | sonmmsssssnnssees | sennnneees
172967 DE 8| CITIGROUP INC SENIOR UNSECURED..........c..ccomurrermcrerrcrrirneniinnns SD. | [ AFE | ! 6,419,855 | ...... 104.649 | ......oouucnt 6,802,185 | ...oeoerrenns 6,500,000 | .....coooeeent 6,462,478 8,147 5.300] ......... 5462 | dJ.ccves | o 166,508 | ............. 344,500 | 03/14/2006 | 01/07/2016
172967 ES 6| CITIGROUP INC SENIOR UNSECURED.........coccoosmevermmerermmenrinseeeiinnes | wevnse | oo [ wovveeevinns | WTFE | i 3,487,575 | ... 106.547 | .... 3,491,267 1,089 6.125( ........ 8173 | MN...oo. [ oo 27,392 | oo 214,375 | 05/05/2008 | 05/15/2018
172967 EU 1| CITIGROUP INC SENIOR UNSECURED.........coccoommvvemmmrrermmnnrrsserinnnns | weivene | oo [ vverevionns | WTFE | iii00000..2,998,230 | ... 104.4401 .... . 2,999,359 361 6.500 6.514|FA....... 71,500 195,000 | 08/12/2008 | 08/19/2013
19416Q DL 1|COLGATE-PALMOLIVE CO SENIOR UNSECURED.......ccccouumvvrmmerrees | verver o [ evrrvernns | AFE | 499,885 | ..., 105.113 525,565 500,000 499,967 23 | e [ | s 4200 ......... 4.205 [MN...... [ covveererrrinnne 2,683 | .o 21,000 | 05/07/2008 | 05/15/2013
205363 AK 0|COMPUTER SCIENCES CORP SENIOR UNSECURED.........ccooccvermunee | wevee [ oo | worrrnienes | 2FE | iiiernnn.3,980,120 | ... 100.066 | .....voooueens 4,002,640 | ...oooonenns 4,000,000 | ..oooverrennnn 3,994,714 4,132 5.500 5.615|MS...... 64,778 220,000 | 02/27/2008 | 03/15/2013
209111 DZ 3|CONS EDISON CO OF NY SENIOR UNSECURED.........cccccconmurreermmerens | wovens [ oo | cvvivmrenns | AFE | iiiiiernr.5,082,650 | ... 1024851 ... 5,000,000 5,007,649 (14,709) 5.625 5311 dd........ 140,625 281,250 | 03/10/2006 | 07/01/2012
209615 BS 1|CONSOLIDATED NATURAL GAS SENIOR........cccccomvrmmmrinmrirsnrrserinnens | wovvene [ oo [vverinenns [ W2FE | 002,215,200 | ... 116.906 | .... 2,500,000 | ..coovvrenenee 2,273,405 6,982 ..7,556 ....170,000 | 09/10/1999 | 12/15/2027
UNSECURED
210371 AK 6| CONSTELLATION ENERGY GRP SENIOR.......cocconmervermmrrvemseresseeenns | eveeenn [ oo | cevvmnnens | n2FE | i 2,986,560 | ...... 106.733 | covvvveeeens 3,201,990 | ..o 3,000,000 | ..cooooeenn 2,995,361 1,213 | o | s | nneeeenns 4550 ......... 4599 [ UD...... | v 6,067 | ..covvrreen. 136,500 | 06/10/2003 | 06/15/2015
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UNSECURED.........oveeretrcriiiessisssessssesssssessssssssssssssssssssesssssssssssns | soveens wo e [ [ [ [ | s | s | s | s | s | s | s | s |

