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Annual Statement for the year 2011 ofthe  IMIid=-Continent Casualty company

SUMMARY INVESTMENT SCHEDULE

Gross
Investment H

oldings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© © N o

. Cash, cash equivalents and short-term investments..............coceuevvceeeieecriccceeee s
. Other INVESEA @SSEES........cviiieiee e naes

. TOtAl INVESIEA ASSEES.......vececeiiiceeiecte et nes

Bonds:
1.1 U.S. trEASUNY SECUMEIES. .....vvevrivireieeiiisie ettt saes
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agencies
1.22 Issued by U.S. government sponsored agencies
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)..............

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

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

1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations............ceueieieiiirieeisreie s

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

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 Al OHNEI ...t

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)............cccoeerereinieeneieeseseisienans
2.3 Afiliated SECUMLIES. ... .. veurerrerieereeieiieceseeseie sttt

Equity interests:
3.1 Investments in MULUAI FUNAS........c.overerrirrinicsee s
3.2 Preferred stocks:

321 AFIIAEE. .. ...t
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
341 Affiliated.....
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated........covereericrirrreiene

3.52 Unaffiliated

33

34

35

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties. .........ceviveieieieirieesisiee e
4.4 Multifamily residential ProPEIES..........everrurrirerinrirrieiesissise s nsnes
4.5 COMMETCIAl IOBNS.......couieiecireiieiieieie ettt
46

Mezzanine real estate 10NS..............c.ccueveiieiriciceee e

Real estate investments:
5.1 Property occupied DY COMPANY.........ccoiiuriririerreeie s snsennes

5.2 Property held for production of income (including §..........
acquired in satisfaction Of dEbt)..........c.cccevevrieiceceee e

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

CONITACE IOBNS.......oveeeeireieies e
DBIVALIVES. ...t
RECEIVADIES fOr SECUNIHIES. ......uvvvreererreeriiieeieeii it

Securities lending (Line 10, Asset Page reinvested collateral)

........ 5,674,078

........... 107,390
........ 2,049,762

........ 6,808,850

...... 20,994,948
....140,456,690
20,173,561

...... 96,465,891
...... 24,483,866

............ 1.1

............ 0.0
............ 0.4
............ 0.0

........ 5,674,078

........... 107,390
........ 2,049,762

........ 6,808,850

...... 20,994,948
....140,456,690
...... 20,173,561

...... 96,465,891
...... 24,483,866

........ 6,808,850

...... 20,994,948

.| ....140,456,690

20,173,561

...... 96,465,891
...... 24,483,866

B 2,215,829

53,531,599

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

............ 0.0
............ 2.9

............ 0.4

108
............ 0.0

....495,082,455

....495,032,455

....495,032,455
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Annual Statement for the year 2011 ofthe  IMIid=-Continent Casualty company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAN.........cc.ciiiueiicieiicieete ettt bbbt bbb bbbttt bbbt a bbb a st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt
3.2 Totals, Part 3, COMUMN 1. ...ttt bbbt

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een

5. Deduct amounts received on disposals, Part 3, Column 15..........cccoceeee... I .. 0 IR B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ouiieeecieieisc ettt sttt b s
6.2 Totals, Part 3, COIUMN 13......oieiceesss ettt s bbbttt

7. Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COUMN 2. ...ttt bbb bbbt
7.2 Totals, Part 3, COIUMN 0. ..o iesssss st ssssss et s st s sttt

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt sttt
8.2 Totals, Part 3, COIUMN ...ttt s sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee
10.  Deduct total NONAAMIEEA AMOUNLS...........c.eviveieicteees ettt sttt ettt a bbb e sa bbb e sttt s b b ae s b et b st b bt es e bes b s saeses st nse st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbt s st
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e

4. ACCIUAI OF QISCOUNL.......o.veviititet sttt ettt bbbttt b st s s a4 eS8t st s b st A2 bbb s s b s A bbb s s bbbt b s st n s bbb s s st n i

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb

5.2  Totals, Part 3, Column 8........c.coocniimmiiniririrnersesseseese e . " 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18..........ccccccoveververcervereereen . N B IR e

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13, ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt

© ®©® N o

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. oottt
10.2  Totals, Part 3, COIUMN 0. ...ttt bbb

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e
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Annual Statement for the year 2011 ofthe  IMIid=-Continent Casualty company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen 0

4. ACCIUAL OF QISCOUNL. ......uveieetictetcie ettt sttt s 42444822824 s RS s R s skt b bbbt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoiveriereeseee s N 0 IR R,
5.2 Totals, Part 3, Column 9.......cccccoevverrereeieieeesseee e o) .- B i, 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen

Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen

Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt nnn
9.2 Totals, Part 3, COIUMN 1.ttt sttt nen 0

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........ooiieieissiscieis ettt s s
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns 0

12, Deduct total NONAAMIEEA AMOUNLS...........cciviveieicteeie ettt sttt ettt bbb et sa bbb s bbb s b es s b ettt b bbb bes b s saeses s st nse st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oiuiurirririrriniinsissieeessss e sssssssessssesssssessesssssssssesssssssssessessessssssessasssssessassssssssessesssssessessnes 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cuu ettt esees et b b sk b bbbt 558,485,793

Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........c.cuiuiieiiiee ettt sttt bbb bbb e bbbt bbb bbbt st enas 55,471,809

ACCTUAL O QISCOUNL. ...ttt ettt bbb s bbb b s bbb s s a s b st b st b A2 s b bt bbb b s bbbt n s bbb st sns 1,117,531

Ea

Unrealized valuation increase (decrease):

41 PAMET, COIUMN 121 ittt 445,377

4.2 Part2, SECHON 1, COIUMN 15.. ...ttt ettt ettt bbb b ae bttt b s et et n et et s et s s et ss et bnenbens (419,040)

4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt 3,779,588

A4 Partd, COIUMN T ieeseeeesseeeesseeess s ess e8RS R 8RR RS (291,856) 3,514,070

Total gain (10ss) on disposals, Part 4, COIUMN 19.........cciiiieiicieiectei ettt bbbt bbbt bbb bbb bbb bbb bbbt bbb es bbbt 3,373,500

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiiiiieie sttt s et 140,846,176

Deduct amMOrtiZation Of PIEMIUM..........c.c.uciieieiieiicicie sttt bbb bbbt bbb s b bbb bRt bbb e bbb bbbt bbbt en bt baen s 2,035,409

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt
8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st 0

9. Deduct current year's other than temporary impairment recognized:
9.1 Pt T, COIUMN T4ttt st R 1,631,319
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN 4.ttt 555,931
94 Partd, COIUMN 13 ..ottt eessee s est bR 2,187,250

10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9).........ccoveveierrircriesee ettt s s ss s s s e 476,893,866

11, Deduct total NONAAMILEEA GMOUNLS..........c.ovuiieiieiseieieise ettt s st s b8 sttt 50,000

12. Statement value at end of current period (LI 10 MINUS LINE 11) ...ttt ettt st ettt s b s et n st n s 476,843,866
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Annual Statement for the year 2011 ofthe  IMIid=-Continent Casualty company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...5,781,468 ...5,907,550 5,742,390
Governments (Including all obligations 2. Canada......cocoemenrenrnnenns | eeerrereeneineinie 2,049,762 2,094,580 | oo 2,000,000
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. TOtalS.cooveeerrcessrreesssrrisniee | crrrerssenessssseenns 7,831,230 | oo, 8,102,346 | ..ocovvvrrrinene, 8,002,130 | .o 7,742,390
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooioiieeiiiieiciiiees | e 6,808,850 | .ooooviveiriiae 7,373,026 | oo 7,073,728 | oo 6,055,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....cooirrrnrrrinisiiren | e, 20,994 948 | ..o 22,100,665 | ..oooreiriennns 21463474 | .o 20,320,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oocriisrrinssrriisssrisns | e, 164,641,607 | ..o 172,074,583 | ..oovoeenne 166,011,607 | ..ooovccvrrennee. 161,643,292
Industrial and Miscellaneous and Hybrid 8. United States........cccoevevevees | covervierceien 181,806,327 | ..cvvvevernnee. 186,646,561 | .........cco.c..... 191,229,628 | ......ccovvvecee. 195,858,382
Securities (Unaffiliated) 9. CaANAGA.......coeveieieereeis | s [ e | e esenss | sres e aes
10._Other Countries....o.oeeeessserees | coreensniiiisniieens 24,483,866 | ..o 26,035,907 | ..oovovriiincneenne 24.471,780 [ oo, 24,500,000
11. Totals.. ...206,290,193 .212,682,468 ...215,701,408 220,358,382
Parent, Subsidiaries and Affiliates 12. Totals. ..o [ | e L | s
13. Total Bonds......occesssseessssene | covieiiiicnncn 406,566,828 | ..........cooeenne. 422,333,088 | ..coocooivriieen: 418,252,347 | .ovovvvnenns 416,119,064
PREFERRED STOCKS 14. United States.......couevvvreveeeens [ covvnnreriineceenns 14,529,610 | .oovvvvrrcreernane 15,532,758 | oovvvvrrrrernnen. 17,281,250
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......coerereeiiereieeinens [t | et senes | ceresb st ee
16._Other Countries........ccoocevsee | eveniiinsiiensiinsinscicsiiinsie [ [
17, Totals...coneissinsssiniscien | i, 14,529,610 | oovvverisiriennee, 15,532,758 | ..ooovvesiriiennees 17,281,250
Parent, Subsidiaries and Affiliates 18. Totals.....ocoevevereiiesiiisiieniie e Lo [
19. Total Preferred Stocks....... | ..o, 14,529,610 | .ooovvvriiciiennee, 15,532,758 | .oocvveisiiiicnnee, 17,281,250
COMMON STOCKS 20. United States.......oouvevevvveees | vovvvrmneriiinsernenns 2,215,829 | oo 2,215,829 | coovvvererrieennnn 2,909,024
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other COUNMiES. ....ccvvecrenss | eovieisiinsiinisisiscisciinens | v | e
23, TotalS. .o | i, 2,215,829 | oo, PVALR i 2,909,024
Parent, Subsidiaries and Affiliates 24, Totals....coooeicsiccicciciiicciiees | i, 53,681,599 | ..ccoovcvvnennnn. 53,581,599 | ..ccoccovsnnnnnne. 23,450,000
25. Total Common Stocks....... | c.ccovvvivieenece 55,797,428 | ..oocvvvivs 55,797,428 | ...ocooocvvn, 26,359,024
26. Total StOCKS...oomseeressisrnsisne | oo, 70,327,038 ..71,330,186 [ .o 43,640,274
27. Total Bonds and Stocks.... 476,893,866 | ....covvvucreennne 493,663,274 461,892,621
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Annual Statement for the year 2011 of the  IMlid=-Continent Casualty Company

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

1.7

3.5
0.0

................. 4,027,922

.17,663,72

............... 20,493,968

2.7 TOHaIS. ...t

....2,068,973

3.1

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1
Class 2
Class 3
Class 4
Class 5

32
33
34
35
36

3.7 TOHaIS. .t

....6,929,969

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

ClIASS 1.ttt
ClASS 2..e.vvvevicies et
ClASS 3..eiviieieiee e

4.1
4.2
43
4.4
45
46
4.7 TOtAIS.....ceeeec s

................. 9,374,503
................. 2,741,030

..23,446,298
..2,777,369
...2,472,800

............... 18,253,918
................. 2,741,030

................. 4,209,116

............... 12,115,533

................. 4,670,299

..28,696,46

20,994,948

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
52
53
54
55
56

................. 5,374,680
7,681,222

............... 52,304,783
1,917,629

............... 64,077,099
..10,839,396

............... 12,305,005
2,484,939

................. 6,314,458
1

342,396 | ....

............. 140,376,025

..24,265,582 |.

146,146,065

..14,730,480 |.

............. 140,376,025
..24,265,582
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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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T:tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
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 1ottt | eessensinsens 21,429,028 | ............... 99,136,892 | ......ccee..... 13,026,609 | ....cccooenee 6,401,572 | ccovvrrvnne. 13,393,980 | ...ccooeee.. 153,388,081 [ ..coovvvvereierinnn 364 [ 206,658,001 153,388,081 | ..ooeveereereerierieiiene
B.2 ClaSS 2u..cuevuiieiieiireireeseeseeee sttt | eniieniinsens 15,081,874 | .....ccoeeee.. 26,526,165 | ......ccoveeve. 1,252,084 | ..oovoovienineineinniieienns | e 578,873 | oo 43,438,976 | ..ooovverrreis 10.3 | 58,695,753 | ..ooovvrvrrrrrireennn 118 | 43,438,976 |...oovrerreeiiene
8.3 Class 3.ttt ssnssens | setnsise sttt | i 600,000 | .cooovrrrrinnes 1,655,219 | .ooevereieeneereeineeireeiinns | v 1,000,000 | ...cccovvuvnee. 3,255,219 | oo (VT 9,183,190 | .coovvverrnrrrirneenn 1.8 [ 3,255,219 | oo
B4 ClasS 4.......ovieiriieireiieeeesese st sssssens | setneiseiss sttt | e enneenneas 207,917 | o [ cerrieeeniesissinsiesiseens [ eevneinensnessessssssnessssssnens | oenvensennennneen 200,917 [ iiiiiiiiii0.0 | | 0.0 [ 207,917 | oo
B.5 ClaSS B....uevuierriieiieiineeiieiisesies sttt essnnns | ertestsntsstssssssssssensiens | seeessees et essesins | crensessessessssnssenssesssenes | sessessessessessesssssssss | creeeseessensseessenssenssenssensss | sneesneesnessssnssesssenssnsQ | veneeeenesnennnnnenn0:0 [ 25,245 | 0.0 [ e
8.8 ClaSS B.....cevuerurrreereeiecieeiesises sttt sessseens | sntsnesnesnssnssnssnesnsens | nssessses s sens s senssens | ersnesseenesnssnsssnessnesenes | serssensssnsssnssensssnessnessnsns | ossessesnessessesnessessnnss | ossenssenssenssesssenssesssenssd | onnesssssesennn0:0 [ 447,207 |0 [
6.7 Totals... ...36,510,902 | .............126,470,974 | ...............15,933,892 6,401,572 275,009,396 200,290,193

Hybrid Securities
T4 ClaSS Tttt ssssssssssnnns | eessesssenssnnes 2,000,000 | .cooorverrieriniierienienies | s | e | s | sesensenenn2y000,000 |05 [, 3,056,250 |.cooerrerierinrinnenn0.6 | i, 2,000,000 | .cooorrvrrinienireeiiniienens
7.2 ClaSS 2. ss s ssesssessssssannss | eessesssesssennes 4,000,000 | oo | s | e | s | ey 000,000 | 0.9 [ 4,000,000 |..coororrrrrrrriirnennn08 | i 4,000,000 | .oooovererieieniieiiniieene
73
74
75
7.6
7.7 TOtAS. .o | serrsserneenees 6,000,000 | ..oovcreniiencieciesieens (U1 [ R 0 [ 0 | iiii0006,000,000 | 14 [ 7,056,250 | 14 [ 6,000,000 | .o 0

Parent, Subsidiaries and Affiliates
8.1 Class 1
8.2 Class 2
8.3 Class 3
8.4 Class 4
8.5 Class 5
8.6 Class6

8.7

TOHAIS. et
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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 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 ClASS Tttt () M— 49,371,480 | ............. 168,009,733 | ..cvvevee. 87,574,376 | ..o 18,706,577 | .ccvvuee.. 19,708,438 | ............. 343,370,604
0.2 ClASS 2....cvvrveevieriesiieeees e () 26,763,096 | ............... 31,184,824 | ............... 12,091,460 | ..coovvvonene 2,484,939 | ...cooorerne. 1,921,269 | .....coou...... 74,445,588

....600,000 3,255,219

. .21,191,516
Line 9.7 as a % of Col. 6 . . ] s 5.0

. Total Bonds Prior Year
10.1 Class 1 54,366,171 | ............. 176,321,203 | ............. 130,078,585 | .....ccocvee. 17,271,788 | v 27,931,533 | oo e XXX e [ e b XXX [ e 405,969,280 | ...covevecrereeriernns B 405,969,280

10.2 Class 2 9,619,673 | .... ...60,833,802 | .... 6,623,573 | .... 3,126,554 . ..80,203,602 ..80,203,602
10.3 ClaSS 3.ttt ss s sssssessssns | sevvensiesssaens 2,472,800 | ..oocvverrrnes 5,398,265 | ....c.ceeuuee 2,784,925 | ..o | eererinniennnn 1,000,000 [ oot XXX [ e e XXX | 11,655,990 [ oo 23 [ 11,655,990
104 ClAaSS 4.ttt s ssssssse s ssssssesaes | snssesessssesesissesssssesesens | cisssssesisssssesesessesseseesens | sesesissesssssesesssssssesesens | sesreses s senes

10.5 ClasS 5....ocvveverierreieieiserseissiesisssssssssssssessssssssssssssssssssssessessessens | svnessesssssessnssen 20,245 | vvviiieieead 137,672 | e

17,207

L0IS

10.7 Totals....covveerrrerrrennn. . 139,564,290 | .... .20,398,342 | .... ..28,931,533 |.
10.8 Line 10.7.@5@ % Of COL 8.....ouiiiieiciicici e . O e, 27.9 [ o 41 ] s 5.8

Total Publicly Traded Bonds
111 ClaSS 1ot ssess st ssssessens | sesessessenns 49,371,480 | ............. 168,009,733 | ..cvvvernne. 87,574,376 | ...ccconn. 18,706,577 | ccvvvvrvrnee. 19,708,438 | ...coevunee 343,370,604 | ..o 815 [ 405,969,280 | ..cvereererierireins 81.3 [ 343,370,604 |............. XXX
11,2 ClASS 2ottt ses st sasssens | eevessessesas 26,763,096 | ....coone 31,184,824 | ............... 12,091,460 | ...cceevneeee. 2,484,939 | ..ccovernne 1,921,269 | ....cconuc..e. 74,445,588 | ook 177 | 80,203,602 | ...covrvererieriines 16.1 | o 74,445588 |............. XXX
11.3 Class 3 600,000 | .oooovvevrrenne 1,655,219 [ .eoereeeeeeeeeereeeeevenns | ceveeriesineinns 1,000,000 | ...coovveeeee. 3,255,219 | ovveerveereeineeeneenl08 [ o 11,655,990 | .ovvrvrreeererrenes I T 3,255,219 | ..o ) 0.0 G
11.4 Class 4
T1.5 ClASS Bttt ssans | crisbesess s ssssstessesns | sresiesres et nes
11,8 ClASS B....vovvvvveerieieresssseissiessse e ssessssssesssssssssssessesssssessessessessens | snsessssssssssssesssnssessessensans | snssessossensssssessenssnssessenss | oossenssessessenssessessenssnssesss | ssessessessossenssnssessansansnss | ersessonsasssessensanssessassansans
11.7 Totals....ccooeveerrererenn. .21,191,516 .22,629,707 | ....

11.8 Line 11.7asa % of Col. 6.....cccevervrrerrrrrrernnns 181 A75 241 .. 5.0 ... .54
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cc.ccceerverrnnnee. . . I PR 5.0 | oo 5.4

. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2

(@) Includes§.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.....207,917 current year, $.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.....124,212,078 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.

(¢) IncludesS$.......... 0 current year, $.....1,137,672 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....14,712,500; NAIC2§.......... 0; NAIC3S.... 0; NAIC4S..... 0; NAIC5§...... 0; NAIC6S.......... 0.
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SCHEDULE 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 8

2 3 4 5 6 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 1SSUET ODlIGAtIONS.......cveveeeceeeeeeeeee st sesssneas | eeveeseeseinnes 16,358,656 | ...ccovvvevven 4,027,922 [ cooeoevereeeeeeeeerereereens | ceerreriesesieesensssssnseens | erversesssssessissesessssssenns | ceeveeseneienes 20,386,578 | ..veeveerrrrrreerenih 8 | 17,502,092 | oo 35 | s 20,386,578

1.2 Residential Mortgage-Backed SECUIHES............coceieireierierreieiesireins | e iesessssiesiesiens | cevvesiesiessssissesssssesesses | cesssssissessssnssessssesseses | seessessessessesssssessssessas | eessessissessessssssssesssssss | sssessessessssessissaesseseas 0] cveiveirrieieriieenen0.0 |

1.3 Commercial Mortgage-Backed SECULIES...........ccovvviverercreereieieieeis e [ e [ e [ e | e | e (01 R X 0 I OO ISR 0 0 OO .

1.4 Other Loan-Backed and Structured SECUMLIES. .........covvveveevererierinrinns [ersrssisssissssssssisssesssssees | oesesssssesssssssssssssssssseneas ..107,390 |..... ...107,390 ...161,632 s 107,390 |...

1.5 TOtAIS..coureecieeiectc ettt sttt snsnssssnaensnsans | eerasssessanees 16,358,656 | ......ccoo..... 4,027,922 | ..o 107,390 | oo [0 [V 20,493,968 | oo 9 [ 17,663,724 | o35 | 20,493,968

All Other Governments

2.1 1SSUET ODlIGAtIONS........cvuivecieeiiitcie ettt ssessssaens | sevssssesessessssssessessessnses | creessessenseses 2,049,762 | ..oceeeeererrerieressereeiens | cevesreeiie s siessssiens | cerree s ssesseses | eeseesiiesnnans 2,049,762 | oovevveeerierierinnennnl05 | i 2,068,973 | cooovevrierieiieeennn04 | 2,049,762
2.2 Residential Mortgage-Backed SECUMEIES. ..o | reveerneinsieisssnsiseesssseses [ crrerssesnsisissnsinsesssenes [ eoneerssessnssnsssssnssessnssees | sesessnsssessssssssssssssessnnes | sesesssssssssessnssssssssesssnes | sessesssssssssessnssessessnnes (O [ | X I cevvereerenne | erveneenenrenrienienn0.0 | e
2.3 Commercial Mortgage-Backed Securities.... . O 0.0 |
2.4 Other Loan-Backed and Structured SECUMLIES...........ccoovveieveivcveieiieiies [ eoerisiissieiieisiiesssesiessens | eeriesessesessssssssesessssans | sressesssssssessessssessesssonsons | sesesssssssessessssessessessnse | sesossessessessssessensessssonss | srossossesssassessessssessesas 0
2.5 TOtAlS. ..ottt snsesents | srensenssessenssnses st snsae (U [ 2,049,762 | oo (O (O [ IS 2,049,762
U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS.......oveurerrereieerireieeerese ettt essneees
3.2 Residential Mortgage-Backed Securities...........ccoouvivrerererrereriesiierns

Commercial Mortgage-Backed Securities....

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

ISSUET ODlIGALIONS......ceuvecercereireicie ittt
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

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

8.5

TOHAIS. ..t

5.1 Issuer Obligations..........c..ccceeveece. ...13,055,902 ..53,823,125 | .... 71,304,426 | ... 14,789,944 7,656,854 160,630,251 139,746,000 ..160,630,251 |...
5.2 Residential Mortgage-Backed SECUNtIES..........ccceveveverreeereirereeeiceeens | v ....399,287 3,612,089 | oo | s 4,011,356 ..18,774,830 .4,011,356 |...
5.3 Commercial Mortgage-Backed Securities.... e | e [ s | s | s | s O [ cooreeeieieieeieene0.0 e | eeeieeieiieiieeennn0.0 | e |
5.4 Other Loan-Backed and Structured SECUMLIES...........cccoevvivevevreieieiieiees [ eoeiieiiisisiieiisiesesisiesens | eeneesissesesssessssesessssons | seresssssssesiessssesesssonsens | sesesosssssessessnsassessesones | soesssessessssosssssessessnsonss | srosssssesnsassessessssessesas (O 1 o o X |1 ISR 3,493,387
5.5 TOtAlS. ..ottt entnnes | srensessensiees 13,055,902 | ..o 54,222,412 [ oo 74,916,495 | ........... 14,789,944 | ............... 7,656,854 | ............. 164,641,607 | o391 [ 162,014,217

. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........ovecvereerereeriee ettt seesssssesssesssssnssneenes | enveeseensnes 25,198,752 | covvveerene. 70,485,851 | ovvecvrreenn. 8,852,035 | ovevvereereeeeerereeeiieiens | e 1,000,000 | ............. 105,536,638 | ..vvvverreerrrerrins 251 [ 140,969,084 | ..oovvvvveerrenn. 28.2 | oo 105,536,638 | ...ooveorercrerreerrererenenns
6.2 Residential Mortgage-Backed SECUNtIES..........cccveveverererereeiicieiseieens | e, 6,023,454 | ............... 18,757,845 | ..covvrne 5,440,317 | oo 4,180,131 | oo 8,784,271 | oo 43,186,018 | ..o 103 | s 62,014,550 | ..oocvervcrernes 124 | . 43,186,018
6.3 Commercial Mortgage-Backed Securities.... . 5,288,696 ...28,831,732 5,188,582 | .... ..39,309,010 ..52,986,133 ...39,309,010 |...
6.4 Other Loan-Backed and Structured SECUHES............evververerererreeieiins |errseresssissssesesssssssssensas 8,395,546 | ..o 1,641,540 | 2221441 [ [ 12,258,527 [ o9 i 19,039,629 . 12,258,527
8.5 TOtAIS ..ottt s seensntnnes | sreneessensanes 36,510,902 |............. 126,470,974 | ..............15,933,892 | .............6,401572 | ............. 14,972,853 |............. 200,290,193 [ oo 475 | 275,009,396 [ ..oooooveicnn 551 [ 200,290,193

. Hybrid Securities
7.1 ISSUET OBLIGAtIONS.......coucviveiicicieie et ssssssenas | sressssssessesessssessesssssssens | sessessssessesesssssssessessssens | sressessssessesessssesessssssens | sresiesssssssessessssessessessnss | sressssessesesssssssessessssenss | sressessesssssssessessssessenas 0 | veveivrrreieiniienenn0.0 | e | v 0.0 |
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed SECUNHES..........cc.ceveevereireireiieieiseiies | eevesveeiieiessesissiesesssesns | cervssiesieiessesssssssssseess | creesiesiessssssssessssessesens | soeesissessesssesesssssssssess | seveesisssssssesiessessssssesiess | sneseesesssssssssessssseessensQ. [ covervesveesesiessesreenens000 [ | ceevesieeieisiiennnnn0.0 | oo |
7.4 Other Loan-Backed and Structured Securities.............couvrereenrereinrennen. 6,000,000 6,000,000 .. ..6,000,000 |...
7.5 TOtAlS. .ot antsnnas | essssiessensa 6,000,000 | oo (O (O (O [ IS 6,000,000 | oo 14 [ 7,056,250 | e 14 6,000,000

. Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIgAtioNS.........cveveveercreeiere et
8.2 Residential Mortgage-Backed Securities..........ccceuvivrerereeverervesiseios
8.3 Commercial Mortgage-Backed Securities............coevevererererrersierennns
8.4 Other Loan-Backed and Structured Securities.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

SCHEDULE D - PART 1A - SECTION 2 (continued)

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET OblIgatioNS..........cuurevrirneirneiiieiieiineiineeiseeiseisssisseisssisssisssisssisseens | coneineenssnn 08,822,426 [ covorvienece. 143,618,064 | ......ccc..ce. 90,519,739 | .ccoovvvnneee 14,789,944 | ............... 8,656,854 | ............. 316,407,027 | oo IS e e XXX [ e XX [ 316,407,027
9.2 Residential Mortgage-Backed Securities..... ...19,157,132 9,052,386 | .. 4,180,131 | .. 47,197,374 ...47,197,374
9.3 Commercial Mortgage-Backed Securities. 28,831,732 | v (0 0 39,309,010 39,309,010
9.4 Other Loan-Backed and Structured Securities...........ccocoevveveevereiverveens | covineeee....6,000,000 | oo 8,395,546 | ....ccoe... 1,748,930 [ ... 2221441 | oo 0] e, 18,365,917 [ oo [ XXX e [l XXX e [ 18,365,917 [ oo 0
0.5 TOtAIS.....vvevieiiiiiesiestsste ettt 200,002,474 |............. 101,321,055 | ...coooeee. 21,191,516 | ............. 22,629,707 | ...oovvun. 421,279,328 | ..o 100.0 | e XKX i [ e e XX K [ i 421,279,328 [ oo 0
9.6 Line9.5a58 % 0f COL B.....coouiiviiiniiiiississississssissssssssssssssssssssssns | evssnssssssssssssssees 181 [ oo A75 | oo, 241 | s 5.0 [ s 54 [, 100.0 | XXX [ e XX | XK i | i, 100.0 | oo 0.0
10. Total Bonds Prior Year
101 1SSUET ODlIGAtIONS........ooieieieiie ittt essssessessseesias | eesiesiinneens 39,543,966 | ............. 166,658,397 | ............. 105,788,993 | ............. 12,770,736 | ..ovvveeenee 11,150,493 | ....ccooeue. 90,9 CHRIN PO ) .0 R IR 335,912,585 | ..oovereririein 67.3 [ oo 335,912,585 | ..ovreeiereiieeiiens
10.2 Residential Mortgage-Backed SeCUrties. ..o | v 9,557,401 | .oovererrnnes 34,663,400 |...ccoooveeneee 23,328,991 | .oovrernes 5,213,763 | oo 8,025,825 |.............. 9 0,9 CHRIIN PO ) ,0 N IR 80,789,380 | ..ooovvvvrirrirnnne 16.2 [ 80,789,380 | ...cooovverrierieirienne
10.3 Commercial Mortgage-Backed SECUMtiEs............covvernrineinninninnenni | v 6,380,807 | ..ccovvvnne. 31,566,805 | ...cocooverrnnns 6,972,538 | oo | s 8,065,983 |....ccoouue. 9 0,9 CHRIIN PO ) 0,0 RN IR 52,986,133 [ ..cooovvvrinne 10.6 [ oo 52,986,133 [ ..o
10.4 Other Loan-Backed and Structured Securities.............covevreerevneineenens | osiessiniens 11,001,715 | oo, 11,172,340 | oo, 3,473,768 | ......ccoo..ce. 2413843 |, 1,689,232 |......ccco..ce XXX e, .0 Y [ 29,750,898 | ....ooviviiniiniian [NV [P 29,750,898
10.5 TOHAIS ..ot essiesnies | oeneeniansens 66,483,889 | ............. 244,060,942 | ............. 139,564,290 | ............. 20,398,342 | ............. 28,931,533 | ..ccovvvnnee 90,9 CHTIN PO ) .0 R R 499,438,996 | ...oovvrvvrniirs 100.0 | vcvvnenen 499,438,996
10.6 Line 10.5858 % 0f COL 8.....uivuiiiiiiiiiiiissississssssssssssssssssesssssssenss | cosssssssssssssssssssseans 133 [ 48.9 | oo 27.9 | oo 41 58 [ XXX e, XXX [ o 100.0 |.oovenneee. D0, S [P 100.0
11. Total Publicly Traded Bonds
11,1 1SSUET ODlIGAtIONS........oovveiirieiie e 58,822,426 143,618,064 14,789,944 316,407,027 335,912,585 316,407,027
11.2 Residential Mortgage-Backed SECUNIES..........ovuevreerrereeneeneeneieencnein [ ceereieieeennd 6,023,454 | .......ccc..... 19,157,132 | ....ce0v.......9,052,386 | ............... 4,180,131 | .............8,784,271 | ...cc....c.. A7197,374 [ oo 112 | e 80,789,380 | ....ooovovrrivrernnn16.2 | i 47,197,374
11.3 Commercial Mortgage-Backed SECUMtiES............covvvrvrrinrirrirnirsiini | e 5,288,696 | ............... 28,831,732 [ oo | e | 5,188,682 | 39,309,010 | oo 9.3 | 52,986,133 | .coovvovrriennnn 106 | i 39,309,010
11.4 Other Loan-Backed and Structured Securities............cooeeneenrinninninins | osinsiensiis 6,000,000 | ..oooverennees 8,395,546 | ..o 1,748,930 | ...cccouneee. 2221441 | | i, 18,365,917 | oo e 29,750,898 [ ...ccoovviviiineen.0 [ 18,365,917 | ...cccoeveee. XXX
115 TOtAIS ..o ssenssensesssssssssssssnsns | oneenneennenns 10,134,576 [ oo, 200,002,474 |............ 101,321,055 | .coovvvvueee. 21,191,516
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns 475 241 5.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccceveveniriniiinciensiennne | v 181 [ i 475 | oo, 281 | s 5.0
12. Total Privately Placed Bonds
12,1 1SSUET ODlIGALIONS. ......vereeerirrieeirie e esesssesseessesssesssssesssnens | cessssesssnssssesssssnsssesssssns | sessessessessssssnssesssssssssessos | sesssesssssessnsssssessassnssnsss | sressessessessassnssesssssansns | sressssssessessenssssessessansns | sesesssssesssssenssssessenens 0 | o000 | o0 | 0.0 | e b XXX | e
12.2 Residential Mortgage-Backed SECUMHES..........ovurrerrurririinrrrieenrnnins [ cerrereineirsieeinsnsieennines | seereesssnsesseessessssesessssns | seseseesssessnsssesssssssssssess | cesssseessessnssnssseessssansns | coeesssessssessessnsssessessansns | sesessssssesssssassssssessesens O o000 | o0 | 0.0 | e b XXX | e
12.3 Commercial Mortgage-Backed SECUMLIES. .........crvrrerrurireneinrrsininees [ eerrensineirsiseinsinsiesneines | seeneeesensssessssesssssessssss | ceseseeessessnssessessssssseseess | cessseeessessnssssssesssssessns | coessssesssesssssnsssesssssnnsns | sesesssssessssssssnsssessesens 0 o000 | e | 0.0 | e b XXX | e
12.4 Other Loan-Backed and Structured SECULIES. ........cvereereererneenriiniines | eorsrssessinsisnississiisissinns | seessessessessssnsssessesssssess | eosessessssssssssssessssssessessess | eoosessssssssssssessssssssnssssss | conmessessssenssssssssessssessess | sesssesssssssssessesssssssasens 000 [0 | 0.0 | XXX | i,
12.5 TOtAIS ...t sssstssenesessesssssssssssssssnnes | cessssnsnseesssnssnesnenneens0. | oveneennsneneenssnneenennen 0 | o0 [0 |0 | 0 | 00 | 0 [ 0.0 [ XXX |
12.6 Line 12.585@ % 0Of COL. B......cecevrerrirrirnriineinineisneineeneinseeseenseeseenees | eoneensensenssnssennnens0:00 [ e 00 | 0.0 | 0.0 | 00 | 0.0 [ e XXX s | e XXX e XK s [ XXX e

12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9........ccccooviriniiieisrsssnnnns
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Annual Statement for the year 2011 of the  IMlid=-Continent Casualty Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DECEMDEr 31 Of PRIOF YEAI.........ccuovuirrieeireirirreineese et sssetesseessssessssesesseesssssssesssntans | sessesssssssssessessssssssesssssssssssessass 9,423,530 | v 9,823,530 | cuvveveiiereieiieieeei ettt snis | ettt s sens | sbesaesae sttt se et
2. Cost of short-term INVESIMENS ACQUITEA..........c.cvuieeieeierceee ettt b s sae s ssessens | eetessessesssssses et sstes e ssbensesaees 176,534,985 | ....oooveeeeeeeeece e 176,534,985 | ...ooveeeeeseecetetesee e esse s sssssnes | cersesese st s ettt se st s bessesaens | sressesisss st s et s et s e
3. ACCTUAI OF BISCOUNL.......oovvvvrirreessriresi st | etnt e s e 0 [ [t nss s | et | et
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total Gain (I0SS) ON QISPOSAIS.......cuuvurerrerrirrereeeeseeseeeeeeseeseeeseeeaseessseeeseesesessesessess e s ssessess s eesestenssessessessssasssessassanssnssns | oessessossssessssassssssssessastnesessessanssessessssnnes 0 [ oottt | vttt bbbt enaens | Shetaebae bt bbb st bbb s e b b s st st stessesas | ebtesies st sttt s e bbbt ne s
6. Deduct consideration reCEIVEd 0N QISPOSAIS..........c.ccueveevevieiieieiiesee ettt ss s s sssens | eesessesssssssssesisssssessesssessesaees 171,246,015 [ oo I T O DU OO POTTRY
7. Deduct amortization Of PIEMIUM............cc.ccviiieiiicteee ettt ettt b sse s bt s sesasssssssessnsnns | ertessssssssssssesnsssses e s s sesses s s ssssesassnsanee 0 [ ottt sns | et b et s s sssnetes | Sbebeereses et b et et et b s st s st b s aebe s s aesnae | netebeset ettt e bbb s et et a bbbt s et aeans
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st 0 [ e | ettt sensens | Shentese bbbttt s e b et st nses s | entetse s st s sttt ettt an
9. Deduct current year's other than temporary impairment reCOGNIZEM............ocuiureirnrerririnereieeseeneiseeseeseesesessseeseeseens | ererssse s iessns s ses st sss s 0 ettt nsrsses | eereetestesi st esses s bt es e sesssssesses st entensesntanaess | Shsiessstistonsessctestens et et st s sesset st essessessnsentetas | estetietstesses et et en e s eh st es sttt en bt neen s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccecvrrrrrrmrnrinrrrinsnsnnesnsnsnsenns | cnseesnssnsessssssssssssssssesssssnens 14,712,500 [ .voeeeecreerereeenese s 14,712,500 | ovooveereeerrerrsenrseessssnssensssnsnnenen0 | e 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......voiiuiiiiiiiiiiiccisieessssceesssessesessessessssssnssnsssnss | eossssnsesssssssnssssesssssnsasssssnsnes 14,712,500 [ ..o 14,712,500 [ o0 | i 0 | oo 0




Annual Statement for the year 2011 ofthe IMlid=Continent Casualty Company

Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

Sch. A-Pt. 1

NONE

Sch. A-Pt. 2

NONE

Sch. A-Pt. 3

NONE

Sch. B-Pt. 1

NONE

Sch. B-Pt. 2

NONE

Sch. B-Pt. 3

NONE

Sch. BA-Pt. 1

NONE

Sch. BA-Pt. 2

NONE

Sch. BA-Pt. 3

NONE

SI11, SI12, SI13, SI114, SI15, E01, E02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2011 of the  IMlid=-Continent Casualty Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g | Bond |Desig-| Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code| n |CHAR|nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912827 7L 0[U.S. TREASURY NOTES 4.875 2-15-12......cocvvrvmrvrrerinirinensisernninens | wvvneen | evvee | ovvrveene | wveees T 1,719,732 | ...... 100.563 | ...oovvevnae 1,654,253 | ..coovennee 1,645,000 | ... 1,646,156 | ..o | evereeeeene(9,312) s | | e 4875 0 4288 | AR5 30,205 | e 80,194 | 08/16/2002 | 02/15/2012
912828 HT 0|U.S. TREASURY NOTES 2.75 02-28-13.........cccoomvrrrmrrmerirmrencnnseennenes | SDut [ ....1,456,459 | ... 102.953 11,431,049 1,390,000 ...1,408,434 .38,225 | 11/20/2008 | 02/28/2013
912828 PM 6]U.S. TREASURY NOTES 2.125 12-31-15......cccvniiernnreninnssinnnnenns | SDu [ ..2,623,969 | ...... 106.047 .2,757,219 2,600,000 | ... ...2,619,488 N e | c . . .27,625 | 01/14/2011 | 12/31/2015
0199999. U.S. Government - ISSUET ODIGAtIONS. ........ucvuuuiresireiressirisiriserisess s s 5,800,160 | ... XXX.oooowe | corernreenns 5,842,521 | .o 5,635,000 | ..oocvvrnnes 5,674,078 | ..... 0 (29,529)] ....... {1 0 .. XXX....o.. XXX XXX | s 70,920 | .o 146,044 |..... XXX | e XXX......
U.S. Government - Other Loan-Backed and Structured Securities
83162C HH 9| SBA SER 97-20C 7.15 3-1-17 AL 12-1-7 ..o | ....... | ..... | ....... 2| ...... | I 107,390 | ..... 100.000 ..ooovevvirnnae 107,390 107,390 .107,390 e [,
0499999. U.S. Government - Other Loan-Backed and Structured Securities 107,390 |...XXX. ...107,390 107,390 107,390 | ..... 0 (N (U I 0
0599999. Total - U.S. Government 5,907,550 .5,949,911 5,742,390 ..5,781,468 | ..... 0 (29,529)] ....... {1 0

All Other Governments - Issuer Oblig

683234 8A 9| ONTARIO PROVINCE 4.10 06-16-14.......coocviremrinneiserisnesssrisnrieninns | ....... III .2,152,435 2,000,000 ...2,049,762 DJ16... | .... 06/16/2014
0699999. All Other Governments - Issuer Obligation: 2,152,435 2,000,000 2,049,762 XXX... XXX
1099999. Total - All Other Government; .2,152,435 2,000,000 ...2,049,762 XXX [ 3417 | i000082,000 {0 XXX s | e XXX......