22541L BK 8| CREDIT SUISSE USA INC SD.. | [ e [ WTFE | i 4,961,100 | ...... 105.745 | oovvveens 5,287,250 | ..o 5,000,000 | ..coooouuueens 4,983,539 4,030 96,806 256,250 | 08/10/2005 | 08/15/2015
235851 AL  6|DANAHER CORP SENIOR UNSECURED..........cccoovvierrrereresineririnns | cvveees - 4,992,000 | ...... 104.095 | ..o 5,204,750 | ...ocoovereenns 5,000,000 | ...ocoorrreens 4,992,797 797 2,556 57,500 | 06/20/2011| 06/23/2016
25459H AG 0| DIRECTV HOLDINGS/FING........ccooooiremrrismrrisseeissnsissssnssssssssssssssssss | wovvsne | oo | sovvsen T [ W2FE [ o0 297,375 | oo 106.190 318,570 300,000 298,351 306 2,923 22,875 | 09/10/2008 | 05/15/2016
25459H AT 2| DIRECTV HOLDINGS/FING.........cooocivemrriererissseressessssssnsssssessssssessins | wviesee | oo [ ovenrriiens | w2FE [ ... 1,996,807 | ... 109.308 | ...............2,186,160 | ...............2,000,000 | ....cooerrr 1,997,376 250 30,622 104,000 | 06/08/2010 | 03/15/2020
25746U AM 1| DOMINION RESOURCES INC SENIOR UNSECURED...........cocovveimeeeees [ wovveee | oo [ evervirnns [ w2FE | 2,179,530 | ... 104.648 ..2,236,137 10,845 33,125 112,500 | 01/27/2006 | 03/15/2013
264411 AC  3|DUKE REALTY LP SENIOR UNSECURED..........cccoouverrmmerrermerricnnrrernnes | wevver [ oo | cervnienes | w2FE | iiii0000.3,837,320 | ..co. 102.763 | .... corveennenn,000,000 | e 3,964,625 24,256 23,639 185,000 | 01/24/2006 | 05/15/2013
26882P AX 0 [ERAC USA FINANCE COMPANY........ccooommmererrcmesrmenrinnenessssensssseessees | coveeee | oo | veevevinnens | 2FE [ eiiiir..3,993,000 | ...... 115.249 | oovvvennvns 4,609,960 | ............... 4,000,000 | ...ooorrrvennn 3,996,220 652 41,333 248,000 | 04/24/2006 | 11/01/2016
27876G BH 0 [DISH DBS CORP.........comsererernirerrisseerisssessssessssnssssssssesesssessssssssssns | soneeee | eo | sveeesinnees | 8FE | civiinnernnnnnn 240,625 | ... 110.500 276,250 250,000 244,633 1,305 | covvoeerrinneneiinneninns | ceneerissnensnsenssnnes | svevennne 1790 | 18488 | MNLccoos | o, 1,668 | .ooverevrr 19,375 | 09/11/2008 | 05/31/2015
293791 AD 1[ENTERPRISE PRODUCTS OPER.........ccoormmremmrrrrmnrinninnrissnersmnersesines | wovnene [ oo [vnevinenes [ w2FE | i 2,924,750 | ... 105.103 | ...............2,627,675 | ...............2,500,000 | ...cccevrrnce 2,556,772 (50,171) [ evrereerrreereniienies | eerrrerivenssisniesnins | ereeerni0.375 | 209 | FA oot | e 66,406 | .......c..... 159,375 | 06/11/2003 | 02/01/2013
36962G 4Y 7|GENERAL ELEC CAP CORP SENIOR UNSECURED ..5,481,186 (1,272) 120,713 10/07/2011 | 01/07/2021
36962G S5 4|GENERAL ELEC CAP CORP SENIOR UNSECURED 4,877,036 24,536 B 6,899 | ..cooverrennns 17,880 | 03/22/2011| 10/06/2015
36962G X4 1|GENERAL ELEC CAP CORP SENIOR UNSECURED . 4,000,893 (333) 13,811 226,000 | 08/17/2007 | 06/09/2014
370334 BG 8| GENERAL MILLS INC SENIOR UNSECURED. . rerveneenn 997,840 | . 107.009 | .... 999,248 433 19,833 52,500 | 07/31/2008 | 08/15/2013
38141G CM 4| GOLDMAN SACHS GROUP INC SENIOR UNSECURED...........cccconmeve | cevvens AFE] 3,955,160 | ... 103.112] .... 3,982,122 5,582 28,111 220,000 | 08/21/2006 | 11/15/2014
38141G DQ 4| GOLDMAN SACHS GROUP INC SENIOR UNSECURED........cccomvvrnes | cornnee v [ WTFE | 5,369,200 | ... 102.378 1 .... . 5,261,954 | ..oovoeerrirnneriiinns | cereerenn (116,523) 22,573 55,417 262,500 | 03/03/2011| 10/15/2013
38144L AB 6| GOLDMAN SACHS GROUP INC SENIOR UNSECURED..........ccocconnu SD.. [ [ AFE ] 4,991,150 | 105.165 | ...ocvevne 5,258,250 | ..ovvveernnns 5,000,000 | ..covvrrnennn 4,994,341 808 104,167 312,500 | 08/23/2007 | 09/01/2017
40426W AN 1| COMMONWEALTH REIT SENIOR UNSECURED..........comeverirreernennes | covenne | e T L2FE | oeee...nn2,040,060 | ... 101.283 .... ...2,025,660 | ...............2,000,000 | ............... 2,004,154 (7,380) | cvvveeerrnerernncnnnnne | cvveeerneenssnsenninnens | eereeernnd8500 | civirnnc8.101 [ Mo [ s 59,944 | ............ 130,000 | 05/24/2006 | 07/15/2012
412830 AA 1| HARLEY-DAVIDSON FUNDING.......ccooooerrirrrriineressssenessssesssesesns | cevenns - ....5,993,160 | ...... 103.103 ... ...6,186,180 5,998,568 1,428 14,000 315,000 | 12/05/2007 | 12/15/2012
416515 AX 2| HARTFORD FINL SVCS GRP........oimmrriirnirirnerenseeesesssssssssissssesesnas | ssveees . . ..38,000,000 | ...... 108.160 | .... 41,100,800 ....38,000,000 802,222 3,800,000 | 10/16/2008 | 10/15/2038
437076 AP 7|HOME DEPOT INC SENIOR UNSECURED...........ccccoommrrermrrerrenirinees | cereees - AFE] 5,970,660 | ... 115682 covvvvenecn 6,940,920 | ...............6,000,000 | ................ 5,985,661 2,985 [ oovveeirenriisensiiiennns | eeveisenssissnnsiissnenns | svieennnn 5400 [ 10 5465 [MS..s [ oo 108,000 | ..ocovveee 324,000 | 03/21/2006 | 03/01/2016
44107H AA 0| HOSPITAL SPECIAL SURGERY.......ccoccorrirmrriinserenssesessnessssssesesnss | ceveens . WAFE| ... 3,657,500 | ... 105.352 ... ...3,687,320 3,654,519 (2,982) 14,972 11/17/2011 | 01/01/2023
459745 FG 5|INTL LEASE FINANCE CORP SENIOR UNSECURED ..1,981,360 | .. 1,981,360 (17,581) 743 19,583 117,500 | 04/24/2003 | 05/01/2013
45974V B7  2|INTL LEASE FINANCE CORP SENIOR UNSECURED... 923,252 925,000 923,252 (1,478) 205 15,725 58,969 | 03/19/2008 | 03/25/2013
460146 BU 6 |INTL PAPER CO SENIOR UNSECURED........cccooumreemmernermmnrinsnenisnseens | wevenes | oo [ wevvseenes [ w2FE | 1,008,710 | ......108.544 | .....ccnnec 1,085,440 | ..coovvvuenee 1,000,000 | ..ovvrevrne 1,002,954 (814) 13,250 53,000 | 04/30/2003 | 04/01/2015
460146 BX 0|INTL PAPER CO SENIOR UNSECURED.... . . 267,235 250,000 249,354 291 6,340 13,750 | 07/13/2004 | 01/15/2014
46625H CE 8| JPMORGAN CHASE & CO SENIOR UNSECURED.... AFE ] i 4,743,850 | 106.419 | ...............5,320,950 | ..............5,000,000 | ............... 4,894,881 29,606 | .oovoorerriennriiennnis [ v | cvennren 750 | 105,483 | MSeii | i 79,167 | .o 237,500 | 03/23/2006 | 03/01/2015
46625H HW 3| JPMORGAN CHASE & CO SENIOR UNSECURED .1FE . 8.844 ..2,465,603 4,353 29,972 42,792 | 06/14/2011 | 01/15/2016
46625H JA 9| JPMORGAN CHASE & CO SENIOR UNSECURED.... WAFE| nnn.....4,988,000 | ... 100481 .... 4,989,144 1,144 79,625 06/22/2011 | 07/05/2016
478366 AM 9| JOHNSON CONTROLS INC SENIOR UNSECURED...........ccoccrmerrmernnes [ worvene [ oo [vverrvenns [ W 2FE | .. 2,838,570 | ... 106.343 | ...............3,190,290 | ...............3,000,000 | ....coooorn.... 2,954,033 24,949 43,063 146,250 | 10/23/2006 | 09/15/2013
478366 AR 8| JOHNSON CONTROLS INC SENIOR UNSECURED . reerrnenn 2,497,150 | ... 112.344 | .... corerreennnnni2y 900,000 | i 2,498,655 290 63,403 137,500 | 01/09/2006 | 01/15/2016
48121C YK 6| JP MORGAN CHASE BANK NA SUBORDINATED..........ccccommmermmsreneens | covenne VAFE | 2,009,740 | 107.233 | covveeern2,144,660 | ...cconneee 2,000,000 2,006,537 (928) 30,000 120,000 | 12/10/2007 | 10/01/2017
482480 AA 8| KLA-TENCOR CORP SENIOR UNSECURED.........cccooovvurmrrermnreernnnrens | cvreees v [ W2FE | 02,938,230 | ... 116.967 | .... 3,000,000 ..2,955 477 5,379 [ oovveeireneriisnnrinnnene | evvivsnnressnenensnenens | evrereen0.900 | 1ieier 72196 [ MNL [ v 34,500 | ..oovrvonen 207,000 | 08/07/2008 | 05/01/2018
49228R AE 3| KERN RIVER FUNDING CORP........cocoverrrmirerrinereisneenssesssisesssins | coveens [ [P 2|.1FE]...............4,887,000 | ... 110.369 | oovvvveveeens 5,393,733 | oo 4,887,000 | ...ooourrennd 4,887,000 664 239,121 | 04/28/2003 | 04/30/2018
49446Q BF 7 [KIMCO REALTY CORP SENIOR UNSECURED.........ccccconmmeveimmeriinnenes | coneeee | oo | vevveinnens | .2FE | .............5,000,000 | ... 108428 ... ...5,421,400 5,000,000 72,288 289,150 | 03/10/2006 | 03/15/2016
50075N AU 8| KRAFT FOODS INC SENIOR UNSECURED . - . rerrennnnn,966,050 | ... 117537 .... . 6,977,916 2,909 [ oo | eeveineenrinneesiisnenes | cvenenen8.125 | 18188 [ FA oot [ e 178,646 | ............. 428,750 | 12/05/2007 | 02/01/2018
548661 CK 1|LOWE'S COMPANIES INC SENIOR UNSECURED..........cccooommerrernnnes SD.. |.|. VFE| 8,975,360 | ... 115.335 | coovvvens 8,073,450 | ....cccoeeoeee. 7,000,000 | ...oooovneeent 6,986,614 2,386 10/03/2006 | 10/15/2016
552953 AG 6 [MGM RESORTS INTL.....oooorreerreriererieseeenssssseesneesssnsssnssssnsssssssssesssnesens | evvenns | oo | eovenrenens | WAFE [ riiiriiinnsenn.87,500 | oo 97.500 243,750 250,000 87,500 04/11/2008 | 02/27/2014
55448Q AN 6| MACK-CALI REALTY L.P. SENIOR UNSECURED........cccccoommevermmmvirnnne | eneeee | oo | cevveineene | «2FE | 993,200 | ... 100.164 ...1,001,640 ....1,000,000 999,950 1,294 01/18/2006 | 01/15/2012
574599 AX 4[MASCO CORP SENIOR UNSECURED.........ccccouvrmmrermmeerinresmresennsinnins | wovnene [ oo [vverivenes [ W8FE | i 4,272,640 | ... 101.578 | .... ...4,063,120 4,000,000 | ..coorrrrnc 4,019,541 (35,010) 108,361 235,000 | 04/29/2003 | 07/15/2012
574754 AC 1| MASHANTUCKET PEQUOT TRIB.......cevvveumrrerrcrnerrerrmnsenessenesnennes | vveveen [ oo | vevvirenei | B | e 648,800 | ooece 40.606 812,120 2,000,000 648,800 07/30/2008 | 09/01/2021
59018Y M4 0|MERRILL LYNCH & CO SENIOR UNSECURED..........ccccconmevvvermmerrensene | voneeee | v | cvvviinnenn | LAFE | c.ccee...3,994,800 | ...... 100.751 | covvvvvnens 4,030,040 | ..o 4,000,000 | ...ooovrrrennns 3,998,739 1,089 | coooocvvnnerenseeniinns | ceneresneeesnsesniinene | eeeeeerne: D480 | 15480 | FA o | o 88,411 | oo 218,000 | 01/29/2008 | 02/05/2013
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608328 AP 5| MOHEGAN TRIBAL GAMING...........ccommrrrvrmreieeeesesssissesssisssssssssnsses | anveees BFE | ... 250,000 70,000 | vvooereereerererenein | cevereseesneseessesis | ceesnresesssesssnsisnnnes | soeresesssessssssnnens | oeeseenns 7.125] ... 38723 | FA o | o) 6,729 | ..o 17,813 | 07/29/2008 | 08/15/2014
608328 AT 7| MOHEGAN TRIBAL GAMING...........ccoomrrvverrrrereeireeseseeesssisssesisssenins | orvenes .|.6FE| ... 250,000 115,000 6.125 5,785 15,313 | 01/25/2008 | 02/15/2013
617446 V8 9| MORGAN STANLEY SENIOR UNSECURED..........ccommrvvermneirneeeirrnnnes | cvveees |AFE] 3,999,964 52 5750 oo 5751 | FA oo | i 77,306 | ..ovvveenen 230,000 | 08/28/2007 | 08/31/2012
61746S BR 9 |MORGAN STANLEY SENIOR UNSECURED..........cccommurverrmemmerrenirinnes [ e AFE] 4,915,400 | ... 98713 oo 4,935,650 | ....orrrrn5,000,000 | oot 4,961,105 8,977 5.375 56,736 268,750 | 03/24/2006 | 10/15/2015
61747TW AE 9| MORGAN STANLEY. VAFE| v 7,108,570 | ...92.2291 .............6,456,030 | ...............7,000,000 | .......ccco... 7,078,159 (30,411) 2.016] .... 27,042 03/02/2011 | 01/24/2014
637432 DC 6| NATIONAL RURAL UTIL COOP. .1FE ..4,927,580 30,669 79,167 03/13/2006 | 03/01/2014
651290 AH 1|NEWFIELD EXPLORATION CO SENIOR WIFE| 1,062,613 | ......101.665] ...............1,087,816 | ...............1,070,000 | ............... 1,062,006 2,642 23,629 02/11/2008 | 09/01/2014
SUBORDINATED..........evuermmriimmsreeimseressesessesssssssssesssessssesssssssessesns | oneees
652478 BX 5| NEWS AMERICA INC........ooosvrverrrrrnerrirneerisssenesssenessessssssssssssesssnnes | sevvens | oo | evevvsseres | w2FE | i 2,407,720 | oecee 120466 | ......ooneen. 2,409,320 | ...............2,000,000 | ..oovrovneed 2,182,019 (32,069) 8.000 ........5.797 | AO...c. | corrvrrirn 32,889 | ..o 160,000 | 04/29/2003 | 10/17/2016
69349L AD 0|PNC BANK NA SUBORDINATED AFE ee..6,980,750 | ... 112807 | .... ..7,896,490 | ...............7,000,000 | ............... 6,987,237 1,742 6.000 28,000 420,000 | 12/04/2007 | 12/07/2017
694308 GL 5|PACIFIC GAS & ELECTRIC SENIOR UNSECURED... VAFE | v 994,580 | . 118.567 ,185,670 996,428 495 5.625 4,844 56,250 | 11/28/2007 | 11/30/2017
695114 BY 3|PACIFICORP VFE| 3,881,782 | 108.294 | ..............4,147,660 | ............3,830,000 | .....ccocc0. 3,846,238 (5,684) | cvvouerereerereeriiinns | ceeeeisseeessneesissnene | eeverinnd 4.950 | ..o AT76 | FA oo | i 71,621 | s 189,585 | 09/30/2004 | 08/15/2014
743315 AJ 2| PROGRESSIVE CORP SENIOR UNSECURED.............ccommmrvermmreernnins | coveees JAFE| n.....5,018,660 | ... 122.838] .... 4,969,137 (7,008) 6.625] .......6.185 [MS...... | ccovvvrrnee 104,89 | ............. 314,688 | 01/13/2003 | 03/01/2029
74432Q AE 5[PRUDENTIAL FINANCIAL INC SENIOR........ccccoommurvemmmrnirmenricnnnnniines | coveene | oo | vevveireens | «2FE | 4,981,350 | ... 107.385 | ...............5,369,250 | ..............5,000,000 | .............. 4,993,361 2,219 5.100] ... 71,542 255,000 | 01/24/2006 | 09/20/2014
UNSECURED.........covuereiereiiessisssessssssssssssssssssesssssesssssssssssssssnse | avsene | o0 [ enmeeessnns | vnnnens | cosssmessisssssssssesssseens | sesssssesssnsenss | sesssessssssesssssessssnnesss | cesssseesssnssssssssssssnnns | sessssesssssssssssssesssnnnss | sessssssesssssessssnssns | sessmsesesssesssssnnsssns | sessesssnnssssssessssnnes | seeessmessssssssssnseess | eesssesssssonssses | somnsesssnsssnss | sesnsenees
74432Q BC  8|PRUDENTIAL FINANCIAL INC SENIOR........ccoocrmmmrvemmmrrermmnrisssneeiinns | vnnene | oo | eevverineens | «2FE | i 496,780 | ... 111.533 557,665 500,000 497,866 292 6.000 6.087 | JD....... 2,500 30,000 | 11/28/2007 | 12/01/2017
UNSECURED........ooiiiieiieiieeeeeieisssssssssssssissssesssesssssssssssssssessnsss | siensse | oo [ oevseessiess | rensiens [ eevsssssssssssisssssssssiensss | sovsssssssessinsses | sesssesssesssssssssssssssssinss | sessssssesssessssssssssssnsses | ssoessisssssssesssssssssessnss | sessiessessssssessssssnss | sessemssesssessesssnssonss | sessessessssssssssessiessens | sevssssssssessssssessinns | vesssessesssnssnss | soveessiesssnssens | esssensens
744448 CB 5|PUBLIC SERVICE COLORADO.........ccooomervmmereinenessesnssssssssssenssnes | seveee | oo | eevrnsenees | TFE | 00,998,530 | oecee 121.037 998,920 131 5.820 | FA...... 24,167 58,000 | 08/06/2008 | 08/01/2018
74834L AP 5| QUEST DIAGNOSTIC INC.......covvveerrrrerrrrrirnnerinssenisssenesssnsessssesssssens | sevven | oo [ evvvssenes | w2FE | i 2,967,270 | oecee 107.456 . 3,000,000 | ..oooooenn 2,970,335 3,053 4750] ......... 4894 [ ..o [ e 59,771 | oo 142,500 | 07/19/2010 | 01/30/2020
78442F CJ 5| SLM CORP SENIOR UNSECURED.........cccoommrreemmrrirnnrecrnseeessssessnens | cevenas . revrreriennnnnnD25,000 | e 101.506 507,530 500,000 519,109 (5,891) KT I— 3.609 | MN...... 3,434 26,875 | 05/05/2011| 05/15/2014
784657 AE 8| SSIF NEVADALP.......oooiirveieriineriiesieissseessessssessssssssssssssesssssenees | seveees JFE| ...............5,000,000 | ... 98.414 | ..o 4,920,700 | ..ovooonveene 5,000,000 | ...oooovreeens 5,000,000 | cvvooverrerrierrininins | e | e | s | s 1.101 0.981|JAJO.. 12,079 24,522 | 04/14/2011| 04/14/2014
805901 AQ 8|SCANA CORPORATION SENIOR UNSECURED..........ccccovvemmmmreenmenens | wevees [ oo | cvvvssenns | n2FE | i 5,511,801 | e 100.448 5,328,095 (36,078) 6.250 5.541|FA....... 138,672 332,813 | 03/10/2006 | 02/01/2012
806605 AJ 0|MERCK & CO INC SENIOR UNSECURED. VFES ... 3,930,685 | ... 122.654 ..3,937,585 1,771 6.000 6.066 69,783 237,000 | 09/12/2007 | 09/15/2017
806605 AJ 0|MERCK & CO INC SENIOR UNSECURED............ccooommmrveemrrerrncriiinens | ceveees VAFE | 1,044,866 | ... 122654 | ..............1,287,867 | ...............1,050,000 | ..ccoooeerrernn 1,046,700 471 6.000 6.066 18,550 63,000 | 09/12/2007 | 09/15/2017
81683R AB 0|SEMINOLE TRIBE OF FLORID SENIOR SECURED reerrenne 1,391,348 | 100.396 | ... 1,396,593 1,257 5.798 5.993 20,293 81,172 | 10/03/2007 | 10/01/2013
828807 BP 1|SIMON PROPERTY GROUP LP SENIOR UNSECURED.... AFE ] 4,991,650 | ... 111.644 | .... 4,996,363 806 5750 ......... B5.T71 D | o 23,958 | ..o 287,500 | 03/16/2006 | 12/01/2015
828807 CC 9|SIMON PROPERTY GROUP LP SENIOR UNSECURED VAFE| 2,993,400 | ... 105.919 | ..o, 3,177,570 | .............3,000,000 | .ooovvevrrece 2,995,794 1,251 | o | coverrenneneineenennes | cereerenihi200 | e 4249 [FA ..o [ o 52,500 | ..o 126,000 | 01/19/2010 | 02/01/2015
845743 BK 8| SOUTHWESTERN PUBLIC SERV SENIOR........cccconmmevemmmerermsenesnmennins | weveen [ oo [ eevvnvenes | w2FE | 01,997,600 | ... 113.447 ..1,998,683 236 5.616 28,000 112,000 | 10/03/2006 | 10/01/2016
UNSECURED.........coviuereimeriiieesisseesssssssssssssssssssesssessssssssssssssssnss | seennne | oo [ snmeeesinns | vnnneee | evessmsssssssssssssessssnnss | sosessssesssseess | sessssesssssssesssssessssnnesss | eeessseesssnesssssssssssnens | sessssessssssessssnnsesssnnns | sessesssesssssessssnessss | sessmsessssssessssnmsssss | sesmmmessssnsessssmssssnnes | seessssmssssssssssssneees | cesssmmsssssonssses | somnsessssnessens | sevnneeees
85171R AA 2| SPRINGLEAF FINANCE CORP SENIOR UNSECURED........cccccouvrnueer | wormene [ o [ovverinenns [ LAFE | i 1,440,000 | ... 72596 | ...occeerr.. 1,451,920 | oo 2,000,000 | .coovirreennn 1,440,000 1,249 .550,660 6.900 6.997 [JD....... 6,133 138,000 | 03/23/2011| 12/15/2017
852061 AD 2| SPRINT NEXTEL CORP SENIOR UNSECURED........cccoommmrvermreerrennns | coreees . ..396,250 | ........ 83.000 .... 415,000 500,000 415,000 (9,634) 11,400 6.000 9.953|JD....... 2,500 30,000 | 04/21/2009 | 12/01/2016
87305Q BW 0 [TTX CO SENIOR UNSECURED..........comsereermerrermeerimsenesssenessmessssnnees | vnneee | oo | cvverennneee | #2FE [ e 9,599,400 | ...... 107.573 | coocvvevrne 10,757,300 | ..cooovrnee 10,000,000 | ..cooounnens 9,836,733 45,996 | ..o | e | ceeerin 4900 ......... 5469 | MS...... | ccovevrre 163,333 [ .oovevrnne 490,000 | 02/23/2006 | 03/01/2015
88213# AA 2| ADVANTAGE CAPITAL TEXAS. @.... 16,275 16,275 20,889 16,275 362 | coreeeerrieeerineni [ i | e | s -8.465 | MAT... 06/22/2005 | 05/15/2020
887317 AC 9| TIME WARNER INC.......cooovvrrrierriireessiessnssisssssssesssssensssssssssssssessnss | anvves | oo | eossssnnens | w2FE | oo 1,990,140 | ...... 115819 vovvvvvenn 2,316,380 | ..ovooureeene 2,000,000 | ..o 1,994,488 949 5.875 5.941|MN...... 15,014 117,500 | 11/08/2006 | 11/15/2016
887320 AH 1| TIME WARNER CABLE INC.......c.cosvvrereireriiesiississsissssissssssssssssssseses | soveens ...2,946,750 | ...... 113.926 | .... ....3,000,000 2,966,965 5,099 5.850 6.095| MN...... 29,250 175,500 | 09/12/2007 | 05/01/2017
88732) AS 7 |TIME WARNER CABLE INC.......coooomrerrerririeeieisneeeisssessssesssisssssssinss | e . ..1,490,220 | ...... 126.338 | .... . ....1,500,000 1,492,207 756 8.250 8.347| AO...... 30,938 123,750 | 03/23/2009 | 04/01/2019
893045 AC 8| TRANS-ALLEGHENY INTERSTA SENIOR........ccoocurimmrrvimnnrnermerniinnnns | vevven [ oo | evrvvennene | w2FE | i 4,483,170 | ...... 106.467 | ....ovoounvns 4791,015 | v 4,500,000 | ...ooorrrenncd 4,489,289 3248 [ e | s | e 4.000] ....... 4.084 [ JJ.ooves [ v 83,000 | ..cooerreene 180,000 | 01/25/2010 | 01/15/2015
UNSECURED.........ovvvmereienrineerissseessnsssssssssssssssssssssssssssssssssssssense | svsnne | oo [ emneeessnns | vnvnens | covsmessssssessssssesssseens | sosssnsessssnsenss | sossesssssssesssssesssssneses | cesssseesssmssssssesssssnnes | aessssessssssessssssesssnnes | sessssssesssssessssnssns | sessssssssssesssssnesssss | semsseesssnssssssnessssnnee | seesssmesssssssssssseees | cossneessssnnessss | someessssnessses | sevsseeees
90331H KP 7|US BANK NA SUBORDINATED SD.. | | ooeeevrens | WIFE | 7,999,760 | ... 110.193] .... 7,999,996 1 67,100 396,000 | 10/06/2004 | 10/30/2014
90520E AD 3| UNION BANK NA SENIOR UNSECURED... . 9.088 ..5,000,000 1. A .5, 06/01/2011 | 06/06/2014
906548 BX 9| UNION ELECTRIC CO SENIOR SECURED........ccconmevvvmmmrreneenerrmeennnes | vevves [ oo [ evvvnvenees | W AFE | 02,397,192 | oo 102497 .... coreerrennern 2,800,000 | oo 2,399,769 333 5.250 5.265|MS...... 42,000 126,000 | 08/15/2002 | 09/01/2012