U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
010410 4T 2|ALABAMA ST SER A5.00 08-01-17 NC....cc.ovvrvverrrrrernrneerereneirnnnens [ eovers | vovee | veverene [ WIFE | c00000.2,329,118 | .o 120.046 | ..... .2,418,927 2,015,000 ..2,243,488 ). 08/31/2009 | 08/01/2017
57582N H2 4| MA ST REF C 5.50 12-01-17 NC......ovvvvrverrreinrrrerienerenieeenenisnninenins | eevveee | veee | cvvrivens | W TFE | 1,811,825 | i 123.973 .1,909,184 1,540,000 ..1,745,214 ). 10/30/2009 | 12/01/2017
917542 MJ 8| UTAH ST A 5.00 07-01-16 NC......ccevvrrrrrrreierirnerseriereseissseiseissenens | vevnne | wvee [ evnvvenne | AFE | i 1,171,350 | oo, 118.619 .1,186,190 1,000,000 ..1,115,871 ). 09/03/2009 | 07/01/2016
917542 QQ 8| UTAH ST SER C 5.00 07-01-18 NC. 1,761,435 | L 123.915 .1,858,725 1,500,000 | ... ..1,704,277 ). : . 12/16/2009 | 07/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations..........coccvinisiisissne | i 7,073,728 | ... XXXeooovvwr | cerrerirenns 7,373,026 | .cooovvvi 6,055,000 | ..ooovvnnns 6,808,850 | ...ovviieririniinna 0 [ e (121,119) | v {1 I 0 .. XXX XXX XXX [ s 111,537 | s 310,450 |..... XXX oo [ o XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........... .. 7,073,728 | ... XXX.ooooooo | oo 7,373,026 | ... 6,055,000 | .............. 6,808,850 | .....ccoverrirnee. 0] (121,119) | oo (L [ 0 [...XXX........ XXX XXX [ e 111,537 | oo 310,450 | ..... XXXoovo [ e XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation
034132 AR 1|ANDERSON TWP OHIO 4.00 12-01-12.......ccomrrreremrerneerneersnnisseessenins | vevenne [ eveee [ crnrei AFE| 1,686,610 | ...... 103.260 | ..o 1,714,116 | v 1,660,000 | ..oooerenne 1,664,732 3.681|DJ....... 5,533 | i 66,400 | 04/11/2007 | 12/01/2012
034132 AS 9| ANDERSON TWP OHIO 4.00 12-01-13.......cccvvummrirmrrmeriereneesnninenis | vevree [ AFE] 1,644,381 | L 106.629 11,727,390 1,620,000 ...1,627,701 04/11/2007 | 12/01/2013
123345 FM 7|BUTLER & SEDGWICK CNTY 4.00 09-01-15.......cvuuvrvmrrmerrrerineennns | eevens | veee L2FE 2,814,344 | 109.920 .2,857,920 2,600,000 | ... ...2,741,030 12/16/2009 | 09/01/2015
172252 WX 2| CINCINNATI OH SD 5.00 12-01-12.....coirriirnrireennirereniseerensiseinenns [ eovrne [ovene | cvvviies AFE| 1,095,510 | . 104129 oo 1,041,290 | .covvrrnnee 1,000,000 | ...oovvvrnnee 1,011,115 10/16/2003 | 12/01/2012
235308 QG 1|DALLAS TXISD 5.50 02-15-18 NC......cvvuermrrerrerenireensrinerssenirenenee | vevenee [ v AFE] 2,342,320 | 125.317 2,481,277 1,980,000 ...2,293,878 .76,533 | 12/17/2010 | 02/15/2018
283734 FB  2|EL PASO TX REF 5.00 08-15-16NC........ccovveuerrrrereriererneerneeiseesnnens | veveee [ e AFE] 1,126,690 | .. 117.408 11,174,080 1,000,000 | ... ...1,089,079 .50,000 | 11/06/2009 | 08/15/2016
302024 EC 4 |EXETER TWP PA SD ZERO 05-15-16.......ccocverirmrvrerierinninninernenenes | veviree [ wveee [ v .AFE 2,971,601 93.217 3271917 | s 3,510,000 | c.oovvvereces 3,095,860 07/29/2010 | 05/15/2016
414004 8S  3|HARRIS CNTY TX C 5.75 10-01-28 PR18.......ccoovvvvvrrmerreeineersnninenins | vevnee [ AFE| 2,465,540 | .. 127.723 2,554,460 | ... 2,000,000 ...2,376,421 (50,235) . . 28,750 ...115,000 | 03/16/2010 | 10/01/2028
442331 MX 9[HOUSTON TX SER A 5.00 03-01-12 NC......corvrvrvvrrnrernniernnincirenis [ v [ v .|.1FE| ..............1,665,986 | ...... 100.913| ... 1,638,923 | e 1,525,000 | ... 1,533,269 [ [ e (49,262) [ ..oovvvrervrvireriernne | evnrverneneieninines | e 3.000 | oo 1719 SMec | v 25417 | .. ....76,250 | 04/07/2009 | 03/01/2012
678519 GN 3| OKLAHOMA CITY OK 5.50 03-01-15 NC.....cocooevrurrrerinernerirenirsceinne | vevenne [ eveee v AFE| 1,650,492 | ...... 114.944 | ...........1,637,952 | .ccooovvrrnnee 1,425,000 | ..oooovirenne 1,661,863 | ..o | e (41,179) 26,125 | oovrrrrnen 78,375 | 10/26/2009 | 03/01/2015
941247 M7 0| WATERBURY CT 4.167 12-01-14..... [SSSTTROURTORURTORR VRO OO OO 1[AFE| e 2,000,000 | ...... 105.067 ....2,000,000 ...2,000,000 . . . ...6,945 ...83,340 [ 09/02/2009 | 12/01/2014
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 21,463,474 | .. XXX........ ..20,320,000 | ... 20,994,948 | ..o 0 [ (174,273) | o0 | 0 [.. XXX XXX XXX [ 197,033 | el 764,698 XXX [ XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . 21,463,474 | .. XXX.ooooor | c000000.22,100,665 | ... 20,320,000 | ..ooovnees 20,994,948 | oo 0 [ s (174,273) | oo [ 0 .. XXX XXX RS 197,033 | v 764,698 |..... XXXeooooe [ o XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010541 AM 2| ALABAMA FED HWY FIN 5.25 3-01-14 C12....ccccnvvuneemmrrnerreriineenens | wevvee [ eovee [ vvenne T LAFE| o 1,085,710 | ...... 100.785 | ..o 1,007,850 | ..ccoovvrvnnee 1,000,000 | ..oovvrerenne 1,004,818 [ ..o [ e (28,632) [ ..uvvvrercererinirinens | e | e 5.250 | .......... 2.326 [ SM...cc. | o 17,500 | oo 52,500 | 02/12/2009 | 03/01/2014
010869 CX 1|ALAMEDA CA TRAN SUB D 6.125 10-01-12 L2FE | 2,102,740 | ...... 102.845 2,056,900 2,000,000 | cooorivnnes 2,018,810 | cooovreercrieriinens | v (24,103) [ oo | e | s 6.125( ......... 4.831[OA.... | o 30,625 | .o 122,500 | 04/16/2008 | 10/01/2012
01170R AX 0|ALASKA HSG FIN 4.00 06-01-27 C19A24.. AFE| 4,981,250 | 99.894 4,994,700 5,000,000 ...4,982,256 16,667 10/06/2010 | 06/01/2027
011855 BK 8|ALASKA ST LN 5.00 06-01-17 C16 AFE| v 1,472,744 | 110.036 11,540,504 1,400,000 ...1,450,308 .5,833 09/29/2009 | 06/01/2017
01728A W8 5|ALLEGHENY CNTY PA 5.00 05-15-16 NC. AFE| 2,310,399 | L. 113.600 .2,385,600 2,100,000 ...2,253,874 B [ 13,417 02/19/2010 | 05/15/2016
01728A W9 3 [ALLEGHENY CNTY PA 5.00 05-15-17NC.. LAFE 15.138] . .1,683,148 1,375,000 1,471,656 . 8,785 02/19/2010 | 05/15/2017
01852L BC 3 |ALLIANCE ARPT AUTH-TX 4.85 0421(FDX). .2FE| .............1,000,000 | ...... 106.414 .1,064,140 1,000,000 21,000,000 [ oo e | e | e | 4850 | i 4.850 | QA | v, 12,125 04/05/2006 | 04/01/2021




Annual Statement for the year 2011 of the  IMlid=-Continent Casualty Company

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

A E

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CusIpP g | Bond |Desig-| Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code| n [CHAR|nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