907818 DK 1|UNION PACIFIC CORP SENIOR UNSECURED..........ccoouvvvemmererrmserenins | wevees | oo | evvvnsenens | n2FE | 02,659,332 | .eco. 108.537 | ..............2,849,096 | ............... 2,625,000 | ...oooorrrennes 2,659,049 (2. X) ) [OOSR DUV DTN 4163 ......... 4011 dJ........ 57,068 11/01/2011 | 07/15/2022
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911312 AK 2| UNITED PARCEL SERVICE SENIOR UNSECURED.. AFE] 1,998,580 | ... 121.261 | oo 2,425,220 | ...............2,000,000 | .oooverrrncn 1,998,924 120 5125] ......... 5134 | AO..... | coovrrrrrirnes 25,625 | ..o 102,500 | 03/19/2009 | 04/01/2019
96332H CA 5| WHIRLPOOL CORP SENIOR UNSECURED........ccccoommmreereermenninnnns | weeeens | W2FE | 2,993,250 | ... 104.088 ... 2,998,268 1,401 5.500 5.552|MS...... 55,000 165,000 | 02/25/2008 | 03/01/2013
984121 BS 1|XEROX CORPORATION SENIOR UNSECURED... . V2FE | i 1TTT545 | 101795 | v 1,781,413 | 1,750,000 | oo 1,752,627 (6,862) 5.500 5.085| MN...... 12,299 96,250 | 01/25/2008 | 05/15/2012
013716 AR 6|RIO TINTO ALCAN INC SENIOR UNSECURED l. VAFE | i 947,310 102.918 ] .... 992,975 9,515 | covvvecrnieerninenin [ | e 4.875 5912|MS...... 14,354 48,750 | 07/26/2006 | 09/15/2012
136375 BH 4| CANADIAN NATL RAILWAY SENIOR UNSECURED.......ccccooommerermernns | cevenne L. VAFE | nnn...8,543970 | ... 104536 | ...............9,408,240 | ...............9,000,000 | ....ccooorrec 8,909,050 T1,346 | oo [ rreeriineeniisseneins | e 4.400 5.279|MS...... 116,600 396,000 | 03/24/2006 | 03/15/2013
292505 AJ 3|ENCANA CORP SENIOR UNSECURED. Lo [ Z2FE | 002,399,592 | ... 101.001 ..2,399,597 5 3.900 3.902| MN...... 12,220 11/08/2011 | 11/15/2021
73755L AC 1|POTASH CORP-SASKATCHEWAN SENIOR.. . L] oo [ W2FE | er.n.. 1,965,860 | ... 104715 ...............2,094,300 | ...............2,000,000 | ...cocoerernn 1,995,047 4,025 | ..o [ | s 4.875 5.097 | MS...... 32,500 97,500 | 04/23/2003 | 03/01/2013
UNSECURED.........coveueretieriiiessisssessssssssssessnsssssssssssssssssesssssssssssns | coseens wo e [ [ [ [ | s | s | s | s | | s | s | s, |
77509N AP 8| ROGERS COMMUNICATIONS IN.......coveuurreemerermeeessennisseesisssensnns | seeeees L | [ 2FE | 2,578,345 | ... 115.006 | ...oooovnncnn 2,863,649 | ...............2,490,000 | ..ooovocenned 2,533,041 (11,803) 6.750 | ........ 8147 |MS..cc. | oo 49,489 | ..covvvennee 168,075 | 10/04/2007 | 03/15/2015
002799 AH 7[ABBEY NATL TREASURY SERV......cccosmrimmrimmrirerierisenissnessesssesinnes | cvvnes AFE] 1,608,896 | ... 91.227 ..1,459,632 | ...............1,600,000 | .....ccoorcenee 1,607,094 (1,802) 2.002] ......... 1.664 [ JAJO... | oo 5873 | v 14,989 | 05/20/2011| 04/25/2014
02364W AN 5|AMERICA MOVIL SAB DE CV. .1FE ,158,190 999,064 131 5.625 5.644 | MN...... 7,188 56,250 | 05/16/2008 | 11/15/2017
04363U AC 0| ASCIANO FINANCE..........cooovvverersviseesiessessessssseesssissssessssesesssessssssnns | oseeees reereennnn 2,983,740 | ......100.500 | ...............3,015,000 | ..............3,000,000 | ....ccooerrece. 2,985,194 1,454 5.000 5.093| AO...... 35,000 75,000 | 04/07/2011| 04/07/2018
05541V AE 6 |BG ENERGY CAPITAL PLC.......oimmririinriinneeisneeesissssissessssssesesssssess | nenes VAFE | v 7,391,145 | 7,392,208 1,063 | covooieninnnnins [ e | s 4.000] ......... 4.097 | AO...... 65,394 10/12/2011 | 10/15/2021
05565Q BQ 0 [BP CAPITAL MARKETS PLC.......commurvuiririereeneressessisessssssesesiesnes | ceveees WFE| nn..5,994,480 | ......104.498 1 ..............6,269,880 | ...............6,000,000 | ............... 5,995,314 834 3.200 3.220|MS...... 58,667 96,000 | 03/08/2011| 03/11/2016
05567L S5 7 |BNP PARIBAS..........cosirveeereveresssissessiesssssessssssessssssssssssssssssessssssnns | ansenes VAFE | 5,011,090 | 5,008,164 (VL3 IR IO PV 1.291] s 1123 | JAJO... | covvvreenns 14,704 | oo 44,884 | 04/01/2011 | 01/10/2014
05567L U5 4| BNP PARIBAS.........ommrrrirrriiieerissseeissssesssssssssesssssssssssssssssssssssnnes | snseees | WIFE | 4,994,800 | ........ e . 4,995,678 878 3.600 3.623|FA....... 64,000 90,000 | 02/17/2011| 02/23/2016
06675E AA 8| BANQUE PSA FINANCE SENIOR UNSECURED..........ccoccmmreemevennrirnns | coveees |24 [P L2FE | 4,994,900 | ... 462 | 4,773,100 | ................5,000,000 | ...t 4,996,117 1,217 3.375] ......... 3411 [AO...... [ e 40,781 | oo 84,375 | 04/04/2011 | 04/04/2014
06739F GP 0| BARCLAYS BANK PLC SENIOR UNSECURED........cccoommereernirernernes | cevenns JIFE| ...............5,099,000 | .......99.973] ...............4,998,650 | ...............5,000,000 | ............. 5,068,251 (30,749) 2500 .........1.200 | JJ........ 54,861 62,500 | 07/05/2011 01/23/2013
06739G AE 9 [BARCLAYS BANK PLC SUBORDINATED..........conmmrrermrriemseressneresinnns | ceeeees 4,979,403 2,806 6.050 | .....6.134 [ D...c.o. | corvrrrirrnnn 22,688 | ..o 302,500 | 04/30/2008 | 12/04/2017
117788 AA 0| BSKYB FINANCE UK PLC........coooniiermrerriresrisnissisnsssesisessssesssssiens | cvenes . 3,485,191 3,406 5.625] .... ...196,875 | 10/13/2005 | 10/15/2015
2515A0 NY 5|DEUTSCHE BANK AG LONDON SENIOR UNSECURED.........ccccommuves [ e VAFE | 4,993,200 | ......102.646 ...............5,132,300 | ...............5,000,000 | ............... 4,997,951 1,397 | oo [ e | e 4875] ........4. . ....243,750 | 05/15/2008 | 05/20/2013
25244S AD 3| DIAGEOQ FINANCE BV.....oossiviereerneeesessessssssssssesessssesssssssssssssssssns | ionees LFE . 7,997,817 1,645 5.500 5.523|AO...... 110,000 440,000 | 03/27/2006 | 04/01/2013
268789 AA  2|E.ON INTL FINANCE BV, ..6,979,520 2,604 5.800 68,794 406,000 | 04/15/2008 | 04/30/2018
37943T AB 4| TRANSOCEAN WORLDWIDE INC SENIOR UNSECURED.........cccccovet | coveeee cerrrnenen 8,970,507 | ... 102.878 | ...............5,066,742 | ............. 4,925,000 | ....ccooorrec 4,932,803 (6,614) 5.000 ........4.853 | FA...ooo. | orverrri 93,028 | ...ccoeuneenn 246,250 | 06/14/2005 | 02/15/2013
44328M AL 8| HSBC BANK PLC SENIOR UNSECURED...........coccoomrverrmrremmneresnenenns [ e FE .. 999,672 42 3100 ... 05/24/2011 | 05/24/2016
449786 AL  6|ING BANK NV SENIOR UNSECURED........ccccommurrerrrirnniiiseeeisneenns | aveeees .IFE| ...............5,996,760 | .......97.331] ...............5,839,860 | ...............6,000,000 | .............. 5,997,235 AT5 | oo | v | eevenend 4.000] ... 03/15/2011 | 03/15/2016
53947TM  AA  4|LLOYDS TSB BANK PLC........costrveerriieririeresessesiesssisssssssesssssenns | coveens |AFE] 3,316,160 | ......96.019] ...............3,072,608 | ..............3,200,000 | ....ccccorrreun 3,297,010 (19,150) [ cvoevvrverrereerecriiines | ceeveinersiieesiinnene | cvveernd 4.375 05/11/2011 | 01/12/2015
749343 AC 3|RCIBANQUE SA SENIOR UNSECURED... .2FE ..2,700,000 2.261] ... 04/12/2011 | 04/11/2014
78010X AG 6 |ROYAL BK OF SCOTLAND PLC.......coooueurremerisseressseeesssessssssesesns | ineee LFE| . e . 3,566,581 (10,559) 3950 ........3. 05/06/2011 | 09/21/2015
81180R AE 2| SEAGATE TECHNOLOGY HDD H.......cooovvrirnrirerirerierissrsssssssserinnes | cvenes e 220,875 | 107.800 269,500 250,000 234,580 2,546 | oo | e | e 6.800] ......... 8.403 | AO...... | wrverrrrrrranes 4,250 | .o 17,000 | 09/09/2008 | 10/01/2016
879403 AS 2| TELEFONOS DE MEXICO SAB SENIOR UNSECURED..........ccccouueveens | vorvenr VAFE | 4,971,950 | 107.701 | covvvvvens 5,385,050 | ..ovvouueenns 5,000,000 | ...oooouunnenr 4,989,700 2,997 5.500 5574 JJ........ 117,639 275,000 | 01/24/2005| 01/27/2015
88165F AC 6| TEVA PHARMACEUT FIN BV......coooomerrereririneressseeesnnesnssnsssssesesesnns | ceveens VAFE | 2,997,480 | ... 101.960 ...3,058,800 2,997,548 68 2400 ........ 2418 |MN...... 10,200 11/07/2011 | 11/10/2016
92857W AK 6| VODAFONE GROUP PLC SENIOR UNSECURED........ccconmmrvermmniriinns | crrvees | WAFE | 4,970,350 | ... 116.135] ...............5,806,750 | .. 4,984,906 3,082 5.750 5.832|MS...... 84,653 287,500 | 09/22/2006 | 03/15/2016
947076 AB 1| WEATHERFORD INTL LTD.....cocossrmuermnrennennessssnesssssnssssssnessssssesssseees | snseees 33— V2FE | s 4,946,800 | ...... 111.043 | oo 5,552,150 | ..vvcvrereeens 5,000,000 | ..oooooriieens 4,974,406 5,375 5.500 5.641|FA....... 103,889 275,000 | 03/10/2006 | 02/15/2016
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 518,415,990 | ... XXX.oowore | wonnrrnens 550,460,332 | .....coco.. 520,732,544 | ........... 518,398,907 | ....ccoocc 270,563 |.......c.... (118,574) | ..oovvvvrvenead 880,543 | ...ovrresiirirend 0 [ .. XXX........ XXX XXX... 6,994,940 25,056,750 | ...... XXXervee | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05947U M2 1|BANC OF AMERICA COMMERCIAL MOR.......cccovummmrvirmereerrcnrienerienns . 20 AFM | s 3,015,122 | ...... 108.438 | ... 3,253,140 | ...cooverreen. 3,000,000 | ...oooorrreens 3,003,446 (2,038) [ cvvoeerveemrreierniines | e | ceveeind 4.857 | .o 4.824 | MON... [ oo 12143 | . 145,710 | 06/15/2005 | 05/01/2015
CMBS-SER-2005-2 CL-A5 wo e [ [ [ [ | s | e | s | s | s | s | s | s | o
05947U X3 7|BANC OF AMERICA COMMERCIAL MOR........coooomeriimereeierrinneseenns . 20 AFM | s 5025284 | ...... 109.297 | ccovvvvens 5,464,850 | ....ccooevvenn. 5,000,000 | ...ocoovreeens 5,006,509 (3,311 [ covverereererenniiiens | ceeeeerneeeinseerisnnene | eeverinnd 4933 ......... 4.900 [ MON... [ cevoorerrrenns 20,554 | ..o 246,650 | 09/15/2005 | 07/01/2015
CMBS-SER-2005-4 CL-A5A
07387B AH 6 |BEAR STEARNS COMMERCIAL MORTGA.......ccomvevvermerminnerrinnsenenins | oveene | oo | cvveeenn | TFM | s 3,016,470 | ...... 108.901 | ovvvveevvens 3,267,030 | ..o 3,000,000 | ..o 3,004,399 (2,179 | covveerverrrerereeniines | ceveeerseeessnessninsens | ceveennd 4871 .ooonn 4.831 | MON... | oo 12178 | oo 146,130 | 09/14/2005 | 08/01/2015
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CMBS-SER-2005-PWR9 CL-A4A.........cooviereirereereseisesssiesesesssenenns | e wo e [ [ [ [ | s | s | s | s | s | s | s | s |
07387B EB 5|BEAR STEARNS COMMERCIAL MORTGA.......ccccmmereemmeereemeerenmsenennns | e | e M | 2,513,620 | ...... 109.914 | coovvveen 2,747,850 | ..ocvvrerrena 2,500,000 | .coooounneenn 2,503,589 (1,893) 5.405 5.371|MON... 11,260 135,125 | 12/09/2005 | 11/01/2015
CMBS-SER-2005-PW10 CL-Ad.......oooorvirreirneeiiinssiiseseissseessssenens | crveeee | oo | seneeeninens | verevins [ rvsneeenssiinsssisnneeens [ eivenssisnnssins | onsessssesssesssnssesnnsssses | enesesssesssssssssssensssss | sommmessssnsssssnssssssnssss | sessmsssssnsssssnneessss | sonemssssssessssnsssssns | sonessssnessssssesssensses | svsssmessssssssssnssssss | consseeesonsseses | sosessssssesssns | sooseseenns
12513E AG 9| CITIGROUP/DEUTSCHE BANK COMMER...........cooesrrrreecrnsrenrisnrenres | veree | oo [ evrreenn2 [ AFM [ 2,001,712 | ..... 110430 | ..ooeveeeec 2,208,600 | ....vvvreenne 2,000,000 | ...ocovrvenee 1,998,387 (617) 5.225 5.244 | MON... 8.709 105,905 | 10/27/2005 | 09/01/2015
CMBS-SER-2005-CD1 CL-AG........ooovvveevereereseesnissessissseessnesnssneees | onneee | eo | cvveeeninees | veeernns [ enneeesseessssnessssnneesns [ eomessssnesssss | oneesssssessssssssssnessses | eesssssesssssssssssssssss | senmseessssssssssssssssnsess | sessmeesssssnssssssseessnn | onmesssssssesssssessssns | soeesssssessssseesssnsssss | svsssmesssssssssssessssns | oosseessssssssns | sosessssseesssnns | oneessenns
12514A AE 1| CITIGROUP/DEUTSCHE BANK COMMER:. ...5,527,165 | ...... 108.449 | .... ...5,964,695 5,500,000 5,507,029 (8,620) 5.886 5.834 | MON... 26,978 323,730 | 11/20/2007 | 08/01/2017
CMBS-SER-2007-CD5 CL-A4 i e [ [ [ [ | | e | s | i, | | s | s | s | o
20173M AE 0| GREENWICH CAPITAL COMMERCIAL F.......ooonivverreeriimeirinseresnenns . 20 AFM | s 5,821,750 | ...... 110.938 | ccovvvvnnen 6,434,404 | ...coovevvnne 5,800,000 | ....ooovreeens 5,807,609 (4,443) 5.882 5.870 | MON... 28,430 345,838 | 07/26/2007 | 06/01/2016
CMBS-SER-2006-GG7 CL-A4 i e [ [ [ [ | s | s | s | s | s | s | s | s |
20173Q AE 1| GREENWICH CAPITAL COMMERCIAL F......ccovvvererirerirerisseisseiniinns . 2IAFM | 7,696,250 | ...... 108.332 | oo 8,666,560 | .....crevnne 8,000,000 | ..covvvrreenes 7,823,718 36,926 5.444 6.050 | MON... 36,293 435,520 | 07/26/2007 | 01/01/2017
CMBS-SER-2007-GG9 CL-A4
20173V AD 2| GREENWICH CAPITAL COMMERCIAL F........ccovvemrernermmrrinneerisssenennns [ vveeee | oo | vveerenn | TFM [ s 4,941,797 | ...... 105.669 | .oovvoveeenn 5,283,450 | .....ccoooooee. 5,000,000 | .ooooouuuenns 4,960,041 9,867 5.700 6.010 | MON... 23,750 285,000 | 01/07/2010| 07/01/2016
CMBS-SER-2007-GG11 CL-AAB........ocvooeevveeseeeeeeneeeienssissessssseesens | cvinees | oo | eoveeeinens | eevvvies [ eveseessiseesssisssssnsseeses [ soiemsssnsesssens | covneesssessssssssssssnssesses | vseesssssssesssnsssssnnssses | soommeessssnsssssssessssssssesss | sossomsssssesssssssesssss | covmessssssssssssnsesssns | conesssssnssssssnsessssnssss | svsmssesssmsesssssesssnns | cosmseessmessssses | coneessssseessses | coveesvenns
22545M AD 9| CREDIT SUISSE MORTGAGE CAPITAL.......covvermmrermrirneresmresmneseerrenns | wornene oo [ vovnereenc [ AFM | oo 4,395,684 | ...... 106.832 | ...vvvevevens 4,863,169 | .....coevveens 4,552,165 | .....ccvvvenn 4,437,201 26,245 5.467 6.245| MON... 20,739 248,773 | 03/31/2010| 08/01/2016
CMBS-SER-2006-C4 CL-A3 i e [ [ [ [ | s | e | s | s | | s | s | s |
225470 AP 8|CS FIRST BOSTON MORTGAGE SECUR.......cccoooummrrerrriernsrirnnnrinns . 20 AFM | s 4,929,630 | ...... 109.102 [ ccovvvvvencens 5,455,100 | ..oooovvereenns 5,000,000 | ...ovvvenirnst 4,966,744 7,562 5.100 5.324 | MON... 21,250 254,929 | 10/26/2005 | 08/01/2015
CMBS-SER-2005-C5 CL-A4, wo i [ [ e [ | s | s | s | s | s | s | i | o |
225470 F7 3|CS FIRST BOSTON MORTGAGE SECUR.........cccoummmrermcreererrinnerninns . 20 AFM | s 2,636,359 | ..... 109.116 | ovvvveeeve 2,837,016 | ..o 2,600,000 | .......... 2,623,828 (6,599) 5419] ........ 5.155 | MON... | .cccvvvvrner 11,741 | o 143,693 | 01/15/2010| 01/01/2016
CMBS-SER-2006-C1 CL-A4 i i [ [ [ [ | s | s | s | s | s | s | s | s |
225470 NK 5|CS FIRST BOSTON MORTGAGE SECUR.......ccccooommmrerrrierenirirnnnienns . 20 AFM | s 1,996,982 | ... 109.980 [ cvoovrerren 2,199,600 | ..cooorvvrenes 2,000,000 | ..oovvreerne 1,996,339 (161) 5.230 5.280 | MON... 8,717 104,600 | 12/14/2005 | 10/01/2015
CMBS-SER-2005-C8 CL-Ad.........cooorrrirereireerrinersissseessnessssnesssinses | conneee | er | evveeesinees | vevvrens [ vneeeesesssssnessssnneeens [ eommessssneresss | oneesssssesssssssssssnessses | oeesssssessssssessssmessnss | semmmessssesssssnsssssnnness | sessmeesssssessssssenssns | onmesssssssessssnnesssnns | soeesssssesssssessssessss | sressmesssmsssssssesssses | coosseesssessssins | conessesssesssnns | oneeereens
36228C WU 3| GS MORTGAGE SECURITIES CORPORA.........cooovemmererneremnnerinnnes | wevvenn [ oo | eervrenn | AFM | 3,829,629 | ... 100.606 | ......oooncnn 3,833,771 | oo 3,810,678 | ....coovveeenn 3,813,098 2,573 5508 | ......... 5457 |MON... | .cccoverrnnes 17,485 | .o 209,816 | 03/07/2006 | 10/01/2015
CMBS-SER-2006-GG6 CL-A2
36228C WX 7|GS MORTGAGE SECURITIES CORPORA.........cooovvmmrmeerrermmnnirinies | wervee [ oo | eevvrenn | AFM | 4,889,844 | ...... 108.234 | ......cceevens 5,411,700 | ..ooovvereeene 5,000,000 | ...oooovrreens 4,919,319 16,496 5.553 6.057 | MON... 23,138 277,650 | 02/24/2010| 12/01/2015
CMBS-SER-2006-GGB CL-AA...........cevverrrerreeriinserenseeessesnsssessssnnes | onmeee | eo | evveeennnes | veverens [ nseeessneessssssssisnneesns [ ermessssnnsssss | oneesssssesssssssessssessses | eoeesssssessssssesssssnssssss | sesmmessssesssssnssssssnsess | sesseesssssssssssssesssns | onmesssssssesssssessssns | sosessssnessssssesssnessss | sesssmssssssssssssssssns | vossessssnsesssnns | sosesessssesssnns | oneesssens
36828Q RY 4 |GE CAPITAL COMMERCIAL MORTGAGE..........cccouvemmmreemmmrrinsnerenane | vveeee | oo | ovveereen | AFM [ s 4,963,348 | ...... 110.055 | oovvvvvneens 5,502,750 | ..ooorereenns 5,000,000 | ..ooooorrreens 4,979,335 2,999 5.509 5.654 | MON... 22,209 268,961 | 03/13/2006 | 01/01/2016
CMBS-SER-2006-C1 CL-Ad.......ovvrrvirirreienirinneriisseessnessisnesssinnes | onnene | oo | cvvevennees | veevvins [ vneemesessninessinnneeens [ e | e | e | s | e | s | e | e | o | oo | .
396789 JU 4|GREENWICH CAPITAL COMMERCIALF... ....5,024,665 | ...... 1074711 .... ...5,373,550 5,000,000 5,004,590 (3,241) 19,996 239,921 | 01/26/2005| 01/01/2015
CMBS-SER-2005-GG3 CL-A4 i e [ [ [ [ s | s | s | s | s | s | s | s | s |
396789 LL 1|GREENWICH CAPITAL COMMERCIAL F.......covevrrererirerirnnissnirenenns | cevnes w2 ARM | 6,037,500 | ...... 107.728 | oo 6,463,680 | .....coce.nn 6,000,000 | ..ccoevvneened 6,023,832 (7,654) 5224 ] ... 5.119|MON... | ccovvrvenens 26,120 | ..oovrerenen 313,440 | 03/05/2010| 10/01/2015
CMBS-SER-2005-GG5 CL-AB..........coorvverereiiessiisesssissssssssssssssssssssssnes | oo wo e [ [ e [ | | s | s | s | s | s | s | s |
46625Y NC  3|JP MORGAN CHASE COMMERCIAL MOR.........cooveumrrermenesneresinnns | wveeees | e AFM | e 2,001,484 | ...... 108.124 | ..o 2,162,480 | ..ccoorerrnnes 2,000,000 | .oooooeens 1,999,296 (1,158) | covvrerereerereerirines | ceveessseenssnensssnsene | eevernnd 4738 ......... 4717 [MON... | cooverrerrrnnne 7897 | oo 94,760 | 01/27/2010| 05/01/2015
CMBS-SER-2005-LDP2 CL-Ad.........ooooveerrirrnrriiasseesssseessesssissssesins | e wo e [ [ [ [ | s | s | s | s | s | s | s | s |
46625Y P6 4|JP MORGAN CHASE COMMERCIAL MOR..........ccovvurvermrresrecreiienns | coeeees [ [P 2| AFM | 9,167,294 | ...... 110.312 | vt 9,613,691 | .ovvvevrenn 8,715,000 | ...oooevveeens 9,132,053 (21,023) 5475] ........ 3475 | MON... | .cccvvvrrrnns 39,762 | ..covvreeenn 240,512 | 11/17/2011 | 03/01/2016
CMBS-SER-2006-LDP6 CL-A4...........ccoverrrrirrerriseeessseenesssesssssseness | e wo [ e [ [ [ [ | s | s | s | s | | s | s | s |
46625Y SG 9| JP MORGAN CHASE COMMERCIAL MOR.........ccooveurverrerennnrininnns | aeeeees ] e 2 AFM | 4,019,924 | ...... 109.106 | ...cvvovvecens 4,364,240 | ..o 4,000,000 | ..oooonrennnct 4,003,564 (2,920) | cvvoorvernerereenriiens | ceeeeeseeeeneesrinnene | evveriend 4936 ......... 4.897 [MON... [ ccvoorecrrenns 16,453 | ..o 197,440 | 08/16/2005 | 07/01/2015
CMBS-SER-2005-LDP3 CL-A4A..........ccovemmririeriisnnrenesssssesssiesesesnns | s i e [ [ [ [ | | e | s | i, | | s | s | s | o
46625Y UA 9| JP MORGAN CHASE COMMERCIAL MOR..........ccoovemrrermemesrecneinnees | vveeees | e AFM | 3,411,598 | ...... 108.555 | ...cvvvvvvvens 3,419,483 | .....cccco..... 3,150,000 | ..covvvuvueens 3,361,388 (50,210 [ coveuvverrmcreereerrinnes | sveeereeensssesriisnens | ceveeind 4918 .. 1.659 | MON... | coovoorreeene 12910 | .o 77,459 | 06/23/2011| 08/01/2015
CMBS-SER-2005-LDP4 CL-Ad..........cooverrrrerneeieisseeesnsesessssssesnssesiins | rnneee | er | coveeeninees | eevevins [ rnneeeesessiisnsssissnneesns [ eomesenisnnssins | oseesssesssssssnesesnnesssss | nmesesssesssssssssssnnsssss | sommeesssnsssssmsssssnnsess | sessmesssssnnmsssssnnesssns | onemssssssessssnessssns | conessssnessssssesssnneses | sesnmessssssssssnssssns | consseesssnnssssins | soneesssssesssnns | onseeesnns
46625Y VV 2|JP MORGAN CHASE COMMERCIAL MOR.... ..2,015,234 | ... 108.057 | .... ..2,161,140 2,000,000 | ..coovvrenenee 2,002,725 (3,737) 5.278] ... 11/22/2005 | 10/01/2015
CMBS-SER-2005-CB13 CL-A4 wo e [ [ e [ [ | | s | s | s | | s | s | s, |
46625Y ZX 4|JP MORGAN CHASE COMMERCIAL MOR.........ccooveurrersenesnsereninens | cveeens ] s 2| AFM | e 1,004,941 | ..... 109.078 | covvvvvevens 1,090,780 | ..ovvvrvvrneee 1,000,000 | ..ovverrne 1,001,008 (1,059) 54811 ........ 5448 | MON... | ..coovvvrneens 4,568 | ....cccoooeene. 54,810 | 03/02/2006 | 01/01/2016




oL'olL3d

Annual Statement for the year 2011 of the The American Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 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
CUsIP 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./A.C.V. of of Paid Accrued Year Acquired Maturity
CMBS-SER-2006-CB14 CL-Ad..........ocevverrrrrireerrinsenessenesssenssssssssns | onneee | oo | evvereninees | veevrene [ nneeeeseesnisnsssssnneesns [ eomesmisnenssss | onnessssnessssssesssnessses | eesssssessssssesssssessses | semmeesssesssssnssssssnsess | sessmmesssssessssssenssns | onmesssssssessssnnesssnns | noeesssssesssssesessesnss | srsssmesssesssssessssns | coosnessssessssins | sonessesssesssnns | coneeeseens
46629M AF 2| JP MORGAN CHASE COMMERCIAL MOR.......ccooommrrereenemennernenrins [ eovneee | wo | vvveeeeen | TFM | s 5,015,625 | ...... 110.922 | oovvvvens 5,546,100 | ...ooooueenne 5,000,000 | ..cooorreeens 5,009,034 (3,710) 5.399 5.361| MON... 22,496 269,950 | 03/05/2010 | 08/01/2016
CMBS-SER-2006-LDP8 CL-Ad..........cooveorrrirneriinseeesinnsesssnssisssenins | vnmeee | oo | seneeeinnns | eevevins [ rvnneeeinssiinsssisnnneeens [ eimessiisnnssins | onsessssesssessnssesnessses | esesesssesssssssssssensssss | sommmessssssssssonssssssnssss | sessmssssssnmssssnnesssns | sonemssssssessssnsssssns | sonessssnsssssssesssensses | sesssessssssssssonssssns | conssesesnnsseses | sonessssssesssns | soonessenns
46629P AC 2| JP MORGAN CHASE COMMERCIAL MOR.........occcovmmmrvemmrrnemenniineens | werveen [ oo | vervrenni | AFM | 5,003,320 | ...... 105.568 | ..o 5,278,400 | ....ooveveeene 5,000,000 | ...oooorrenenr 4,997,284 (1,450) 5.336 5.358 | MON... 22,233 266,800 | 03/26/2007 | 12/01/2016
CMBS-SER-2006-LDPY CL-A3..........ooveeeereeeeseeesseeeeisesseeseesssesssnsseens | evvnees | oo | eoveeeiinns | eevvvees [ evnseesseessessssssssssseses | eeomssssssssssees | oosssessessssssssssssssssessss | osssssssssessssssssssssssses | soommmeessssssssssssssssssseess | sossomsssssossssssesseessss | covsesssssssssssssesssins | conmsssssssssssssssessionssss | sssemssssssomssssssesssnns | coommressimsssssies | coseessessesssins | conmesees
46637C AA 5| JP MORGAN CHASE COMMERCIAL MOR.... ....3,966,250 | ........ 99.198 ...3,967,920 4,000,000 3,967,867 1,617 2178 2.657 | MON... 4,115 3,840 | 11/29/2011| 12/15/2013
CMBS-SER-2011-FL1 CL-A.....ovviicriiirrrererneiessrissessisssesssensssneens | onnene | oo | evvevennees | veevvins [ vnermesessiissessisnneeens [ e | osessssnesssssessseeseses | eessssesesssessssmessies | s | s | s | e | s | o | oo | o
50179M AE  1|LB-UBS COMMERCIAL MORTGAGE TRU.......ccconmevrvmmreremmecnermennnnnns | cvvene | o | evvreen2 [ AFM | i 5,024,713 | ...... 110.896 | cvvvvvvvvens 5,544,800 | .....cooevveene 5,000,000 | ...ooooovrenens 5,010,592 (3,489) 5.372 5.355 | MON... 14,922 268,600 | 09/22/2006 | 09/11/2016
CMBS-SER-2006-C8 CL-A4.........cooorrrirereieeriisneeeisseesssessssssssssnnes | inmeee | eo | svsevesnnes | eeverens [ nsseessnessessnessisnneeens [ eomsssisnessiss | nseesssssesssssssessssnessses | oomesesssessssssssssssnnsssss | sosmmessssesssssmsssssnsnsess | sessmessssssnmssssnneessss | nmmsssssssessssnessssnns | sosessssnessssssesssnnssss | sesssmesssssssssssmssssns | coosseesssnessssis | sosessssseesssnns | oneeeesnns
50180L AC 4 |LB-UBS COMMERCIAL MORTGAGE TRU......cccccrmvrrmermmerirsenrisnerrnnens | wernene oo [ vovnereenn [ AFM | i 4,029,188 | ...... 2427 | o 4,036,572 | ccovvrirernnn 3,600,000 | ..coovvvrnenen 4,020,333 (8,854) 6.145] ......... 3.762 [MON... [ ..coooerrnee. 12,290 | .coovireiin 18,436 | 11/16/2011| 02/11/2018
CMBS-SER-2008-C1 CL-A2
52108H 2U 7|LB-UBS COMMERCIAL MORTGAGE TRU......ccoovemmmrrerrmerrimnerenmseenins | weeeenn [ oo | vevvrenn | AFM | 3,014,987 | ...... 106.081 | ...covovvveens 3,182,430 | .o 3,000,000 | .cooovrunueenn 3,003,738 (1,864) | covooerereerereeniiinns | ceeeeisseeessseesinsnene | cerernnnd 4742 ..o 4.716 [MON... | ccoverrerrrirnne 7,903 | ..o 142,260 | 01/31/2005 | 12/11/2014
CMBS-SER-2005-C1 CL-Ad......covvrrirnrriinesiisneeiissessssssssessssssnes | crvneee | oo | seneeeninnns | eevevins [ rvnnesessssissnsssisnneeens [ cessnisnnssins | onsessssesssessnssessnessses | nmesessnesssssssssssensssss | sommmesssmssssssonssssssnsess | sessmssssssnmssssnneessns | sonemssssssessssssssssns | tomessssnsssssssesssensses | sessssssssssssssonssssns | consseessnnssssies | sosessssssesssns | soenessenns
52108M DH 3|LB-UBS COMMERCIAL MORTGAGE TRU.......c.ccoomurrvmmmrremmerrermenirrnes | cvvene | o | vrvreen2 [ AFM | i 5,024,803 | ..... 109.852 | cvvvveunvens 5,492,600 | ....ccooerreen. 5,000,000 | ....ccovureens 5,008,981 (3,019) 5156 ......... 5.136 |MON... | .cccoovrrrnns 14,322 | ..o 257,800 | 01/20/2006 | 01/11/2016
CMBS-SER-2006-C1 CL-Ad.......ovorrerirrerereereissseesissseessessssssssssnnes | conneee | er | evseeesnnes | veverens [ onseeessesssssssssssnnneesns [ ermessssnnsssss | onsessssessssssessssessses | oeesssssessssssssssssssssss | sesmmessssesssssssssssssnsess | sessmessssssssssssesssns | onmessssssesssssessssnns | sosesssssessssseesssnessss | sesssmssssmsssssssssssss | vossessssnnssssnns | sosesessssesssnns | oneesssens
52109R BM 2|LB-UBS COMMERCIAL MORTGAGE TRU......ccoocormmrrermmerrimnererssnenins | wvvven oo | vevvirean2 | AFM | o 4,522,388 | ..... 108.300 [ ovvvvveneens 4,873,500 | ...occooerreens 4,500,000 | ..oooonrrennnst 4,513,114 (2,476) 5.866 5.859 | MON... 14,665 263,970 | 11/20/2007 | 11/11/2017
CMBS-SER-2007-C7 CL-A3......oorrierirerinerinerissssssesssssssssssssssesinns | sessene | oo | evenmeninnes | evnneee [ conersnessnssinsssnessnnenes | vonsesinssenenes | srnsssnsssssesesssesssnns | s | e | o | o | e | s | o | s | o
55312Y AE 2| MERRILL LYNCH/COUNTRYWIDE COMM........cooooimmmrrvemrmrrrrenerrrrennnins | overns | oo | cvrnerenn | AFM [ s 4,021,808 | ...... 104.367 | coovvvvennens 4,174,680 | ..oooooeenns 4,000,000 | ..oooverrnnnc 4,009,091 (3,135) 5.378 5.341| MON... 17,927 215,120 | 03/01/2007 | 01/01/2017
CMBS-SER-2007-5 CL-A4........corveeerireeririeeerisesesssssssssessisssssennns | inneee | eo | eoveeennees | vevevens [ vseeeesessissnssssssneesns [ eonmsenisnnssisns | oosesssssessssssssesessneessss | omesesssessssnesssssnnsssss | sonmmmessssmssessnsssssnneess | sessnmmssssnnmsssssnesssns | onemssssssessssneesssns | sonessssnessssssesssnnsses | sessseesssnssssssnssssns | coossessssnnssssins | soneeessssesssnns | onseeesnns
59022H HJ 4|MERRILL LYNCH MORTGAGE TRUST.......cccommmrrermmmrrirmmsremsseeenssenennn | avvvens [ oo | eevverean | AFM | i 2,961,328 | ...... 108.007 | .ovvvvevcens 3,240,210 | .vvvererrnnes 3,000,000 | ...ooovvunerns 2,982,698 3712 [ i | v | s ATAT | oo 4.949 [MON... | ccvorverrrenn. 11,868 | oo 142,410 | 08/12/2005 | 06/01/2015
CMBS-SER-2005-MCP1 CL-AG........ovverrerrrieerrinsersssenesssessissessinns | oneene | eo | cvvevenineee | veevrens [ enneeeesessmisnessisnneeens [ eonesnssnerssis | onnessssnesssssnsssssnessses | oeesssssesssssesssssesssss | semmeesssesssssnsssssnsneess | sessmesssssessssnnesssns | onmesssssssessssnnesssnns | soeesssssesssssesessessss | sressmessssesssssesssses | coosnessssesssss | conesessseeessnns | coneeereens
59022H MU 3| MERRILL LYNCH MORTGAGE TRUST.......ccccommmerermmrrrrmmnrensserenssenennn | seeveen [ oo | wevvrenni | AFM | i 4,998,998 | ..... 109.851 | covvvvvuneens 5,492,550 | ..ooorerennns 5,000,000 | ..oooooeeens 4,994,734 (838) 5.220 5.257 | MON... 21,748 264,829 | 12/01/2005| 09/01/2015
CMBS-SER-2005-CKI1 CL-A6.
60687V AE 5|MERRILL LYNCH/COUNTRYWIDE COMM.......coooormmmrrvrmmrersnnenrrsnnsens | cvvenne | oo | cvenereni2 | TFM [ i, 1,956,172 | ...... 108.377 | covvvveenncnn 2,167,540 | ...cooverreen. 2,000,000 | ..ooooovrreene 1,972,750 4,454 5414] ... 5.780 |MON... | coovvrvrnneens 9,023 | ..cooovrenn 108,280 | 12/07/2007 | 09/01/2016
CMBS-SER-2006-3 CL-A4.........oovormererrnererieenrissesesssenssssesssssesssnnse | inmeee | eo | ovseeesnnes | veeerens [ onseeesssesssssnsssssnseesns [ eomessssnnsssss | onsessssssessssssssssssnessses | sooeesssssessssssesssssnnsssss | sesmseesssessssssssssssssess | sessmmsssssssssssssenssns | onmessssssesssssessssnns | sosesssssesssssessssnneses | sesssessssnsssssssssssss | vossessssnsessssns | sosessssssesssnns | soneesssens
617451 AF 6| MORGAN STANLEY CAPITAL L..ccrrveserernnereiiscerisserissseeesssensiisnene | sveven oo | eeveereen | AFM | i 5,027,405 | ...... 109.820 | covvvvveecens 5,491,000 | ..oooovereenns 5,000,000 | ...ocoorreeens 5,004,348 (4,135) 5230 .coooenn. 5.183 | MON... | .cccovvrcn 21,792 | oo 261,500 | 10/12/2005 | 08/01/2015
CMBS-SER-2005-1Q10 CL-AGA........oouurrierrreienniiensinseneseensinenns | ovnene | oo | cvvevennees | veevvins [ vnernssessninessinneeens [ e | e | esssssssesssensssessies | s | s | s | e | s | o | s | o
617451 CR 8| MORGAN STANLEY CAPITAL | 4273222 | ...... 110.276 | .... ...4,686,730 4,250,000 4,255,397 (3,718) 5.162] .... 18,282 ...219,385 | 01/20/2006 | 11/01/2015
CMBS-SER-2006-T21 CL-Ad........cerrverreeerneeesensesssessssssessssessssnnnes | inmeee | eo | snseeesnees | eeeerens [ nsseessmessessssssisssesens | ernmsssssnnesiss | eseesssssesssssssessssnessses | soomesesssesssssssssssnmsssss | sesmmessssmsssssmsssssnsneess | sessmessssssnmsssssnnesssss | nmesssssssessssnessssns | sossssssnessssssesssnesses | sesssmessssnssssssmssssns | cvossessssnnssssins | sosessssssesssnns | oneesesnns
617451 FL 8 [ MORGAN STANLEY CAPITAL L....cooevierrerrerenerrrenresissrsnsesssesssenennes | eveeen | oo | coenreen | AFM | i 4,156,250 | ...... 108.201 | covvvvrerres 4,328,040 | ...cocooevnnn 4,000,000 | ..coorrrrnc 4,101,722 (31,166) Sy I 4.550 |MON... | ccovovrrrrnn 18,058 | ...ccovvvnnee 219,432 | 03/08/2010| 12/01/2015
CMBS-SER-2006-HQ8 CL-A4........ooorrverrrrineeeimieneseessssssessisssseess | vnneee | eo | evveeennees | veeernns [ evseeessesssissesssssneesns [ eomessssnssssss | onseessssesssssssssssnessses | soeessssseessssssssssssssss | sensmeessssssssssssssssnnsess | sessmmesssssssssssseessnn | onmesssssssesssssessssns | soeesssssessssssssssnsesss | sesssmessssssssssessssns | oosseessnsssssins | sosessssseesssnns | soneeesenns
61745M  2F 9| MORGAN STANLEY CAPITAL L..oucrverrcrrernmrrerssenersenesssessisssessinssenss. | eevvens | o [ evvvnneen2 [ AFM | i 5,021,245 | ...... 105.575 | covvvvvvnens 5,278,750 | ..ovoeuereenne 5,000,000 | ..cooooeeens 5,001,286 (3,320) | cvvvvverermerereeriines | ceeeeesseeesseeninnnene | ceeerind 4700 .oovne. 4.667 [MON... [ ccoooecrrenne 19,583 [ .ovevrrnee 235,000 | 02/15/2005 | 01/01/2015
CMBS-SER-2005-1Q9 CL-AB.........covvveeeevveeeeeiseeeeesiesssiessssssesseessssesenes | e cor e s [ [ s | s | s | s | s | e | s | s | s | s
61745M  3F 8| MORGAN STANLEY CAPITAL L..oouverrmcreiierriserresneenssesssssessinsenes | eevves | oo | cevereens 2| AFM | e 6,029,706 | ...... 107.707 | covvvven 6,462,420 | .....coocov..n. 6,000,000 | .....ccooeeeent 6,002,217 (4,964) 5.168 ] ......... 5.128 |MON... | .cccovvrnn 25,840 | ..o 310,080 | 03/21/2005| 01/01/2015
CMBS-SER-2005-HQ5 CL-Ad........ooorrerrnrrrineriinsenessesssissesessnssessnns | onneee | er | cvveeennnes | veverens [ nneeessesssssssssssnneesns [ ermmessssnnssiss | onsesssssssssssssssssnnessses | soeesssssessssssssssssssssss | senmmessssessssssssssssnsess | sessmsssssssssssssesssns | onmessssssesssssessssnns | sosesssssessssssesssnnssss | sesssmesssnsssssssssssns | vossesssnnesssns | sosesessssesssnns | oneeessens
61750C AF 4| MORGAN STANLEY CAPITAL L...ccvercrienrerersnneernensrisessessenesssnnens | evvnne | oo [ eeveneee2 | AFM | 4,059,219 | ...... 110.880 [ cvvovvrerres 4435200 | ..ovvorrrnnn 4,000,000 | ..oooonrennnct 4,020,413 (11,992) 5.731 5.547 | MON... 19,103 229,240 | 08/22/2006 | 07/01/2016
CMBS-SER-2006-HQY CL-Ad.........ocmerreiririnrriiiereeeessiiseneessseess | ovnene | oo | cvvevennnees | vevvvine [ rnermesessnisessinneeens [ | e | e | s | s | s | e | e | o | oo | oo
61750H AE 6| MORGAN STANLEY CAPITAL L...ccovorerrienrerernncreseeerissessssssenssssennes. | evvene | oo [ eevveneen2 | TFM | s 3,016,545 | ...... 109.772 | covvvvvens 3,293,160 | ..ovvoveveene 3,000,000 | .covoonuuvens 3,005,980 (2,416) 5.328 5.288 | MON... 13,320 159,840 | 11/01/2006 | 10/01/2016
CMBS-SER-2006-HQ10 CL-A4........coooervererrirsrerernneesiesssissssssesnsensnns | rnneee | er | eeveeennnns | vevvvens [ nnneeessssisnnsssissnneeens [ ennsesisnnssins | ooseesssessssssnesesnneesses | onnesesssesesssssssssensssss | sonmmmessssnssessnsssssnneess | sessmmsssssnsssssnnesssns | onemssssssessssnessssnns | conessssnessssssesssnnsses | sesssmesssssssssssnssssss | conssessssnnssssins | soneesssseesssns | onsesesnns
61751X AE 0|MORGAN STANLEY CAPITAL | ..2,426,953 | ...... 1091111 .... 2,121,775 2,500,000 | ..coovvrenenee 2,444,499 8,980 5514 6.092 [ MON.. 11,488 137,850 | 01/07/2010| 12/01/2016
CMBS-SER-2007-T25 CL-A3........ooovveeeeeeeseeeeeieeeseesessseesssesesssssninness | cvvnees | oo | eoveeeriinns | eevvses [ evsseeeseessssessssssssnseeses | semmsssssssssssees | cooseesssesssssssssssnssesses | essssssssssesssssssssssnssses | soommmessssmsssssssssssssnsesss | sossomsssssmmsssssseessss | coommssssessesssssssessns | conesssssssssssssseessimnssss | ssemssssssmsssssssesssens | ceommeessmesssses | conessssssseessins | coneesseens
61754) AF 5| MORGAN STANLEY CAPITAL L....ooomervriremrriseenrissseesisenesssenssisssesiinss | cvveees | oo | conneecenn | AFM | i 4,755,273 | ...... 114589 | ooovonevns 5,729,450 | ....ccooeveenne 5,000,000 | ..oooooeens 4,838,240 27,318 5.638] ........ 6.456 | MON... | ...coooov 23,493 | ..o 285,304 | 07/28/2008 | 06/01/2017
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CUSIP 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 BJA.C.V. of of Paid Accrued Year Acquired Maturity
CMBS-SER-2007-T27 CL-Ad........ooerrvrrrrererreseesrissessissssssssessssnenes | inneee | eo | evvevesnees | veeerens [ vneeessneessssnessssnneesns [ eemmessisneresss | neesssssessssssessssnessses | oeesssssessssssessssnesssss | seommeesssesssssnsssssssneess | sessmeesssssesssssnesssns | onmesssssssessssneesssnns | coeessssnesssssesessesnss | sresmsssssssssssessssns | coosseesssnssssis | sonessssmseesssnns | coneeeseens
929766 4Q 3| WACHOVIA BANK COMMERCIAL MORTG........covuumereersneirmsenesnennns | wvevenn [ or | vevvrenni | IFM | 4,019,940 | ...... 108.777 | covvvvveeenns 4,351,080 | .ooveerrrnnns 4,000,000 | ..ooovnrrnnns 4,001,111 (5,154) 5.118 5.073| MON... 17,060 204,720 | 08/11/2005| 07/01/2015
CMBS-SER-2005-C20 CL-AT .......ooomrvirneeeieneriisneeiiseeesssessssenssesnnes | ervneee | oo | seseveninnns | eevvvins [ vssesessssissnsssisnnneeens [ emmmssisnnssinns | onsessssesssessssssssnnsseses | mmesesssesssssssssssensssss | sommmessssssssssomssssssnsess | sessmssssssnmssssnneessns | sonemsssssnessssnsssssns | sonessssnessssssesssensses | sessssessssssssssonssssns | consseessnnssssies | sosessssssesssns | soenessenns
92978Y AB 6| WACHOVIA BANK COMMERCIAL MORTG.........coovvveermeeneneenmenininies | oveene | oo | vveerenn | TFM [ s 5,478,652 | ...... 102.346 | ..oovvevevns 5,483,796 | ..o 5,358,005 | ....ooovrveens 5,465,971 (12,681) 5735 oo 4.912 | MON... | ccvverecrreene 25,609 | ..o 156,228 | 06/23/2011 | 04/01/2017
CMBS-SER-2007-C32 CL-A2.......0coumimerssrrennssssissessisssseesssesssssssssssses | evnsene | eo | snseeesinnes | seesnens | onssenssnsssnssssssssssseeses | eonmesnsssssssses | onsesssssessssssssssssnsssssss | eonsssssssssnsssssssssssssess | consseessssssssssssssssssssess | eesssssssssssssssssenssns | eonmesssssssesssssssssssns | conssnssssssssssssssssssnss | aoessssessssssssssssssens | oossenssnssnsens | oosesssssssnssns | consesseens
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMES............orrrveisriciinsiieiissriisssssissssseiss | eosseneens 197,687,276 | ... XXX.ooovoe | covvrnnes 213,307,432 | ........... 196,835,938 | ........... 197,510,447 0 (80,495) 0 0 [ ... XXX....... XXX XXX | i 829,217 | ......... 9,644,301 | ..... XXXeoeee | o XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
750754 AB 9| RAILCAR LEASING L.L.C. ABS-EQ TR SER-1.....oocevvvmmrvrimsererrmncrniinns | wevves [ oo | cevvreens 2| AFE | e 1,934,189 | ..... 101125 | oo 1,839,608 | ...oocvvvvrnee 1,819,142 | ccovvvvees 1,826,619 (9,831) | cvvvuereermerereeriines | cvvveesnesessnensninnens | eeveeiees 7.125 6.397 | JAJO... 27,363 129,614 | 01/09/2001 | 01/15/2013
LA, ssnissssssssessss s sssnssssssessssensssssssssssssssnnes | onneee | ao | ssseessnnes | soessens | oossesssosssessssssssassenses | eoonmmsnssnsessses | oosessssssssssssenssssenssss | eronmenssssenssssnsesssnssssss | conssensssssnesssnssssssnsnses | ceroessssssssnesssenss | onessssssensssnsnsssnns | oosssnsssssssssssesssnssnes | sessssesssnsssssssssesns | oossenssnssnssins | oosesessssesss | ossseesens
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ...1,934,189 .1,839,608 1,819,142 1,826,619 0 (9,631) 0 0 [ XXX ..129,614
3899999. Total - Industrial & Miscellaneous (Unaffiliated). 718,037,455 ..765,607,372 .719,387,624 717,735,972 270,563 (208,700) 880,543 | ..o 0 [ XXX | eeeXXX e | XXX | o000 7,851,520 | ovvece 34,830,665
Hybrid Securities - Issuer Obligations
065912 AA 5 | BANKAMERICA INSTIT-B......ovviiriisiiiiinsiisssssisssesessssssssssssssssssssans | covesas | . | .......... 1 l ] 1 =3 [P 9,416,000 | ........ 88.479| ..o 8,847,900 | ...cceoe. 10,000,000 | ....ccoooneees 8,847,900 (692,559) 15,126 | .o | v | e 7.700 8.239|JD....... 2,139 795,000 | 09/29/1999 | 12/31/2026
4299999. Hybrid Securities - ISSUET OblIGAHIONS. .........cvvuuireririsieririeresssresssisssssssses s sssssssssses s esssssssssssssssssns | svsssssesnnnes 9,416,000 | ... XXX...orwer | cevernrrieenad 8,847,900 | ..ccoooenen. 10,000,000 | ...coooeuuneres 8,847,900 (692,559) 15,126 0 0 [ .. XXX....... XXX PSS I 2,139 | o, 795,000 |..... XXXerree | e XXX...oe
4899999.  Total - Hybrid SECUMHIES. ......veuooiereseessissieessisssssseessssss s seessssssssseessssss s seesssss e ssssssseessssssssenssssssssnnees | sessssmssnssees 9,416,000 | ... XXX..oower | cerernrrrennad 8,847,900 | ...cccooenen. 10,000,000 | ...ccooernd 8,847,900 (692,559) 15,126 0 0 [ .. XXX....o... XXX PSS I 2,139 | v, 795,000 |..... XXXervee | e XXX......
Totals
7799999. Total - ISSUET OBGAHONS. ......vvesressieeieieierierississeer sttt snssrens | eessssssas 712,285,996 | .. XXX.coovor | coreenines 752,143,443 | .......... 698,992,613 | ........... 708,259,511 | .ccovvvnns (421,996) | ......... (1,164,890) | ...ovvvvrnes 880,543 | .o 0 [ XXX XXX XXX [ s 9,253,176 | ........ 30,429,643 | ..... XXXeooee [ conae XXX......
7899999. Total - Residential Mortgage-Backed SECUMHES. .......cvurrreeriririnsssressissresssssssssssesssssssssssssssssessesssssssessnas | eesseseees 130,926,116 | ... XXX........ ..133,151,158 .126,327,669 ...130,905,286 0 (16,816) 0 XXX XXX XXX... 433,200 886,259 | ..... XXXervee | e XXX.....e
7999999. Total - Commercial Mortgage-Backed Securities 219,813,100 |...XXX........ ..236,028,419 218,709,406 | ...........219,632,218 0 (84,546) 0 XXX XXX XXXt | e 889,656 | .......... 9,715,982 | ..... XXXeoiee [ e XXX......
8099999. Total - Other Loan-Backed and Structured SECUMHES.........vuuuuiiieririiisniiisisseiisssssisssssisssssssessssssssssssssssses | osssesessnenes 1,934,189 | .. XXXuoooies | o 1,839,608 | ..oooovvns 1,819,142 | .o 1,826,619 0 (9,631) 0 XXX XXX XXX | i 27,363 | oo 129,614 | ... XXXeoieo [ XXX......
8399999. Grand Total = BONGS..........c.ririuuireessireesieisisessssssenessesssssseessssssssess st sessssssssssssssenesssssssssssssssssssssesssssess | sosseees 1,064,959,401 | ... XXX.ooooes | coviines 1,123,162,628 | ........ 1,045,848,830 | ........ 1,060,623,632 | ............ (421,996) | ......... ((PAER:LR)] [— 880,543 | ..o KKK XXX XXX | 10,603,395 | ........ 41,161,498 |..... XXXeoovee | e XXX......
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Bonds - U.S. Government
912828 PL 8|US TREASURY N/B 0.750% 12/15/13 | 12/22/2011 | MORGAN STANLEY & CO INC 1,009,102 1,000,000 246
0599999. Total - Bonds - U.S. Government 1,009,102 1,000,000 246
Bonds - U.S. States, Territories and Pc
880541 QS 9| TENNESSEE ST 3.378% 08/01/22 10/12/2011 | JP MORGAN 2,150,000 2,150,000
880541 QT 7|TENNESSEE ST 3.528% 08/01/23 10/12/2011 | JP MORGAN 3,275,000 3,275,000
882722 D9 9| TEXAS ST 5.000% 10/01/17 07/19/2011 | SIEBERT 775,639 650,000
882722 E2 3|TEXAS ST 5.000% 10/01/18 07/19/2011 | SIEBERT 775,398 650,000
882722 E3 1|TEXAS ST 5.000% 10/01/19 07/19/2011 | SIEBERT 1,128,448 950,000
882722 E4 9| TEXAS ST 5.000% 10/01/20 07/19/2011 | SIEBERT 769,594 650,000
93974C YQ 7|WASHINGTON ST 5.000% 08/01/19 07/20/2011 | Salomon-GVT MT 947,384 800,000
93974C YR 5| WASHINGTON ST 5.000% 08/01/20. 07/20/2011 | Salomon-GVT MT 1,810,832 1,530,000
1799999. Total - Bonds - U.S. States, Territories & Possession 11,632,295 10,655,000 0
Bonds - U.S. Political Subdivisions of States
152735 WB 8| CENTRAL BUCKS PA SCH DI 5.000% 05/15/21 06/07/2011 | Tax Free Exchange 3,725,499 3,480,000 11,117
152735 WK 8| CENTRAL BUCKS PA SCH DI 5.000% 05/15/21 06/07/2011 | Tax Free Exchange 984,902 920,000 2,939
64966 MP 8 |NEW YORKNY 5.000% 08/01/18 07/22/2011 | Salomon-GVT MT 1,054,557 900,000
64966 MQ 6NEW YORKNY 5.000% 08/01/19 07/22/2011 | Salomon-GVT MT 2,797,512 2,400,000
64966 MR 4|NEW YORKNY 5.000% 08/01/20 07/22/2011 | Salomon-GVT MT 3,256,988 2,800,000
64966 RV 0|NEW YORKNY 5.000% 10/01/23 09/28/2011 | SIEBERT 9,456,102 8,100,000
2499999. Total - Bonds - U.S. Political Subdivisions of States 21,275,560 18,600,000 14,056
Bonds - U.S. Special Revenue and Special A ment
13066Y SN 0| CALIFORNIA ST DEPT OF WTR RESO 08/17/2011 | MORGAN STANLEY & CO INC 2,516,346 2,100,000
5.000% 05/01/21
13066Y SP 5| CALIFORNIA ST DEPT OF WTR RESO 08/17/2011 | MORGAN STANLEY & CO INC 4,539,252 3,800,000
5.000% 05/01/20
196558 QY 9| COLORADO RIVER TX MUNI WTR DIS 07/22/2011 | BARCLAYS CAPITAL INC 1,841,664 1,600,000
5.000% 01/01/17
196558 RA 0| COLORADO RIVER TX MUNI WTR DIS 07/22/2011 | BARCLAYS CAPITAL INC 1,836,899 1,705,000
4.000% 01/01/19
235036 RK 8|DALLAS FORT WORTH TEX INTL ARP 07/22/2011 | Cabrera Capital Markets 895,834 785,000
5.000% 11/01/19
235036 RL 6|DALLAS FORT WORTH TEX INTL ARP 07/22/2011 | Cabrera Capital Market 794,731 700,000
5.000% 11/01/20
235036 RM 4| DALLAS FORT WORTH TEX INTL ARP 07/22/2011 | Cabrera Capital Markets 560,465 500,000
5.000% 11/01/21
249182 DC 7|DENVER CITY & CNTY CO ARPT REV. 09/29/2011 | JP MORGAN 2,469,016 2,200,000
5.000% 11/15/16
31381S M8 2|FN DUS POOL CMBS-POOL-469383. 09/22/2011 | Jefferies & Company INC 2,855,324 2,845,542 4,640
2.935% 11/01/21
31381S NA 6|FN DUS POOL CMBS-POOL-469385. 09/23/2011 | Jefferies & Company INC 4,273,906 4,250,000 366
3.100% 11/01/21
31381S NV 0[FN DUS POOL CMBS-POOL-469404 09/23/2011 | Jefferies & Company INC 6,360,199 6,241,226 11,338
3.270% 10/01/21
31381S NX 6|FN DUS POOL CMBS-POOL-469406. 09/26/2011 | Jefferies & Company INC 3,915,832 3,836,700 9,697
3.370% 10/01/21
31381S P8 9|FN DUS POOL CMBS-POOL-469447 09/29/2011 | Jefferies & Company INC 4,720,563 4,700,000 12,768
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3.260% 11/01/21