047856 ET 2|ATLANTA SFM A GA 5.25 12-01-39 A15... JAFE .n......£,960,427 | ...... 105670 ..... 7,051,177 6,672,828 ...6,954,138 ...29,194 .87,581 | 08/31/2011| 12/01/2039
051589 AK 5[AURORA COLO SWR 4.125 08-01-17 C16... AFE] 1,489,110 | 112.766 1,578,724 1,400,000 ...1,463,807 24,063 57,750 | 12/28/2009 | 08/01/2017
074876 GZ 0|BEAVER CNTY PAIND DEV 4.75 820(DQE .|..2FE| ..............1,000,000 | ...... 107.376 .1,073,760 1,000,000 ...1,000,000 01/20/2011 | 08/01/2020
10425P AC 4|BRADFORD CNTY PA 4.70 03-01-19 (IP) e e [ e A1.2FE] ..............2,910,000 | ...... 102.516 .3,075,480 | .. 3,000,000 | ... ...2,918,851 . R R 01/14/2011 | 03/01/2019
114760 EG 2|BROOMFIELD CO SER C 6.00 12-01-12......cvoevereeerrrnerierinenieninee | eevens [ vene | cvvrirens AFE| v 1,368,767 | ...... 104.291 | oovorrinnee 1,428,787 | oo 1,370,000 | ..oovorvirenne 1,369,862 [ ...vouvveericrierenns | v T2 | i [ | e . 01/22/2002 | 12/01/2012
123563 BK 3 |BUTLER CNTY OH TRANSN 5 12-01-20 C17....coouvemiirnreineriereneernens [ s | e JAFE| 1,385,834 | 116.527 1,567,288 1,345,000 21372534 | e [ eeriernend(3,965) [ s | s | s P . . 06/13/2008 | 12/01/2020
130575 Z7 1|CA RURAL HOME MTG 5.30 02-01-49 AL22 v [ e AFES 2,655,250 | ... 104.603 2,719,678 | .. 2,600,000 | ... ...2,654,339 I R 01/21/2010 | 02/01/2049
199112 HQ 9| COLUMBUS GA BLDG 4.00 01-01-18 NC.....ovvvumrererercrrreerserinenerenins [ eevees [ veee | cvererens AFE| e 1,304,844 | ...... 115.645| wocvvrrennee 1,387,740 | .o 1,200,000 | .oovercrenne 1,281,607 [ .oceovvrrerrerireeene | vverrnerenne(12,342) | oo [ | i 4.000]......... Y (:72 NN SO 24,000 | oo 48,000 | 02/05/2010 | 01/01/2018
246395 MC 8|DE HSG AUTH D 4.30 07-01-17 C16 AL15.......covvveiernrseernrveiisnnens [ v [ e AFE] 2,227,628 | 107.805 2,441,783 2,265,000 12,236,885 | ..o [ e B04 s [ | e300 | i 4558 | I | s 48,698 | ............. 97,395 | 11/05/2009 | 07/01/2017
246395 WY 9|DE HSG AUTH A-14.90 07-01-29A15C21 JUVPRN RTINS JIFE| ..............1,039,600 | ...... 106.844 .1,068,440 | .. 1,000,000 | ... ...1,039,018 . o . 8,575 09/29/2011 | 07/01/2029
254845 AN 0 |DIST COL WTR & SWR 6.00 10-01-16.......ccorvrmererrererisernerreninenins | vevene [ eveee [ cnrei JAFE| 2,395,080 | ... 121146 | oo 2,422,920 | .oovreren. 2,000,000 | coooovevnnen 2,284,042 | oo | eernneenenn(55,198) [ oo [ e | e 6.000].......... 2.787 [OA..co. | o 30,000 | .ocorneeen 120,000 | 12/17/2009 | 10/01/2016
34073N 78 6|FL HFC SRS 24.75 07-01-27 C17 AL12 B [ JAFE] 669,938 | 102.765 693,664 | . 675,000 670,154 16,031 12/14/2010 | 07/01/2027
34711G BH 5[FORT COLLINS CO A 5.375 06-01-20C14........cccoirerrerrrrrnerierineninens | eveeen | ceens AFE| 2,071,224 | L 107.341 | v 2,077,048 | ...cooonve. 1,935,000 | ..oovvrurennn 2,010,388 . o 8,667 | .o 11/19/2009 | 06/01/2020
358184 HD 4 |FRESNO CASER C 4.97 10-01-14 AL13.....coiiviiriirinnirersniseeeninne | eovvnen | eveee | cverenene AFE] 1,047,566 | 106.646 | ....cvvvvnee 1,146,445 | .............. 1,075,000 | ..ovvvernnee 1,064,721 | oo | 3,384 | i [ [ s 4970] ......... 5.349|OA...... | v 13,357 | oo 53,428 | 04/13/2006 | 10/01/2014
407271 GN  9|HAMILTON ECON B OH 5.97 060116 A14........coconvvermvemrnrnerverinenins | vevree [ weee [ v | LAFE ] eoiee..1,030,000 | ... 117.500 11,210,250 1,030,000 ...1,030,000 .61,491 | 06/29/2006 | 06/01/2016
407272 K3 6|HAMILTON HOSP-J-OH 4 05-15-12 e | e [ e v 1,638,907 | ... 100.784 1,552,074 | .. 1,540,000 | ... ...1,539,941 . o~ . . .61,600 | 06/17/2004 | 05/15/2012
407793 AK 4 |HAMILTON OH ELEC A 3.9 10-15-12 NC.....ccoevvvverrrerrmerrerernrnnnninnens | veverne [ wvee [evvrene | AFE | s 1,000,000 | ...... 102.495| ... 1,024,950 | ...cooovvvenee 1,000,000 | .....ccceeeee 1,000,000 [ .oovvevieivienrieiies | cerireeiesiesiiesiens | e | e 3,900 3.900 | OA15.. | . 8,233 | v 39,000 | 04/07/2005 | 10/15/2012
452252 AW  9|ILLINOIS ST TOLL 5.00 01-01-19 NC [ [T IV ..1,991,052 | ...... 110.114 .1,982,052 1,800,000 ...1,927,196 .90,000 | 02/08/2010 | 01/01/2019
454624 UC 9 |INDIANA BD BK REV 5.00 04-01-15 NC......oovorevrvirveerneirnenniisnnnirenes | eovees | e v 1,075,140 | .. 112.903 11,129,030 | .. 1,000,000 | ... ..1,033,852 |. ol . IR v 12,500 | L. .50,000 | 05/02/2007 | 04/01/2015
455254 FC  1|INDIANAPOLIS ARPT-RF 5.10 01-17(FDX).....cvuuevererrreneenerneeisrrnenes | vevenne [ eveee [ ervveinne V2FE | 4,624,475 | ...... 113120 | v 5,090,400 | ..oovvrvrnes 4,500,000 | ..oocernnens 4,597,542 | ..ovvevneenenei [ e (17,029) | o [ eeveiveiinniinceineees [ e 5.100 [ i . [0 I 105,825 | ..ovvvrne 229,500 | 05/25/2010 | 01/15/2017
458840 6A 8 |INTRMTN PWR UTAH 0.0 070117 ETM AL16......ocovvverrercrnierernnnes | evvee | evvee [ evvvene e [ 00000022.3,010,000 | ... 88113 oo 3,524,520 | .cvvvrenns 4,000,000 ..3,282,582 |. - . JEOTURTTTNIRIUROURRY TUUPTORIURRRRTRRTONN BOOPR 08/05/2009 | 07/01/2017
462583 BC 8|IA ST VISION SPL FD 5.50 02-15-16 NC. veee e [ eveee | eeveeen [ WTFE | 02,311,300 | .. 117.907 2,358,140 | .... 2,000,000 | ... ...2,202,761 |. e et | s oo | e 41,556 [ 110,000 | 07/29/2009 | 02/15/2016
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139.......ccccecvvevernmeernernernnnens | evnene | vene | weeeT [ WAFE | 1,613,750 | e 105.561 | ..cvvnrennee 1,826,205 | ..ccovvrvnnee 1,730,000 | .ovvererenne 1,521,336 [ .cevvrenerierineins | v, 904 | i [ | e . v | 8,109 | 97,312 | 10/29/2008 | 10/01/2039
474553 AE 4 |JEFFERSON SFM B LA 5.25 12-01-32 Al4......coovivrvenererinncnnrnninens | eoveees [ wonee | o1 [ WIFE ] e 1,681,650 | ... 101.752 1,694,171 1,665,000 ...1,681,246 .87,411 | 01/19/2011 | 12/01/2032
478754 3B  8|JOHNSON CNTY KS WTR 5.00 01-01-14 NC......vvvvvrenrrmerrenerncennens | veveree [ wovee [evvvrene | SAFE | 1,138,273 | . 109.693 1,102,415 | .. 1,005,000 | ... 2 10068,133 | e [ e (30,733) [ o | e | s .50,250 | 09/10/2009 | 01/01/2014
49130P YN 8|KY HSG CORP E 4.8507-01-36 C15 AL19......coovvevvvirrerverernnevennns [ eovers [ wovee | e T WAFE | i 672,413 | i 100.365 697,537 | . 695,000 673,290 12/14/2009 | 07/01/2036
546589 QM 7|LOUISVL & JEFF CNY KY 5.00 05-15-16.. 15.544 | . 3,466,320 3,000,000 3,246,098 09/09/2009 | 05/15/2016
54675P AS 4(LOU & JEFF CNTY KY 5.00 09-01-17.. . . v 2,247 440 | ... 119.863 .2,397,260 2,000,000 ..2,174,178 04/06/2009 | 09/01/2017
56052E AW 8 | ME HSG AUTH F-25.25 11-15-27 ALO821........coovvurerrnririrerierinnicirnes . rernrennn 2,328,473 | . 107.490 2,280,000 ...2,325,483 05/04/2010 | 11/15/2027
56052E M3 9 |MAINE HSG SER C 5.00 11-15-29 AL20 08.637 . 2,500,000 2,397,266 12/15/2010 | 11/15/2029
57586P ZY 5|MA ST HSG 4.4 12-01-23 C20 AL22.........ccovvvvermrverrvnrernnnnerennesnnns | vevvens | wviee [ veeenT | AAFE | 1,691,500 | ... 103.507 . . 1,700,000 | ... ...1,692,072 11/04/2010 | 12/01/2023
575930 ZC 9|MASS ST HSG 5.27 12-01-13 C13 AL12....cvervvrvrrverrerreeeneniseenenns | vevnee [ weee [ond T LAFE | . 764,044 | ... 106.444 814,297 | . 765,000 764,687 05/04/2007 | 12/01/2013
57652T AG 2|MATAGORDA CNTY TX4.00 10-15-15(CNP) .1FE 03.733 .1,063,263 1,025,000 ...1,055,958 10/22/2010 | 10/15/2015
586111 JW 7 |[MEMPHIS ECT ARPT TN 5.00 03-01-14......covvvrrvrrrernrierirnniseinerneiinnns [ eoveees [ wene AFE] 2,063,940 | 107.061 .2,141,220 2,000,000 ...2,025,320 03/26/2008 | 03/01/2014
59333M QJ 7| MIAMI DADE CNTY FL 5.00 08-01-13 NC......cvovvrvernirernrrerniscirenns [ evers [ e JAFE] 2,063,120 | 105.610 .2,112,200 2,000,000 ..2,017,772 06/26/2008 | 08/01/2013
594659 AQ 7 |MI ST HSG 5.00 12-01-27 C21 AL16. v e e AFE] 3,927,978 | 108.064 3,917,320 | .. 3,625,000 | ... ..3,916,992 |. - 07/14/12011 | 12/01/2027
605155 AD 2| MISSION TX DEV 5.20 04-18 C12 (RSG)......vrvererrerrererieernrrenernerires | wevnee [ wvee [ eveene 1 .2FE | oo 1,517,280 | ...... 100.598 | ....oooreveee 1,508,970 | ..ccoovvrrenee 1,500,000 | ..overrrenne 1,503,243 [ ... | verreenenne(12,717) | s [ v 11/23/2010 | 04/01/2018
61212R H3 3| MT ST HSG SER D 5.20 6-01-38 ALT1-14.....o.omiviiiirnicinererenincns [ vveee [ e AFE] 1,400,781 | 101.899 1,401,111 1,375,000 ...1,394,962 02/12/2010 | 06/01/2038
641272 FX 2|NEVADA ST HSG | & IIA 4.75 4-1-39A22 FSSTRUORIRTITN EVOORR BV AFE] 2,061,160 | 103.412 .2,068,240 | .. 2,000,000 | ... ...2,060,638 |. o . o~ . 12/13/2011 | 04/01/2039
645918 YA 5|NJ ECON DEV 5.00 12-15-17 NC [SSSTUPUPRTURRTSTURRTRURPOUR IUUPPIOR VPPN OO AFE| 2,210,720 | ...... 115.581 | oeverenees 2,311,620 | covvrerens 2,000,000 | cooovvvrnnen 2,170,018 | coveeevrcrerincernens | eerrreeernenn(25,340) [ oo | e . oo | e 4,444 | 100,000 | 04/23/2010 | 12/15/2017
647110 DY 8|NM EDL ASSIST SER B 4.00 09-01-16 NC........cocovvvrrrirmrrirmirverrerernns | vevnne | wores [ rvvii AFE| 2,099,060 | ..... 108.912 wvvvvvnee 2,178,240 | ...cooonven. 2,000,000 | ..ooovrrnees 2,068,805 | ...oovvverrieriicirnnne | eerrnrneed (13467 [ oo | oo vervrerree 28,087 | s 80,000 | 09/11/2009 | 09/01/2016
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647200 P5 7|NM SFMB CL |5.00 03-01-28 AL20. JAFE| 2,103,500 | ... 106.579 .2,131,580 2,000,000 ...2,100,382 07/13/2011 | 03/01/2028
64970H CF 9|NYC HSG DEV 4.95 05-15-36 AL 09-31 AFE] 2,052,900 | 101.417 2,028,340 2,000,000 ...2,040,225 08/25/2010 | 05/15/2036
658207 FB 6|NC HSG FIN AGY 4.65 07-01-23AL11-20......ccrvverrerrmrnerierienerenirnne | veveree [ o AFE| 1,323,350 | e 104.208 .1,385,966 1,330,000 ...1,324,071 . 01/26/2010 | 07/01/2023
658877 DZ 5|ND ST HSG 4.50 01-01-28 AL0716.... [ESTTRURRNUIIRIRON IUPRRPPRN IV AFE] 3,738,398 | 110.596 .3,876,390 3,505,000 | ... ...3,730,209 |. e ). 07/14/2011 | 01/01/2028
658886 DU 7|ND HFA PG SER B 5.50 01-01-37 AL14.......cvvmirrerirrenininnrreriinnines | eevnee [ v [ vveene T LAFE | e 2,165,000 | ...... 107.231 | v 2,144,620 | ... 2,000,000 | coooovvereeen 2,148,921 | oo | s (18,079) [ .ooververerereerrrinens | e 5.500 07/13/2011 | 01/01/2037
658886 EN 2|ND ST HSG FIN AGY 5.80 07-01-32 AL13.......ovvvremernnrinerirnsineninens | ceviee [ AFE| 1,733,625 | 106.031 1,776,019 1,675,000 ..1,725,910 ) [ e | e | 5,800 [ 5158 | ducvces | e 48,575 48,575 | 01/06/2011 | 07/01/2032
664754 R9 1|NORTHERN AZ UNIV B 5.00 06-01-15 NC.... ce [ e AFE| v 1,723,523 | 111.983 1,735,737 1,550,000 | ... ...1,667,999 |. o] ). . 2.654|DJ....... . 6,458 | .. 77,500 | 04/12/2010| 06/01/2015
664754 S2 5|NORTHERN AZ UNIV 5.00 06-01-16 NC........ovcermrrmneremerneencnineennns | veverne [ eveee v AFE| e 2,099,771 | ...... 114457 | oo 2,163,237 | covvvereene 1,890,000 | ..ovvvuvenns 2,037,924 | oo | s (30,805) [ ..vvvvrerererermrieneriens | werrerieeeinenieeinees | e 5.000 3.090|DJ....... . 7875 | oo 94,500 | 12/09/2009 | 06/01/2016
676907 MW 5| OH HSG AGY 4.85 09-01-26 AL12-11 C16......cvvervvvrernirrvirenrernnncns | eveis [ AFE] 2,266,328 | 103.084 2,314,236 | oo 2,245,000 | ..cooovernne 2,260,918 | ..o )| ...108,882 | 05/19/2010 | 09/01/2026
677377 Q3 0|OH HSG FIN AGY 4.00 11-01-25 AL23 . I [ JAFE| 892,925 | L 103.301 ....965,864 | . 935,000 895,117 . o . . ....37,844 | 12/07/2010 | 11/01/2025
684545 WW 2| ORNG CNTY FL TOURIST 5.00 10-19 C17...cocvumrrvrrenerrcrineeneniineins | eeveee [ enee [ rvenne 1 AFE | oinn2,224/420 | ... 112.828 2,256,560 | ... 2,000,000 | coooovevnnen 2,185,080 | .coouvvenerrerieriinens | v (28,861) [ .oovvrrereererinerinens | eeererieeiinenineinens | eeerseenns 5.000 3.224|0A...... . 25,000 | .ooooneen 100,000 | 08/18/2010| 10/01/2019
686053 DD 8| OR SCH BRDS TXB 5.023 08-30-16..........ccceeruummreerermrerninirnrinnerinnnns | vevree [ v AFES 3,393,816 | ... 113.350 .3,649,870 3,220,000 ...3,344,650 12/22/2009 | 06/30/2016
708796 EX 1|PAHFA SFM 4.70 10-01-37 C16 AL18 S0 IV AFE| 2,731,350 | e 100.069 2,781,918 2,780,000 | ... ...2,732,610 08/12/2010 | 10/01/2037
708796 VQ 7[PAHSG SFM 110A 4.75 10-01-25 C19AT4......covivvverivinerersnirsernnnins | evvven | eviee | vrvenes 1 AFE| 2,834,125 | ... 106.168 | ....ocvvvvne 3,078,872 | oo 2,900,000 | ..coovernne 2,835,917 01/14/2011 | 10/01/2025
71883M FD  1|PHOENIX AZ CIVIC C 5.00 07-01-21 C18......cvovrvrreriererneerinirserirnnnens | veveee [ e JAFES e 1,607,265 | ... 113.110 .1,696,650 1,500,000 ...1,584,962 .75,000 | 12/22/2009 | 07/01/2021
721781 AC  6|PIMA CNTY AZ IND DEV 4.95 10-20(UNS).......covemrrrmmrirneerineiseisnnins | cevnee [ e rereenennn 1,318,873 | 109.365 .1,503,769 1,375,000 | ... ...1,323,003 |. - . o~ . .68,063 | 02/04/2011 | 10/01/2020
745291 RN 6|PUERTO RICO PUB FIN 5.25 8-01-30.........ccvumverevrrererinnrserienenens | eeveree [ evee [ vveene 1 .2FE | o 2,148,660 | ...... 100.329 [ ..o 2,006,580 | ...ocovrnven. 2,000,000 | coooovvereees 2,001,877 | oo | e (124,677) | covovveeerrrnirrerns [ e ceererere5.250 | oo 4101 [AF | s 43,750 | oo 105,000 | 06/14/2004 | 08/01/2030
75913W DQ 7|REGL WST SYS SER S 4.45 7-01-12 A12.....vviivrvrnernerirseeneninnees | eevnee [ evvee [ rvvenes [ v 2 ...651,420 | ...... 101.121 621,894 | . 615,000 817,351 | oo [ e (4,575) [ | e | 880 [ 1 3871 [ [ i 13,684 .27,367 | 07/01/2003 | 07/01/2012
79020F AM 8| ST JOHN BAPT MARATHON 5.125 637(MRO). JOUN IS . . 1,339,905 | ...... 100.398 | ...oovvvuenee 1,505,970 | ..ovvvernne 1,500,000 | ...ovvvrnnee 1,342,396 . .76,875 | 01/20/2011 | 06/01/2037
837147 7A 9|SC PUB SVC SER E 5.00 01-01-17 NC FSSSTURRUTSRRRTORN VOIS BV AFE| 1,114,260 | ...... 117399 v 1,173,990 | oo 1,000,000 | ..oooorrenne 1,082,520 [ ...coovverrrrnerirerine | e (14,989) | oot [ | 000008000 00000 3.201 | o | v 25,000 | oo 50,000 | 10/23/2009 | 01/01/2017
837152 KV 8|SC TRANSN SER A 5.25 10-01-18 NC cevneerernerennneeninees | eonenee v | e [ WIFE ] 1,111,240 | 111.365 11,113,650 1,000,000 ...1,085,468 .52,500 | 07/29/2009 | 10/01/2018
83755G 4Z 7[SDHSG SERH 5.00 11-01-26 C17 AL18.......ovvevrrcrmrrrerierinriiinnns | eerren | ceens v 1,567,018 | e 103.992 11,549,481 1,490,000 | ... ...1,653,748 . .74,500 | 09/24/2010| 11/01/2026
83755G 5R 4 [SD HSG B HMOWNRSP 5.75 05-01-28 AL13.......coomveeereerirncrineinens | oveenn | ceens JAFE| 329,063 | ...... 103.657 336,885 | . 325,000 328,523 | oo [ errireiinnnen(838) v [ [ 5750 i 5513 [NMuc | 3115 | 18,687 | 01/12/2011 | 05/01/2028
83755N EU 2|SD HSG DEV SFH 2 4.255-01-32 A 9-16.....cc.oevvvrvenrvrrvnverisnnerenns [ vvree [ oo [ wovvren | WAFE | 1,038,100 | ... 106.040 .1,060,400 1,000,000 ...1,037,860 09/29/2011 | 05/01/2032
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17.....covvrvvrevvrrerirerirncensninnens | eorveee | veee | w1 [ WAFE | i 2,715,749 | ... 103.386 .2,648,777 2,562,027 ...2,700,842 10/27/2010 | 12/01/2039
88275F MT 3| TXDEPT HSG SF 5.25 09-01-32 C17ALA7.....ovvvvvvvrernnrcrerneissnnens [vvrne [ v [ eeend T WAFE | 1,770,450 | . 103.160 1,794,984 1,740,000 ...1,764,029 05/14/2010 | 09/01/2032
88275F MV 8| TX DEPT HSG B 5.30 09-01-39 AL010114.... 02.874| . 1,558,541 1,515,000 1,532,055 . 26,765 12/10/2009 | 09/01/2039
890340 AF 9| TOOELE CNTY UT HAZ WST 5.7 1126(UNP)......cccnvrernerrcrrnrenenrnee | vernee [ wovee [ennd T [ L2FE | . 2,484,375 | ... 100.333 .2,508,325 2,500,000 22,484,939 | oo [ DB [ | e | 5700 [ 1 5761 [ SMui | e 47,500 02/10/2011 | 11/01/2026
898700 FK 0[TUCSON AZ SF MTG 5.20 12-01-39 AL14.......covvvvvvnrvnrnnrerinnncns | eoveins [wovee | e[ WAFE | 2,334,375 | o 103.324 2,324,790 | .... 2,250,000 ..2,318,763 05/26/2010 | 12/01/2039
917436 YA 9|UT SF MTG REV 5.00 07-01-38 AL 14... 01.083| . .1,814,440 1,795,000 1,814,580 04/14/2010 | 07/01/2038
92812U NX 2| VAHSG SER 4.15 07-01-12 NC....ceoovvvvrrvrrcirnrirersnneirerseisssssnessseenes | cvveree [ eevee [ wverens | WAFE | niiee..2,000,000 | ... 100.587 2,011,740 2,000,000 ...2,000,000 01/30/2009 | 07/01/2012
939758 BE 7|WA ECON-TXB-A-CSC 4.1 10-01-14 NC......coosvvrvvvererrnrinerrerrseninnns | vernee [ weee [ v | L2FE | .. 1,806,140 | ... 103.299 2,000,000 ...1,917,629 06/08/2007 | 10/01/2014
93978T AV 1| WA ST HSG FIN 5.00 12-01-37 A17... 01.593| . 2,695,000 2,622,259 12/14/2010 | 12/01/2037
93978T BL 2| WA ST HSG FIN 4A 5.10 12-01-31 AL19....c.cevvvrrvvrernernevncsnereninns [ vvree [ onee [T LAFE ] e 1,020,000 | ... 101.832 1,000,000 ...1,014,075 . . . 02/12/2010 | 12/01/2031
95662M B9 0|WV HSG SER A 4.75 11-01-27 C19 AL15 ....2,600,000 | ...... 107.227 ....2,600,000 2,600,000 ciernnennnn20,683 [ o 07/23/2010 | 11/01/2027
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations . .. . 161,977,673 [... XXX........ .167,994,105 157,639,855 | ..........160,630,251 | ..cccoovvvinrireeen0 [ oieieeed(747,807) | o [0 [ XXX e XXX [ XXX | e 1,830,682 | ........6,629,939 |..... XXX.ovwe | o XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392E 3S 7 |FNR2002-71 PD PAC 5.50 10-25-31 . v e [ | 2| s 1] .. ...100,085 | ...... 100.000 | .ooovvvnirnnens 99,382 | ........ 99,382 ...99,728 09/20/2002 | 10/25/2031
31392H TJ  2|FNR 2003-1 PG PAC 5.50 9-25-31.....ccvervvrrcenrineinerereniseerenssnsssessnns [ evnnee [vens | v [ e 1. ..981,570 | ...... 101.566 988,831 | . 973,584 .976,169 01/09/2003 | 09/25/2031
31392J 4F 3 |FNGT 2003-T3 2A5 SEQ STP 7-25-33.......evumeerrrererinnrnerneneneenseens | vveees | evens | woreeen 2| LI I 433,740 | ...... 100.370 | coovvereerns 435,349 | . 433,744 433,744 02/20/2003 | 07/25/2033
31392W B3 3|FHR 2512 PE PAC 5.50 2-15-22....... . e [ [ 2] LI I 404,397 | ...... 100.750 | wooverrerrens 401,656 | . 398,666 .399,287 10/01/2002 | 02/15/2022
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31393G BZ 6|FHR 2545 HE PAC 5.50 09-15-31......cvvumivmerineircerneernerinsinsenisensnnes | veees | cone | woreeei | veenee 1 . 399,663 401,571 5.266 | MON... | . 1,832 .21,983 | 01/02/2003 | 09/15/2031
31393H Z5 4|FHR 2550 PG PAC 5.50 12-15-31.....ccvvurrnirernnineerenneinnrnenensssenennns [ evnnee [venn | o2 [ 1. ..263,257 | ...... 100.084 260,025 259,807 .260,778 5.333|MON... | . 1,191 .14,290 | 01/16/2003 | 12/15/2031
38373Y A3 8| GNR 2003-6 BE PAC 5.25 1-16-32.......c0cvisrrniierienniesssissnssssssanssnnens | nenrens | eenes | carenes 2| 1 1,443,873 | ...... 103.683 .1,491,576 1,438,591 ...1,440,079 5.204 |MON... | . 6,294 ....75,526 | 02/05/2003 | 01/16/2032
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHIES. .....c.vvviiireririsiesiissinninnes 4,033,934 |..XXX........ 4,080,478 | .. 4,003,437 | ... ...4,011,356 XXX XXX [ s 17,973 | .........215,673 | ..... XXXeoov [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations............oceiirirnminimsnissisnissnenenee | eoverenns 166,011,607 | ... XXX.oooee | ovvris 172,074,583 | .......... 161,643,292 | ....co..c. 164,641,607 XXX XXX | s 1,848,655 | ........ 6,845,612 | ..... XXX | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00182E  AJ 8 |ANZ NAT INTL NZ 6.20 07-19-13 NC.....covvvrrerrrirrierinerirenireresneinns [ o R || TFE| oo 6,993,420 | ...... 106.359 | ..o 7,445,095 | ....cccoonne 7,000,000 | coooovrereeen 6,997,745 | ..o | i 1,346 | oo | e | e 6.200......... 6.222 [JJ19.... [ v 195,300 07/10/2008 | 07/19/2013
02666Q ZH 9 [AMER HONDA FIN 5.1 03-27-12 NC.....covvorvererrrrrnerierineeenissennnens | onenes | evens | cvvvenens | 1FE| v 2,497,500 | ...... 100.881 2,522,025 | .... 2,500,000 | cooocvenneens 2,499,867 | oo | e D5 | e | s 5.100]......... 5.123 | SM27... | c.vvverneen. 33,292 03/20/2007 | 03/27/2012
037411 AT 2|[APACHE CORP 5.25 04-15-13 NC L......ocovrvrvrnrrerinnrcrerisersnineienneens | evneen | eveee | veveees 1|.1FE 22,992,530 | ...... 105.799 | .cvvrenines 3,173,955 | oo 3,000,000 ...2,998,193 5.250 5.299 | OA15. 33,250 04/11/2007 | 04/15/2013
067316 AA 7 |BACARDILTD 7.45 04-01-14 NC....cooovvvrierririnrinerireriseessnessseinns | ceveens R | 1].2FE| ..............1,998,180 | ...... 112.553 2,251,054 | ... 2,000,000 | ... 21,999,099 | oo [ i385 [ | s | e 450 [ TAT2 [ OA s | 03/24/2009 | 04/01/2014
086516 AJ 0|BEST BUY CO 6.75 07-15-13 NCl.......oeveurerrrrinererierineeriseiseineninns | eeveee [ eonee [ evenns 1 .2FE | oo 1,001,820 | ...... 105.861 | ..cvvvrenne 1,058,606 | ...cccoevnnee 1,000,000 | .oovererenne 1,000,619 06/24/2008 | 07/15/2013
093662 AC 8|BLOCK FINANCIAL 5.125 10-30-14 NC.......ccooovvvrreremremmninrireriinieines | vevree [ s L2FE] 1,988,240 | 101.862 2,037,234 | .... 2,000,000 ...1,996,044 10/21/2004 | 10/30/2014
115637 AJ 9| BROWN-FORMAN 5.00 02-01-14 NC.......cvvrrrrmrerrerimrerneniseenerisnnens | eevens | eeee AFE| 1,992,680 | ... 107.856 | ...cvvvvenee 2,157,126 | covvverene 2,000,000 ...1,996,762 01/06/2009 | 02/01/2014
12707P AA 3| CABOT CORP 5.25 9-01-13 NC......covvvrririieiernnissennisersnssesenssseenss [ verne [vees | cvvnnine 2FE| 994,230 | o 103.057 | vvrerrenee 1,030,574 | oo 1,000,000 .998,811 09/17/2003 | 09/01/2013
140661 AJ 8| CAPMARK FINL GRP A FR 09-30-14 C11\.....ovorcerrinerreriennreninne [ v | e ABZ | e BT8TT | 100.500 68,473 | ... 68,132 ....67,896 10/03/2011 | 09/30/2014
140661 AK 5| CAPMARK FINL GRP B FR 09-30-15 C111....covivncirreineieiieninenines [ e | e ABZ | 139,892 | 101.500 144,520 142,384 .140,021 10/03/2011 | 09/30/2015
141781 AY 0| CARGILL INC 4.307 5-14-2021 NC.......covovereerrmrrrrenereeesseineresernennee | eevens | vene | ceererens AFES 2,146,000 | ... 108.682 2,332,309 2,146,000 | ...oocvoneee. 2,146,000 05/16/2011 | 05/14/2021
189054 AP 4| CLOROX 5.45 10-15-12 NC ..ocvvureriereriecrneriserienissenensseessenisenes. | eevens | oveee .2FE ..2,995,920 | ...... 103.412 .3,102,345 3,000,000 ...2,999,284 10/03/2007 | 10/15/2012
20030N AE 1| COMCAST CORP 5.30 01-15-14......ceoviviierieieeeiieiseinersssssssiennns | vveres [ eres V2FE | 1,914,420 | L 107.849 .2,156,986 2,000,000 | ... ...1,969,322 07/31/2007 | 01/15/2014
20825T AA 5| CONOCOPHILIPS 5.625 10-15-16 NC........cocoreveirernrrenermerirenencnienes [ eovveen | cveee | ceves TAFE| e 2,758,150 | ...... 116.992 2,924,809 | ... 2,500,000 | cooovvvennen 2,684,763 10/27/2009 | 10/15/2016
22303Q AK 6 |COVIDIEN INTL FIN 2.80 06-15-15 NC.......cocvverevmrrrrinrirernnircieineiens | cevees Ro | 1. AFE]| .. 2,994,360 | ...... 104.063 | ....cvvuvne 3,121,891 | oo 3,000,000 ...2,995,992 06/21/2010 | 06/15/2015
291011 BA 1|EMERSON ELECTRIC 5.00 04-15-19 NCl.....c.cvvrrerimrvrerinrinnricnnins | eevvee [ wovee [ vveene 1].1FE| ..............1,981,100 | ...... 116.000 2,320,000 | .... 2,000,000 | ... ...1,985,316 04/14/2009 | 04/15/2019
293791 AV 1|ENTERPRISE PROD FR 08-01-66C16@100...........cocmverererneernreernnnns | eeveee [ evee [ reenne 1]..3FE| ..............1,000,000 | ...... 107125 v 1,071,250 | oo 1,000,000 | ..oovererenne 1,000,000 07/13/2006 | 08/01/2066
302570 BA 3 |FPL GROUP CAPITAL 5.35 06-15-13 NC......ccovurvrrernrirernnrsnirnniieninns [ eovees [ wnne W2FE | 1,999,840 | . 105.475 .2,109,495 2,000,000 ...1,999,949 06/11/2008 | 06/15/2013
302570 BC 9 |FPL GROUP CAPITAL 7.875 12-15-15 NC......ovverrerrrrnerieriesereninnne | veveee [ o .2FE| ..............2,000,000 | ...... 118.771 2,375,422 2,000,000 ...2,000,000 12/09/2008 | 12/15/2015
41011W  BJ 8| JOHN HANCOCK GLB 5.25 02-25-15 NC.......evvvvvvernriervnrreirerneirenns | eveie [ e JAFES v 994970 | L 110.358 .1,103,577 1,000,000 .998,363 02/10/2003 | 02/25/2015
461202 AA  1|INTUIT INC 5.40 03-15-12 NC ! .2FE 00.875( . .1,008,751 1,000,000 .999,998 03/07/2007 | 03/15/2012
46849E AF 4| JACKSON NAT LIFE 6.125 05-30-12 NC AFE| 2,192,860 | ... 102.015 .2,040,293 2,000,000 | coooovernnens 2,012,463 . 12/13/2004 | 05/30/2012
47102X AC 9 |JANUS CAP GROUP 6.119 04-15-14 NCL.......ccvvrmrrverrrinerernsirsernnn [ covers | e | W2FE] 2,996,730 | ... 106.828 3,204,841 3,000,000 102,998,757 [ oo | verrrnsieneennB92 s | e | 8119 6.139 | OA15.. | v, 38,754 06/04/2007 | 04/15/2014
478115 AA  6|JOHNS HOPKINS 5.25 07-01-19 NC. .1FE 19.244 | . 2,742,608 2,300,000 2,298,743 5.259|JJ....... . 60,375 03/19/2009 | 07/01/2019
55259P AC 0 |MARSHALL & ILSLEY BK 5.25 9-04-12 NC .|.AFE| ..............1,983,680 | ...... 102.713 .2,054,266 2,000,000 21,998,021 [ [ e 2,810 s | | 03250 | 5.402|SMO4.. | ....cooueee 34,125 03/23/2006 | 09/04/2012
55261F AA 2| M&T BANK CORP 5.375 05-24-12 NC.. GAFE] 2,998,950 | ... 101.726 3,051,792 3,000,000 2,999,906 | oo [ crrerinerinennni228 [ | s | e 8.378 [ 5.383|NM24.. | .............. 16,573 05/21/2007 | 05/24/2012
581557 AU 9|MCKESSON CORP 5.25 03-01-13 NC !. .1FE 05.008 .2,100,155 2,000,000 1,998,152 5.333|SM...... . 35,000 02/28/2007 | 03/01/2013
61532X AC 0 |MONUMENT GLOBAL 5.25 01-15-14 NC.. AFES 2,491,050 | ... 104.974 2,624,348 2,500,000 | ... ...2,497,044 5.312|JJ15.0. | s 60,521 01/10/2007 | 01/15/2014
61532X BS 4 [MONUMENT GLOBAL 5.50 04-22-13 NC........ccccomvrvmrrerierenennsnisnies | oveees | weens AFE| 2,998,710 | e 103.823 .3,114,696 3,000,000 | cooovvvrnnens 2,999,628 | ..ooovvrerieriricerinns | e 287 [ e | e | e .500 | s 5.510| OA22.. | ..oovverneee. 31,625 04/18/2008 | 04/22/2013
620076 AY 5|MOTOROLA INC 5.375 11-15-12NC'! [ESTSTURIRURIRIRTON IUPORPPRN IV . ..999,010 | ...... 103.447 .1,034,468 1,000,000 .999,809 5.398 |NM15.. | . 6,868 10/29/2007 | 11/15/2012
6325C0 AR 2| NATL AUSTRALIA BK 5.35 06-12-13 NC......cccocvvrvererrereresererinirinens [ wreees R | AFE| 4,999,800 | ...... 104.584 5,229,207 5,000,000 | ....oovvene 4,999,937 5.351|DI12... | v 14,118 06/05/2008 | 06/12/2013
65463P AD 9 [NIPSCO CAP MRKTS 7.82 04-03-17 MTN......ooveurireinrrennninerieninees | oveens | ceens ....1,024,380 | ...... 111.336 1,113,355 1,000,000 | ...cooovvenee 1,012,064 .78,200 | 01/13/2003 | 04/03/2017
65548Q AA 2 |NORBORD DELAWARE V/R 02-15-17 NC L....ccoovrmrrrerrnnneiinninreinnns | veveens | vere . 981,370 | ........ 94.500 ....945,000 | .. 1,000,000 .945,000 . .79,500 | 04/10/2007 | 02/15/2017
659421 AD 3|NORTH FORK BANCP 5.875 08-15-12 NC........cccsseermeremerrerineeneninee | vevenne [ eveee [ cnveie V2FE | 2,768,481 | ...... 102.084 | ... 2,623,566 | ...ocvvonven. 2,570,000 | cooovvrrnnen 2,588,823 | oo | (29,193 [ o | e | veeen. 5875 [ 1 4665 [ AF15. | i 57,040 | e 150,988 | 12/16/2004 | 08/15/2012
66988A AC 8 |NOVANT HEALTH INC 4.65 11-01-14 NC.....coooveovrrmervrrererneinseneieenns | veveens | e VAFE] 2,997,450 | ...... 109.949 3,298,455 3,000,000 | ..ovorvrne 2,998,512 09/10/2009 | 11/01/2014
705322 AH 8|PEDERNALES COOP 4.093 11-15-12 AT112.....cooivivienrriernerinenns | vevnee | v JAFE] 606,621 | 100.425 609,196 606,621 .606,621 10/10/2002 | 11/15/2012
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744593 AC 8|STEER-IBM-Z2-A 6.415 6-01-18 AL06-15.. AFE] 466,223 | L 111.280 516,049 463,740 464,912 ...(145) . 22,479 12/31/2009 | 06/01/2018
758202 AD 7 |REED ELSEVIER CAP 4.625 06-15-12 NC.... L2FE| 2,995,920 | . 102.000 | ..cvvrvuenes 3,060,000 | ..corvrerenn 3,000,000 | ..covvernne 2,999,693 | ..ovverieirirrieis .6,167 06/07/2005 | 06/15/2012
758202 AF  2|REED ELSEVIER PL 7.75 01-15-14 NCl.......cocooomvrmerrneenernnenerrnenns | vevnee [ .2FE| .............3,037,740 | ...... 111.557 .3,346,697 | ..ovvvrnnene 3,000,000 | .oooovvennes 3,017,072 .107,208 01/14/2009 | 01/15/2014
81683R AB 0| SEMINOLE TRIBE 5.798 10-01-13 A13.....coviiiirviieeneirensirernnisennes [ vveee [ enes WSFE| .................600,000 | ...... 100.407 ...602,445 600,000 .600,000 10/06/2005 | 10/01/2013
822582 AF 9| SHELL INTL FIN 4.00 03-21-14 NC.....ccoovvvrmrinirierienieriseessnseserienes | ceveens R | 1. AFE| 2,999,190 | ...... 107.085 | ..o 3,212,559 | oo 3,000,000 | cooovvvereees 2,999,620 03/18/2009 | 03/21/2014
84383Q AA 1 [SOUTHN STAR CENT 6.00 06-01-16 NC.......cccoovvvrmrrrrriserrnnrisernieniins | oveenn | ceens W2FE| 992,000 | .. 110.494 11,104,945 1,000,000 .995,912 04/13/2006 | 06/01/2016
87612E AT 3 |TARGET CORP 5.125 01-15-13 INC.......etveerimrrierierinneinnisesisnnies | overes | ceens AFE| 1,993,480 | ... 104.604 .2,092,086 2,000,000 | coooovverens 1,998,503 01/14/2008 | 01/15/2013
883556 AS 1| THERMO FISHER 3.2 05-01-15 NC......covvurirerirrirerireisniseiesesessrsnnes | evenes | evees | evveees T LAFE | e 1,493,805 | ...... (L] — 1,591,695 | ..o 1,500,000 | ..oovvrcrenne 1,495,769 04/20/2010 | 05/01/2015
88579E AE  5[3M CO4.37508-15-13 NC.......covveirireiieriiriinrisriesisesienesisinsissies | e | evees JFES 2,638,700 | .. 106.321 .2,658,018 2,500,000 ...2,553,998 ..41,319 04/15/2009 | 08/15/2013
88732 AG 3 |TIME WARNER CABLE 5.40 07-02-12 NC........ccosvverrrerirenrnerirerenens | ceveees | ceens W2FE| i 4,450,175 | ... 102.212 4,599,558 4,500,000 | ... ...4,494,267 .120,825 07/31/2007 | 07/02/2012
88732) AK 4 |TIME WARNER CABLE 6.20 07-01-13 NC.......ovvoreerrrieirereneeneninees | vveens | cvene | wrveees 1] .2FE | oo 2,993,640 | ...... 107.332 wovverinne 3,219,974 | oo 3,000,000 | ..coovernnns 2,997,895 93,000 06/16/2008 | 07/01/2013
89152U AA 0| TOTAL CAPITAL 3.125 10-02-15 NC........oovverrerrriirinerirerineeienienes | e R | 1].1FE| ..............2,986,830 | ...... 105.916 3,177,467 3,000,000 ...2,991,473 23,177 09/25/2009 | 10/02/2015
950840 AA 6| WESFARMERS LTD 6.998 04-10-13).....ccooiirmimmiiniiisnississnissrsenineees | ooveens R | 1]..2FE] ..............1,500,000 | ...... 106.576 .1,598,634 1,500,000 | ... ...1,500,000 23,618 04/03/2008 | 04/10/2013
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX [ e 112,081,870 | .......... 105,396,877 | .......... 105,536,638 | ............. (43,822) | ...ccvvvvee. (82,047) [ ovovvvriiniiennn0 |0 | XXX [ XXX [ XXX | e 1,605,769 | .........5,678,642 | ..... XXX | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