3138A1 VQ 1|FNMA RMBS-POOL-AH0622 4.000% 01/01/41 11/16/2011 | MORGAN STANLEY & CO INC 2,787,569 2,680,959 3,277
3138A2 3H 0|FNMA RMBS-POOL-AH1699 3.500% 11/01/41 10/27/2011 | CREDIT SUISSE SECURITIES. 3,074,685 3,050,732 3,856
3138A2 YM 5|FNMA RMBS-POOL-AH1615 4.000% 01/01/41 11/16/2011 | MORGAN STANLEY & CO INC 995,140 957,081 1,170
3138A3 MB 0 |FNMA RMBS-POOL-AH2153 4.000% 03/01/41 11/16/2011 | MORGAN STANLEY & CO INC 31,164 29,972 37
3138A5 GN 6 |FNMA RMBS-POOL-AH3804 4.000% 02/01/41 11/16/2011 | MORGAN STANLEY & CO INC 55,573 53,448 65
3138A7 FR 4 |FNMA RMBS-POOL-AH5575 4.000% 02/01/41 11/16/2011 | MORGAN STANLEY & CO INC 2,738,022 2,633,307 3,218
3138A7 QL 5|FNMA RMBS-POOL-AH5858 4.000% 02/01/41 11/16/2011 | MORGAN STANLEY & CO INC 2,463,956 2,369,722 2,896
3138A8 J4 9| FNMA RMBS-POOL-AH6582 4.000% 03/01/41 11/16/2011 | MORGAN STANLEY & CO INC 859,073 826,218 1,010
3138A8 N4 4|FNMA RMBS-POOL-AH6710 4.000% 03/01/41 11/16/2011 | MORGAN STANLEY & CO INC 259,535 249,609 305
3138A9 XX 7|FNMA RMBS-POOL-AH7893 4.000% 03/01/41 11/16/2011 | MORGAN STANLEY & CO INC 987,497 949,730 1,161
3138AA WN 7 [ FNMA RMBS-POOL-AH8752 4.000% 03/01/41 11/16/2011 | MORGAN STANLEY & CO INC 1,825,356 1,755,546 2,146
3138AB BY 4 |FNMA RMBS-POOL-AH9054 4.500% 04/01/41 11/25/2011 | CREDIT SUISSE SECURITIES. 8,016,825 7,600,012 10,450
3138AB EM 7| FNMA RMBS-POOL-AH9139 4.000% 04/01/41 11/16/2011 | MORGAN STANLEY & CO INC 547,382 526,447 643
3138AF YF 1|FNMA RMBS-POOL-AI2509 4.000% 03/01/41 11/16/2011 | MORGAN STANLEY & CO INC 960,673 923,932 1,129
3138AJ DN 9 |FNMA RMBS-POOL-AI4608 4.000% 08/01/41 11/16/2011 | MORGAN STANLEY & CO INC 2,079,324 1,999,801 2,444
3138AK GQ 6| FNMA RMBS-POOL-AI5606 4.000% 07/01/41 11/16/2011 | MORGAN STANLEY & CO INC 100,604 96,757 118
3138AL LB 1|FNMA RMBS-POOL-AI6621 4.500% 08/01/41 11/25/2011 | CREDIT SUISSE SECURITIES 1,054,844 1,000,001 1,375
3138AM HP 3| FNMA RMBS-POOL-AI7437 4.500% 07/01/41 11/25/2011 | CREDIT SUISSE SECURITIES 7,404,080 7,019,125 9,651
3138AU 3H 8| FNMA RMBS-POOL-AJ3499 3.500% 11/01/41 10/27/2011 | CREDIT SUISSE SECURITIES. 6,988,352 6,933,910 8,764
31402T VU 6|FNMA RMBS-POOL-737827 4.500% 09/01/33 11/25/2011 | CREDIT SUISSE SECURITIES 316,453 300,000 413
31414N HG 2| FNMA RMBS-POOL-971031 4.000% 01/01/39 11/16/2011 | MORGAN STANLEY & CO INC 426,197 409,897 501
31415X JD 4|FNMA RMBS-POOL-992260 4.000% 01/01/39 11/16/2011 | MORGAN STANLEY & CO INC 3,065,524 2,948,283 3,603
31416J FT 3| FNMA RMBS-POOL-AA1077 4.500% 06/01/38 11/25/2011 | CREDIT SUISSE SECURITIES 8,438,757 8,000,006 11,000
31416K L2 2|FNMA RMBS-POOL-AA2144 4.000% 01/01/39 11/16/2011 | MORGAN STANLEY & CO INC 1,237,422 1,190,097 1,455
31416K LT 3 |FNMA RMBS-POOL-AA2137 4.000% 01/01/39 11/16/2011 | MORGAN STANLEY & CO INC 2,412,725 2,320,451 2,836
31416L 3C 8|FNMA RMBS-POOL-AA3494 4.000% 02/01/39 11/16/2011 | MORGAN STANLEY & CO INC 892,301 858,175 1,049
31416M FU 3| FNMA RMBS-POOL-AA3778 4.000% 04/01/39 11/16/2011 | MORGAN STANLEY & CO INC 941,500 905,492 1,107
31416W T4 4 |FNMA RMBS-POOL-AB1470 4.500% 09/01/40 11/25/2011 | CREDIT SUISSE SECURITIES 16,962,779 16,080,845 22,111
31416X E9 7|FNMA RMBS-POOL-AB1959 4.000% 12/01/40 11/16/2011 | MORGAN STANLEY & CO INC 40,169 38,633 47
31417W SK 8| FNMA RMBS-POOL-AC9521 4.000% 01/01/40 11/16/2011 | MORGAN STANLEY & CO INC 1,347,777 1,296,231 1,584
31417Y KR 7 |FNMA RMBS-POOL-MA0303 4.000% 01/01/40 11/16/2011 | MORGAN STANLEY & CO INC 1,396,386 1,342,981 1,641
31418A BA 5|FNMA RMBS-POOL-MAQ932 3.500% 12/01/41 10/27/2011 | CREDIT SUISSE SECURITIES. 1,007,914 1,000,062 1,264
31418P DQ 5|FNMA RMBS-POOL-AD1910 3.500% 11/01/41 10/27/2011 | CREDIT SUISSE SECURITIES. 4,021,175 3,989,848 5,043
31418V JW 3 |FNMA RMBS-POOL-AD7476 4.000% 01/01/41 11/16/2011 | MORGAN STANLEY & CO INC 2,033,822 1,956,039 2,391
31418V Q2 1{FNMA RMBS-POOL-AD7672 4.000% 09/01/40 11/16/2011 | MORGAN STANLEY & CO INC 529,598 509,344 623
31418X U6 3 |FNMA RMBS-POOL-AD9604 4.000% 08/01/40 11/16/2011 | MORGAN STANLEY & CO INC 19,755,559 19,000,011 23,222
31418Y AB 2 |FNMA RMBS-POOL-AD9901 4.000% 08/01/40 11/16/2011 | MORGAN STANLEY & CO INC 50,709 48,770 60
31419A DT 1|FNMA RMBS-POOL-AE0113 4.000% 07/01/40 11/16/2011 | MORGAN STANLEY & CO INC 51,638 49,663 61
31419A G2 7|FNMA RMBS-POOL-AE0216 4.000% 08/01/40 11/16/2011 | MORGAN STANLEY & CO INC 963,412 926,567 1,132
31419B BT 1|FNMA RMBS-POOL-AE0949 4.000% 02/01/41 11/16/2011 | MORGAN STANLEY & CO INC 54,303 52,226 64
31419C K6 9|FNMA RMBS-POOL-AE2116 4.000% 08/01/40 11/16/2011 | MORGAN STANLEY & CO INC 1,153,407 1,109,295 1,356
31419D UN 9| FNMA RMBS-POOL-AE3288 4.000% 12/01/40 11/16/2011 | MORGAN STANLEY & CO INC 230,587 221,769 271
31419E 55 4 |FNMA RMBS-POOL-AE4456 4.000% 02/01/41 11/16/2011 | MORGAN STANLEY & CO INC 265,702 255,541 312
31419E 6N 4 |FNMA RMBS-POOL-AE4476 4.000% 03/01/41 11/16/2011 | MORGAN STANLEY & CO INC 530,451 510,164 624
31419 P6 0|FNMA RMBS-POOL-AE4044 4.000% 10/01/40 11/16/2011 | MORGAN STANLEY & CO INC 58,503 56,266 69
31419E RA 9| FNMA RMBS-POOL-AE4080 4.000% 01/01/41 11/16/2011 | MORGAN STANLEY & CO INC 52,098 50,105 61
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31419E U6 4 |FNMA RMBS-POOL-AE4204 4.000% 09/01/40 11/16/2011 | MORGAN STANLEY & CO INC 767,412 738,062 902
31419) A4 0| FNMA RMBS-POOL-AE7226 4.000% 12/01/40 11/16/2011 | MORGAN STANLEY & CO INC 510,813 491,278 600
31419 SM 1| FNMA RMBS-POOL-AE7723 4.000% 11/01/40 11/16/2011 | MORGAN STANLEY & CO INC 37,243 35,819 44
31419K 2E 4 |FNMA RMBS-POOL-AE8872 4.000% 11/01/40 11/16/2011 | MORGAN STANLEY & CO INC 32,878 31,620 39
31419L TA 1|FNMA RMBS-POOL-AE9544 4.000% 11/01/40 11/16/2011 | MORGAN STANLEY & CO INC 1,657,925 1,594,518 1,949
646135 5Q 2|NEW JERSEY ST TRANSPRTN TRUST 07/22/2011 | WELLS FARGO 2,048,670 1,800,000 11,550
5.500% 12/15/20
646136 E7 2|NEW JERSEY ST TRANSPRTN TRUST. 11/17/2011 | MORGAN STANLEY & CO INC 5,582,200 5,000,000
5.000% 06/15/21
64971Q JC 8[NEW YORK CITY NY TRANSITIONALF 08/05/2011 | JP MORGAN 713,352 600,000
5.000% 11/01/21
64971Q JM 6 NEW YORK CITY NY TRANSITIONALF 08/05/2011 | JP MORGAN 828,296 700,000
5.000% 02/01/20
64971Q JP 9 [NEW YORK CITY NY TRANSITIONALF 08/05/2011 | JP MORGAN 814,954 700,000
5.000% 02/01/22
65887P HS 7|NORTH DAKOTA PUB FIN AU 5.000% 10/01/21 07/28/2011 | Bank of America 3,529,920 3,000,000
662826 FD 3|N TEXAS ST HGR EDU AUTH 1.472% 04/01/40 02/17/2011 | MERRILL LYNCH 3,371,069 3,371,069
66285W HA 7N TX TOLLWAY AUTH REVEN 5.000% 09/01/16 04/15/2011 | Citibank NA 1,237,841 1,100,000
66285W JE 7N TX TOLLWAY AUTH REVEN 5.000% 09/01/24 11/03/2011 | JP MORGAN 5,613,450 5,000,000
735000 QG 9 |PORT OF OAKLAND CA 5.000% 05/01/20. 08/05/2011 | Bank of America 322,545 300,000
745190 GJ 1|PUERTO RICO COMWLTH HWY & TRAN 07/05/2011 | RH INVESTMENT CORP 209,584 200,000 204
5.250% 07/01/38
771902 FZ 1|ROCHESTER MN HLTH CARE FACS RE 04/21/2011 | Bank of America 8,267,920 8,000,000
4.000% 11/15/30
79766D AB 5| SAN FRANCISCO CALIF CIT 5.000% 05/01/20 07/01/2011 | BARCLAYS CAPITAL INC 2,865,186 2,700,000
79766D AC 3| SAN FRANCISCO CALIF CIT 5.000% 05/01/21 07/01/2011 | BARCLAYS CAPITAL INC 2,150,061 2,050,000
79766D BY 4|SAN FRANCISCO CALIF CIT 5.000% 05/01/24 08/25/2011 | EJ DELA ROSA 1,449,644 1,400,000
79766D BZ 1|SAN FRANCISCO CALIF CIT 5.000% 05/01/25. 08/25/2011 | EJ DELA ROSA 2,868,572 2,800,000
842039 CG 2|SOUTHEASTERN PA TRANSN 5.000% 06/01/21 08/05/2011 | Salomon-GVT MT 1,138,510 1,000,000
88880T MS 2| TOBACCO SETTLEMENT FING CORP N 06/29/2011 | BARCLAYS CAPITAL INC 5,023,128 4,400,000
5.000% 06/01/17
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 200,087,726 | ..o s 189,358,904 191,712
Bonds - Industrial and Miscellaneous
02666Q J5 3|AMERICAN HONDA FINANCE 1.850% 09/19/14 11/01/2011 | Deutsche Bank 8,078,880 8,000,000 16,856
03523T BE 7| ANHEUSER-BUSCH INBEV WO 7.750% 01/15/19 03/16/2011 | Tax Free Exchange 999,362 1,000,000 13,347
13342B AG 0| CAMERON INTL CORP SENIOR UNSECURED 05/25/2011 | JP MORGAN 1,000,000 1,000,000
1.459% 06/02/14
235851 AL 6| DANAHER CORP SENIOR UNSECURED 06/20/2011 | Bank of America 4,992,000 5,000,000
2.300% 06/23/16
36962G 4Y 7| GENERAL ELEC CAP CORP SENIOR UNSECURED 10/07/2011 | MORGAN STANLEY & CO INC 5,482,458 5,400,000 66,600
4.625% 01/07/21
36962G S5 4|GENERAL ELEC CAP CORP SENIOR UNSECURED 03/22/2011 | Bank of America 4,852,500 5,000,000 5,339
0.571% 10/06/15
38141G DQ 4| GOLDMAN SACHS GROUP INC SENIOR UNSECURED 03/03/2011 | UBS. 5,401,050 5,000,000 104,271
5.250% 10/15/13
44107H AA 0|HOSPITAL SPECIAL SURGER 3.500% 01/01/23 11/17/2011 | Bank of America 3,657,500 3,500,000
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46625H HW 3| JPMORGAN CHASE & CO SENIOR UNSECURED. 06/14/2011 | Paribas 2,461,250 2,500,000 37,736
2.600% 01/15/16
46625H JA 9| JPMORGAN CHASE & CO SENIOR UNSECURED. 06/22/2011 | JP MORGAN 4,988,000 5,000,000
3.150% 07/05/16
46625Y P6 4|JP MORGAN CHASE COMMERCIAL 11/17/2011 | Bank of America 5,147,454 4,715,000 15,059
MOR CMBS-SER-2006-LDP6 5.475% 04/15/43
46625Y UA  9|JP MORGAN CHASE COMMERCIAL 06/23/2011 | CITADEL SECURITIES 3,411,598 3,150,000 11,619
MOR CMBS-SER-2005-LDP4 4.918% 10/15/42
46637C AA 5| JP MORGAN CHASE COMMERCIAL 11/29/2011 | JP MORGAN 3,966,250 4,000,000
MOR CMBS-SER-2011-FL1 C 2.178% 11/15/28
50180L AC 4 |LB-UBS COMMERCIAL MORTGAGE 11/16/2011 | Nomura Securities Inc 4,029,188 3,600,000 3,073
TRU CMBS-SER-2008-C1 CL 6.145% 04/15/41
61747W AE 9| MORGAN STANLEY 2.016% 01/24/14. 03/02/2011 | JP MORGAN 7,108,570 7,000,000 15,172
78442F CJ 5|SLM CORP SENIOR UNSECUR 5.375% 05/15/14 05/05/2011 | Bank of America 525,000 500,000 13,064
784657 AE 8|SSIF NEVADALP 1.101% 04/14/14 04/14/2011 | BARCLAYS CAPITAL INC 5,000,000 5,000,000
85171R AA 2| SPRINGLEAF FINANCE CORP SENIOR UNSECURED 03/23/2011 | Tax Free Exchange 1,989,411 2,000,000 37,950
6.900% 12/15/17
90520E AD 3| UNION BANK NA SENIOR UNSECURED 06/01/2011 | BARCLAYS CAPITAL INC 5,000,000 5,000,000
1.478% 06/06/14
907818 DK 1|UNION PACIFIC CORP SENIOR UNSECURED. 11/01/2011 | Tax Free Exchange. 2,659,332 2,625,000 38,855
4.163% 07/15/22
92978Y AB 6| WACHOVIA BANK COMMERCIAL 06/23/2011 | GOLDMAN SACHS 5,478,652 5,358,095 23,058
MORTG CMBS-SER-2007-C32 5.735% 06/15/49
292505 AJ 3|ENCANA CORP SENIOR UNSECURED | 11/08/2011 | JP MORGAN 2,399,592 2,400,000
3.900% 11/15/21
002799 AH 7|ABBEY NATL TREASURY SER 2.002% 04/25/14 R 05/20/2011 | Bank of America 1,608,896 1,600,000 2,307
04363U AC 0|ASCIANO FINANCE 5.000% 04/07/18. R 04/07/2011 | MORGAN STANLEY & CO INC 2,983,740 3,000,000
05541V AE 6 |BG ENERGY CAPITAL PLC 4.000% 10/15/21 R 10/12/2011 | RBC DAIN RAUSHER INC 7,391,145 7,450,000
05565Q BQ 0|BP CAPITAL MARKETS PLC 3.200% 03/11/16. R 03/08/2011 | Salomon-GVT MT 5,994,480 6,000,000
05567L S5 7|BNP PARIBAS 1.291% 01/10/14 R 04/01/2011 | Bank Paribas 5,011,090 5,000,000 14,371
05567L U5 4|BNP PARIBAS 3.600% 02/23/16 R 02/17/2011 | Paribas 4,994,800 5,000,000
06675E AA  8|BANQUE PSA FINANCE SENIOR UNSECURED R 04/04/2011 | Bank of America 4,994,900 5,000,000
3.375% 04/04/14
06739F GP 0|BARCLAYS BANK PLC SENIOR UNSECURED R 07/05/2011 | BARCLAYS CAPITAL INC 5,099,000 5,000,000 57,292
2.500% 01/23/13
44328M AL 8| HSBC BANK PLC SENIOR UNSECURED R 05/24/2011 | HSBC Securities USA Inc 999,630 1,000,000
3.100% 05/24/16
449786 AL 6|ING BANK NV SENIOR UNSECURED R 03/15/2011 | GOLDMAN SACHS 5,996,760 6,000,000
4.000% 03/15/16.
53947M AA  4|LLOYDS TSB BANK PLC 4.375% 01/12/15, R 05/11/2011 | MORGAN STANLEY & CO INC 3,316,160 3,200,000 46,278
749343 AC 3 |RCIBANQUE SA SENIOR UNSECURED. R 04/12/2011 | Salomon-GVT MT 2,700,000 2,700,000
2.261% 04/11/14
78010X AG 6|ROYAL BK OF SCOTLAND PL 3.950% 09/21/15 R 05/06/2011 | BARCLAYS CAPITAL INC 3,577,140 3,500,000 19,585
88165F AC 6| TEVA PHARMACEUT FIN BV 2.400% 11/10/16 R 11/07/2011 | Salomon-GVT MT, 2,997,480 3,000,000
3899999. Total - Bonds - Industrial and Miscellaneous 146,293,268 ....144,198,095 541,832
8399997. Total - Bonds - Part 3 380,297,951 363,811,999 747,846
8399998. Total - Bonds - Summary Item from Part 5 106,973,280 | .oovveverreerereiee e 106,162,013 132,376
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8399999, Total - Bonds, 487,271,231 469,974,012 880,222
9799998. Total - Common Stocks - Summary Item from Part 5. 2,736,406 XXX