05948X D4 0 [BOAMS 2003-9 4A1 SEQ SSNR 5.00 1218.......coovverrerrrineirnerierinens | evees | cevne [ e 2[AFM | s 225,013 228,118 225,860 225431 | o [ e 55 | o | o | s 5.000 5.058 | MON... 941 | i 11,292 | 11/07/2003 | 12/25/2018
07324F AB  6|BAYV 2007-B 1A1 SEQ STP 8-28-47.......covvevrvverirererneernininerinerinnnnes | eveees | ceeee | cvven 20 AFM | e 1,043,630 | ........98.780 | ...oovvreneee 1,030,906 | ...cooovvvenee 1,043,639 | ..ocoovirenne 1,043,639 [ .oovouriirierinrinns | rerrrrineriisninenes | vevieeennsissnenenen | s | e 6.407 .. |MON... 5572 | v 61,387 | 07/20/2007 | 08/28/2047
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12-25-36........cocvuverervreererirneerisninenens | covvens | oeeee 2AM ...578,870 554,908 578,873 578,873 ceee | e [ | 6.159 ] .......... 5.764 |MON... | c.ccovvrnrrnnes 2,971 | e 33,441 | 05/08/2007 | 12/25/2036
12641P BS 2| CSMC 2009-6R 7A1 SEQ SSNR 5.50 35 RE........oovvrvrrvvererneirninnienes [ evveres [ enes AFM 143155 | .......98.250 [ i 140,158 142,655 J42,871 | e | s 14 | s | s 5.500 5.273 | MON.. 654 7,919 | 05/29/2009 | 09/26/2035
12641P BT 0| CSMC 2009-6R 7A2 SUB SSUP 5.50 35 RE.........c.coevermrvrerireemvninneens | v | eene AFM 204,600 220,000 220,000 | cvvonerriererienns [ e | e | e 5.500 5.500 | MON... 1,008 | oo 12,131 | 05/29/2009 | 09/26/2035
12641P BU 7| CSMC 2009-6R 7A3 SUB SSUP 5.50 35 RE.........ccccovmuverimriiniicnnies [ e | s AFM ..87,250 100,000 .100,000 05/29/2009 | 09/26/2035
12641P BV 5| CSMC 2009-6R 7A4 SUB SSUP 5.50 35 RE.........c.cocomurrerermrenmninnies | v | e AFM 46,575 | ........ 60,000 ....60,000 05/29/2009 | 09/26/2035
12641P BW 3| CSMC 2009-6R 7A5 MEZ SSUP 5.50 35 RE.........ccccommeumeererenerrneninns | s | eeee AFM 60,000 ....60,000 SOV IO 05/29/2009 | 09/26/2035
12641Q AA  0|CSMC 2009-7R 3A3 MEZ 6.0 092637RE.........cccrvurrmrrmrerermmrnrermnirerinns | eovees | wene AFM 141,680 87,937 [ e [ v 93 06/24/2009 | 09/26/2037
12641Q AE 2|CSMC 2009-7R 4A1 SEQ SSNR 6.0 0737RE..........cccovevrvvermrrmvrrinerns | verree [ v AFM 1,387,335 | .oveevcrenne 1,387,335 06/24/2009 | 07/26/2037
12641Q AF 9| CSMC 2009-7R 4A2 SUB 6.0 072637RE............cocevvviirerneirceinincrnnns | covers | vnne AFM 300,000 243,270 55,482 06/24/2009 | 07/26/2037
12641Q AG 7|CSMC 2009-7R 4A3 SUB 6.0 0737RE AFM 150,000 ....54,394 43,999 06/24/2009 | 07/26/2037
12641Q AH 5|CSMC 2009-7R 4A4 SUB 6.0 0737RE... AFM 150,000 ....22,500 21,642 06/24/2009 | 07/26/2037
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.0 0737RE... AFM 566,455 ...44,044 13,838 06/24/2009 | 07/26/2037
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 0536RE..... AFM 1,016,673 .334,897 06/24/2009 | 05/26/2036
12641Q CN 0|CSMC 2009-7R 12A1 SEQ SSNR 5.75 36RE. AFM 362,411 .363,631 06/24/2009 | 01/26/2036
12641Q CP 5|CSMC 2009-7R 12A2 SUB 5.75 0136RE... AFM .99.125 120,977 120,977 06/24/2009 | 01/26/2036
12641Q CQ 3|CSMC 2009-7R 12A3 SUB 5.75 0136RE AFM .92.375( . 60,487 ....60,487 06/24/2009 | 01/26/2036
12641Q CR 1|CSMC 2009-7R 12A4 SUB 5.75 0136RE... AFM .67.000 60,487 ....60,487 06/24/2009 | 01/26/2036
12641Q CS 9|CSMC 2009-7R 12A5 MEZ 5.75 0136RE...........cconvvererrmmrrnerirerirncennes | vevnee [ v AFM 44,500 127,698 ..B7,449 | ... 52,368 | .coovvrrnnenn (1,170) 29,721 06/24/2009 | 01/26/2036
12641Q CW 0|CSMC 2009-7R 13A1 SEQ SSNR 6. 0637RE.........cc.coovvmvrermermnirenrns | eevree [ ARM | 1,702,173 .98.625 . 1,702,173 | oo 1,702,173 | oo | e | e . 6. . . . 06/24/2009 | 06/26/2037
12641Q CX 8|CSMC 2009-7R 13A2 SUB 6.0 0B37RE..........cccoerermrvrmemernrerrmrrnerrerirne | vevree [ v ARM | s 335426 | ........ 82.000 275,049 335,426 .335,426 veee | e [ | 6.000]......... 6.000 [MON... [ ..ccvvrrerneen 3,354 | s 18,445 | 06/24/2009 | 06/26/2037
12641Q CY 6|CSMC 2009-7R 13A3 SUB 6.0 0637RE.........c.ccoevemrermmrinerrenrrnerieninns | eevree | v AFM ..167,713 .50.125 . 167,713 .. 77,027 90,565 ...(59) 90,627 | .coovrvnrererineiaens | eeenrnn8.000 | oo 11.201 | MON... ..9,223 | 06/24/2009 | 06/26/2037
12641Q CZ 3|CSMC 2009-7R 13A4 MEZ 6.0 0B37RE...........coovverernrrnvenrirerneiseninnes | wovees | wene ARM | .. ...272,969 42,625 142,975 335,426 89,875 [ e | e (5,370) 84,233 | .o vereeeenn8.000 [ oo 13.028 | MON.. .18,445 | 06/24/2009 | 06/26/2037
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.75 0437RE.........c.coouvrmerirmrenernrirserrnenins | wevnee [ eovee [ rvveene 2[AFM | oo 328,077 | ........ 97.375 319,465 328,077 828,077 | v [ e [ | v | s 5.750 [ ..o 5.750 [IMON... | c.ovvvrnrirnes 3133 | s 18,231 | 06/24/2009 | 04/26/2037
12641Q DE 9|CSMC 2009-7R 14A3 SUB 5.75 0437RE.........c.coovvrmrrrmrermernseirseinneiins | eevieee | oeee | veveene 20 AFM | oo 212,184 | ....... 95.500 202,636 212,184 212184 | o | | | s | 5.750 | ..o 5.750 [IMON... | c.covvvrrrinnes 1,972 | v 11,657 | 06/24/2009 | 04/26/2037
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12641Q DF 6|CSMC 2009-7R 14A4 SUB 5.75 0437RE... AFM .82.000 212,184 212,184 MON... | .... 1,972 11,657 | 06/24/2009 | 04/26/2037
12641Q DG 4|CSMC 2009-7R 14A5 SUB 5.75 0437RE... AFM .69.375 . 212,184 212,184 e |- MON... | .... .11,657 | 06/24/2009 | 04/26/2037
12641Q DH 2|CSMC 2009-7R 14A6 MEZ 5.75 0437RE ARM ] 1,308,775 | .. 52375 | el TT7,921 | e 1,485,290 | ...cooovevenee 1,004,810 | oo | e (19,758) | . MON... | .... .81,602 | 06/24/2009 | 04/26/2037
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ SSNR 6.0 37RE AFM 491,584 491,584 . 6. MON... | ... .29,328 | 06/24/2009 | 09/26/2037
12641Q FK 3|CSMC 2009-7R 3A2 SUB 6.0 0937 RE AFM 25| e 1,570 94,454 e QAAB4 | s e | e [ | 6.000]......... 6.000 | MON... 5,197 | 06/24/2009 | 09/26/2037
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 62534... ARM | 852,902 | ... 102.188 871,853 | . 853,189 .853,189 MON... | .... ....43,966 | 04/13/2004 | 06/25/2034
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5-25-36. AFRM Y] 2,999,952 | ... 54.094 | ... 1,622,813 | .oocvan 3,000,000 | ...ccovvnnne 1,513,884 | ..o, . MON... wevenenn 163,770 | 12/08/2005 | 05/25/2036
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 112535.........ccoomrererervnernesnirnrns | wonneee [ vene | covenns 2[1FM | ..............1,102,816 | ........ 98.774 | oo 1,097,531 | oo 1,111,150 | e 1,079,723 | oo | e (6,990) 22,360 | .ooovrerieireniins 5.500] ......... 4441 [MON... | cooverie5,093 | v 61,106 | 11/10/2005 | 11/25/2035
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02-25-35.........0ocvvvmiererineerinnernnsseerenns | eoveie [ e ARM | 1,143,093 | 100.420 1,147,923 1,143,122 W ATA3122 | s [ s | s 5.323 5.323|MON... | . .60,848 | 06/17/2004 | 02/25/2035
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6253 v [ e ARM | 1,172,896 | ... 96.500 1,131,951 | .. 1,173,006 | ... ...1,173,006 ceee | e [, vrerner5.935 5.937 |MON... | . . .79,263 | 05/05/2006 | 06/25/2036
17307G VN  5|CMLTI 2005-WF2 AF7 SEQ STP 8-25-35.......ccovvvmrrrereneernnninneiiineiins | eeveee [ eonee [ cevenne 2[AFM | (2,347,991 | . 80.954 | ..o 1,900,850 | ..cooureenee 2,348,061 | ..oovvvneenn 2,209,324 5,117 .. 94,615 | oo | e 5.249 ] ......... 5.899 | MON... | .cooeeree 10,271 | e, 123,250 | 08/11/2005 | 08/25/2035
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3-25-36..........cccevrrrrerirmrerreniirinines | ceviree [ v ARM | 463,151 | 67.065 310,621 |. 463,161 .269,222 v D598 | 10.397 | MON... .25,928 | 03/22/2006 | 03/25/2036
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10-25-34........cconvvumerrneinerierenennseinenes | vevnes [ e AFM | ..............1,079,333 | ... 101.500 [ ..ovvrrernee 1,098,139 | .ovvvvirnnee 1,081,911 | oo 1,080,245 [ ..o | e 11 | [ | e 5.250 5.277|MON... | . .56,511 | 09/07/2004 | 10/25/2034
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10-25-33 cevvreeensnssnsnsies | venvee | v [ e 20 AFM | oo 41,055 | ........ 95.844 | ....ovvviiiin 39,356 | cooverrririrnns 41,062 1,062 [ e [ e | e [ | 5170 ... 5.176 | MON... 2,123 | 11/18/2003 | 10/25/2033
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 7-25-34.......ccovvovirviriieirieenesissrersnis ARM 1,525,762 | ... 102.313 | oo 1,561,398 | ..ccovvrrnnee 1,526,107 | .coovvverenne 1,526,107 5590 5.591|MON... | . .83,597 | 08/12/2004 | 07/25/2034
36242D UZ 4| GSR 2005-1F 1A5 PAC 5.50 2-25-35 AFM 329,567 | ... 100.375 325,539 324,323 325123 | oo [ evrnriienneen(251) [ | s [ s 5500 ......... 5.181|MON... . .21,473 | 03/01/2005 | 02/25/2035
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5-25-35 AFM 713,723 99.937 705,232 705,674 .707,165 5.500 5.277 |MON... | vovorcerenn3,234 | e 50,379 | 07/22/2005 | 05/25/2035
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34 RE JAM ...559,192 .86.847 ....490,858 | . 565,197 .560,193 5.278 |MON... | . .29,124 | 07/18/2005 | 09/25/2034
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 1135 AFM 1,362,221 .58.500 1,134,376 | e 1,939,105 | .oovvvernnee 1,319,050 | .ooooveerriririinns . 3.655| MON... .10,584 | 07/09/2008 | 11/19/2035
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 0845 ARM | 995,671 | ........ 63.500 [ ..o 899,998 | ...ccovvvune 1,417,325 | oo 1,015,432 | oo | 2,903 | e [ [ e 0.595 ....... 11.665 | MON... 07/09/2008 | 08/19/2045
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 0336.... AFM ...1,471,549 52390 [ .o 767,347 | oo 1,464,683 | .............. 1,052,802 | ..ooovoreriiiiins MON... | .... 02/07/2006 | 03/25/2036
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 36RE.... ARM .86.720 560,722 646,588 646,588 . 5. MON... | .... . .32,284 | 04/01/2009 | 01/26/2036
47232D AX 0|JMAC 2009-R5 5A2 SUB SSUP CSTR 36RE AFM 78.009 374,441 480,000 A80,000 | covvuivrieirerienes [ e [ e | s | e 5.515| .. 5.515|MON... | ccovvrvrren b 812 | e 24,008 | 04/01/2009 | 01/26/2036
47232D AY 8|JMAC 2009-R5 5A3 SUB SSUP CSTR 36RE.... AFM 74.481 240,000 .240,000 34,846 MON... | .... .12,004 | 04/01/2009 | 01/26/2036
47232D AZ 5|JMAC 2009-R5 5A4 SUB SSUP CSTR 36RE..... 2FM .....59.585 240,000 .240,000 75,877 MON... | .... .12,004 | 04/01/2009 | 01/26/2036
47232D BA 9|JMAC 2009-R5 5A5 SUB SSUP CSTR 36RE.... ARM .39.985 240,000 ....95,963 (14,173) MON... | .... .12,004 | 04/01/2009 | 01/26/2036
47232D BB 7|JMAC 2009-R5 5A6 MEZ SSUP CSTR 36RE AFM .32.167 283,067 | . 880,000 .228,509 (19,947) ...133,454 MON... 44,015 | 04/01/2009 | 01/26/2036
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 37RE.... ARM . 95144 | . 1,226,363 | ....covvveeee 1,288,957 | .ooovvverenee 1,288,957 MON... | ... .83,724 | 04/01/2009 | 07/26/2037
47232D BQ 4|JMAC 2009-R5 8A2 SUB SSUP CSTR 37RE.... ARM | s 799,584 | ... 78.797 642,848 815,830 807,623 | oo | 3,396 [ i MON... | . 148,580 | 04/01/2009 | 07/26/2037
47232D BR 2|JMAC 2009-R5 8A3 SUB SSUP CSTR 37RE AFM 308,918 69.529 283,620 407,915 .282,163 56,432 MON... .24,290 | 04/01/2009 | 07/26/2037
47232D BS 0|JMAC 2009-R5 8A4 SUB SSUP CSTR 37RE.... ARM | 278,533 | ........ 50.744 206,991 |. 407,915 142,770 T627 [ 155,935 MON... | .... .24,290 | 04/01/2009 | 07/26/2037
47232D BT 8|JMAC 2009-R5 8A5 SUB SSUP CSTR 37RE.... AFM 867,855 32,578 465,119 | oo 1,427,703 356,872 | oo | e, (5,698) [ ..oovvvurrenes 131,411 MON... .85,016 | 04/01/2009 | 07/26/2037
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 37RE AFM .20.714 . 549,688 ....16,363 .2,985 16,204 MON... .32,539 | 04/01/2009 | 07/26/2037
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.0 37RE AFM 98.258 | ............1,136,904 | ....c.ceonee. 1,157,064 | ....cccvvnnee 1,157,064 RO MON... | . 72,313 | 04/01/2009 | 07/26/2037
47232V AM 4| JMAC 2009-R4 3A2 SUB SSUP 6.25 37RE.........cccoovvmmverneennriserierins | cevree [ e AFM .50.159 295,569 .234,042 ). MON... | .... .18,472 | 04/01/2009 | 07/26/2037
47232V AN 2| JMAC 2009-R4 3A3 SUB SSUP 6.25 37RE..........cccocrvrmrrerermrirerviirenns | covers | e AFM .36.658 134,349 ..34,911 ). . . MON... | .... 04/01/2009 | 07/26/2037
47232V AP 7|JMAC 2009-R4 3A4 SUB SSUP 6.25 37RE.........cccovvrrerermreienernerinns | eevvee [ wovee [ vveene 2[AFM | v 134,349 | ........ 28.129 134,349 23,198 [ | e (4,375) [ oo | e | e 6.250]....... 15.895 | MON... 04/01/2009 | 07/26/2037
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 37RE........c.ccovvrvemrrrcrnererininns | eovers [ e ARM ...104,746 21417 . 282,431 ...19,716 ). MON... | . 17,651 | 04/01/2009 | 07/26/2037
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 36RE. JOU IS AFM ...189,800 .92.095 174,797 189,800 .189,800 . . MON... .10,914 | 04/01/2009 | 02/26/2036
47232V GD  8|JMAC 2009-R4 31A3 SUB SSUP 5.75 36RE..........coserveremerrrererneersnnins | wevvee [ eovee [ vvenne 2[AFM | oo 132,502 | ........ 87.957 | v 116,545 132,502 A32,502 | oo [ [ | e | o 5.750 [ ..o 5.750 [IMON... | .coovvrrererenn835 | s 7,619 | 04/01/2009 | 02/26/2036
47232V GE 6| JMAC 2009-R4 31A4 SUB SSUP 5.75 36RE...........covvvvereerirereeceannis | ceviens | e | ceviene 20 AFM | oo 132,502 | ........ T7.652| v 102,890 132,502 A32,502 | oo | e | | s | 5.750 | ..o 5.750 [IMON... | .cocovvvrrererenn835 | o 7,619 | 04/01/2009 | 02/26/2036
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Annual Statement for the year 2011 of the  IMlid=-Continent Casualty Company