9799999, Total - Common Stocks 2,736,406 XXX 0
9899999. Total - Preferred and Common Stocks. 2,736,406 XXX 0
9999999. Total - Bonds, Preferred and Common Stock 490,007,637 XXX 880,222
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Annual Statement for the year 2011

of the The American Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
o Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUsIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.CV. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36241K N7 9| GNMA RMBS-POOL-782214 6.500% 11/01/37....... ... | 11/22/2011. | GOLDMAN SACHS, 30,371 26,410 27,569 27,538 (83) (83) 27,456 2,916 2,916 | ...occo.e. 1,659 | 11/01/2037.
36241K N7 9| GNMA RMBS-POOL-782214 6.500% 11/01/37....... ... | 12/01/2011. | Paydown 4,926 4,926 5,142 5137 (211) (211) 4,926 0 298 | 11/01/2037.
0599999. Total - Bonds - U.S. Government. 35,297 31,336 32,711 32,675 0 (294) 0 (294) 0 32,382 0 2,916 2,916 | .. 1,957 |..... XXX.oonee
Bonds - All Other Government
465410 BN 7 |REPUBLIC OF ITALY SENIOR UNSECURED......... R | 09/14/2011. | VAHOUS. ......ovvveeereeenreeesienseerisnssseenns | soveeessesseesssnseseies | coveeend 9,757,125 | ....... 10,000,000 9,941,100 9,972,880 4,436 4,436 9,977,316 | oovvveecrriines | e (220,191)| ....... (220,191) | ....... 521,563 | 01/21/2015
4.500% 01/21/15 0 0
1099999. Total - BoNds - All Other GOVEIMIMENL...........iiuuuriessisiiessiesiesssssssessssessss s essseessoessssssssssssssess et sttt senss st snens | cnssssans 9,757,125 | ....... 10,000,000 | ......... 9,941,100 9,972,880 0 4,436 0 4,436 0 9,977,316 0 ] (220,191) | ....... (220,191) | ....... 521,563 |..... XXX.......
Bonds - U.S. States, Territories and P
452151 B6 9|ILLINOIS ST 5.000% 01/01/12 .. | 11/15/2011. | Salomon-GVT MT v 1,125,790 1,120,000 1,180,838 1,133,479 .(11,852) (11,852) 1,121,627 01/01/2012.
57582N NE 1|MASSACHUSETTS ST 5.000% 01/01/19.... o | 1171512011, | SAIOMON-GVT MT.....oovvrrierinenes [ v | s 1,050,740 | ......... 1,000,000 .1,064,040 1,023,482 (10,132) ..(10,132) 11,013,351 01/01/2013.
57582N XP 5|MASSACHUSETTS ST 5.250% 08/01/22 ... | 02/16/2011. | FIDELITY CAPITAL MARKETS....... [ coocvvverrveernsereniens | wevenens 3,102,891 ..2,730,000 3,064,070 2,998,692 (2,578) (2,578) 2,996,114 08/01/2022.
709141 3F 0[PENNSYLVANIA ST 5.500% 01/01/13.... voe | 1171612011, | JP MORGAN.......ooomreirerrirenrinees | ceversereseessissensins | cveeeenns 1,157,853 ..1,095,000 | ......... 1,199,650 | ............ A KR Y4 T O IR (RECRE0S) P IS (16,809) | cvvevevreerrecrens | vevrerrens 1,116,766 01/01/2013.
709141 WC 5| PENNSYLVANIA ST 5.500% 05/01/14 ... | 10/24/2011.| MORGAN KEEGAN & CO 631,593 615,000 668,806 629,967 (9,106) (9,106) 620,861 05/01/2012.
74514L AN 7 |PUERTO RICO COMWLTH 5.125% 07/01/30. .. | 07/01/2011.| Call ~ 100.0000 250,000 250,000 265,715 251,675 (1,675) (1,675) 250,000 07/01/2011.
880541 EZ 6|TENNESSEE ST 5.000% 09/01/12 coe [ [ 1171612011, [ JP MORGAN........covvrmrrvierriineneins | rreevesseessisseseesneens | consenes 1,705,931 | ......... 1,645,000 | ......... 1,755,380 | .....co...e. 1,680,760 | ...oovvveerererrees | cevrrienne (18,789) | .ovvvveeeererrernns | wrvvreenns (18,789) | cvveveuveerverrens | cevverrens 1,661,971 09/01/2012.
977056 P86 1| WISCONSIN ST 5.500% 05/01/17.....ccccnevreersrrrenens ... | 10/24/2011. | JP MORGAN 513,475 500,000 539,860 511,383 (6,924) (6,924) 504,460 05/01/2012.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........ruuuiueriiriiiiies covuiimisseessesssessssssssssessessssssssessssesssssssssssssssssssessssessssessssnes | nesesns 9,538,273 | ......... 8,955,000 | ......... 9,738,359 9,363,013 (I I (77,865) | ..ooovvercrere 0 ] v (77,865) 0 9,285,150 | ...ocoeveen0 | ... 253,123 | ........253,123 |......483,992 | ..... XXX
Bonds - U.S. Political Subdivisions of States
018033 EF 3|ALLEN PARK MICH PUB SCH DIST.........ccoocruuvrenne ... | 11/14/2011. | Jackson Securities 317,343 300,000 319,056 307,686 (2,806) (2,806) 304,881 | .ovvvereriieni | e 12,462 | .......... 12,462 |........ 15,667 | 05/01/2013.
5.000% 05/01/13 0 0
032879 LZ 9|ANCHOR BAY MICH SCH DIS 5.250% 05/01/31.... | ... | 10/21/2011. | J> MORGAN 876,982 855,000 919,424 911,579 (1,824) (1,824) 909,755 (32,773) (32,773) | ... 44,264 | 05/01/2031.
142508 EW 6| CARLISLE PA AREA SCH DI 5.000% 03/01/22....... vor | 1072072011 | RW BAIRD.......ccovemmrenmereineeeninnenes | cevereseisssessssssessnns | aveessnnees 762,533 | oovvvvennas 750,000 | ............ 796,830 787,369 (2,248) (2,248) 785,121 (22,589) (22,589) | ......... 43,125 | 03/01/2022.
152735 RF 5| CENTRAL BUCKS PA SCH DI 5.000% 05/15/21..... ... | 06/07/2011. | Tax Free EXChaNge........cccceeeverrees | covermnerennenneirneneins | covevenns 4,710,401 | ......... 4,400,000 | ......... 4,810,916 | ..cocvevens A4721,323 | oo [ s (10,922) | .ovveverrerncenes | eevreeens (L0 7272 ) T S 4,710,401 (VN 124,056 | 05/15/2021.
180847 W7 6|CLARK CNTY NEV 5.000% 06/01/32..........cvvvvunerne ... | 11/14/2011. | Seattle Northwest Securities C........ 367,094 350,000 373,961 371,489 (637) (637) 370,852 (RIVET:) ) — (3,758) | cvvonves 16,819 | 06/01/2032.
181054 5N 3| CLARK CNTY NEV SCH DIST 5.000% 06/15/22..... | ... | 11/14/2011. | Jefferies & Company INC ....425,856 407,687 (4,548) (4,548) 403,139 [ v [ e 7,585 | oo 7,585 | ... 18,278 | 06/15/2012.
182252 QG 4| CLARKSTON MICH CMNTY SC 5.250% 05/01/25.. | ... | 11/14/2011. | WELLS FARGO ,498,868 ..1,400,000 1,523,172 1,503,235 (5,023) (5,023) 1,498,212 05/01/2025.
213183 Y6 7|COOK CNTY ILL 5.250% 11/15/11...c.cvvvrcrerrrrenne ... | 11/15/2011. | Maturity 600,000 600,000 639,984 607,884 (7,884) (7,884) 600,000 11/15/2011.
249164 EB 6|DENVER COLO CITY & CNTY 5.000% 08/01/12.... | ... | 11/14/12011. | George K. Baum Securities, 1,472,557 | v 1,409,054 | ..oocvvvevrrriiees | cevrrinnne (15,908) | ..ocvvveververrernns | wrvvrrenns (15,908) | cvvovevrverernens | cerverreens 1,393,147 08/01/2012.
249174 GP 2|DENVER COLO CITY & CNTY SCHDl......cceevverrneee ... | 10/21/2011. | JP MORGAN . 772,219 738,671 (7,809) (7,809) 730,862 06/01/2012.
5.000% 06/01/12 0
403755 B8 3| GWINNETT CNTY GA SCH DI 5.000% 02/01/27.... | ... | 02/16/2011. | FIDELITY CAPITAL MARKETS....... 539,835 500,000 583,740 581,867 (641) (641) 581,226 02/01/2025.
403755 VP 3| GWINNETT CNTY GA SCH DI 5.000% 02/01/13.... | ... | 11/14/2011. | DUNCAN WILLIAMS..........ccoouvvermmues | cervremmmereirmseenineenns | coveerrinnnd 490,026 | ............ 465,000 507,789 484,128 (7,919) (7,919) 476,210 02/01/2013.
414005 GZ 5|HARRIS CNTY TEX 5.000% 10/01/22 ... | 02/16/2011. | Jefferies & Company INC........cccc. | ceermeereemneerisneeeinns [ cveverieens 719,440 | ........... 650,000 | ............ 757,601 753,745 (1,305) (1,305) 752,440 10/01/2020.
49474E QZ 9|KING CNTY WASH 5.000% 12/01/12 ... | 11/15/2011. | GOLDMAN SACHS, 524,395 500,000 534,040 512,277 (5,532) (5,532) 506,745 12/01/2012.
625506 LB 4|MULTNOMAH CNTY ORE 5.000% 08/01/12........... oo | 11/15/2011. | GOLDMAN SACHS........oosvvverrenrri | corrvemreisenssissssnsins | cvvvsieenns 743,890 | ............ 720,000 | ............ 763,711 733,600 (7,466) (7,466) 726,134 08/01/2012.
708553 JQ 6|PENNSBURY PENN SCH DIST 5.500% 01/15/18...| ... | 11/16/2011. | GOLDMAN SACHS, 594,769 575,000 626,624 590,983 (9,135) (9,135) 581,848 07/15/2012.
930863 T7 0|WAKE CNTY NC 5.000% 03/01/24..........coccvvvrrennee o | 02/15/2011. | WELLS FARGO.......coovvvvvrrinerieenns [ v | s 1,396,500 | ......... 1,250,000 | ......... 1,508,950 | ....ccccee.. 1,502,033 (2,051) (2,051) | covoorerienenns | e 1,499,982 | ...oovvvivirrn 03/01/2024.
938395 MY 3| WASHINGTON & CLACKAMAS CNTYS.......ccccooveee. ... | 11/16/2011. | Piper Jaffray. 617,448 600,000 650,142 614,774 (8,936) (8,936) 605,838 06/15/2012.
5.375% 06/15/17 0 0
940858 VP 5|WASHOE CNTY NEV SCHDIS 5.500% 06/01/12... | ... | 07/17/2011. | Tax Free EXchange.........ccccovevvvern [ vevvrreerivnsinseinnsiines | ovevirnenns 761,914 | .o 750,000 816,188 769,163 (7,249) (7,249) 761,914 0 26,010 | 06/01/2012.
968648 PN 9| WILL & KENDALL CNTYS ILL CMNTY.....c.covvvirrerirnne ... | 11/16/2011. | BARCLAYS CAPITAL INC 317,151 300,000 328,470 310,553 (4,598) (4,598) 305,955 | .o [ e 11,196 | ... 11,196 |......... 22,917 | 01/01/2013.
5.500% 01/01/16 0 0
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982696 ML 7 |[WYANDOTTE CNTY KANS SCH 5.500% 09/01/17. | ... | 11/16/2011. | BARCLAYS CAPITAL INC 311,868 300,000 327,609 309,018 (4,738) (4,738) 304,279 | oo [ i 7,589 | .o 7,589 | ........ 20,167 | 09/01/2012.
984657 FL 5| YAMHILL CNTY ORE SCH DISTNO 0......cvvvvvrrirnne v | 1171612011, | Robert W. BaIrd.........cvveererererirerins [ overinerineeinesinenins | crvnenines 416,534 | ............ 405,000 | ............ 435,812 414,088 (5,497) (5,497) 408,592 | ...ooveivrieen | e 7,943 | v 7,943 | ... 19,845 | 06/15/2012.
5.250% 06/15/17 0 0
2499999. Total - Bonds - U.S. POlitical SUDGIVISIONS OF SEALES...........ovveeeeeeeeeeoeeeeeeeove eoeeeeeeeeeeseeeeeeeeeeeseeeeeeeeseeeeesseeesseseeeseesesesessesseeseseseeeeneeens | oo 19,149,376 | ....... 18,175,000 | ....... 19,894,651 | .......... 19,342,206 | .coooovvvrrernnacd 0 [ ((PZX1() ) I— [ (124,676) | ..ooovvveeend 0 [ e 19,217,533 | .oooivvvirennae 0 e (68,156) | ......... (68,156) | ....... 810,825 |..... XXX.......
Bonds - U.S. Special Revenue and Special A ment
040580 CH 3 |ARIZONA SCH FACS BRD RE 5.250% 07/01/20.... | ... | 11/14/2011. | Piper Jaffray 556,837 540,000 579,701 551,946 (6,916) (6,916) 545,029 | ...oovvvveiveri | e 11,808 | .......... 11,808 |......... 39,060 | 07/01/2012.
040654 GX 7 |ARIZONA ST TRANSN BRD HWY REV........ccconne ... 1 07/01/2011. [ Call  100.0000.........c0emrvremrerrreres [ rerrirerineesensrensens | sereneees 1,000,000 | ......... 1,000,000 | ......... 1,063,170 | ...ccovveee. 1,007,955 (7,955) [[821555) ] O O 1,000,000 0 52,500 | 07/01/2011.
5.250% 07/01/19 0 0
130658 GG 6| CALIFORNIA ST DEPT VET AFFAIRS.........ccocovvvunne ... | 03/01/2011. | Redemption  100.0000 25,000 25,000 25,000 25,000 0 25,000 0 341 | 12/01/2019.
5.450% 12/01/19 0 0
172311 CD 2| CINCINNATI OHIO WTR SYS 5.000% 12/01/21...... ... | 06/01/2011. [ Call  100.0000.........c0ccerrmerreirirs [ v | s 1,325,000 | ......... 1,325,000 | ......... 1,394,576 | ............ 1,332,395 (7,395) (7,395) | coooorvvenni | v 1,325,000 0 | 33,125 | 06/01/2011.
31347N DV 5|FHLMC RMBS-POOL-531016 10.500% 08/01/19..... ... | 12/01/2011. | Paydown 2,829 2,829 2,954 2,880 (51) (51) 2,829 0 212 | 08/01/2019.
31347R 3N 5| FHLMC RMBS-POOL-534405 10.000% 05/01/19..... | ... | 12/01/2011. | Paydown 3,324 3,324 3,291 3,288 36 36 3,324 0 181 | 05/01/2019.
313602 PQ 1|FNMA RMBS-SER-1989-17 C 10.400% 04/25/19..... | ... | 12/01/2011. | Paydown 6,871 6,871 7,523 6,950 (80) (80) 6,871 0 349 | 10/01/2014.
31360B Q9 8| FNMA RMBS-POOL-1380 12.500% 01/01/13... .| 12/01/2011. | Paydown 994 994 1,062 1,024 (30) (30) 994 0 45 101/01/2013.
31362N 3D 6| FNMA RMBS-POOL-66496 10.500% 10/01/18......... ... | 12/01/2011. | Paydown 944 944 954 948 (3) 3) 944 0 55 | 10/01/2018.
31391G ZR 0|FNMA RMBS-POOL-666852 6.500% 11/01/32........ ... | 11/22/2011. | GOLDMAN SACHS 53,191 47,229 49,007 48,926 (6) (6) 48,921 11/01/2032.
31391G ZR 0|FNMA RMBS-POOL-666852 6.500% 11/01/32........ ... | 12/01/2011. | Paydown 2,344 2,344 2,433 2,429 (84) (84) 2,344 11/01/2032.
31403G 5F 5|FNMA RMBS-POOL-748846 5.575% 06/01/37........ ... | 12/01/2011. | Paydown 59,012 59,012 59,131 59,127 (116) (116) 59,012 06/01/2037.
31405F PL 0|FNMA RMBS-POOL-788027 6.500% 09/01/34........ oo | 1172212011 | GOLDMAN SACHS........cmververmmrrnns | cerrreereinsessissseeinns | cveeerinens 133,603 | ..o 119,556 | ..o 124,070 123,852 (625) (625) 123,227 09/01/2034.
31405F PL 0|FNMA RMBS-POOL-788027 6.500% 09/01/34........ ... | 12/01/2011. | Paydown 10,061 10,061 10,441 10,423 (362) (362) 10,061 09/01/2034.
31405T V4 1|FNMA RMBS-POOL-799035 5.000% 03/01/35........ ... | 11/22/2011. | GOLDMAN SACHS, 224,404 209,234 208,417 208,422 16 16 208,437 03/01/2035.
31405T V4 1|FNMA RMBS-POOL-799035 5.000% 03/01/35........ ... | 12/01/2011. | Paydown 67,108 67,108 66,846 66,847 261 261 67,108 03/01/2035.
31406F BF 7|FNMA RMBS-POOL-808338 5.000% 08/01/33........ ... | 11/22/2011.| GOLDMAN SACHS 391,599 365,021 363,595 363,603 30 30 363,633 08/01/2033.
31406F BF 7|FNMA RMBS-POOL-808338 5.000% 08/01/33........ v | 1210172011 [ PAYAOWN. .....vvvrirrirriierierierinns [ overiisesssssssssinsnins | svvssnienes 152,689 | ...coovvunee 152,689 | ..coovvnnee 152,093 152,096 593 593 152,689 08/01/2033.
314106 F2 4|FNMA RMBS-POOL-888585 4.072% 05/01/37 ... | 12/01/2011. | Paydown 6,249,469 6,249,469 6,287,796 6,286,759 | ...ovvvvrevresernes | e (RT02<10) | S (37,290) 6,249,469 05/01/2037.
31411F VW 1| FNMA RMBS-POOL-907029 5.408% 09/01/37 .. | 12/01/2011. | Paydown 65,655 65,655 65,747 65,743 (88) (88) 65,655 09/01/2037.
31411V D8 9|FNMA RMBS-POOL-915527 5.622% 08/01/37 ... | 12/01/2011. | Paydown 69,195 69,195 69,497 69,490 (295) (295) 69,195 . . 08/01/2037.
385789 AU 6| GRAND JUNCTION COLO REV 5.000% 03/01/12.. | ... | 10/21/2011. | MORGAN STANLEY & CO INC...... 533,489 525,000 555,644 532,632 (5,312) (5,312) 527,320 6,170 6,170 | ........ 30,260 | 03/01/2012.
432337 BN 2|HILLSBOROUGH CNTY FLA SCH DIST.......cccccnc ... | 10/03/2011.| Call ~ 100.0000 525,000 525,000 561,671 531,374 (6,374) (6,374) 525,000 0 28,219 | 10/01/2011.
5.375% 10/01/20 0 0
455280 5G 8 |INDIANAPOLIS IND LOC PUB IMPT.... .| 117152011, | Piper Jaffray.........ccoevvevneriienneeen | cevveneereneensiseninns | cvvvveens 1,545,360 ..1,500,000 .1,605,690 1,532,230 [ ..oovvvvverrcriiens | e (18,724) 513,507 | oo | v 31,853 | oo 31,853 |....... 106,130 | 07/01/2012.
5.125% 07/01/20 0
472682 KU 6|JEFFERSON CNTY ALASWR 5.000% 02/01/42... | ... | 11/15/2011. | D.A. DavidSOn & CO.......coveummreerees | corervrsereinsseenensennes | osservinnnsd 411,492 | ... 400,000 | ............ 426,236 424,868 (368) (368) 424,500 | ..oovooeriins | s (13,008) | ......... (13,008) | .....cc.. 25,944 | 02/01/2042.
485428 BZ 8|KANSAS ST DEV FIN AUTH 5.500% 05/01/13....... ... | 11/15/2011. | GOLDMAN SACHS, 322,140 300,000 329,226 311,816 (4,331) (4,331) 307,485 | .o [ e 14,655 | .......... 14,655 |......... 17,279 | 05/01/2013.
57604P C6 9|MASSACHUSETTS STWTR POLLUTNA............... ... | 02/15/2011. | MORGAN STANLEY & CO INC..... | coeerververmcrrirmnreeinns [ crvverrens 471,803 | ...covvevnn 450,000 510,377 506,496 (180) (180) 506,315 | ..o [ e (34,513) | ..ouvce (34,513) | ..ovvec 12,928 | 08/01/2034.
5.250% 08/01/34 0 0
594636 PS 5| MICHIGAN ST COMPREHENSIVE TRAN................ ... | 10/21/2011. | RH INVESTMENT CORP 513,870 500,000 534,980 510,188 (6,005) (6,005) 504,183 9,687 9,687 |......... 24,865 | 05/15/2012.
5.250% 05/15/17 0 0
60636W DX 0[MISSOURI ST HWYS & TRANS COMMN................ ... | 10/21/2011. | RBC Dominion 861,390 850,000 909,441 863,959 | ..oovverereinriinns | e (10,492) | .oovvvvvnevercenns | e (10,492) 853,467 | ..ovveeeriiinris | v 7,923 | .o 7,923 |......... 55,161 | 02/01/2012.
5.250% 02/01/18 0 0
629621 CP 6|NACOGDOCHES CNTY TEX HOSP DIST............... ... | 05/15/2011. [ Call ~ 100.0000 800,000 800,000 864,352 852,211 | cveireerrenns | e (52,211) [ covvrrevereiees | v (52,211) 800,000 0 23,000 | 05/15/2026.
5.750% 05/15/26 0 0
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646135 S8 7|NEW JERSEY ST TRANSPRTN TRUST........ccccc0een. ... | 11/15/2011. | First Tryon Securities. 2,074,694 | ......... 1,920,000 | ......... 2,119,507 2,003,536 (29,115) | vvvererreecnnes | e (29,115) | oo | e 1,974,421 | oo [ e 100,273 | ........ 100,273 | ......... 97,680 | 06/15/2013.
5.500% 06/15/21 0 0
646135 Y2 3|NEW JERSEY ST TRANSPRTN TRUST.........cccc00en. v | 1171512011 | TD SECUMHES INCuvvvvvvvvvrecerrrerrrirnees [ vrrrrseeisseesesineniens | cernnees 1,129,989 | ......... 1,050,000 | ......... 1,141,224 | ............ 1,088,577 [ .oooevvververeriees | vevvrinnns (13,441) | s | v (13,441) | oo | e 1,075,136 | .ooovvvvvrverinns [ cevrrinnne 54,853 | ..coovvens 54,853 | ... 50,991 | 06/15/2013.
5.250% 06/15/13 0 0
67766W ES 7|OHIO ST WTR DEV AUTHWT 5.000% 12/01/12.... | ... | 11/16/2011. [ SAlomOn-GVT MT.......ccoverrrmmrirnnnerns | cererverirerissnisseenes | cveveenns 1,206,155 1ATT,383 | e [ v (12,452) [ ovvovvverrnerns | vvverennne(12452) [ o | v 1,164,932 | s [ s 41,223 | oo 41,223 | ... 55,903 | 12/01/2012.
686509 S9 2| ORLANDO FLA UTILS COMMN WTR &........cccovevnnee ... [ 10/03/2011. | Call - 101.0000.........ccvveemrrirmerrirns | ceverenereriensiirensiins | cervvinns 1,934,150 1,954,316 (20,166) 0 | 100,538 | 10/01/2011.
5.250% 10/01/18 0
709235 QY 4 |PENNSYLVANIA ST UNIV 5.250% 08/15/22........... .. | 02/15/2011. | SAIOMON-GVT MT.....oovvrrinerinenns [ v | v 4,017,105 3,530,000 3,967,014 3,881,785 (3,070) 3,878,715 | oo | v 138,390 | ....... 138,390 | ..o 94,207 | 08/15/2022.
72316M DH 9 |PINELLAS CNTY FLA HEALTH FACS.......cccoooomunnnes v | 1171612011, | WELLS FARGO.......oocmvrreecriirnenns | cevevrerreieesiiseniins | cvevviens 1,429,178 | ......... 1,330,000 |......... 1,462,681 | ........... 1,451,501 (2,836) | covvveerreeerni | vveririeenne2,836) [ o | s 1,448,665 | .....ccovvvveris [ v (19,487) | ......... (19,487) | ......... 74,369 | 11/15/2033.
5.500% 11/15/33 0 0
796253 SV 5|SAN ANTONIO TEX ELEC & 5.375% 02/01/19...... ... | 10/20/2011. | BARCLAYS CAPITAL INC 506,895 500,000 536,110 508,495 (6,363) (6,363) 502,132 | oo | i 4763 | ..o 4763 | ... 33,146 | 02/01/2012.
835574 AN 4| SONOMA CNTY CALIF PENSION OBLI........ccc.conur o | 1171612011, | StePhens INC......vververevvrvrinnririenes [ overiserineerinseseniin | e 2,137,288 | ......... 2,040,000 | ......... 1,913,867 2,013,300 7,439 7,439 2,020,739 | oovvereeriiiens | e 116,549 | ........ 116,549 | ....... 131,396 | 06/01/2013.
6.625% 06/01/13 0 0
835574 AN 4| SONOMA CNTY CALIF PENSION OBLI.........coueevees ... | 06/01/2011. | Redemption  100.0000 855,000 855,000 802,135 843,810 3,102 3,102 846,912 8,088 8,088 28,322 | 06/01/2013.
6.625% 06/01/13 0 0
845040 DS 0|SOUTHWEST HIGHER ED AUTH INC........ccooevrveens ... | 11/16/2011. | First Southwest Company 334,490 320,000 348,960 329,708 (4,851) (4,851) 324,857 9,632 9,632 20,044 | 10/01/2012.
5.500% 10/01/14 0 0
86742P AW 6| SUNMAN DEARBORN IND INTER SCH.......cccoconu. ... | 10/20/2011. | GOLDMAN SACHS, 389,520 385,000 | ....ccooo..s 415,765 407,783 (1,902) (1,902) 405,881 | ..o | v (16,361) | ......... (16,361) | ....vc... 27,057 | 07/15/2019.
5.500% 07/15/19 0 0
888808 BP 6| TOBACCO SETTLEMENT FING CORP N..........c..c.. ... | 11/16/2011. | First Southwest Company 642,227 590,000 670,588 623,183 | oo | e (11,845) | oo | o (11,845) 611,338 | oo | oo, 30,889 | .......... 30,889 | ........ 35,851 | 06/01/2013.
6.250% 06/01/43 0 0
977092 KT 1|WISCONSIN ST CLEAN WTR 5.250% 06/01/12.... | ... | 10/24/2011. | MORGAN KEEGAN & CO 566,374 550,000 589,644 561,412 (6,539) (6,539) 554,874 | .o | e 11,500 | ..cooeeee 11,500 |......... 26,148 | 06/01/2012.
977092 KU 8| WISCONSIN ST CLEAN WTR 5.250% 06/01/13.... | ... | 10/24/2011. | GOLDMAN SACHS.........cccoourrvmsnene | corrremserremsssnensnsnes | consesnennas 144,154 | ..o 140,000 | ..o 150,298 142,963 (1,698) (1,698) 141,265 2,889 2,889 6,656 | 06/01/2012.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS..............urriuuuerriseieessisssssiiesssssesessssssessssesessssesssssssesssssessssessssssnss | seeeses 33,751,892 | ....... 32,446,535 | ....... 34,229,768 33,443,629 0 (268,094) 0 (268,094) 0 33,175,536 0 | 576,355 | ........ 576,355 |...1,484,081 | ..... XXX.......
Bonds - Industrial and Miscellaneous
00110A AE 4| AEP TEXAS CENTRAL TRANS.......cccomverimrrrerrenes ... | 02/10/2011. | Salomon-GVT MT 6,999,750 | ......... 6,400,000 6,399,960 6,400,991 (421) (421) 6,400,570 599,180 599,180 |....... 211,309 | 07/01/2020.
ABS-UTIL SER-2006-A CL- 5.306% 07/01/20 . 0 0
001957 BC 2| AT&T CORP 7.300% 11/15/11..ccuverrerircrirerrririrens [ 10711172011, { Call - 100.8510......cucvvverierecriinns | e | creverinnns 476,079 | ..ooererns 473,000 507,070 475,392 688 688 476,079 (V] - 31,268 | 11/15/2011.
002824 AS 9|ABBOTT LABORATORIES SENIOR UNSECURED. | ... | 04/06/2011. | MIZUHO.........ccoommvvvirmreererniinenins | coeevrisessissseessenns | coneenns 5,025,250 | ......... 5,000,000 |......... 4,998,050 | ... 4,999,875 93 93 | o | e 4,999,968 25,282 25282 |...... 113,556 | 05/15/2011.
5.600% 05/15/11 0 0
88213# AA 2| ADVANTAGE CAPITAL TEXAS 0.000% 05/15/20... | ... | 12/31/2011. | Tax Credit Redemption 62,678 59,863 59,863 2,815 2,815 62,678 0 05/15/2020.
00780* AA 4| ADVANTAGE CAPITAL COLOR 0.000% 03/01/17..| ... | 12/31/2011. | Tax Credit Redemption 3,804 353 3,533 3,533 27 271 3,804 0 03/01/2017.
00780* AB 2| ADVANTAGE CAPITAL COLOR 0.000% 03/01/17.. ... | 12/31/2011. | Tax Credit Redemption 10,464 972 9,716 9,716 748 748 10,464 0 03/01/2017.
00817Y AB 4 |AETNA INC SENIOR UNSECU 7.875% 03/01/11.... ... | 03/01/2011. [ MAHUFIY.........urveerrrrermrererseneniinennes | oveeeesseesesssesessnees | coneeees 1,000,000 | ......... 1,000,000 | ......... 1,083,980 | ............ 1,003,347 (3,347) (3,347) | cevevrrerernneee | v 1,000,000 0 39,375 | 03/01/2011.
00834# AB 4| ADVANTAGE CAPITAL HAWAIIL....ovouverrierrirnes ... | 12/31/2011. | Tax Credit Redemption 22,542 2,000 20,000 20,000 2,542 2,542 22,542 0 11/28/2021.
SPRINGLEAF FINANCE CORP SENIOR
02635P TS 2|UNSECURED . 1 03/23/2011. | Tax Free EXChaNGe.........cc..rvevvveeens | cevvvsrerriensiisensrins | cenevinns 1,989,411 | ......... 2,000,000 | ........ 1,985,800 | ... 1,635,000 353,728 278 354,006 | .oveeriieriins | cererrneens 1,989,411 (V] - 37,950 | 12/15/2017.
6.900% 12/15/17 0 0
03523T AB 4| ANHEUSER-BUSCH INBEV WO 7.750% 01/15/19. | ... | 03/16/2011. | Tax Free Exchange. 999,362 .1,000,000 999,230 999,349 12 12 999,362 0 01/15/2019.
03674B AC 8| WELLPOINT INC SENIOR UNSECURED................ woe | 1171512011 | BNY MELLON......cooorvrrirrreincnenns | cevermeenesneesnisseneins | cveveenns 6,773,715 ..6,500,000 | ......... 6,464,640 6,492,702 3,966 3,966 6,496,668 | .......cooevvvrres | verrrne 277,047 | ........ 277,047 08/01/2012.
6.800% 08/01/12 0 0
05522R BD 9 |BANK OF AMERICA CREDIT CARD........ccccoomururnns ... | 02/09/2011. | BARCLAYS CAPITAL INC.....ovvvvens [ v | crvennes 4255313 | ......... 4,000,000 3,998,502 3,999,526 46 46 3,999,572 | o [ e 255,740 | ........ 255,740 |........ 36,646 | 06/15/2012.
TR ABS-CC SER-2007-A8 C 5.590% 11/17/14........ 0 0
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05523U AA 8|BAE SYSTEMS HOLDINGS IN 6.400% 12/15/11.... | ... | 12/15/2011. [ MALUTItY........cvvvvmmrrererrirrerriisneeiins | cevenneeesiessessseesens | conerenns 4,000,000 | ......... 4,000,000 | ........ 4,169,000 | ............ 4,031,755 | oo | s (R R [P [CHIAL:) 1 T S 4,000,000 0 | 256,000 | 12/15/2011.
05950E AE 8|BANC OF AMERICA COMMERCIAL..........ccoecrrmnrerne ... | 06/20/2011. | BARCLAYS CAPITAL INC.....oovovens [ overrverrneernserennin | wevennns 8,884,375 | ......... 8,000,000 |......... 7,735,000 | .cooovrnneee T775,388 | oo | v 17,812 | s | e 17812 | e | v 7,793,200 | .ovvevervrrerne | e 1,091,175 | ..... 1,091,175 | ....... 260,073 | 05/01/2016.
MOR CMBS-SER-2006-2 CL- 5.921% 05/10/45...... 0 0
BANK OF NEW YORK MELLON SENIOR
06406H BE 8|UNSECURED 11/15/2011. | PAMD@S..........oveeerveeeeeereereeseeeeeeseeenns | eeeseseeesseseesessseiins | evveiinns 1,040,700 | ......... 1,000,000 992,110 996,826 1,485 1,485 998,311 | covvvereeeeeeer | e 42,389 | ......... 42389 | ... 51,838 | 11/01/2012.
4.950% 11/01/12 0 0
097014 AG 9|BOEING CAPITAL CORP SENIOR UNSECURED... | ... | 12/13/2011. | WELLS FARGO. 5,049,850 5,000,000 |........ 5,193,100 5,044,003 | ..o [ e (Y131 I [P (37,459) 5,006,633 | ..covvorrriries | s 43217 | e 43217 | ... 434,236 | 02/15/2012.
6.500% 02/15/12 0 0
12617A AE 7| AEP TEXAS CENTRAL......cooosrierrrrirenriereesrirnsneens ... 1 02/10/2011. | MORGAN STANLEY & CO INC...... [ .coereverrreernierrennis | wrvnnnns 4,569,844 | ........ 4,000,000 | ......... 4,229,375 | ooovorns 4,123,654 (3,464) (3,464) | covoovevrenrrins | e 4,120,190 | .ovvervvirerine | s 449,654 | ... 449,654 | ... 145,833 | 01/15/2016.
TRANSITION F ABS-UTIL S 6.250% 01/15/17........ 0 0
126802 AH 0|CABELA'S MASTER CREDIT CARD . | 02/09/2011. | DeUtSChe BanK..........cccccvevreeereeees | sevevmsereernesrisseniens | cvvevenns 7,209,180 | ......... 7,000,000 6,997,618 6,999,560 78 78 6,999,637 209,542 209,542 |......... 60,344 | 10/15/2011.
TR ABS-CC SER-2006-3A C 5.260% 10/15/1 0 0
14041N CH 2| CAPITAL ONE MULTI-ASSET.......cocrmmevrvrcrriannnnens ... | 02/09/2011. | Nomura SeCUrties INC.......cvvvurvervees [ overrneriseirerirrenien | cernnees 2,110,938 | ......... 2,000,000 | ........ 1,979,141 | .......... 1,994,315 407 407 [ v | s 1,994,722 | oo [ e 116,216 | ........ 116,216 | ......... 15,406 | 08/15/2012.
EXECUT ABS-CC SER-2005- 4.700% 06/15/15...... 0 0
CAROLINA POWER & LIGHT SENIOR
144141 CS 5|UNSECURED 11/15/2011. | JP MORGAN........crvveeriirnereirennins [ cerseeissnesinnserinins | cevennnd 4,149,000 | ......... 4,000,000 3,998,400 3,999,651 196 196 3,999,847 | oo | o 149,153 | ........ 149,153 | ...... 348,833 | 07/15/2012.
6.500% 07/15/12 0 0
15200D AE 7| CENTERPOINT ENERGY.......cccourmmvrrvmrrrinirrenrnenns ... | 02/10/2011. | RBS SECURITIES INC 5,506,055 5,000,000 5,000,000 5,000,000 0 5,000,000 | ..ovverrmerrviies | cevennas 506,055 | ........ 506,055 | ....... 142,859 | 08/01/2019.
TRANSITION ABS-UTIL SER 5.302% 08/01/20...... | ... 0 0
161571 BT 0|CHASE ISSUANCE TRUST ABS-CC .| 02/09/2011. | BARCLAYS CAPITAL INC 5,521,094 5,000,000 | ......... 4,997,839 | ..o 4,998,534 34 34 | s | s 4,998,569 522,525 522,525 |......... 42,857 | 02/15/2017.
SER-2007-A3 CL-A3 5.230% 04/15/19. 0 0
17275R AB 8| CISCO SYSTEMS INC SENIOR UNSECURED........ coe | 0212212011, | MALUTIY.....ooovvvereerecreineerinereinns | ceevneeesnnessissseninns | cveeens 11,500,000 | ....... 11,500,000 | ....... 11,478,035 | .......... 11,499,304 696 (61 - 20 [T O 11,500,000 0o 301,875 | 02/22/2011.
5.250% 02/22/11 0 0
235851 AG 7 |DANAHER CORP SENIOR UNSECURED............... ... | 06/21/2011. | WELLS FARGO........coomvrreiecrriirnenns | ceverreereieesniinseniins | cvevveens 3,442,740 3,000,000 2,981,730 2,986,410 766 766 2,987,176 | oo [ e 455564 | ....... 455,564 | ....... 158,906 | 01/15/2018.
5.625% 01/15/18 0 0
JOHN DEERE CAPITAL CORP SENIOR
244217 BG 9|UNSECURED .| 06/16/2011. | RBC DAIN RAUSHER INC. 5,241,000 5,000,000 5,386,550 5,087,637 | oo | cerienns (33,505) [ vvvrerreeirrrins | cevreeeens (33,505) 5,054,132 | oo [ e 186,868 | ........ 186,868 |....... 268,333 | 03/15/2012.
7.000% 03/15/12 0 0
JOHN DEERE CAPITAL CORP SENIOR
24422E QM 4| UNSECURED 11/15/2011. | BARCLAYS CAPITAL INC 2,094,400 2,000,000 | ........ 1,997,980 | ............ 1,999,149 372 K 72 [T SN 1,999,521 | .oovvvvvvivevinns [ vevrrinnns 94,879 | ...ccoeet 94,879 |......... 91,025 | 12/17/2012.
4.950% 12/17/12 0 0
WALT DISNEY COMPANY/THE SENIOR
25468P BX 3|UNSECURED 11/15/2011. | MIZUHO 2,034,560 2,000,000 2,088,600 2,024,789 (18,587) | ... (18,587) 2,006,202 28,358 28,358 | ....... 154,771 | 03/01/2012.
6.375% 03/01/12 0 0
260543 BL 6|DOW CHEMICAL CO/THE SENIOR UNSECURED. | ... | 02/01/2011. | Maturity. 5,000,000 5,000,000 5,073,000 5,000,851 (851) (851) 5,000,000 (VN 153,125 | 02/01/2011.
6.125% 02/01/11 0 0
E.|. DU PONT DE NEMOURS SENIOR
263534 BZ 1|UNSECURED . | 02/08/2011. | RBC DAIN RAUSHER INC 5,089,200 5,000,000 | ........ 4,979,250 | ..o 4,981,721 185 185 | oo | s 4,981,906 | .oooooueveerrcrns | v 107,294 | ........ 107,294 |...... 132,326 | 01/15/2020.
4.625% 01/15/20 0 0
26439X AD 5|DCP MIDSTREAM LLC SENIOR UNSECURED....... ... | 02/01/2011. | Maturity 5,000,000 5,000,000 |......... 4,989,650 | ............ 4,999,882 118 118 5,000,000 0. 171,875 | 02/01/2011.
6.875% 02/01/11 0 0
349631 AM 3| FORTUNE BRANDS INC SENIOR UNSECURED.... ... | 01/15/2011. [ MAHUIIY.........cveerrerrermerrirssenesieennes | coveresssesrissseeesneens | coneenes 1,000,000 | ......... 1,000,000 975,540 999,774 226 Y7L T O S 1,000,000 0 25,625 | 01/15/2011.
5.125% 01/15/11 0 0
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36228C WU 3| GS MORTGAGE SECURITIES..........coooevveerrrrernnes ... | 12/01/2011. | Paydown 2,372,877 2,372,877 2,384,677 2,372,782 95 95 2,372,877 0 29,766 | 10/01/2015.
CORPORA CMBS-SER-2006-G 5.506% 04/10/38.. | ... 0 0
362332 AE 8|GS MORTGAGE SECURITIES.... .| ... | 06/2172011.| BARCLAYS CAPITAL INC.......comvvvns [ worrerrriniererncrnines | cevii 7,603,750 .7,000,000 | ......... 6,799,922 6,817,869 6,830,875 | .ovverrerriiies | e 772,875 | ........ 772,875 | ....... 219,466 | 09/01/2016.
CORPORA CMBS-SER-2006-G 5.560% 11/10/39.. | ... 0 0
GENERAL ELEC CAP CORP SENIOR
36962G G5 7|UNSECURED . | 06/20/2011.| RBS SECURITIES INC 2,055,260 2,000,000 |......... 1,906,240 | ............ 1,977,865 8,806 8,806 | .ovvvveeriiiins | v 1,986,671 | oo | vereennd 68,589 | .......... 68,589 |......... 70,486 | 03/03/2012.
4.375% 03/03/12 0 0
370334 AS 3|GENERAL MILLS INC SENIOR UNSECURED......... woe | 1171512011 | JP MORGAN........ooorerrerrirenrenines | cevernsenesesssisnsseins | cveevenns 4,054,000 | ......... 4,000,000 | ......... 4,035,240 | ... 4,008,090 (6,313) () ) OO O 4,001,776 52,224 52,224 |...... 302,000 |02/15/2012.