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g | Bond |Desig-| Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code| n [CHAR|nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
47232V GF  3|JMAC 2009-R4 31A5 SUB SSUP 5.75 36RE. AFM .61.451 198,754 .140,399 ..1,535 19,641 MON... 952 11,428 | 04/01/2009 | 02/26/2036
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 36RE AFM 49294 | . 85,316 | e 132,502 | v 7,950 | i | e (2,848) 35,730 MON... | v 635 ...7,619 | 04/01/2009 | 02/26/2036
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 122535. AFM .....62.750 3,127,862 MON... | . 1,480 ....15,852 | 07/09/2008 | 12/25/2035
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10-25-46 v | e [ AFM .59.000 . 2,696,817 . - MON... | wovevriren 12,700 | ............151,102 | 12/12/2006 | 10/25/2046
64352V MN 8 NCHET 2005-A A4W SEQ 5.035 8-25-35.........ccovrvmmrierirmrerneniirenenis | cvvene | cvvne [ worenen 2[2FM | oo 2,571,158 | ... 85.410| ...oe00eer2,196,033 | vovvnee 2,571,166 | ..ovvvenee. 571,166 | ...oonvee. 303,397 MON... | covvvereene 10,788 | .cooovvvenee 129,459 | 06/16/2005 | 08/25/2035
65535A AA 2 [NHELI 2006-AF1 A1 SEQ STP 10-25-36 SOV VTR BV AFM 572513 | ........ 52.188 298,781 572,514 .265,829 MON... | .... .34,535 | 11/03/2006 | 10/25/2036
65535V FX 1 [NAA 2004-AP3 A4A SEQ 5.018 10-25-34.........ovveriveirenrireninerirerines | oeeies | e AFM ...326,520 | ...... 100.000 326,529 326,529 .326,529 MON... | .... . .16,385 | 10/22/2004 | 10/25/2034
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1-25-36........cvurverererrrmeriersnenieniiees | overes | ceens AFM | . 947,501 | .......83.281 | Lo 789,091 947,501 .789,091 (42,202) | ..o (1,455) 39,258 MON... | w485 | 53,183 | 12/12/2005 | 01/25/2036
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2-25-36. [SSTURIRIIRION DOVIOPRN BV ARM 532,684 880,469 851,589 | .o | i 18,251 72,930 MON... | .... 4,035 48,427 | 02/13/2006 | 02/25/2036
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8-25-31.......ovvvurrierircereniserisersnenines | e | e AFM | ... ...445,544 000 [ oo 476,119 | . 523,208 481,210 I 2 MON... | .... 1472 .17,658 | 05/16/2002 | 08/25/2031
86359B RB 9 [SASC 2004-9XS 1A4A SEQ STP 5-25-34......coivrvmrrinnriinenssnissenssnninns | neeees | evens | wovenes 2| AFM | s 1,177,103 | ....... 95.250 | .ovevrrinnns 1,330,790 | .oooooviinnes 1,397,155 | oo 1,239,709 [ .o | e 19,094 [ .o, MON... | corrinrrinand 6,473 | i 77,680 | 07/14/2008 | 05/25/2034
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 50,321,007 | ... XXX.oooooe | v 40,673,132 | ...cccoeeus 55,066,640 | ............ 43,186,018 | ............ 500,678 | .......... (498,891) | ....covvvv 1,631,319 XXX | i 286,405 | ......... 2,713,020 |..... XXX | e XXX......
Industrial & Miscell us (Unaffiliated) - C: cial Mortgage-Backed Securities
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4-15-40.......ccovrvrrirnrsnrnrrerrnnnenins | wrvees [ vvne | vorenns 2[AFM | i 3,874,185 | ...... 102.811 | oo 3,990,258 | ..coovvinenn 3,881,159 | .ovvinns 3,879,499 | ..o | e 857 | .. MON... | ovrvrirns 16,985 04/06/2007 | 04/15/2040
17309D AB 9 |CGCMT 2006-C4 A2 SEQ CSTR 3-15-49.......cccccuvrvmmrierinieneniirinene | overes | ceenn AFM ...5,151,563 | ...... 104.430 5,221,500 | .... 5,000,000 ...5,013,164 (28,575) | . MON... | .. 23,871 12/19/2006 | 03/15/2049
17311Q BF 6|CGCMT 2007-C6 A2 SEQ CSTR 12-10-49.... IO VRO B AFM | .............5,355,162 | ...... 100.770 | weocvvnrenne 5,320,656 | ....cccoones 5,280,000 | ... 15,288,696 | ...oucvviieiieiienns | s (16,692) | . MON... |t 25,068 | ... 03/18/2008 | 12/10/2049
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1-10-38.......c0cvrerevrrerrrinnrnerirenenee | everen | ceens ARM | 6,252,150 | ...... 102.554 | .............. 6,730,451 | .ovvvernn. 6,562,860 | ....covnve. 6,517,998 | ..oooiveerreriereiens | i 52,178 | oo MON... 26,355 | ...coooue. 316,264 | 06/12/2007 | 01/10/2038
46625Y QR 7|JPMCC 2005-CB12 A4 SEQ 4.895 9-12-37......ovvvrvererrnrrerereeinennnnns | vevinee [ i AFM ...4,659,375 | ...... 109.082 .5,454,100 5,000,000 ...4,860,989 50,688 MON... ...244,750 | 07/06/2007 | 09/12/2037
46625Y VU 4|JPMCC 2005-CB13 A31 SEQ CSTR 1-12-43. JOVPRN VOO BV AFM | 4,019,872 | 101.964 4,078,568 | .. 4,000,000 | ... ...4,018,624 MON... | .... ceneennn 214,110 | 11/18/2005 | 01/12/2043
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 08-47.......ccoovvveererneernverseeserirnnnines | wevnee [ eovee [ vveene 2[AFM | e 1,911,445 | ... 105.000 [ ..ocvvvvenees 2,055,926 | ..ovvernven. 1,958,025 | ..ocvovrenne 1,937,991 MON... | coverrern.8,888 | e 106,654 | 12/13/2007 | 06/12/2047
46631B AD 7 |JPMCC 2007-LD11 A3 SEQ CSTR 6-15-49.......coovivvrirererncrerneieiens | e [ e AFM ....5,000,703 | ...... 104.750 .5,237,500 5,000,000 ...5,000,291 MON... ...294,859 | 12/14/2007 | 06/15/2049
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12-12-49.... v | e [ AFM | ..............1,603,382 | ...... 100.348 .1,640,226 | .. 1,634,540 | ... ...1,621,800 e MON... | . . ....83,557 | 06/13/2008 | 12/12/2049
61746W _PF 1| MSDWC 2002-TOP7 A2 SEQ 5.98 011539.......c0ciseurisrenermnmmenmnsnenenens | seveee | eonne [ oaveees 2| AFM | s 1,182,590 | ...... 100640 | .ovvocrennns 1,169,958 | ..cooovvinnes 1,162,518 | oo 1,169,958 | ...coovvnens (11,479) MON... | cooviieeeee5,793 | i 69,525 | 05/31/2007 | 01/15/2039
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 39,010,427 | ... XXX...ooo. | covvrenn 40,899,143 | ............ 39,479,102 39,309,010 (11,479 | oo 69,732 | oo 0 XXX | e 176,154 | 2,128,988 |..... XXXovoot | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05568Y AA 6 |BNSF RAILWAY CO 5.996 04-01-24 A1018......c.ccoovevrirervrrernrnnirenns | veveens | ceene AFE] 2,221,441 | L 115.323 | oo 2,561,830 | .covrienns 2,221,441 22221881 [ e e | s | s 5.996 | OA...... 33,299 06/11/2007 | 04/01/2024
22822R AV 2| CROWN CASTLE TOW 3.214 08-15-15 NC.. .1FE 01.000 3,030,000 3,000,000 ...3,000,000 4,285 07/29/2010 | 08/15/2015
361856 DX 2|GMACM 2004-HE5 A5 SEQ CSTR 9-25-34... ARM | 1,491,210 | e 72500 v 1,081,127 | oovevvvie 1,491,210 669,963 11/18/2004 | 09/25/2034
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18........ccvvuiererieinereinnrseeserinninenns SAM | e 710,219 | 108.439 ....170,157 710,219 710,219 09/22/1999 | 08/20/2018
42805R AU 3 |HERTZ 2009-2A A14.26 03-25-14 .1FE 02.349| . 070,470 3,000,000 ...2,999,940 10/16/2009 | 03/25/2014
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6-25-34, ARM | 1,011,463 | 96.406 975114 | . 1,011,463 .931,321 06/22/2004 | 06/25/2034
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2-25-36........cvvvmeverrereriieererinnnins | overes | ceens AFM | .............2,503,526 | ........51.500 ..............1,289,531 | .....ccc...... 2,503,944 | .............. 1,244,124 01/20/2006 | 02/25/2036
844741 AR 9|SWAIRETC 95-A37.22 7-1-13 A 07-12 477,486 481,519 07/27/1998 | 07/01/2013
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. . XXX | 13,273,323 | 14,415,763 | .....cc.... 12,258,527 .0 XXX XXX | e 79,952 | ..., 704,050 | ... XXXovee | e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. 209,701,408 | ... XXX.oooooe | corinenns 206,927,468 | .......... 214,358,382 | ......... 200,290,193 | ............445,378 | ...........(651,252) | .c0ccvvunnes 1,631,319 XXX XXX | s 2,148,280 | ....... 11,224,700 | ..... XXXeooooe [ o XXX......
Hybrid Securities - Other Loan-Backed and Structured Securities
58551T AA 5| MELLON CAP IV 6.244 06-29-49 C12......c.ovvvreremrererienerserirerenenienes | wvvees | cevee | cevees T LAFE| e 2,000,000 | ........ 78.250 | oo 1,565,000 | ...coorrenes 2,000,000 | cooovvvereees 2,000,000 | .vveererererrereninne | s | e | e | e 6.244 | ........ 6.244[JD20... | .cocoverrer. 3,816 | o 124,880 | 06/12/2007 | 06/20/2012
635421 AA  8|NATIONAL CITY PRF VIR C12....ciiiiiiiiiniiisninsiiissississssisssissessssssens | avvens | eene [ ovenas 1 2AM | 4,000,000 | ...... 104.750 .4,190,000 4,000,000 ...4,000,000 coon | e [ | s 12.000] ....... 12.000| JD10... ...480,000 | 01/23/2008 | 12/10/2012
4599999. Hybrid Securities - Other Loan-Backed and Structured SECUMIES. .......o..viririiiinisiiersssnssissrsssisenies 6,000,000 |...XXX........ .5,755,000 | .. 6,000,000 | ... ...6,000,000 | ..... 0 0 {1 I 0 .. XXX.oowne XXX XXX... cennn604,880 | ... XXX | e XXX......
4899999. Total - Hybrid SECUMEIES. ... cvvrrerrrririseii i 6,000,000 | ... XXX.oiroes | cerneninninns 5,755,000 | .oooovri 6,000,000 | ..oovvvnnns 6,000,000 | ..... 0 R [ 0 .. XXX XXX XXX e 31,816 | 604,880 |..... XXX [ o XXX......
Totals
7799999. Total - ISSUET OBlIGAHONS. ......uveuirrirreressrisirssserssers s et | esserssas 304,337,479 | .. XXX.oooooe | corienns 317,544,622 | ......... 297,046,732 | .......... 301,694,527 | ............. (43,822) ‘ ........ (1,173,986) | ......................... {1 I 0 | XXX | e XXX...... | XXX... | ......... 3,819,358 | ....... 13,611,773 | ..... XXXeoooe [ o XXX......
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7899999. Total - Residential Mortgage-Backed Securities... XXX ..59,070,077 47,197,374 ....500,678 (501,308) | . .0 XXX... .304,378

7999999. Total - Commercial Mortgage-Backed Securities XXX . ..39,479,102 39,309,010 (11,479) | .. ..69,732 | ... .0 XXX... 176,154

8099999. Total - Other Loan-Backed and Structured Securities. XXX ...19,135,713 ..20,523,153 18,365,917 | .ovvovrinninencnd0 | oo (40,046) | .... .0 XXX... ... 114,327