6.000% 02/15/12 0 0
373298 CG 1|GEORGIA-PACIFIC LLC 7.000% 01/15/15.............. ... | 03/25/2011. | Call  103.5000.........c0ocmrrveremrirrns | coverremririenssisssssinns | cvvviiienns 129,375 | oo 125,000 | ..o 120,938 122,279 7,096 7,096 129,375 0 6,076 | 01/15/2015.
44924E AB 6| IBM INTL GROUP CAPITAL 5.050% 10/22/12........ . 1 06/16/2011. | WELLS FARGO........cooorrrrernererrenns | sevevmmseresnsessisseeeens | cvvevenns 3,182,280 3,000,000 2,997,630 2,999,076 232 232 2,999,308 | ...oovveerrenrie | e 182,972 | ........ 182,972 |....... 100,579 | 10/22/2012.
459200 BA 8|IBM CORP SENIOR UNSECUR 4.750% 11/29/12.. | ... | 06/16/2011. | WELLS FARGO 5,302,650 5,000,000 | ......... 4,833,250 | ..overnes 4,943,333 | oo [ s 13,463 [ .o | e 13,463 | .o | s 4,956,796 | ...ovovrrrerns | s 345854 | ... 345854 | ... 133,264 | 11/29/2012.
49228R AE 3| KERN RIVER FUNDING CORP 4.893% 04/30/18... | ... | 12/31/2011. | Redemption  100.0000 571,500 571,500 571,500 571,500 0 571,500 (V] 15,147 | 04/30/2018.
49306C AD 3|KEY BANK NA SUBORDINATE 7.000% 02/01/11... | ... | 02/01/2011. | MAEUFIY......covvrrrereemerrereenermeerninees [ errneeensssesessesssnns | ceveenee 1,000,000 | ......... 1,000,000 | ......... 1,059,770 | ..o 1,001,259 (1,259) [ I2515) IO N 1,000,000 0 35,000 | 02/01/2011.
501044 CA 7|KROGER CO/THE 6.800% 04/01/11.......coooevvvrrnrenens ... | 04/01/2011. | Maturity. 5,500,000 5,500,000 | ........ 5,485,700 5,499,501 499 499 5,500,000 (VN 187,000 | 04/01/2011.
52517P XT 3|LEHMAN BROTHERS HOLDINGS.........cccoomvrrvnrnnne v | 0173172011, [ JP MORGAN......cvvvrirrirerrissiinees [ overiseniseesnseneninns | sevnnens 1,568,125 6,500,000 828,750 828,750 0 828,750 [ .ovvevrvrvrens | v 739,375 | ........ 739,375 | v 11/10/2009.
SENIOR UNSECURED 3.950% 11/10/09. . 0 0
5252M0 BZ 9 |LEHMAN BROTHERS HOLDINGS.......ccccccnmmereernnes ... | 01/31/2011. | JP MORGAN 502,500 2,000,000 240,000 240,000 0 240,000 262,500 262,500 01/24/2013.
SENIOR UNSECURED 5.625% 01/24/13 . 0 0
617453 AT 2| MORGAN STANLEY CAPITALI.. . 1 02/09/2011. | WELLS FARGO........oooomrrvererrerenns | sevevrsrrenieessisseninns | cvvvviens 2,177,266 2,000,000 2,010,968 2,004,248 (193) (193) 2,004,055 | ...oooverriines | e 173,210 | .oooeee 173,210 03/01/2016.
CMBS-SER-2006-1Q11 CL-A 5.728% 10/15/42....... | ... 0 0
637071 AD 3| NATIONAL OILWELL VARCO L....couervrrererirnerines ... | 03/15/2011. | Maturity 5,000,000 5,000,000 | ......... 4,682,800 | ............ 4,991,065 8,935 8,935 5,000,000 (VN 162,500 | 03/15/2011.
SENIOR UNSECURED 6.500% 03/15/11 0 0
NISSAN MOTOR ACCEPTANCE SENIOR
654740 AB 5|UNSECURED o 0371412011, [ MAIUIY.....cooovvveerrererenneeressenenins | ceeeresseeeisseensnnesnes | vneeee 10,000,000 | ....... 10,000,000 9,988,800 9,999,497 503 (0K T T I 10,000,000 0| 281,250 | 03/14/2011.
5.625% 03/14/11 0 0
NORFOLK SOUTHERN CORP SENIOR
655844 AQ 1|UNSECURED .1 02/08/2011. | CREDIT SUISSE SECURITIES....... [ ccovvvvveenerernerinerins | wrveennns 1,486,038 | ......... 1,250,000 | ......... 1,624,788 | ............ 1,496,063 (737) (UAT4 ) [ 1,495,326 | ..ocvovivvvens | s ((S2:1) ) I (9,289) | ..vovvr 44,306 | 02/15/2031.
7.250% 02/15/31 0 0
665859 AG 9 |NORTHERN TRUST CORP SENIOR UNSECURED | ... | 08/28/2011. | Maturity. 5,000,000 5,000,000 | ........ 4,992,500 | ... 4,999,905 95 95 5,000,000 0 | 265,736 | 08/28/2011.
5.300% 08/28/11 0 0
68389X AG 0|ORACLE CORP SENIOR UNSECURED.................. ... | 02/24/2011. | CREDIT SUISSE SECURITIES....... | ccccoveereermerrirneriins | covrreens 4,021,275 | ......... 3,750,000 | ........ 3,747,675 3,747,951 31 31 3,747,982 | oo | ceviree 273,293 | ........ 273,293 |....... 119,792 | 07/08/2019.
5.000% 07/08/19 0 0
69352) AC 1|PPL ENERGY SUPPLY LLC SENIOR UNSECURED| ... | 07/20/2011.| KEYBANC CAP MKTS 2,539,675 2,500,000 2,527,925 2,503,365 (2,263) (2,263) 2,501,102 | oo | e 38,573 | .......... 38,573 |....... 117,333 | 11/01/2011.
6.400% 11/01/11 0 0
69361Y AH 6|PSE&G TRANSITION FUNDING .1 02/10/2011. [ WELLS FARGO........covevervirrrreernes | ceverisseeeisssenssnesnes | ineeee 10,185,352 | ......... 8,654,000 | ....... 10,067,712 9,330,381 | ovvveereerireeees [ cevrren (RSN (1) R IS (16,700) 9,313,680 | ..ovverrnrririee | wevrenn 871,672 | ........ 871,672 |....... 99,377 | 03/15/2016.
LLC ABS-UTIL SER-2001-1 6.890% 12/15/17......... | ... 0 0
69362B AF 9| PSEG POWER LLC 7.750% 04/15/11.....coocvvvvverre ... | 04/15/2011. | Maturity. 5,000,000 5,000,000 | ........ 5,620,350 5,026,848 (26,848) | ...cvvvorerrecrnns | s (26,848) 5,000,000 (VR 193,750 | 04/15/2011.
71343P AD 3| PEPSIAMERICAS INC 5.625% 05/31/11.......cccovvnnee coe | 0573172011, | MALUTIY.....ooovvvereercreereecinseeinns | ceverseneseesnisseneins | cveeeenns 1,000,000 | ......... 1,000,000 995,900 999,631 369 369 11,000,000 0 28,125 | 05/31/2011.
717081 DB 6 |PFIZER INC SENIOR UNSEC 6.200% 03/15/19..... . | 04/06/2011. | Jefferies & Company INC 2,290,920 2,000,000 | ........ 1,997,980 | ............ 1,998,218 46 46 11,998,264 292,656 292,656 |........ 70,956 | 03/15/2019.
74254P LA 8| PRINCIPAL LIFE INC FDG ABS-SR SECURED....... vee | 03/01/2011. [ MALUIIEY. ....oovvvvorirrierieniseernserene [ eerenerisensssesnsenes | cveees 10,000,000 | ....... 10,000,000 | ......... 9,975,100 9,999,093 907 907 | v | s 10,000,000 0 [ 256,250 | 03/01/2011.
5.125% 03/01/11 0 0
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750754 AB 9 |RAILCARLEASING L.L.C..ooovsvverrirircriiseriirens coe | 1071512011, | PAYAOWN......vvovecrrcririniiineriians | ceverseeesieesiisneeeins | cvneeenns 1,344,005 | ......... 1,344,005 | ......... 1,429,003 | ........... 1,356,645 | ...ooovveerrrririans | cerrrinnne (12,640) | .ovvvvnrierecrnes | e [ T:10) I S 1,344,005 (V[N 60,379 | 01/15/2013.
ABS-EQ TR SER-1 CL-A2 7.125% 01/15/13 0 0
786514 BC 2| SAFEWAY INC SENIOR UNSECURED .| 03/01/2011. | Maturity. 6,000,000 | ........ 6,000,000 6,506,820 6,012,621 | oovverrceriieeens [ e (12,621) | v | e (12,621) 6,000,000 0 | 195,000 | 03/01/2011.
6.500% 03/01/11 0 0
808513 AD 7 |CHARLES SCHWAB CORP SENIOR UNSECURED| ... | 04/06/2011. | Jefferies & Company INC 3,032,370 3,000,000 2,996,160 2,996,297 87 87 2,996,383 | ..o | s 35,987 | .......... 35,987 |......... 96,046 | 07/22/2020.
4.450% 07/22/20 0 0
81683R AB 0|SEMINOLE TRIBE OF FLORID SENIOR SECURED ... [ 10/01/2011. | Redemption  100.0000..........coceuue | covrrvrmereerseemerneenes | oneeerinnne 700,000 | ..covvnenes 700,000 695,674 697,668 1,004 1,004 698,671 | .oovvereererieris | wererrirnns 1,329 | oo 1,329 | ... 40,586 | 10/01/2013.
5.798% 10/01/13 0 0
843646 AC 4|SOUTHERN POWER CO SENIOR UNSECURED... | ... [ 06/16/2011. [ WELLS FARGO............comervrmnmerernens | cevvrermereessseneseenes | e 10,550,000 | ....... 10,000,000 |....... 10,427,200 | .......... 10,116,922 | ..o | cevrrinnne (34,874) | .o | s (34,874) | coooeverrecrrns | v 10,082,049 | ..oovvvvevvrres [ cerrenns 467,951 | ........ 467,951 | ....... 583,333 | 07/15/2012.
6.250% 07/15/12 0 0
847788 AK 2|SPEEDWAY MOTORSPORTS IN 6.750% 06/01/13 ... | 03/21/2011. | Call ~ 101.1250 252,813 250,000 245,000 247,531 5,282 5,282 252,813 0 5,156 | 06/01/2013.
907818 CP 1[UNION PACIFIC CORP SENIOR UNSECURED...... .. [ 12192011, | Call  102.0080.........ovverrreerereeees | eeveeeeneeeeiiensiisenniies | ceeeriees 1,020,080 | ......... 1,000,000 | ......... 1,125,580 | ............ 1,020,406 (326) (326) | eovvevrrrreiiens | s 1,020,080 0 | 76,556 | 04/15/2012.
6.500% 04/15/12 0 0
907818 CZ 9|UNION PACIFIC CORP SENIOR UNSECURED...... ... | 06/22/2011. | Taxable Exchange. 3,565,564 3,000,000 2,997,840 2,998,475 88 88 2,998,562 | ...vveorerrceees | e 567,001 | ........ 567,001 |...... 104,458 | 11/15/2017.
5.750% 11/15/17 0 0
913017 BF 5|UNITED TECHNOLOGIES CORP.......cccocommvvrirrrnens ... | 06/16/2011. | US Bancorp Investments Inc. 5,254,750 5,000,000 5,204,500 5,051,634 | ..oooorcrrinennns [ e (R KX ) I IS (17,331) 5,034,303 220,447 220,447 | ....... 183,000 | 05/15/2012.
SENIOR UNSECURED 6.100% 05/15/12. 0 0
VERIZON COMMUNICATIONS SENIOR
92343V AV 6| UNSECURED . | 06/20/2011. | Bank Of AMETICA........cvvvrerererierrirnees [ v | wrvnnnns 4,706,480 | ......... 4,000,000 3,940,720 3,948,641 2,271 2,271 3,950,913 | oo | e 755,567 | ........ 755,567 | ....... 184,856 | 04/01/2019.
6.350% 04/01/19 0 0
WELLS FARGO & COMPANY SENIOR
949746 NJ 6|UNSECURED . 08/26/2011. [ MAIUTIY........ocrvvveeererrreerreerriineneins | severmseeessnesnisseeeens | ceeeeenns 4,750,000 | ......... 4,750,000 | ......... 4,741,593 | ....ccoevens 4,748,771 1,229 1,229 | oo | v 4,750,000 (VN 251,750 | 08/26/2011.
5.300% 08/26/11 0 0
983024 AA 8| WYETH 5.500% 03/15/13.... ... | 07/20/2011. | US Bancorp Investments Inc. 8,636,880 8,000,000 .7,999,660 8,002,661 (655) (655) 8,002,006 | ...vverrmerrrires | cevenend 634,874 | ....... 634,874 |....... 378,889 | 03/15/2013.
013716 AP 0[RIO TINTO ALCAN INC SENIOR UNSECURED...... .. [ 03/15/2011. | MALUTIY......oovvvvenreerrcrrereerinisenenns | cevermsenesseessisseneins | cveeeenns 3,700,000 | ......... 3,700,000 3,879,339 3,708,060 (8,060) (8,060) 3,700,000 (VN 119,325 | 03/15/2011.
6.450% 03/15/11 0 0
25179S AC 4|DEVON FINANCING CORP UL 6.875% 09/30/11... [I.. | 09/30/2011. [ MAHUFIY..........cveermrrremrerrimmrreesnennns | rvernesseesssmeenesneens | coneeees 1,500,000 | ......... 1,500,000 | ......... 1,569,810 | ............ 1,507,172 (7,172) (TAT2) | o | v 1,500,000 0 | 103,125 | 09/30/2011.
775109 AK 7|ROGERS COMMUNICATIONS | 6.800% 08/15/18.. .. | 06/21/2011. | WELLS FARGO. 2,081,468 | ......... 1,750,000 | ......... 1,747,445 | ............ 1,747,953 100 100 | oo | e 1,748,053 333,415 333,415 | ....... 102,142 | 08/15/2018.
780085 LP 9|ROYAL BANK OF CANADA SENIOR UNSECURED I.. | 07/20/2011. | Maturity 3,000,000 3,000,000 2,993,670 2,999,212 788 788 3,000,000 0| 169,500 | 07/20/2011.
5.650% 07/20/11 0 0
884903 BB 0| THOMSON REUTERS CORP 6.500% 07/15/18...... I.. | 06/20/2011. | Deutsche Bank.............ccoccvueeeevveeees | covvvsneerisensvisensiins | cenvviens 1,182,380 | ......... 1,000,000 990,840 992,677 365 365 993,042 | ..oovovvvvverirr [ e 189,338 | ........ 189,338 | ......... 61,028 | 07/15/2018.
TRANS-CANADA PIPELINES SENIOR
89352H AF 6|UNSECURED I.. | 06/20/2011. | MIZUHO 3,567,750 3,000,000 2,997,780 2,998,217 88 88 2,998,305 | ..vverrcriiiins | eeveeaa 569,445 | ........ 569,445 | ....... 166,833 | 08/15/2018.
6.500% 08/15/18 0 0
046353 AC 2|ASTRAZENECA PLC SENIOR UNSECURED.......... R | 11/15/2011.| BARCLAYS CAPITAL INC......ccrvvvvns [ worrerrrinrererrecreiines | cerinnn 4,160,120 | ......... 4,000,000 3,992,360 3,997,182 1,422 1,422 3,998,604 | ....ooorvvrrrires | e 161,516 | ........ 161,516 |....... 253,800 | 09/15/2012.
5.400% 09/15/12 0 0
06738G UZ 1|BARCLAYS BANK PLC SENIOR UNSECURED...... R | 07/05/2011. | BARCLAYS CAPITAL INC.....ccovvvenr | corererrrerinerinneines | veveinns 5,268,300 | ......... 5,000,000 | ........ 4,990,700 | ..cvvvver 4,996,568 1,010 1,010 | oo | v 4,997 577 | ovvevvrirerinne | e 270,723 | ........ 270,723 |....... 224,056 | 09/12/2012.
5.450% 09/12/12 0 0
25156P AL 7 |DEUTSCHE TELEKOM INT Fl 6.750% 08/20/18..... |R | 06/20/2011. [ JP MORGAN.......ccocmerruvmrrrmmmerernns | crverrermessissserisnnens | coneenes 4,793,120 | ......... 4,000,000 | ......... 4,004,360 | ............ 4,003,602 (176) QL)) [ I 4,003,427 | covoovveverincens | s 789,693 | ........ 789,693 | ....... 227,250 | 08/20/2018.
29268B AB 7|ENEL FINANCE INTL SA 6.250% 09/15/17............. R [ 01/03/2011. | UBS.....cooirirerierinerineriseninesisenins | veveresissesisessssssnes | coeeeenn 2,161,040 ..2,000,000 .1,996,220 1,997,198 5 5 1,997,203 | e | e 163,837 | ........ 163,837 | ... 38,542 | 09/15/2017.
87938W AG 8| TELEFONICA EMISIONES SA 6.221% 07/03/17.... R [ 01/03/2011.  GOLDMAN SACHS........coourruermnernee | covevnsmreemsesnenseniens | convreees 1,068,340 | .........1,000,000 | .........1,046,550 | ............1,035,560 (63) (63) . .1,035,497 32,843 32,843 |......... 31,623 | 07/03/2017.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS...........urreruirrursssriresssressissiess evesssessssssseesssssssssessssssssnssssssssssssssssssssssssssssssssssssessseee | seeee 290,899,607 | ..... 283,093,707 | ..... 279,687,201 | ........ 276,302,829 | ........ 353,728 |....... (175,964) | ..vooovvvvenienen, 0 | v VAT — 0 [ e 276,480,994 | ..o, 0 |..14,418,608 | ...14,418,608 |..10,730,345 |..... XXX..oree
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8399997. TOtAl = BONAS = PAIE 4.ttt 88 bbbttt | senes 363,131,570 | ..... 352,701,578 | ..... 353,523,790 | ........ 348,457,232 | ........ 353,728 |........ (642,457) | cooovvrrien) [V (288,729) | .oovvrid (U 348,168,911 | ..o, 0 |..14,962,655 | ...14,962,655 |..14,032,763
8399998. Total - Bonds - SUMMArY HEM fTOM PAI 5...........oiiirieiiiiiiiiiissiiiissiiiiins aovessssssssssssssssessss st s sss st st essssssssssssssssss | s 110,174,955 | ..... 106,162,013 | ..... 106,973,280 (398,487) | ccovvvveviriiinniins | i (398,487) | cvvvvvvvnvrisnnns | o 106,574,792 | .ovvovvvrinnrns | e 3,600,163 | ..... 3,600,163 | ....3,231,968
8399999, TOtAL = BOMAS. ...ttt £ e | e 473,306,525 | ..... 458,863,591 | ..... 460,497,070 | ....... 348,457,232 | ....... 353,728 |.... (1,040,944) | ... 687,216) | .. 20 [ 454,743,703 ...18,562,818 | ...18,562,818 |..17,264,731
9799998 Total - Common Stocks - Summary tem from Part 5..........ooiieiieiinis ottt sttt ssns e snsnnsss | sesessan 2,736,406 | ... XXXoooooes | e 2,736,406 0 2,736,406
9799999. TOtAl - COMMON SEOCKS. ...vveoorvveeseesessseesssesessssesssssssessseseesseessssssesssssseess | ssssseesssoesessssaesssssseesseseesseessssssssssssesssnssssesssasasensssanees | sossssnn 2,736,406 (SRRSO [P 2,736,406 0 0 0 0 0 0 2,736,406 0 0 0 0
9899999. Total - Preferred and Common Stocks. v, 136,406 ..2,136,406 0 0 0 0 0 0 2,736,406 0 0 0 0
9999999. Total - Bonds, Preferred and COMMON SOCKS.............rrveuuireeriiririeriiinns avveesneeessssssssssssessssssssessssssssssssssssesssssesssssssssssssssssssssssns | oones 476,042,931 463,233,476 | ....... 348,457,232 | ........ 353,728 |..... (1,040,944) | ... (R (687,216) | ..vooerernnnc 0. 457,480,109 | .....cccooo...e. 0 ]..18562,818 | ...18,562,818 |..17,264,731
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Bonds - U.S. Special Revenue and Special A t
31371N KH 7 FNMA RMBS-POOL-256896 5.500% 09/01/27...... ... | 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | CREDIT SUISSE SECURITIES... 347,690 368,931 376,700 368,693 (239) (239) 8,008 8,008 | ....... 14,926 | .......... 478
31371N KH 7|FNMA RMBS-POOL-256896 5.500% 09/01/27...... ...| 02/07/2011| JP MORGAN.... ...| 12/01/2011 | Paydown 139,044 147,539 139,044 139,044 | oo [ s (8,495) (8,495) 0| e 4,900 | .o 191
31381S M8 2|FN DUS POOL CMBS-POOL-469383..............c...... ... | 09/22/2011 | Jefferies & Company INC........... 12/01/2011 | Paydown 4,458 4473 4,458 4,458 (15) (15) 0 1 7
2.935% 11/01/21 0 0
31381S NV 0|FN DUS POOL CMBS-POOL-469404..................... ... | 09/23/2011 | Jefferies & Company INC........... 12/01/2011 | Paydown 8,774 8,942 8,774 8,774 (167) (167) 0 24 | .. 16
3.270% 10/01/21 0 0
31381S NX 6|FN DUS POOL CMBS-POOL-469406..................... ... | 09/26/2011 | Jefferies & Company INC........... 12/01/2011 | Paydown 4,802 4,901 4,802 4,802 (99) (99) 0 13 [ 12
3.370% 10/01/21 0 0
3138A2 3H 0|FNMA RMBS-POOL-AH1699 3.500% 11/01/41.....| ... | 10/27/2011 | CREDIT SUISSE SECURITIES... | 12/01/2011 | Paydown 4,959 4,998 4,959 4,959 (39) 0 14 6
3138A3 S6 5|FNMA RMBS-POOL-AH2340 4.000% 01/01/41..... ... | 02/22/2011 | GOLDMAN SACHS..........covvvvnnee 12/01/2011 | JP MORGAN.........covverirerirerinens | cererenes 3,766,950 | .......... 3,693,377 3,909,977 3,694,612 1,235 | oo | e | s 215,365 | ........ 215,365 | ..... 105,056
3138A3 S6 5|FNMA RMBS-POOL-AH2340 4.000% 01/01/41..... ... | 02/22/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 183,524 179,939 183,524 183,524 3,584 0 . 16,679
3138A8 F4 3|FNMA RMBS-POOL-AH6486 4.000% 03/01/41..... ... | 02/22/2011 | GOLDMAN SACHS.. 11/14/2011 | Bank of America 3,873,562 3,797,906 | ......... 4,022,452 3,799,167 1,261 223,285 223,285 | ..... 108,029
3138A8 F4 3|FNMA RMBS-POOL-AH6486 4.000% 03/01/41..... ...| 02/22/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 126,438 123,969 126,438 126,438 2,469 0 o 15,340
3138A8 J5 6|FNMA RMBS-POOL-AH6583 4.000% 03/01/41..... | ... | 02/22/2011 | GOLDMAN SACHS.. 12/01/2011 | Bank of America 15,031,391 | ........ 14,737,809 | ........ 15,609,160 ....14,742,700 4892 | e [ e [ e 866,459 | ........ 866,459 | ... 466,183
3138A8 J5 6|FNMA RMBS-POOL-AH6583 4.000% 03/01/41..... ... | 02/22/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 968,605 949,687 968,605 968,605 | ...ooovvveeeerreens | erreeenn 18,918 | e | s 18,918 0 25,271
3138A8 RD 0|FNMA RMBS-POOL-AH6783 4.000% 03/01/41..... ... | 02/22/2011 | GOLDMAN SACHS.. 11/14/2011 | Bank of AMEiCa..........cvvverrerrerrs | cevvrns 1,905411 | ......... 1,868,196 | .......... 1,978,650 | ........... 1,868,816 620 | oo | e | s 109,834 | ........ 109,834 | ....... 53,140
3138A8 RD 0|FNMA RMBS-POOL-AH6783 4.000% 03/01/41..... ... | 02/22/2011 | GOLDMAN SACHS.. .. | 12/01/2011 | Paydown 94,589 92,742 94,589 94,589 1,847 0| v 8,404
3138AU 3H 8|FNMA RMBS-POOL-AJ3499 3.500% 11/01/41...... ...| 10/27/2011| CREDIT SUISSE SECURITIES... | 12/01/2011 | Paydown 10,399 10,480 10,399 10,399 (82) 0 30
31410G FM 0 |FNMA RMBS-POOL-888572 5.500% 12/01/36...... ... | 02/07/2011 | JP MORGAN.......coovveorrererrerrirn 11/22/2011 | Bank of America 448,069 475,443 485,595 474,720 (723)
31410G FM 0 |FNMA RMBS-POOL-888572 5.500% 12/01/36...... ... | 02/07/2011 | JP MORGAN.......coovverrrrrirrerrir 12/01/2011 | Paydown 119,476 126,775 119,476 119,476 (7,299)
31410K JR 6| FNMA RMBS-POOL-889572 5.500% 06/01/38...... ... | 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 925,771 982,330 | .covvvneee 1,002,147 980,950 (1,380)
31410K JR 6|FNMA RMBS-POOL-889572 5.500% 06/01/38...... ...| 02/07/2011| JP MORGAN.... ...| 12/01/2011 | Paydown 291,370 309,171 291,370 291,370 | cvvvrremrrmmrrnene [ wrennene(17,801) [ oo | v (17,801)
31410K PC 2 |FNMA RMBS-POOL-889719 5.500% 07/01/38...... ...| 02/07/2011| JP MORGAN.... ...| 11/22/2011 | JP MORGAN 378,202 401,308 409,403 400,743 (564)
31410K PC 2| FNMA RMBS-POOL-889719 5.500% 07/01/38...... ... | 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 121,848 129,292 121,848 121,848 (7,444)
31410K TK 0|FNMA RMBS-POOL-889854 5.500% 12/01/37 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | Bank of America 301,254 319,659 326,485 319,196 (463)
31410K TK 0|FNMA RMBS-POOL-889854 5.500% 12/01/37...... | ... | 02/07/2011 | JP MORGAN ...| 12/01/2011 | Paydown 83,985 89,115 83,985 83,985 (5,131)
31410K WX 8| FNMA RMBS-POOL-889962 5.500% 08/01/38...... ... | 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 49,327 52,341 53,397 52,267 (73)
31410K WX 8| FNMA RMBS-POOL-889962 5.500% 08/01/38...... ...| 02/07/2011| JP MORGAN.... ...| 12/01/2011 | Paydown 14,883 15,793 14,883 14,883 (909)
31410K XZ 2|FNMA RMBS-POOL-889996 5.500% 06/01/38...... ...| 02/07/2011| JP MORGAN.... ...| 11/22/2011 | Bank of America 997,594 | .......... 1,058,541 | .......... 1,081,142 | ............ 1,057,046 (1,494)
31410K XZ 2| FNMA RMBS-POOL-889996 5.500% 06/01/38...... ... | 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 299,506 317,804 299,506 299,506 | ..ooouvvevrerrinne | cerereene(18,298) | oo | e (18,298) 0 oo 11,925
31410W W8 7 |FNMA RMBS-POOL-899871 5.500% 11/01/37...... | ... | 02/07/2011 | JP MORGAN ...| 11/22/2011| JP MORGAN 135,541 143,822 146,724 143,613 (209) 3111 3111 5,819
31410W W8 7 |FNMA RMBS-POOL-899871 5.500% 11/01/37...... ...| 02/07/2011| JP MORGAN.... ...| 12/01/2011 | Paydown 32,993 35,008 32,993 32,993 (2,016)
31411Y QF 3|FNMA RMBS-POOL-918554 5.500% 06/01/37...... ...| 02/07/2011| JP MORGAN.... ...| 11/22/2011 | Bank of America 70,223 74,513 76,104 74,402 (111)
31411Y QF 3| FNMA RMBS-POOL-918554 5.500% 06/01/37...... ... | 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 18,191 19,303 18,191 18,191 (1,111)
31412M 4W 5| FNMA RMBS-POOL-929737 5.500% 07/01/38...... ...| 02/07/2011| JP MORGAN.... ...| 11/22/2011| JP MORGAN 525,143 557,226 568,467 556,443 (783)
31412M 4W 5| FNMA RMBS-POOL-929737 5.500% 07/01/38...... ...| 02/07/2011| JP MORGAN.... .| 12/01/2011 | Paydown 155,205 164,687 155,205 155,205 (9,482)
31412N 3G 9| FNMA RMBS-POOL-930599 5.500% 02/01/39...... ... | 02/07/2011 | JP MORGAN 11/22/2011 | GOLDMAN SACHS 159,611 169,363 173,178 169,132 (231)
31412N 3G 9| FNMA RMBS-POOL-930599 5.500% 02/01/39...... ...| 02/07/2011| JP MORGAN.... ...| 12/01/2011 | Paydown 90,041 95,542 90,041 90,041 (5,501)
31412N XM 3| FNMA RMBS-POOL-930484 5.500% 01/01/39...... ...| 02/07/2011| JP MORGAN.... ...| 11/22/2011 | JP MORGAN 528,525 560,815 572,129 560,047 (768) |
31412N XM 3| FNMA RMBS-POOL-930484 5.500% 01/01/39...... ... | 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 158,512 168,196 158,512 158,512 (9,684) 0 6,318
31412Q vQ 9|FNMA RMBS-POOL-932223 5.500% 11/01/39...... ... | 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 385,635 409,195 417,450 408,659 (536) 8,791 8,791 | ... 16,556
31412Q vVQ 9|FNMA RMBS-POOL-932223 5.500% 11/01/39...... ... | 02/07/2011] JP MORGAN.......oevvvrmrrerrcrriins 12/01/2011 | Paydown 73,743 78,248 73,743 73,743 (4,505) 0 3,829
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31412S G8 2|FNMA RMBS-POOL-933223 5.500% 01/01/38...... 02/07/2011 | JP MORGAN..........coverrerrrerirrannns 11/22/2011 | JP MORGAN 278,286 295,287 301,245 294,864 (424) 6,381 6,381 | ....... 11,947 | ......... 383
31412S G8 2|FNMA RMBS-POOL-933223 5.500% 01/01/38...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 92,107 97,734 92,107 92,107 (5,627) 0 3,300 | .......... 127
314128 QP 3 |FNMA RMBS-POOL-933462 5.500% 02/01/38...... 02/07/2011 { JP MORGAN.... .| 11/22/2011 | JP MORGAN 200,353 212,594 216,882 212,288 (B06) | vvveererennnae [ ervererermennes | wrverenenns 459 | ... 45% | ... 8,601 | ........c. 275
31412S QP 3 |FNMA RMBS-POOL-933462 5.500% 02/01/38...... .| 02/07/2011 | JP MORGAN 12/01/2011 | Paydown 53,434 56,698 53,434 53,434 (3,264) 0 2,224 | ..o, 73
31412T P9 8| FNMA RMBS-POOL-934348 5.500% 07/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 129,385 137,290 140,060 137,097 (193) 2,962 2,962 5,555 | ... 178
31412T P9 8| FNMA RMBS-POOL-934348 5.500% 07/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 32,484 34,469 32,484 32,484 (1,985) 0| i 1434 | .o 45
31412T PB 3| FNMA RMBS-POOL-934318 5.500% 06/01/38...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | JP MORGAN 908,863 964,388 983,844 963,034 (1,355) 20,810 20,810
31412T PB 3| FNMA RMBS-POOL-934318 5.500% 06/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 264,493 280,652 264,493 264,493 | ..o [ e (168,159) [ o [ v (16,159) 0
31412T 76 3|FNMA RMBS-POOL-934665 5.500% 11/01/38. 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | JP MORGAN 360,067 382,065 389,773 381,540 (525) 8,233 8,233
31412T 76 3|FNMA RMBS-POOL-934665 5.500% 11/01/38... 02/07/2011 | JP MORGAN ...| 12/01/2011 | Paydown 125,119 132,763 125,119 125,119 (7,644) 0
31412T ZL 0|FNMA RMBS-POOL-934647 5.500% 11/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 703,654 746,643 761,705 745,613 (1,030) | oo | crvverrneeinees | e 16,092 | .......... 16,092
31412T ZL 0|FNMA RMBS-POOL-934647 5.500% 11/01/38...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 244,251 259,173 244,251 244,251 | oo | oo (14,922) | oo | e (14,922) 0
31412X C4 4 |FNMA RMBS-POOL-937591 5.500% 06/01/37...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | Bank of America 11,308 11,999 12,255 11,981 (18) 274 274
31412X C4 4 |FNMA RMBS-POOL-937591 5.500% 06/01/37...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 3,358 3,563 3,358 3,358 (205) 0
31412X YU 2| FNMA RMBS-POOL-938223 5.500% 07/01/37... 02/07/2011 | JP MORGAN ...| 11/22/2011 | Bank of America 993,496 ...1,054,192 ...1,076,701 ..1,052,631 (1,561)
31412X YU 2|FNMA RMBS-POOL-938223 5.500% 07/01/37...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 292,350 310,210 292,350 292,350 | eooovveerreeenrceenne | eeeenee (17,881 oo | e (17,861) 0
31413A P4 9|FNMA RMBS-POOL-939743 5.500% 06/01/37...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | Bank of America 30,946 32,837 33,538 32,788 (49) 750 750
31413A P4 9| FNMA RMBS-POOL-939743 5.500% 06/01/37...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 8,460 8,977 8,460 8,460 (517) 0
314138 XM 8 | FNMA RMBS-POOL-940884 5.500% 06/01/37...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | GOLDMAN SACHS 201,093 213,378 217,809 213,062 (B16) | vvvverrvenres [ rrverererreenees | e 4746 | ............ 4,746
31413B XM 8| FNMA RMBS-POOL-940884 5.500% 06/01/37...... 02/07/2011 { JP MORGAN.... .| 12/01/2011 | Paydown 78,751 83,562 78,751 78,751 (4,811) 0
31413T VD 1|FNMA RMBS-POOL-955212 5.500% 12/01/37...... 02/07/2011 | JP MORGAN 11/22/2011 | JP MORGAN 431,539 457,904 467,141 457,243 (660) 9,898 9,898
31413T VD 1|FNMA RMBS-POOL-955212 5.500% 12/01/37...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 214,115 227,196 214,115 214,115 | o | eeeeeend(13,081) [ | e (13,081) 0
314130 R7 6|FNMA RMBS-POOL-956010 5.500% 11/01/37...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | JP MORGAN 42,384 44,973 45,881 44,908 (65) 973 973
314130 R7 6|FNMA RMBS-POOL-956010 5.500% 11/01/37...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 23,483 24917 23,483 23,483 (1,435) 0
31414A QP 0| FNMA RMBS-POOL-960462 5.500% 01/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 706,365 749,520 764,640 748,436 (1,083) | coooeerrririenes | crvnerrseeninnes | vverines 16,204 | ......... 16,204
31414A QP 0 |FNMA RMBS-POOL-960462 5.500% 01/01/38 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 173,618 184,225 173,618 173,618 | oo [ eeeennn(10,807) | v [ s (10,607) 0
31414B XS 4 |FNMA RMBS-POOL-961589 5.500% 02/01/38... 02/07/2011 | JP MORGAN ...| 11/22/2011 | Bank of America 26,360 27,971 28,554 27,931 (40) 623 623
31414B XS 4| FNMA RMBS-POOL-961589 5.500% 02/01/38...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 6,340 6,727 6,340 6,340 (387) 0
31414C 2W 7| FNMA RMBS-POOL-962589 5.500% 04/01/38...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011| JP MORGAN 638,773 677,798 691,471 676,834 (964) | .ovvoerveres [ e | s 14,638 | .......... 14,638
31414C 2W 7|FNMA RMBS-POOL-962589 5.500% 04/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 167,393 177,620 167,393 167,393 | oo [ eeeennn(10,227) | e [ s (10,227) 0
31414C LJ 5|FNMA RMBS-POOL-962129 5.500% 03/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 158,832 168,536 171,936 168,295 (241)
31414C LJ 5|FNMA RMBS-POOL-962129 5.500% 03/01/38... 02/07/2011 | JP MORGAN ...| 12/01/2011 | Paydown 41,168 43,683 41,168 41,168 (2,515)
31414C XU 7|FNMA RMBS-POOL-962491 5.500% 04/01/38...... 02/07/2011 { JP MORGAN.... v 1172212011 | JP MORGAN......oorrvmmererrrriinns | cevvrrees 1,395,707 | ..cceveen. 1,480,976 | .......... 1,510,853 | ...ccovveen. 1,478,871 (2,105)
31414C XU 7|FNMA RMBS-POOL-962491 5.500% 04/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 349,997 371,379 349,997 349,997 (21,383) 0
31414D 4Y 9|FNMA RMBS-POOL-963539 5.500% 06/01/38...... 02/07/2011 | JP MORGAN.... | 1172212011 [ JP MORGAN.......vvvrirrirerirerins [ ceveeenns 1,375,094 | .......... 1,459,104 | .......... 1,488,540 | ............ 1,457,046 (2,058) | cooovervririenes | crvneerseeiinnes | overin 31,4% | ... 31,494
31414D 4Y 9|FNMA RMBS-POOL-963539 5.500% 06/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 344,424 365,466 344,424 344,424 (21,042) 0
31414E FP 4 |FNMA RMBS-POOL-963774 5.500% 06/01/38...... 02/07/2011 { JP MORGAN.... .| 11/22/2011 | JP MORGAN 41,065 43,574 44,453 43,513 (61) 941 941
31414E FP 4| FNMA RMBS-POOL-963774 5.500% 06/01/38...... 02/07/2011 | JP MORGAN 12/01/2011 | Paydown 7476 7,933 7,476 7,476 (457) 0
31414K 6L 9 |FNMA RMBS-POOL-968975 5.500% 01/01/38...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | Bank of America 482,810 512,307 522,981 511,567 (740) | ovvvveervines [ e | i 11414 | ... 11,414
31414K 6L 9|FNMA RMBS-POOL-968975 5.500% 01/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 226,163 239,980 226,163 L[ T ST IRUORON & < X /4 | ST IS (13,817) 0
31414K T4 2| FNMA RMBS-POOL-968671 5.500% 02/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | Bank of America 179,078 190,018 193,978 189,745 (V<) | TR IR IR 4,233 | e 4,233
31414K T4 2| FNMA RMBS-POOL-968671 5.500% 02/01/38...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 84,844 90,027 84,844 84,844 (5,183) 0
31414P UU 1|FNMA RMBS-POOL-972295 5.500% 02/01/38...... 02/07/2011 | JP MORGAN.........ooorrvemererrenns 11/22/2011 | JP MORGAN 71,342 75,701 77,228 75,592 (L01) 1 [OPURRO IFPRRRIRIOR ISR 1,636 | ovcvveenee 1,636
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31414P UU 1 |FNMA RMBS-POOL-972295 5.500% 02/01/38...... 02/07/2011 | JP MORGAN..........coverrerrrerirrannns 12/01/2011 | Paydown 28,658 30,409 28,658 28,658