8399999. Grand Total - Bonds...........cc.ccccorevenrinnnnn. L XXX, 422,333,088 416,119,064 ...406,566,828 | ...........445378 | ........ (1,645,608) .0 XXX... 4,414,217
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1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
19075Q 30 0|COBANK, ACB 7.00 C0109 et | R [ 20,000.000 | ..covvrene 50.00 |..... 46.000 | ..ooovvrrnnend 920,000 |..... 46.000 | .ooverirrinn 920,000 | ..cooernenee 1,000,000 22,500 | ..o P1L........ 11/06/2003
42307T 30 6 [HEINZ (H.J.) COSER B 8 07-15-13.....covvvmerinrereniiceneninnns [ rveens [ e | ceviis 2,500.000 ....2,500,000 |1,071.759 | ... 2,679,398 2,500,000 (V18 O RP3LFE. | 07/10/2008
459745 70 9|INTL LEASE FIN SER B PFD 5.59 C0409.. JOTR [P 2,000.000 640,000 |...720.000 | .....ccoeene. 1,440,000 | ....covvenee 2,000,000 (01 N P4LFE... | 04/20/2006
61747S 50 4 |[MORGAN STANLEY FR SER A C11....ovvviviererceisrineriies [ o v | e 100,000.000 |.... . ...1,471,000 |..... 14.710 | oo 1,471,000 2,500,000 (457,000) | ..vooverneenrienes P3LFE... | 06/27/2006
693475 AK 1|PNC FINANCIAL 6.75 O 12-31-49 C21.......ovvomrererineirneriins | cereie IOV IR 20,000.000 | ..oovvvrcrerererncrrnns [ e 98.000 ....1,960,000 |..... 98.000 1,960,000 | ...oooevenee 2,000,000 (40,000) | ...cvvvrrrrrrirnne P2LFE... | 07/20/2011
74251V 20 1 |PRINCIPAL FINL SER B 5.563 C06-15-15..........coccovvvervrinns [ o v | e 15,000.000 | ............ 100.00 |..... 95.000 | .vererneens 1,425,000 |..... 95.000 | .covoverinene 1,425,000 | ....covvvnene 1,500,000 94,500 | ..ooovreerrierirnns P2LFE... | 06/14/2005
902973 15 5|US BANCORP SERIES B F/R C11@25.........vveeereereneeirenes | cvvvieee [eone | e 100,000.000 ....2,187,560 |..... 21.876 | ... 2,187,560 2,500,000 (64,440) | ..o P1LFE... | 03/22/2006
902973 86 6|US BANCORP SER A FR C04-11 RO I 1,000.000 730,000 |...730.000 | .. 730,000 ..725,000 5,000 | .ooerieieriis P1LFE... | 09/21/2011
902973 88 2|US BANCORP 7.875 C 3-15-13.......everiririrerierinceienineens | cvvvie v | e 60,000.000 ...1,639,800 |..... 27.330 | oo 1,639,800 20,400 | .ooorrerieniins P1LFE... | 03/10/2008
949746 PM 7 |WELLS FARGO CO 7.98 03-29-49 C18.......cconvrusreismniinnrnns | cavennns o 10,000.000 1,080,000 .1,056, (] I P5LFE... | 09/21/2010
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).........ocooveririiiniirsiisisssierienaninns 17,281,250 (419,040) XXX [
8999999. Total - Preferred Stocks (419,040) XXX e
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
02553B 10 2| AMERICAN EAGLE GROUP, INC........cocovivrmrrrirerniisinsiernenesessssesssserssnsnes | eoverins | oeee | ererennnn50,000.000 | oo 750 0.015 | ........ 750 | e 204,000 [ .ooveieiieeiiieieiies | e | s | oo 750 [ oo | e 750 (U 11/20/1996
060505 10 4 |BANK OF AMERICA CORPORATION.......ccoiummrimrrrerirrineessesserseessensenens 429,899 5.560 429,899 985,830 3,003 | oo | e (45,619) 555,931 (601,550) 06/26/2009
140661 10 9| CAPMARK FINANCIAL GROUP INC........ooovivmiiriieiisiiiesiiesiseiissiseeissiis . 464,435 | ......... 16.600 | ... 464,435 372,107 [ oo | ervveinniersnssennne | v | e 92,327 92,327 10/03/2011
58933Y 10 5[MERCK & CO. INC......ccconirurrrirerrnrrrerirernsesnrsereneseesssnssssnsenssssnennenenee. | eevenene | veve | vernernnrn20,000.000 | covovorcerviinninnes 754,000 | ......... 37.700 | v 754,000 | ..ooovrvnnee 681,298 8,400 |...... 30,400 | oo [ e 33,200 33,200 07/02/2010
670823 10 3| O'CHARLEY'S INC......otiiurirrimeimeiiseissiiesiesiseesss st essssissssssians 133,945 5.490 133,945 381,397 | ooieierineeineinee | et | e | e (A1,721) [ oo | e (A1,721) | e [N 10/22/2007
717081 10 3|PFIZER INC.....ooiiiiiriiriirisisisnisniissiisneenieniseens 432,800 | ......... 21.640 432,800 | . 284,398 | ..o [ vnrnnniennen 16,000 | i [ 82,600 82,600 07/02/2010
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). ... | cones 2,215,829 |....... O N TR 2,215,829 | i 2,909,024 | ..o 8,400 | .o 49,493 | oo (] I 121,537 555,931 (434,394) 0 |..XXX..... XXX
Common Stocks - Parent, Subsidiaries and Affiliates
59530Z ZZ 3| MID-CONTINENT ASSURANCE COMPANY........ccovivmrirrererimresnerinerineniene | ceveens e | e 100,000.000 | ...oouvrvvnrenee 20,922,864 | ....... 209.229 | .o 20,922,864 | ...oovverrirninns 5,000,000 | ..o [ e | e | e 1,763,847 [ oo | e 1,763,847 | ..o S 08/13/1992
595301 ZZ 8|MID-CONTINENT EXCESS AND SURPLUS INS.......ccosvummrimrrierirneerneniseins | eveee B [ 100.000 | .ocvvervrerinne 15,861,269 | ..... 1,586.127 | cooovvvrerireens 15,861,269 | ...vvvvrerrinnes 15,000,000 | ..oveouermreeerrerienes | eeveerieesenieeinnins | e | e 485,971 | v | e 485,971 | oo G 12/29/2009
595302 ZZ 6|MID-CONTINENT SPECIALTY INS SERV INC 50,000 50.000 | ...... 50,000 50,000 0 K 06/15/2009
67920@ 10 4| OKLAHOMA SURETY COMPANY. 16,747,466 |..... 1674747 | s 16,747,466 3,400,000 [ .o 1,408,232 | ..o S 12/31/1980
9199999, Total - Common Stocks - Parent, Subsidiaries and Affllates...........oviiiisisssssesssssessessnssnsees | eonees 53,581,599 |....... XXX [ e 53,581,599 [ ..o 23,450,000 | .o (U (U 0 [ ,658,050 | oo (U I 3,658,050 [ ..ooiviiiriiiiinad 0 [..XXX..... XXX
9799999. T0tal = COMMON SHOCK. ...t etsiess sttt | eoenssnseensens 55,797,428 |....... XXXewwre | s 55,797,428 | oo, 26,359,024 3,779,588 | . 555,931 | oo 3,223,657 | v 0 |..XXX..... XXX
9899998. Total - Preferred Sock from SECHON 1.t | cesa 14,529,610 | ....... )0 S 15,532,758 | ..ovovvviiniinnas 17,281,250 | ... .128,046 (419,040) (419,040) XXX..... XXX
9899999. Total - Preferred and COMMON SEOCK...............crvuuireirirereiieiirisieieiiserieee e ssesssssesssenseneesess | oeees 70,327,038 |....... )00 S [ 71,330,186 | ..oovvvrrerncne 43,640,274 |............... 136,446 | ............... 813,668 | ....oooovvvrrinnd (V) 3,360,548 | ............... 555,931 | ...cocovrrenee 2,804,617 | oo 0 |..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....750.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 PM  6]U.S. TREASURY NOTES 2.125 12-31-15 ‘ 01/14/2011 | GOLDMAN SACHS & CO....ouivriiiiiriniisiiiesiisis ettt ssnsens | fnsisessssess sttt sseees 2,623,969 ...2,600,000 2,747
0599999. TOtal - BONAS = U.S. GOVEIMIMENL. ...ttt R0 E SRR e8EoEEeEE SR eEE o E R E S8 E oL E £ E SR E SRR 2,623,969 ...2,600,000 2,747
Bonds - U.S. Special R and Special A t
047856 ET 2|ATLANTA SFM A GA 5.25 12-01-39 A15 08/31/2011 [ RBC CAPITAL.....oovirriimiiuiieiierieseieeiesissese st sessses st snsssssns. | onsissesssesssssssesssssssessesssenssenes 7,073,552 6,781,279
074876 GZ 0|BEAVER CNTY PA IND DEV 4.75 820(DQE) 01/20/2011 | BANK OF AMER / ML.....ccccoovvrevnerinrinciienes 1,000,000 .1,000,000
10425P AC 4|BRADFORD CNTY PA 4.70 03-01-19 (IP)......cccovvvrvrrnrrnenn. 01/14/2011 | C.L. KING & ASSOC.......ooiiieiiieeiieieresisieisieissesie s ss s ssessessessnsns | oesessessessssssssssssesssssessssssssssnes 2,910,000 ...3,000,000
246395 WY 9 |DE HSG AUTH A-14.90 07-01-29A15C21......oucvumivmerirerireesisisersssssessessseesssssesssssans 09/29/2011 | GEORGE K BAUM & CO......ucvorrirmeimimiiesiiesieseseessessesssssssesssessssesssssssssssssssnns | osssssesssessssssessssssssssssssssssenes 1,039,600 ...1,000,000
474553 AE 4| JEFFERSON SFM B LA 5.25 12-01-32 A14 01/19/2011 | RAYMOND JAMES & ASSOC........cooomiiiiiiiniissiicsissiiesissesensissisessssissssnens 2,020,000 ...2,000,000
594659 AQ 7 |MISTHSG 5.00 12-01-27 C21 ALT6.......cvvrmivrmrierierrierierercessniniies 07/14/2011 | MORGAN STANLEY & CO......ouviriermirieiserieiiieniesissesssesessssessessesessesssssssssssens | onssssesssesssesssesssssssessessssssssenes 3,927,978 ...3,625,000
641272 FX 2|NEVADA ST HSG | & 1A 4.75 4-1-39A22 12/13/2011 | CREW AND ASSOCIATES.........ccoiimiiieieiieeiseeisesississessssssesssesessssssssisssssssssees | cosessssissssssssesssssssssisssssssssns 2,061,160 ...2,000,000
647200 P5 7 [NM SFM B CL15.00 03-01-28 AL20.........cccvurirrerriereriiisernsiseissseessssssssessesssssessesssssenses 07/13/2011 | RBC CAPITAL......oocviievecieiiieie sttt ss st ssassess | oebssessessssssssssessesssssessssssssnsanes 2,103,500 ...2,000,000
658877 DZ 5|ND ST HSG 4.50 01-01-28 AL0716.. 07/14/2011 [ RBC CAPITAL.....oovvrrireeseiaeiserssesssessssissesssssssess st ssssss s esssesssssssssas | nsissesssesssessssesssssssessssssssssenes 3,738,398 ...3,505,000
658886 DU 7|ND HFA PG SER B 5.50 01-01-37 AL14 e 07/13/2011 [ RBC CAPITAL.....oovtriireireiaeiieetes st sssssss bbb | nebsessesss st sseees 2,165,000 ...2,000,000
658886 EN 2|ND ST HSG FIN AGY 5.80 07-01-32 AL13.......ovvumrerrmmerierienieseseesssssesiessssessesesssenns 01/06/2011 | RAYMOND JAMES & ASSOC........coovimremeinirierieseiesssesessesssssssessesssesssesssssess. | onssssesssesssessssesssssssesssssssesssenes 3,829,500 ...3,700,000
708796 VQ 7|PAHSG SFM 110A 4.75 10-01-25 C19ATA ..o 01/14/2011 | CREW AND ASSOCIATES.......couuiuuieieiieeiineissseiseisssssesssesssssisssssssssssssssesssesssseses | ossisssssssssesssesssssssssssssssesssnenes 1,666,875 | oo 1,750,000
721781 AC  6|PIMA CNTY AZ IND DEV 4.95 10-20(UNS).......coovirirerieririririeiinerienieesseisesiessiesienes 02/04/2011 | CREW AND ASSOCIATES et | s 1,318,873 .1,375,000
79020F AM 8| ST JOHN BAPT MARATHON 5.125 637(MRO) 01/20/2011 | CITIGROUP SALOMON SMITH BARNEY.........cvuuiirmrimeemeimeisersnessesiseesssesssssns | onsesessesssssssesssssesesssssssssnenes 1,339,905 .1,500,000
83755G 5R 4 |SD HSG B HMOWNRSP 5.75 05-01-28 AL13 01/12/2011 | CREW AND ASSOCIATES........oouiiiuiireiieeiiseesseiseisssssesssesssssssssssssssssssssesssessssesss | ossisssssssssessssssssssssssssssessssenes 1,518,750 | ovoevveeereiieeiecnese e 1,500,000
83755N EU 2|SD HSG DEV SFH 2 4.255-01-32 A 9-16 09/29/2011 | BANK OF AMER / ML......ccvvmirmrimeimieiesiesiesesseessessessssssesssesssssssssssssssesssesssses | sssssesssesssesssessssssssessssssssssnenes 1,038,100 | oooovvervrrirereeereeeeiseriesiens 1,000,000
890340 AF 9| TOOELE CNTY UT HAZ WST 5.7 1126(UNP)....ccoutiuiiimirianineisssisssnssssessenssensssnssssessnenas 02/10/2011 [ J. P. MORGAN SECURITIES.......utiuuiiesiisereseesssmsssissenssessssssssssssessensssssssnsensssnes | ssssssssssenssessssenssssesssnssssssssssssees 2,484,375 ...2,500,000
3199999. Total - Bonds - U.S. Special Revenue and Special As 1LY L1 OO OO OO OO PO OO OO P OO OO SO O PPO [PTT PP O PO PP PP PP YOO POPPPOPPPPPORS 41,235,566 40,236,279
Bonds - Industrial and Miscellaneous
140661 AJ 8|CAPMARK FINL GRP A FR 09-30-14 C11!.......ccevmnevce. 10/03/2011 | EXCHANGED. ..ottt sttt sttt sse s sessns | 4essessesssssessssassessssssssssssesssansessesssssnsessens | shessssssssssessesssssnsessassesssansessesssssnsan 212,776 | oo 213,577
140661 AK 5|CAPMARK FINL GRP B FR 09-30-15 C111.......ccccvvrrnnee 10/03/2011 | EXCHANGED.........covirmeiairasrisestseeseseseesesssssssessses s ss st ssssssssses | 4ebssesssesssesss st sessasssess st et ssesssssses | foaeessessesssess st tenes 139,892 | oot 142,384
141781 AY 0] CARGILL INC 4.307 5-14-2021 NC......ootruuiiiiiiiniisiesiiseisssnisssissess st ssnsnens 05/16/2011 | EXCHANGED. ...ttt sttt | finebs sttt 2,146,000 ...2,146,000
3899999. Total - Bonds - INAUSHIAl BN MISCEIIANEOUS............ivuuiiieiei itttk e08 o088 8880080808080 8088080808008t 2,498,668 ...2,501,961 0
8399997. TOHAI = BOMAS = PAM 3.ttt ettt f et k88 E £ 484 EE 1 EE£LE4EE 1484 E8£EEEoLE1EEE 10816 £ eLE1oEEE4EEE LR EHoEE oL 4R 8 4EEE4EEEEEEoEEEHEEE 4L E 4L LS LR E L 4EE 8L E 4L E R4 EE oL 4L E 44 EE LR £EEEHELE LA E LR 1R EE ek en ettt | £ieeE et 46,358,203 45,338,240 | ..o 250,677
8399998. Total - Bonds - SUMMANY HEM fIOM PAI 5. ..ttt sss sttt 8 e 8 808 44808880 E e 0848148840808 440 £ b4t 5,971,500 ...6,000,000 [ ..oooovriiriiiiiainns 56,894
8399999. TOHBI = BOMAS. ettt EE LR E LR R EEE e £E LR LR R R LR 52,329,703 51,338,240 | ..o 307,571
Preferred Stocks - Industrial and Miscell
693475 AK 1|PNC FINANCIAL 6.75 O 12-31-49 C21 07/20/2011 | BANK OF AMER / ML.....cco.corvrrrerrnrieriirnns 20,000.000 2,000,000
902973 86 6|US BANCORP SER A FR CO4-11.....ovviviiiisiisnrissnienes 09/21/2011 [ STERNE AGEE & LEACH..........iiiutiiiniinsiiiesi s ssnssens s sessssssssnsssssssessnsssns | sessssssssssssssensssssssssssssssenssnses 1,000.000 [ .ovooieerenieeniseseri s 725,000
8499999, Total - Preferred Stocks - INdustrial @nd MISCEIIANEOUS.................c.oueviueireieiiiiiiieieieiesessieisie e siesiesesesessssesssessens | etssissessessessssssesssssessssessessssssssseasesses st essessee et essessebess st esses et st ensesessssssnsensessssanens 2,725,000 XXX
8999997. Total - Preferred STOCKS - PAIt 3............cccoueuiieiieiiiee ettt naeaenas 2,725,000 XXX
8999999. TOUAl = PIEMEITEA SIOCKS.........o.cvveiectiecectcieecete ettt ettt et e e s et e s ae e e s ssetesesessesesssaesessassasasas  etesssssesesessssessssetesessssseses et et s es s et s et et et s ssetes s e st et ssesetes s setesneesetenassesansnsetessansasas 2,725,000 XXX
Common Stocks - Industrial and Miscellaneous
140661 10 9 | CAPMARK FINANCIAL GROUP INC.....ccoovviimrenersnniserssensssessnssssessensssssssnssesssssssssssssesss | sennsssseesens | 10032011 | EXCHANGED. ....cvvuiviiiseisssissis s ssisssnssssssssnsenes 27,978.000 XXX
9099999. Total - ComMON StoCkS - INAUSEHIAl ANA IMISCEIIANMEOUS. .........vvreeruieeiisiiieiieere e essasssess e et ees st e ke f46eehf o0 eEE s oL E L E L8k E 0 E 0L LA E R0 R E kLAt XXX
Common Stocks - Parent, Subsidiaries and Affiliates
595302 ZZ 6 | MID-CONTINENT SPECIALTY INS SERV INC........ccovvrervierererrreieieerienieressnsneniens | evvereenseenees | 1011712011 | CAPITAL CONTRIBUTION. ..ottt sssenessssnses | oersesssessssssssssessesssssssssessesnsanes XXX
9199999. Total - Common Stocks - Parent, SUDSIIAMES BN AFIALES. ...tttk eesete e s e e E eS8 f e E e E R0 E R S8 E £ E S8 E S8 EE 0L E bt XXX 0
9799997. TOtal - COMMON SHOCKS = PAIt 3.tttk E e ESEE£Ef£E £E6EEEoEE oL L fEE e R E e EE 8L E S EfEEE L E L E LR LR R b E bbb bbb . XXX oo | e 0
9799999. Total - Common Stocks.... 417,107 XXX 0
9899999. Total - Preferred and COMMON SEOCKS............ccc.ccieuiiiiereiieceetctetete ettt ettt ettt sastetesetetessaetesessetesesesaesassssesesssetesasse  setessssssesssssssessssesesassssssasssesesssesesassesesssssetessesesesssesebassssetasssesetsassesansntetesaseetasan 3,142,107 XXX 0
9999999, Total - Bonds, Preferred @nd COMMON STOCKS. ..........c.iveiuiieiiriieiiieiie ettt sttt st ess st s s ssessessssessess S4ebsessesessessesassessesses et s ses s e b s e s e s s s e s se s s s ee e s s E s s e s s R8s s e s s s S eE e Ao b E s S e s s s E s b A e s s e A s s b s s bbbt s st s bt nsenes 55,471,810 D0 T (O 307,571
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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
CUSsIP g Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock | Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
83162C HH 9| SBA SER 97-20C 7.15 3-1-17 AL 12-1-7..coevovrrncnr | crvne 09/01/2011. | PAYDOWNS... 54,242 | .........54242 | ........... 54,242 0 2,894 | 03/01/2017.
912827 6T 4|U.S. TREASURY NOTES 5.00 2-15-11...ccvvvvvvrrns [ ervnns 02/15/2011. | REDEEMED... 5,000,000 | ........5,000,000 | ........ 5,539,844 v | 9,000,000 | i | [ 0 ... 125,000 | 02/15/2011.
0599999. Total - Bonds - U.S. GOVEMMENL. ...t sssesssnsssisssnins senssesesseens 5,054,242 | ........5,054,242 | ........ 5,594,086 | ...........5,063,266 | .......ocoounnned 0 [ oeen(9,024) | 0 | iin(9,024) | e 0 [ 5,054,242 | ..o, (V] IR (0 0. 127,8%4 | ..... XXX......
Bonds - U.S. Political Subdivisions of States
251093 A2 6 |DETROIT TX SELF INS 4.39 04-01-11 NC....c0ovvrvns | vrvenr 04/01/2011. | REDEEMED................. 2,500,000 | ........ 2,500,000 | ........ 2,500,000 | ........... 2,472,800 | ......... 27,200 | oo | e | e 27,200 | oo | e 2,500,000 | ..o [ e | e 0 [ e 54,875 | 04/01/2011.
671783 ND 6| OAK RIDGE TENN 5.00 06-01-17 NC......ccocvovmrvinnns | coveens 11/28/2011. | GOLDMAN SACHS & CO.....ovvvnvrrinrernenns | coverirneiinnnes | coviens 1,777,905 | ........ 1,500,000 | ........ 1,733,910 | .ccooveee. 1,685,018 (24,164) (24,164) [ .ovvovevernciins [ v 1,660,854 | ..oooivvininns | o 117,051 | ... 117,051 | ... 75,000 | 06/01/2017.
2499999, Total - Bonds - U.S. Political SUDAIVISIONS Of STALES. .......cvririiiiiiiieiiiieiiin ceeriisiisissns s snssseensssssnsassens | sosssans 4,277,905 | ........ 4,000,000 | ........ 4,233,910 | ..oooneee 4,157,818 | ......... 27,200 (24,164) | ... 0 3,036 | .o 0 [ 4,160,854 |.............. 0] . 117,051 | ....... 117,051 | ...... 129,875 |..... XXX......
Bonds - U.S. Special R and Special A t
047856 ET 2 [ATLANTA SFM A GA5.25 12-01-39 A15.....oovvvrvcer | veves 10/01/2011. | PARTIAL CALL 9,955 10,384 | .o 12/01/2039.
047856 ET 2|ATLANTA SFM A GA 5.25 12-01-39 A15.... 11/01/2011. | PARTIAL CALL 88,641 92,461 12/01/2039.
047856 ET 2|ATLANTA SFM A GA 5.25 12-01-39 A15.... 12/01/2011. | PARTIAL CALL 9,855 10,280 12/01/2039.
114760 EF 4 [BROOMFIELD CO SER C 6.00 12-01-11.....cccvvers | veveee. 12/01/2011. |REDEEMED.........coovievereiereenierereienns | cvveiveienens | ovvenens 1,300,000 | ........1,300,000 | ........ 1,303,653 | .o 1,300,437 12/01/2011.
21224R AF 3| CONTRA COSTAFIRST 4.62 08-01-11.....ccovvvrerer | cerenee 08/01/2011. | REDEEMED................. 2,645,000 | ........2,645,000 | ....... 2,645,000 ..2,645,000 2,645,000 08/01/2011.
246395 AM 9 |DE HSG SER A 4.73 01-01-33 C11 AL28......cccvvvres | veven 01/01/2011. | PARTIAL CALL 80,000 | .............80,000 | ............. 77,600 ....77,666 01/01/2033.
246395 AM 9 |DE HSG SER A 4.73 01-01-33 C11 AL28........cocoves | coveene 07/01/2011. | PARTIAL CALL.......covervrerinrennrineivenins [ v | vevivsnine 115,000 | ..........115,000 | ........... 111,550 | oo 111,845 [ i | e i |3 | i | e 111,688 | oo 01/01/2033.
246395 AM 9 |DE HSG SER A 4.73 01-01-33 C11 AL28.......ccceves | coveene 10/28/2011. | REDEEMED BY CALL.......cooevvverrvervenes | covververiceens | eeves 1,545,000 | ........1,545,000 | ........ 1,498,650 ...1,500,883 01/01/2033.
246395 MC 8 |DE HSG AUTH D 4.30 07-01-17 C16 AL15......cccoves | veven 01/01/2011. | PARTIAL CALL 650,000 | ...........650,000 | ........... 639,275 640,668 07/01/2017.
246395 MC 8|DE HSG AUTH D 4.30 07-01-17 C16 AL15.....cccovvs | vveene 07/01/2011. | PARTIAL CALL.......cvvrrvrerircernernerinnins [ eoverreernenns | veviineinne 100,000 ...98,350 07/01/2017.
31392E 3S 7|FNR 2002-71 PD PAC 5.50 10-25-31.. 12/27/2011. | PAYDOWNS 514,493 .518,029 10/25/2031.
31392E 6E 5|FNR 2002-67 PD PAC 5.50 4-25-31........ccovvvervvrnes [ vorenes 08/25/2011. | PAYDOWNS... 662,159 . 666,092 04/25/2031.
31392H TJ 2|FNR 2003-1 PG PAC 5.50 9-25-31.....c..oevvrvrercranns | cevne 12/27/2011. [ PAYDOWNS......coorrvrrrerierirneerneninnninns | coveniseinene | ceviees 1,633,579 | .......1,633579 | ........ 1,646,981 09/25/2031.
31392W B3 3|FHR 2512 PE PAC 5.50 2-15-22.. 12/15/2011. | PAYDOWNS 984,821 .998,977 02/15/2022.
31393G BZ 6 |FHR 2545 HE PAC 5.50 09-15-31.......ccvvvvvrnceririns [ vorenes 12/15/2011. | PAYDOWNS... 856,492 . 872,283 09/15/2031.
31393H Z5 4|FHR 2550 PG PAC 5.50 12-15-31.....ccvvvvrnirnrrens | e 12/15/2011. | PAYDOWNS... 836,709 | ...........836,709 | ........... 847,822 12/15/2031.
31393J 7C 6 |FHR 2549 PD PAC 5.50 6-15-31. 08/05/2011. | PAYDOWNS... 1,018,945 ooer1,030,408 06/15/2031.
31393J 7C 6 |FHR 2549 PD PAC 5.50 6-15-31.......ccocoonerunrimnninns [ s 08/05/2011. | RBS SECURITIES/GREENWICHS.......... | .oovesvvivriins | o 2,422,336 | .......2,318,718 | ....... 2,344,804 06/15/2031.
31395P KK 7| FHR 2945 PD PAC 5.50 9-15-30.......cccocrurmrrvvernrins [ everee 08/15/2011. | PAYDOWNS...........cooen.. 616,644 | ..........616,644 | .......... 623,726 09/15/2030.
31395P KK 7 |FHR 2945 PD PAC 5.50 9-15-30. 08/19/2011. | RBS SECURITIES/GREENWICHS.......... [ .overivvevirns | cereens 4,492,940 coere4,433,696 ..4,402,259 09/15/2030.
34073N Z8 6|FLHFC SRS 24.7507-01-27 C17 AL12....ccvvvvvvns | v 01/01/2011. | PARTIAL CALL 25,000 | .............25,000 | ... 24,813 24,813 07/01/2027.
34073N 78 6|FL HFC SRS 24.7507-01-27 C17 AL12....ccoovvvvvces | crrenee 07/01/2011. | PARTIAL CALL 55,000 ...54,588 07/01/2027.
34073N Z8 6|FLHFC SRS 24.7507-01-27 C17 AL12....c.vvvvevns | o 10/01/2011. | PARTIAL CALL 10,000 .9,927 07/01/2027.
358184 HD 4|FRESNO CA SER C4.97 10-01-14 AL13......cccoevrs | coveene 10/01/2011. | SINKING FUND PAYMENT 350,000 | ...........350,000 | ..........341,068 | ..............345,551 | .ooovvviiveriinns | cvrieereennB20 [ | evrveiieennn820 | s s 346,371 | oo 10/01/2014.
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1-16-32.......cccuvvrererncers [ vorenes 12/16/2011. [ PAYDOWNS.........ccocvvneee. 876,558 ....876,558 ..876,558 01/16/2032.
407271 GN 9 [HAMILTON ECON B OH 5.97 060116 A14.........ccc. | vovuvee 06/01/2011. | SINKING FUND PAYMENT......c.ovvvvrmrree | worrrerirerinns | cvvverneine 180,000 ....180,000 ..180,000 06/01/2016.
46263R BS 3 |INDI MULTI-SCH BLDG-IN 4.00 07-15-11......cccevurs | curnnee 07/15/2011. | REDEEMED..........ooouerirerereerieinerierienes [ rveersseisnins | oo 1,385,000 | ........1,385,000 | ........1,403,407 | ......... 1,387,041 | oo | o 2,04) o | e 2,040) | s | e 1,385,000 | ...coorverneene 07/15/2011.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139........... | cceeuce 01/01/2011. | PARTIAL CALL 35,000 ...30,727 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139........... | cceeece 02/01/2011. | PARTIAL CALL 30,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139........... | cceeuce 03/01/2011. | PARTIAL CALL 40,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139........... | ... 04/01/2011. | PARTIAL CALL 60,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139........... | ccveuee 05/01/2011. | PARTIAL CALL 25,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139........... | ccceuce 06/01/2011. | PARTIAL CALL 10,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139........... | ccveuee 09/01/2011. | PARTIAL CALL 10,000 10/01/2039.
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46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139........... | cveuce 11/01/2011. | PARTIAL CALL 90,000 | ..ocooruvne 90,000 | ..ovvoneeae 78,750 | wovvvveerrans 79,011 [ | e T L [ 1 | | e 79,122 | oo 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139........... | cceeuee 12/01/2011. | PARTIAL CALL 60,000 60,000 | .ooroenns 52,500 | coovvrvrirnnes 52,674 | .o, ....52,755 10/01/2039.
474553 AE 4 |JEFFERSON SFM B LA 5.2512-01-32 A14.....cccoes | veves 03/01/2011. | PARTIAL CALL 70,000 | ... ..70,000 70,700 | oo ....70,698 12/01/2032.
474553 AE 4|JEFFERSON SFM B LA 5.25 12-01-32 A14.......cccc. | coveee. 05/01/2011. | PARTIAL CALL.......cvvovvrerirrernrinerirenins [ v | vevvineinne 100,000 | .cvvvrneee 100,000 | .ocvereee 101,000 | .ovovveerierrieriens 12/01/2032.
474553 AE 4|JEFFERSON SFM B LA 5.25 12-01-32 A14.......cccc. | coeeen. 06/01/2011. | PARTIAL CALL 40,000 40,400 12/01/2032.
474553 AE 4 |JEFFERSON SFM B LA 5.2512-01-32 A14.....ccoes | vevns 11/01/2011. | PARTIAL CALL 90,000 90,900 12/01/2032.
474553 AE 4|JEFFERSON SFM B LA 5.25 12-01-32 A14......ccccc. | coveene 12/01/2011. | PARTIAL CALL 35,000 35,350 | covorrieerenrierinnns 12/01/2032.
49130P YN 8[KY HSG CORP E 4.85 07-01-36 C15 AL19......cccever | vevene 01/01/2011. | PARTIAL CALL 5,000 4,838 ABAN | i e e | 0 07/01/2036.
49130P YN 8|KY HSG CORP E 4.85 07-01-36 C15 AL19.......cccco. | v 07/01/2011. | PARTIAL CALL 5,000 4,838 4,841 el 07/01/2036.
49130P YN 8[KY HSG CORP E 4.85 07-01-36 C15 AL19......ccccves | veveee 11/01/2011. | PARTIAL CALL 65,000 | ...coco0.rn.65,000 | oo 62,888 | oiiiiiirnn82,928 | i | i35 [ s 35 | s 07/01/2036.
49130P YN 8|KY HSG CORP E 4.85 07-01-36 C15 AL19.......ccc0e. | coveene 12/01/2011. | PARTIAL CALL 5,000 | .oooerrerrn5,000 | ciieiiienrnnd,838 | e84 [ [ e 3 3 07/01/2036.
56052E AW 8 |ME HSG AUTH F-2 5.25 11-15-27 AL0821........ccoeee | vorece 05/16/2011. | PARTIAL CALL . 45,000 (13) (13) 11/15/2027.
575930 ZC 9[MASS ST HSG 5.27 12-01-13 C13 AL12....ccovvercrns | vevs 06/01/2011. | SINKING FUND PAYMENT. 265,000 | ...........265,000 | ...........264,669 | .............264,839 | ..o | corrrrriiinnns 22 [ e | e 22 | 12/01/2013.
575930 ZC 9|MASS ST HSG 5.27 12-01-13 C13 AL12....ovvevcvees | e 12/01/2011. | SINKING FUND PAYMENT 265,000 | ...........265,000 | .........264,669 | .............264,839 | ..oovivrirrrrinns | crrrrrrrrrerian A8 [ e | e 48 12/01/2013.
60636W NH 4|MO HWYS & TRANS 5.00 05-01-18 NC.....c.oovvevvrves | coren 11/28/2011. | RBC CAPITAL......cvvivvinriersnicirernsinnns | veveresinniiens | v 2,412,100 (32,417 (32,417 12,254,506 | ....ocovrevirer | o0 157,594 | 157,594 | ...... 108,333 | 05/01/2018.
60636X BQ 5|MO ST HSG SF 6.23 03-01-32 C11 A24........cccoevvrs | v 03/01/2011. | SINKING FUND PAYMENT........ccviviners [ eormrrmmrirenns | ceriiniane 485,000 | ...........485,000 | ..........498,338 | ...cc...c...d92,966 | ..oovovirimriirins | corrverrenend(TB4) s | evvveiieeene(T64) | i | e 492,202 | ..o [ rereennn(7,202) | oo (7,202) | ....... 15,108 | 03/01/2032.
60636X BQ 5|MO ST HSG SF 6.23 03-01-32 C11 A24 09/01/2011. | SINKING FUND PAYMENT........coconveermers [ e | e 405,000 03/01/2032.
60636X BQ 5|MO ST HSG SF 6.23 03-01-32 C11 A24 10/20/2011. | REDEEMED BY CALL 893,850 03/01/2032.
61212R H3 3|MT ST HSG SER D 5.20 6-01-38 AL11-14.....ccoovve. | covnnee 06/01/2011. | PARTIAL CALL 06/01/2038.
61212R H3 3|MT ST HSG SER D 5.20 6-01-38 AL11-14.. 12/01/2011. | PARTIAL CALL 155,000 | .. .157,906 06/01/2038.
64971M DA 7|NYC TRAN FIN TX 5.13 08-01-14NC.......cccoovvvrerers | crveene 11/16/2011. | WELLS FARGO BROKERAGE..........ccocce | corvvrnrrvnnns | 03,494,724 | ......3,145,000 | ........ 3,011,306 08/01/2014.
658207 FB 6|NC HSG FIN AGY 4.65 07-01-23AL11-20......ccnuvers | ceveene 06/01/2011. | PARTIAL CALL ...79,600 ..370 07/01/2023.
658207 FB 6 |NC HSG FIN AGY 4.65 07-01-23AL11-20 12/01/2011. | PARTIAL CALL ...115,000 114,425 ..515 07/01/2023.
658886 EN 2|ND ST HSG FIN AGY 5.80 07-01-32 AL13......coccoes | crveene 07/01/2011. | PARTIAL CALL 680,000 . 703,800 .(22,275) 07/01/2032.
658886 EN 2|ND ST HSG FIN AGY 5.80 07-01-32 AL13 12/01/2011. | PARTIAL CALL......cvrivririnirernnincieinee | vevrerenineiiens | v 1,345,000 | ........1,345,000 | ........ 1,392,075 .(41,410) 07/01/2032.
676907 MW 5| OH HSG AGY 4.85 09-01-26 AL12-11 C16. 03/01/2011. | PARTIAL CALL 325,000 .328,088 2,715) 09/01/2026.
676907 MW 5| OH HSG AGY 4.85 09-01-26 AL12-11 C16 09/01/2011. | PARTIAL CALL 255,000 09/01/2026.
677377 Q3 0[OH HSG FIN AGY 4.00 11-01-25 AL23.......cccvvrvrne | vevns 05/01/2011. | PARTIAL CALL 35,000 11/01/2025.
677377 Q3 0|OH HSG FIN AGY 4.00 11-01-25 AL23 11/01/2011. | PARTIAL CALL 30,000 11/01/2025.
708796 EX 1|PAHFA SFM 4.70 10-01-37 C16 AL18... 01/12/2011. | PARTIAL CALL 30,000 10/01/2037.
708796 EX 1|PAHFA SFM4.70 10-01-37 C16 AL18... 04/01/2011. | PARTIAL CALL 55,000 10/01/2037.
708796 EX 1|PAHFA SFM 4.70 10-01-37 C16 AL18... 07/25/2011. | PARTIAL CALL . 25,000 10/01/2037.
708796 EX 1|PAHFA SFM4.70 10-01-37 C16 AL18......cocovvrveres | coveene 10/01/2011. | PARTIAL CALL . 75,000 10/01/2037.
71883R GJ 6|PHOENIX AZ CIVIC IMPT 5.00 07-01-12......cccvivever | crvnnee 03/18/2011. | GOLDMAN SACHS & CO......coovverrrrrrine [ erveerivriisnins | oo 1,584,495 .1,500,000 07/01/2012.
75913W DQ 7|REGL WST SYS SER S4.45 7-01-12 A12....ccvvvvns | o 07/01/2011. | SINKING FUND PAYMENT 510,000 ....510,000 513,864 07/01/2012.
79765A C4 6 |SAN FRANCISCO ARPT-CA 4.39 05-01-11....cccovws | vornes 05/01/2011. | REDEEMED..........cvvuerirrireereinerierienes | rveersseineins | e 1,500,000 | ........1,500,000 | ........ 1,500,000 | ........... 1,500,000 [ ..ocoueveerieris | ervrverieninenienes | evernsrnerienins | e (V1 PR IR 1,500,000 05/01/2011.
83755G 4Z 7|SDHSG SERH 5.00 11-01-26 C17 AL18, 11/20/2011. | PARTIAL CALL 10,000 | ..cccveee..10,000 | oo 10,517 | oo 10,498 ...10,436 11/01/2026.
83755G 5R 4 |SD HSG B HMOWNRSP 5.75 05-01-28 AL13......... | ....... 03/01/2011. | PARTIAL CALL 575,000 582,188 | ..ovvveerreririririnns ..582,056 05/01/2028.
83755G 5R 4 |SD HSG B HMOWNRSP 5.75 05-01-28 AL13......... | ....... 08/15/2011. | PARTIAL CALL.......cvvorvrerireersreserierins [ evmeiinneneens | veevineene 165,000 | ...........165,000 | ........... 167,083 | ..eooeeveererinninenns [ eevnerirenineeinnen | vervrenereens(108) [ v | vevivrriinenens(166) | oo | e 166,897 05/01/2028.
83755G 5R 4 |SD HSG B HMOWNRSP 5.75 05-01-28 AL13......... | .ccc.e. 05/15/2011. | PARTIAL CALL......couviirrirnrncrerneiininnns | v | cvvernendd 435,000 | ...........435,000 | ...........440,438 | ......cccooirirrirnrnns 05/01/2028.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17 . 09/01/2011. | PARTIAL CALL 64,587 | ............64,587 | ...........68,462 | ......c.....c... 68,407 | ..ovvvererrernns 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17...ccoovvvees | cevnnee 08/01/2011. | PARTIAL CALL AAT6 | e B ATE | e ATA5 | 4,741 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17.....ovvvees | covenee 07/01/2011. | PARTIAL CALL 4,303 | oo d,303 | i 4561 | 4,557 12/01/2039.
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88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17.....ovvvees | crvenee 06/01/2011. | PARTIAL CALL 32,426 | ..o 32,426 | ............. 34,372 | oo 34,344 ..(66) () T O 34,278 | ..o ) ) 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17.. 05/01/2011. | PARTIAL CALL 26,033 ..26,033 ...27,595 ..21,573 ..(43) (43) ... ....27,530 ) e ) - 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17.. 04/01/2011. | PARTIAL CALL 15,194 | ... 15,194 | .. ..16,106 | .. ..16,093 .(19) (19)] ... ....16,074 )| ... )| .. 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17 03/01/2011. | PARTIAL CALL 20,508 | .ocvornne 20,508 | ..cooueas 21,738 | oo 21,721 .(17) (17) [ e [ 21,704 | ) ) 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17.. 02/01/2011. | PARTIAL CALL 26,960 ..(10) )| ... ) e ) - 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17.. 01/01/2011. | PARTIAL CALL 38,986 )| .. )| .. 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17....coovvvres | cevrnee 12/01/2011. | PARTIAL CALL 4,048 ) ) ) ) 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17.. 11/01/2011. | PARTIAL CALL 18,492 ) )| ... )| ... )| .. 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12-01-39 AL020114 C17.. 10/01/2011. | PARTIAL CALL 28,853 ) )] ... )| ... )| . 12/01/2039.
88275F MT 3| TX DEPT HSG SF 5.25 09-01-32 C17AL17...cccovveves | voree. 02/01/2011. | PARTIAL CALL 55,000 ) ) ) ) 09/01/2032.
88275F MT 3|TXDEPT HSG SF 5.25 09-01-32 C17AL17...ccceves | crvenee 08/01/2011. | PARTIAL CALL 5,000 ) ). ) e ) - 09/01/2032.
88275F MT 3| TXDEPT HSG SF 5.25 09-01-32 C17AL17...cvveeves | covnnee 07/01/2011. | PARTIAL CALL 30,000 ) 1 )| ... )| . 09/01/2032.
88275F MT 3| TX DEPT HSG SF 5.25 09-01-32 C17AL17...cccovvves | voreee 03/01/2011. | PARTIAL CALL 40,000 .(15) ) ) ) 09/01/2032.
88275F MV 8| TX DEPT HSG B 5.30 09-01-39 ALO10114.......cccve. | covenee 02/01/2011. | PARTIAL CALL 45,000 o .(6)]... .(6)]... ) e ) 09/01/2039.
88275F MV 8| TX DEPT HSG B 5.30 09-01-39 ALO10114.......cccco. | vorevn 07/01/2011. | PARTIAL CALL 5,000 | ... ....5,000 | ... . (5] ... (5] ... . L(61)] . ) . 09/01/2039.
88275F MV 8| TX DEPT HSG B 5.30 09-01-39 ALO10114.......cccoo. | covenee 03/01/2011. | PARTIAL CALL 30,000 | .o 30,000 | .oerereees 30,450 | oo 30,394 | oo | e ((C) ] T IO [(C) ] TN S 30,385 | ..ovveerienes | e (385) | v (G115) N - 795 |09/01/2039.
898700 FK 0|TUCSON AZ SF MTG 5.20 12-01-39 AL14 03/01/2011. | PARTIAL CALL 75,000 .. 77,813 ..77,622 ..(54) (54) ... ...77,568 ) [ e )| . 12/01/2039.
898700 FK 0|TUCSON AZ SF MTG 5.20 12-01-39 AL14. 02/01/2011. | PARTIAL CALL ...88,188 ..87,972 .(31) (31]... ) o ( ) - 12/01/2039.
898700 FK 0|TUCSON AZ SF MTG 5.20 12-01-39 AL14 07/01/2011. | PARTIAL CALL 119,313 119,021 e e )| R )| . 12/01/2039.
898700 FK 0|TUCSON AZ SF MTG 5.20 12-01-39 AL14. 05/01/2011. | PARTIAL CALL 134,875 134,545 ) ) ) ( ) . 12/01/2039.
898700 FK 0|TUCSON AZ SF MTG 5.20 12-01-39 AL14, 04/01/2011. | PARTIAL CALL 108,938 108,671 e e ) ) - 12/01/2039.
917436 YA 9|UT SF MTG REV 5.00 07-01-38 AL 14.....cccovvvrure | ceveene 01/01/2011. | PARTIAL CALL 106,400 | oo | e | e | 0 [ [ 106,400 | i | s ) ( )| 07/01/2038.
917436 YA 9|UT SF MTG REV 5.00 07-01-38 AL 14 07/01/2011. | PARTIAL CALL 50,000 ) ) 07/01/2038.
93978T AV 1| WA ST HSG FIN 5.00 12-01-37 A17....ccvevrrmrrrerens | cev 03/01/2011. | PARTIAL CALL 5,000 12/01/2037.
93978T AV 1|WA ST HSG FIN 5.00 12-01-37 A17.....cvevvervrrircnns | e 12/01/2011. | PARTIAL CALL 90,000 12/01/2037.
93978T AV 1| WA ST HSG FIN 5.00 12-01-37 A17...cccvvvninnrinnns | core 06/01/2011. | PARTIAL CALL 35,000 12/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special A St | srennd 41,929,162 | ......40,860,791 | ......41,492,513 | ........37,490,343 | ..o | oo (75,495) [ o0 [ (75,495) | o0 | 41,151,887 | 0 | L TT7,274 | LLTTT274 | 1,665,474 ... XXX......
Bonds - Industrial and Miscell