31414P UV 9| FNMA RMBS-POOL-972296 5.500% 02/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 652,131 691,972 705,931 690,983

31414P UV 9 |FNMA RMBS-POOL-972296 5.500% 02/01/38...... 02/07/2011 { JP MORGAN.... .| 12/01/2011 | Paydown 266,251 282,517 266,251 266,251

31414T CM 1| FNMA RMBS-POOL-975376 5.500% 06/01/38...... 02/07/2011 | JP MORGAN 11/22/2011 | JP MORGAN 15,583 16,535 16,868 16,511

314147 CM 1| FNMA RMBS-POOL-975376 5.500% 06/01/38...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 6,684 7,092 6,684 6,684

31414T L3 3| FNMA RMBS-POOL-975646 5.500% 07/01/38...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011| JP MORGAN 61,886 65,667 66,991 65,574

31414T L3 3| FNMA RMBS-POOL-975646 5.500% 07/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 35,756 37,940 35,756 35,756

314147 S7 7|FNMA RMBS-POOL-975842 5.500% 05/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 266,006 282,257 287,951 281,859

31414T S7 7|FNMA RMBS-POOL-975842 5.500% 05/01/38. 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 100,067 106,181 100,067 100,067

31414X U8 3 |FNMA RMBS-POOL-979507 5.500% 04/01/38... 02/07/2011 | JP MORGAN ...| 11/22/2011 | Bank of America 429,941 456,208 465,714 455,560

31414X U8 3| FNMA RMBS-POOL-979507 5.500% 04/01/38...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 166,331 176,493 166,331 166,331

31415A RU 7| FNMA RMBS-POOL-981199 5.500% 04/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 54,457 57,784 58,949 57,701

31415A RU 7 |FNMA RMBS-POOL-981199 5.500% 04/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 24,494 25,991 24,494 24,494

31415A UY 5|FNMA RMBS-POOL-981299 5.500% 06/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 70,248 74,539 76,043 74,434

31415A UY 5| FNMA RMBS-POOL-981299 5.500% 06/01/38... 02/07/2011 | JP MORGAN ...| 12/01/2011 | Paydown 28,510 30,252 28,510 28,510

31415A WA 5|FNMA RMBS-POOL-981341 5.500% 07/01/38...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011| JP MORGAN 34,982 37,120 37,868 37,067

31415A WA 5|FNMA RMBS-POOL-981341 5.500% 07/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 13,157 13,961 13,157 13,157

31415M ER 2| FNMA RMBS-POOL-984044 5.500% 06/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 11,646 12,357 12,607 12,340

31415M ER 2| FNMA RMBS-POOL-984044 5.500% 06/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 4,563 4,842 4,563 4,563

31415M EU 5|FNMA RMBS-POOL-984047 5.500% 06/01/38...... 02/07/2011 { JP MORGAN.... .| 11/22/2011 | GOLDMAN SACHS 163,601 173,596 177,609 173,350

31415M EU 5|FNMA RMBS-POOL-984047 5.500% 06/01/38...... 02/07/2011 | JP MORGAN 12/01/2011 | Paydown 102,412 108,668 102,412 102,412

31415P Y4 4| FNMA RMBS-POOL-985531 5.500% 06/01/38...... 02/07/2011 | JP MORGAN.... oo | 1172212011 [ P MORGAN.......vvvrvrrirererenens [ ceveeerns 1,139,973 | ... 1,209,618 | .......... 1,234,020 | ............ 1,207,913 | oo

31415P Y4 4 |FNMA RMBS-POOL-985531 5.500% 06/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 461,870 490,087 461,870 461,870

31415P ZX 9|FNMA RMBS-POOL-985558 5.500% 06/01/38...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | JP MORGAN 569,968 604,789 616,990 603,937

31415P ZX 9| FNMA RMBS-POOL-985558 5.500% 06/01/38...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 246,426 261,481 246,426 246,426

31415Q L2 0|FNMA RMBS-POOL-986045 5.500% 07/01/38 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | Bank of America 12,183 12,928 13,197 12,910

31415Q L2 0|FNMA RMBS-POOL-986045 5.500% 07/01/38... 02/07/2011 | JP MORGAN ...| 12/01/2011 | Paydown 2,708 2873 2,708 2,708

31415R BY 9 [FNMA RMBS-POOL-986655 5.500% 07/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | JP MORGAN 402,232 426,806 435,416 426,208

31415R BY 9|FNMA RMBS-POOL-986655 5.500% 07/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 204,995 217,519 204,995 204,995

31415R VP 6| FNMA RMBS-POOL-987222 5.500% 08/01/38...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | JP MORGAN 46,346 49,177 50,169 49,108

31415R VP 6| FNMA RMBS-POOL-987222 5.500% 08/01/38...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 17,032 18,073 17,032 17,032

314158 K5 0|FNMA RMBS-POOL-987816 5.500% 09/01/38... 02/07/2011 | JP MORGAN ...| 11/22/2011 | Bank of America 66,889 70,976 72,455 70,877

314158 K5 0|FNMA RMBS-POOL-987816 5.500% 09/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 29,304 31,094 29,304 29,304

31415W 3N 1 |FNMA RMBS-POOL-991905 5.500% 11/01/38...... 02/07/2011 { JP MORGAN.... v | 1172212011 | JP MORGAN.......oovrverrrrireerir | ceeviees 1,545,018 | .......... 1,639,409 | .......... 1,672,482 | ............ 1,637,148

31415W 3N 1 |FNMA RMBS-POOL-991905 5.500% 11/01/38...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 345,625 366,741 345,625 345,625

31415W QT 3 |FNMA RMBS-POOL-991566 5.500% 11/01/38...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011| JP MORGAN 200,135 212,362 216,647 212,069

31415W QT 3 |FNMA RMBS-POOL-991566 5.500% 11/01/38...... 02/07/2011 { JP MORGAN.... .| 12/01/2011 | Paydown 113,131 120,043 113,131 113,131

31415W  Z2 2| FNMA RMBS-POOL-991861 5.500% 10/01/38...... 02/07/2011 | JP MORGAN 11/22/2011 | JP MORGAN 165,383 175,487 179,027 175,243

31415W Z2 2 |FNMA RMBS-POOL-991861 5.500% 10/01/38...... 02/07/2011 { JP MORGAN.... ...| 12/01/2011 | Paydown 78,985 83,811 78,985 78,985

31415Y E3 9|FNMA RMBS-POOL-993054 5.500% 12/01/38...... 02/07/2011 { JP MORGAN.... ...| 11/22/2011 | JP MORGAN 14,365 15,243 15,551 15,222

31415Y E3 9| FNMA RMBS-POOL-993054 5.500% 12/01/38...... 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 5,261 5,582 5,261 5,261

31416B K7 2| FNMA RMBS-POOL-995018 5.500% 06/01/38...... 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | Bank of America 691,857 734,126 749,801 733,089

31416B K7 2|FNMA RMBS-POOL-995018 5.500% 06/01/38...... 02/07/2011 | JP MORGAN.........ooorrvemererrenns 12/01/2011 | Paydown 211,462 224,381 211,462 211,462
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31416H X5 9|FNMA RMBS-POOL-AA0699 5.500% 12/01/38..... | ... | 02/07/2011 | JP MORGAN.........ccoomvrvermmrriernnns 11/22/2011 | JP MORGAN 301,653 320,082 326,539 319,644 (438) (438) 6,895 6,895 | ... 12,950 | .......... 415
31416H X5 9|FNMA RMBS-POOL-AA0699 5.500% 12/01/38..... | ... | 02/07/2011 | JP MORGAN .| 12/01/2011 | Paydown 83,627 88,736 83,627 83,627 (5,109) (5,109) 0| v 3714 | ... 115
31416X YZ 7|FNMA RMBS-POOL-AB2527 4.000% 03/01/41..... ... | 02/22/2011 | GOLDMAN SACHS.. .. | 12/01/2011 | Bank of America 22,715,608 22,271,943 | ........ 23,588,739 22,279,338 | .covooervivereens [ e 7,395 7,395 [ e | ceveeenriinnens | e 1,309,401 | ..... 1,309,401 | ..... 709,233 | ..... 22,716
31416X YZ 7|FNMA RMBS-POOL-AB2527 4.000% 03/01/41..... ... | 02/22/2011 | GOLDMAN SACHS........ccocvvvvnnee 1210172011 | PaYdOWN. .....oovevvveeeeireeeiieennins | ceeviees 1,333,894 | ......... 1,307,841 | .......... 1,333,894 | ........... 1,333,894 26,053 26,053 0| e 27,886 | ...... 1,334
31417K EA 1| FNMA RMBS-POOL-AC1028 5.500% 05/01/40..... | ... | 02/07/2011 | JP> MORGAN.... ...| 11/22/2011 | Bank of America 52,291 55,485 56,642 55,415 (71) (4] ] ST I I 1,227 | oo 1,227 | o 2,245 | ..ot 72
31417K EA 1 |FNMA RMBS-POOL-AC1028 5.500% 05/01/40..... | ... | 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 13,167 13,972 13,167 13,167 (804) (804) 0 599 | oo, 18
31417W UG 4 |FNMA RMBS-POOL-AC9582 5.500% 01/01/40..... | ... | 02/07/2011|JP MORGAN.... ...| 11/22/2011 | Bank of America 56,131 59,561 60,802 59,483 (77) [U40) ES I 1,318 | oo 1,318 | oo 2410 | .. 77
31417W UG 4 | FNMA RMBS-POOL-AC9582 5.500% 01/01/40..... | ... | 02/07/2011 | JP MORGAN.... ...| 12/01/2011 | Paydown 3,557 3,775 3,557 3,557 (217) (217) 0 332 5
31418A BA 5|FNMA RMBS-POOL-MA0932 3.500% 12/01/41.... | ... | 10/27/2011 | CREDIT SUISSE SECURITIES... | 12/01/2011 | Paydown 2,530 2,550 2,530 2,530 (20) (20) 0 7 3
31418M WL 2| FNMA RMBS-POOL-AD0650 5.500% 09/01/39..... | ... | 02/07/2011 | JP MORGAN ...| 11/22/2011 | GOLDMAN SACHS 183,002 194,182 198,328 193,926 (257) (257)
31418M WL 2| FNMA RMBS-POOL-AD0650 5.500% 09/01/39..... | ... | 02/07/2011 | J> MORGAN.... ...| 12/01/2011 | Paydown 18,388 19,512 18,388 18,388 | ..o [ i (1,123) (1,123)
31418P DQ 5|FNMA RMBS-POOL-AD1910 3.500% 11/01/41..... ... | 10/27/2011 | CREDIT SUISSE SECURITIES... | 12/01/2011 | Paydown 7,560 7,619 7,560 7,560 (59) (59)
31418Q 2X 0|FNMA RMBS-POOL-AD3489 5.500% 04/01/40..... | ... | 02/07/2011 | JP MORGAN.......cccovvmmurrerrmmrrrrnns 11/22/2011 | GOLDMAN SACHS 125,433 133,096 136,173 132,926 (171) (171)
31418Q 2X 0|FNMA RMBS-POOL-AD3489 5.500% 04/01/40..... ... | 02/07/2011 | JP MORGAN .| 12/01/2011 | Paydown 29,960 31,790 29,960 29,960 | ..vevrrerrireeres | e (1,830) (1,830)
31418R J7 7|FNMA RMBS-POOL-AD3885 4.000% 12/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 11/14/2011 | JP MORGAN 810,670 797,053 841,450 797,277 224 224
31418R J7 7|FNMA RMBS-POOL-AD3885 4.000% 12/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 52,686 51,801 52,686 52,686 885 885
31418W FK 1|FNMA RMBS-POOL-AD8269 4.000% 09/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 11/14/2011 | JP MORGAN 761,360 748,571 790,268 748,784 213 213
31418W FK 1 |FNMA RMBS-POOL-AD8269 4.000% 09/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. .. | 12/01/2011 | Paydown 133,160 130,924 133,160 133,160 2,237 2,237
31418W HL 7 |FNMA RMBS-POOL-AD8334 5.500% 07/01/40.....| ... | 02/07/2011 | JP MORGAN.... ...| 11/22/2011 | GOLDMAN SACHS 917,227 973,264 995,765 972,032 | coooocrrveerriines | e (1,232) (1,232)
31418W HL 7 |FNMA RMBS-POOL-AD8334 5.500% 07/01/40..... | ... | 02/07/2011| JP MORGAN.... ...| 12/01/2011 | Paydown 55,061 58,424 55,061 55,061 (3,364) (3,364)
31419B TG 0|FNMA RMBS-POOL-AE1450 4.000% 08/01/40..... | ... | 02/24/2011| GOLDMAN SACHS.......ccccocornuurne 11/14/2011 | JP MORGAN 757,650 744,923 786,417 745,136 213 213
31419B TG 0| FNMA RMBS-POOL-AE1450 4.000% 08/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 76,160 74,881 76,160 76,160 | ..ovvverervririenens | v 1,279 1,279
31419C HD 8|FNMA RMBS-POOL-AE2027 4.000% 09/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 11/14/2011 | JP MORGAN 767,156 754,270 796,284 754,485 215 215
31419C HD 8|FNMA RMBS-POOL-AE2027 4.000% 09/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 99,007 97,344 99,007 99,007 | covverereerneeeerns [ eeeeerieens 1,663 1,663
31419C JP 9| FNMA RMBS-POOL-AE2069 4.000% 08/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 11/14/2011 | JP MORGAN 202,800 199,393 210,500 199,450 57 57
31419C JP 9| FNMA RMBS-POOL-AE2069 4.000% 08/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 40,157 39,482 40,157 40,157 675 675
31419F FE 1|FNMA RMBS-POOL-AE4664 4.000% 10/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 11/14/2011 | JP MORGAN 126,904 124,773 131,723 124,808 35 35
31419F FE 1|FNMA RMBS-POOL-AE4664 4.000% 10/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 9,739 9,575 9,739 9,739 164 164
31419F WE 2| FNMA RMBS-POOL-AE5144 4.000% 11/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 12/01/2011 | JP MORGAN 278,692 274,011 289,274 274,088 77 77 .
31419F WE 2| FNMA RMBS-POOL-AE5144 4.000% 11/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 21,335 20,976 21,335 21,335 358 358 0]....1418
31419F WH 5| FNMA RMBS-POOL-AE5147 4.000% 11/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 11/14/2011 | JP MORGAN 736,696 724,321 764,667 724,526 204 204 [ oo [ [ e 40,141 | ........ 40,141 | ....... 20,546
31419F WH 5| FNMA RMBS-POOL-AE5147 4.000% 11/01/40..... | ... | 02/24/2011 | GOLDMAN SACHS.. 12/01/2011 | Paydown 125,827 123,713 125,827 125,827 2,114 2,114 0 5,507
662826 FD 3 |N TEXAS STHGR EDU AUTH.....cccconmevvvverirrrinens ... | 02/17/2011 | MERRILL LYNCH 10/01/2011 | Paydown 228,931 228,931 228,931 228,931 0 0| e 1,616
1.472% 04/01/40 0 0
3199999, Total - Bonds - U.S. Special ReVenue and SPECIal ASSESSIMENTS. ........ruuuuriiesiriiissaieresssssessesssessesesssssesssesessssesssss st st ssss sttt sssssssssssnnnsss | anssenes 85,272,403 | ........ 86,045,149 | ........ 89,154,086 85,654,107 0 [. (391,040) | ...oovvvivrrrns 0 ] s (391,040) | coovverinnenad {0 [P 0 ... 3,499,975 | ... 3,499,975 | .2,951,641 |.... 96,318
Bonds - Industrial and Miscellaneous
GENERAL ELEC CAP CORP SENIOR
36962G 4X 9|UNSECURED 02/23/2011 | MORGAN STANLEY & CO INC.. | 10/07/2011 | MORGAN STANLEY & COINC.. | .......... 5,000,000 | .......... 5,017,650 | .......... 5,019,200 5,013,914 | oo | e (3,736) (3,736) 5,286 5286 | ... 80,500 |..... 14,875
2.100% 01/07/14 0 0
46623E JE 0|JPMORGAN CHASE & CO SENIOR UNSECURED] ... | 03/03/2011 | JP MORGAN..........coomvrvemmrreernenns 12/13/2011 | Paribas. 8,000,000 | .......... 7,988,160 | .......... 7,991,280 | ..o 7,991,326 3,166 3,166 (46) (46) | ..... 146,689 | ..... 20,044
2.050% 01/24/14 0 0
907818 DH 8| UNION PACIFIC CORP SENIOR UNSECURED.... | ... | 06/22/2011 | Taxable Exchange.............ccocc.uuu. 11/01/2011 | Tax Free Exchange 2,625,000 2,660,254 2,659,332 2,659,332 (922) (922) 01 . 38,855 | ..o
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SCHEDULE D - PART §

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.CV. 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.JA.C.V. | Disposal Disposal Disposal Year Dividends
4.163% 07/15/22 0 0
92978Y AB 6| WACHOVIA BANK 06/23/2011 | GOLDMAN SACHS..........coovvvnnne 12/01/2011 | Paydown 264,614 270,567 264,614 264,614 (5,954) (5,954) 0| v 4224 | ... 1,139
COMMERCIAL MORTG CMBS-S 5.735%
06/15/49 0 0
85771P _AF 9| STATOIL ASA 3.150% 01/23/22. 11/16/2011 | Bank of America... .| 12/13/2011 | Deutsche Bank... ...5,086,450 .4,991,500 0 ciern94,950 | ... 94,950 | ....... 10,063 |.. ..
3899999, Total - Bonds - Industrial and Miscellaneous ,889, ,928, .......21,020,876 20,920,686 0 s (7,446) 0 (7,446) 0 0] 100,190 | ........ 100,190 | ..... 280,331 | ..... 36,058
8399998. TOHAI = BOMAS. ...ttt 150 LR e | snrees 106,162,017 | ...... 106,973,280 | ...... 110,174,962 | ........ 106,574,793 | ..oocvvirernenns 0 [ (398,486) | ...ooourrernnu 0 | s (398,486) | ....oocovereen: () 0 | 3,600,165 | ..... 3,600,165 | ..3,231,972 |...132,376
Common Stocks - Industrial and Miscell
996087 09 4 [BOSTON SAFE DEPOSIT TRUST LATE MONEY. |... | 11/28/2011 | DIF€Ct........crvrvvrerrrrvrirrrirrerirerirenes 11/29/2011 | Direct ...2,736,406.000 2,736,406 2,736,406 2,736,406 0 0
DEPOSIT. 0 0
9099999. Total - Common Stocks - Industrial and Miscellaneous 2,736,406 2,736,406 2,736,406 0 0 0 0 0 0 0 0 0 0
9799998. Total - Common Stocks 2,736,406 2,736,406 2,736,406 0 0 0 0 0 0 0 0 0 0
9899999. Total - Preferred and Common Stocks. 2,736,406 2,736,406 2,736,406 0 0 0 0 0 0 0 0 0 0
9999999. Total - Bonds, Preferred and COMMON SOCKS. ............uiiruuuirieessiieesssiaiiies | eeesssieeessseessssseesssssseess et e sss e84 88 E Rttt nsnnssssnnsnnss | dins 109,709,686 | ...... 112,911,368 | ........ 109,311,199 | oo 0 [ (398,486) | ...ooorrernn [ (398,486) | .....ooveneent V] 0. 3,600,165 | ..... 3,600,165 | ..3,231,972 |...132,376
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8
NAIC NAIC Valuation Do Insurer's
Company Method Assets Include
Code or Alien (See SVO Intangible Assets Total Amount
CusIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value

Stock of Such
Company Owned by
Insurer on Statement Date

9

Number of
Shares

10

% of
OQutstanding

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: §.....274,352,842.
2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2

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

1 2 4
Total Amount of
Name of Company Listed in Intangible Assets
CuUsIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1

5

Number of Shares

6

% of Outstanding

NONE

E16
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SCHEDULE DA - PART 1
STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B.JA.C.V. Value Cost Not in Default Accrued Rate of Rate of | Paid Year Interest
Class One Money Market Mutual Funds
996085 25 4|DREYFUS CASHMANAGEMENT FUND.......ccccoormmures | coveres | 1212812011 [ VATIOUS....vvveeeeeeeeeeee e eeeeeesseeerseseee | eevene XXX...... 2,931,014 K ) UL L ORRSURSSPSIN ORSOPHIN [TTTTsmssmeeson) PRSI prosssseees 8,420
INSTITUTIONAL SHARES........coosiiiiinniiirinnsiissssininnne | onnnenes | oo | consresssenssnnss | sossssssssesssssssssssssssssssssssssssssssssssssssssssssssssns | oonees XXXeiere [ ererrrerinseninisssisnnnins | cvesssnessssssensses | evessseesissssssesssses | ceonssesssesssssssssess | serssssssiessssssssesess | snessnesssssssssenesnns | sossssssssssssssesssossnses | srsossessssssssssssss | cosssensssesssnssnnes | nossesssnnns | sonessssnns | asssenns
8999999. Total - Class One Money Market Mutual Funds 2,931,014 0 0 XXX v 2,931,014 0 XXX XXX XXX 8,420
9199999. Total - Short-Term Investments. 2,931,014 0 0 XXX 2,931,014 0 XXX XXX XXX.. 8,420
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

Sch. DB-Pt. 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
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
MELLON BANK PITTSBURGH, PA.......iiiiirnrinneieriesisessssssseesesesesssessens | sesseeenns 5,470,333 [ XXX
0199999. Total - Open Depositorie XXX [ s XXX 0 5,470,333 | XXX..
0399999. Total Cash on Deposit. XXX [ XXX.ooiron 0 5,470,333 | XXX..
0599999. Total Cash XXX [ e XXX, 0 5,470,333 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 6,538,852 |4. April 5,088,246 | 7. July. 1,645,610 | 10. October. 1,604,185
2. February. 6,526,469 | 5. May. 11,615,249 | 8. August 1,535,701 | 11. November. 7,056,360
3. March 827,373 | 6. June 1,642,687 | 9. September. 1,722,588 | 12. December. 5,960,333

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

NONE
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DEPOSITS

SCHEDULE E - PART 3 - SPECIAL

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. Alabama AL

2. Alaska AK

3. Arizona AZ B Rsd for we 1,487,552 | oo 1,583,731

4. Arkansa AR B.....| Rsd acc and sick. 250,000 275,483

5. California CA B.....| Cains code sec 11690-11719 wc 63,357,218 69,880,596

6.  Colorado. co

7. Connecticut cT

8. Delaware. DE B Rsd acc and sick 104,702 110,456

9. District of Columbia...........ccoo.c.... DC

10.  Florida FL

11.  Georgia GA B..... | Rsd acc and sick 200,908 203,238

12, Hawaii HI

13.  Idaho. D B.....|Rsd for we 139,875 150,898

14.  llinoi IL

15.  Indiana IN

16. lowa 1A

17.  Kansas KS

18.  Kentucky KY

19.  Louisiana LA

20.  Maine ME

21.  Maryland MD

22.  Massachusetts. MA B.....| Multiple 165,991 183,222

23.  Michigan MI

24, Minnesota MN

25.  Mississippi MS

26.  Missouri MO

27.  Montana MT B.....| Mtins code sec 39-71-2215 wc 25,528 26,256

28. Nebraska NE

29.  Nevada NV B..... | Rsd nv stat. chapter 682b.015 wc. 104,702 110,456

30.  New Hampshire NH

31.  New Jersey. NJ

32.  New Mexico NM B.....|Rsd acc and sick 340,222 386,240

33, New York NY

34.  North Carolina NC B.....| Rsd acc and sick. 302,968 311,073

35.  North Dakota ND

36.  Ohio OH B Oh code section 3929.10a 2,581,643 2,837,275

37.  Oklahoma OK

38.  Oregon OR B..... | Multiple 1,986,902 2,307,888

39.  Pennsylvania PA

40.  Rhode Island RI

41.  South Carolina SC

42.  South Dakota SD

43.  Tennessee N B.....| Rsd acc and sick. 200,930 203,322

44,  Texas X

45.  Utah uT

46.  Vermont VT

47.  Virginia VA B.....|Rsd va sec 38.2-1045. 555,442 570,301

48.  Washington WA

49.  West Virginia wv

50.  Wisconsin Wi

51.  Wyoming WY

52.  American Samoa AS

53.  Guam GU

54.  Puerto Rico PR B....|Prt26s316ics 3.160 960,123 981,258

55.  US Virgin Islands Vi

56.  Northern Mariana Islands. MP

57.  Canada

58.  Aggregate Alien and Other.... XXX XXX 0 2,239,554 2,422,845

59.  Total XXX XXX 2,581,643 2,837,275 72,422,617 | oo 79,707,263

DETAILS OF WRITE-INS
5801. United States B..... | Longshore and harbor worker's co. 914,935 969,226
5802. United States B Longshore and harbor worker's co 1,314,322 | o 1,439,620
5803. United States. B Longshore and harbor worker's co 10,297 13,999
5898. Summary of remaining write-ins for
line 58 from overflow page XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX. 0 2,239,554 2422845

E27
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