00817Y AD O |AETNAINC 5.75 06-15-11 NC.....ccovvvemrerrmrrnerrenns [ woreees 06/15/2011. | REDEEMED..........ooomerirrereereriserierienes [ veersenisnins | cerneens 2,000,000 | ........ 2,000,000 | ........ 1,997,820 06/15/2011.
02378H AC 6|AMER AIR 94-A9.78 11-26-11 AL 11-11....covrvvrnns | o 11/26/2011. | REDEEMED... . 99,838 | .............99,838 | ........... 118,897 11/26/2011.
02584P AB 0 |AMER EXP TRAVEL 5.25 11-21-11 NC 01/14/2011. | JEFFERIES & COMPANY........cccovvvmrrinens [ crvverrvrineins | o 3,110,970 11/21/2011.
037735 CF 2|APPALACHIAN PWR 5.55 04-01-11 NC 04/01/2011. | REDEEMED..........cooevereerieieieinneieieeinns [ eveirernnnns | v 1,000,000 04/01/2011.
05568Y AA 6 |BNSF RAILWAY CO 5.996 04-01-24 A1018............ | oo 04/01/2011. | SINKING FUND PAYMENT........cccvvvmers [ eovmrrmmrrenns | vevivininne 191,555 04/01/2024.
05568Y AA 6 |BNSF RAILWAY CO 5.996 04-01-24 A1018.......cc... | v 10/01/2011. | SINKING FUND PAYMENT 847 04/01/2024.
05947U CF 3|BACM 2001-PB1 A2 SEQ 5.787 5-11-35......cccvuvvvres | o 06/14/2011. | PAYDOWNS..........cocvvenee 3,894,827 | ........ 05/11/2035.
05948X AG 6 |BOAMS 2003-2 1A7 PAC 5.254-25-33.........ccccvvunr [ voreens 03/25/2011. | PAYDOWNS........oovverrerermsrrnerierieeenees [ evnersernenins | vevviseinne 720,666 | .......... 720,666 | .......... 734,629 | ..o 730,452 | oo | rvernend(9,788) [ oo | vrinereees(9,786) | o | e 720,666 |.....ccocvvnees 04/25/2033.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 1218.......cccce. | vonec 12/27/2011. | PAYDOWNS... ...168,460 ....168,460 ..168,460 12/25/2018.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8-28-47.......cccocovviverer | crree 12/28/2011. | PAYDOWNS... ..401,116 | ..........401,116 ..401,116 08/28/2047.
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12-25-36.......cccccuevt | cvvunee 12/27/2011. | PAYDOWNS.........ccocvvnees 202,512 | oo 202,512 | 202,511 | 202,512 | i [ v [ e | e 0 i | e 202,512 | .o 12/25/2036.
12641P BS 2|CSMC 2009-6R 7A1 SEQ SSNR 5.50 35 RE.. 12/28/2011. | PAYDOWNS... 821,378 09/26/2035.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ SSNR 6.0 0737RE. 12/30/2011. | PAYDOWNS... . 302,167 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.0 0737RE...........ccocceurr | ceveene 1212712011, [PAYDOWNS.......coovvirirnnrierineersneinnniens [ e [ evnennnsnneiinsinens | oveeeeeennn 38,545 | 10,316 | e, 317 [ | e @317 s | B317) | i | e [ e 07/26/2037.
12641Q BM 3|CSMC 2009-7R 8A3 SUB STP 0536RE...........cccccos | coveene 03/09/2011. | PAYDOWNS........oovvorrerrernrrrerierieeenees | everrnernenns | vevivneinne 168,495 | ........... 168,495 | .......... 168,495 | ............. 168,495 | .oovoiiiiiiins | e | e | s [ [ 168,495 | s 05/26/2036.
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12641Q BN 1|CSMC 2009-7R 8A4 SUB STP 0536RE...........ccccore | covvene 03/29/2011. | PAYDOWNS.........cccconenen. 240,000 | ........... 240,000 | .......... 240,000 | ..cooeeerereri 240,000 | oo [ v [ e | v 0 e | e 240,000 | ..o [ e | 0 | s 3,756 | 05/26/2036.
12641Q BP 6|CSMC 2009-7R 8A5 SUB STP 0536RE.. 07/28/2011. | PAYDOWNS... 240,000 ....240,000 240,000 ..240,000 6,294 | 05/26/2036.
12641Q BQ 4 [CSMC 2009-7R 8A6 MEZ STP 0536RE..........ccccoore | vuvur 12/29/2011. | PAYDOWNS......coovvvrirnriirnnineirernsinnienes | vevernsieniens | ceeveriens 583,326 | ...........583,326 | .. 583,326 | s [ i |0 | 26,362 | 05/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ SSNR 5.75 36RE.......... | ....... 12/30/2011. | PAYDOWNS 215,681 | ........... 215,681 | ........... 217,267 | covreeeeren216,759 | e | vvereeened(1,078) [ e e (1L078) | s | e 215,681 | .o v | 0 | i 6,651 | 01/26/2036.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ SSNR 6. 0637RE 12/30/2011. | PAYDOWNS... 569,837 | ...........569,837 | .......... 569,837 06/26/2037.
12641Q DC 3|CSMC 2009-7R 14A1 SEQ SSNR 5.75 37RE 09/29/2011. | PAYDOWNS... 262,437 262,437 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.75 0437RE........c.ccocoe. | cuveene 12/30/2011. | PAYDOWNS 96,292 | .............96,292 | ............. 96,292 04/26/2037.
12641Q FJ 6[CSMC 2009-7R 3A1 SEQ SSNR 6.0 37RE.............. | veveeee 12/29/2011. | PAYDOWNS... 568,688 568,688 09/26/2037.
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 62534........cccoovvvers | coveene 12/27/2011. | PAYDOWNS... . 346,442 . 346,327 ceevenenn 1,265 | 06/25/2034.
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 112535........... | c.ceuce 1212712011, [PAYDOWNS......ccoorivnirrerierineenseisnninns | coveeiineisnnes | ceviens 1,153,141 | ... 1,153,141 | ... 1,144,493 | 0ot 1,150,986 | oo [ e 2,155 | e 2,155 [ [ I53141 | | e [ e | 33,671 | 11/25/2035.
140661 AF 6| CAPMARK FINL GRP 5.875 05-10-12NC !.......cccoo. | covenee 10/03/2011. | EXCHANGED.........c.oevevivirinerrerirnrenenn | oo | e 1,012,274 | ........2,000,000 | ........ 1,999,140 05/10/2012.
140661 AJ 8| CAPMARK FINL GRP A FR 09-30-14 C11!.....coovces | crvenee 10/10/2011. [ PARTIAL CALL ..o | eeeveesinninnnns | veveneens 102,677 | voovreee 102,677 | o 102,292 09/30/2014.
140661 AJ 8|CAPMARK FINL GRP A FR 09-30-14 C11....ccovvs [ vorenn 12/01/2011. | PARTIAL CALL 42,768 42,608 | ..o | e | e 7 09/30/2014.
141784 DG 0|CARGILL INC 5.2 01-22-13 NC......ovvvrerrrererrcerririns | ceree 05/16/2011. | EXCHANGED.........ccoovvrmerierineereniieins [ erveersseineins | cerneens 2,146,080 | ........2,000,000 | ....... 2,000,000 01/22/2013.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02-25-35.........ccocevens | coree 1212712011, | PAYDOWNS......coovivriiriernneiernsinnienes | veveresieniiens | ceeveriees 328,328 | ...........328,328 | ........... 328,320 02/25/2035.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 62536............ | .....c. 12/27/2011. | PAYDOWNS.........ccovvenece 663,394 | ..........663,394 | ........... 663,331 | ooveeerren883,394 | oo [ [ | 06/25/2036.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4-15-40... 12/16/2011. [ PAYDOWNS.......coovrvmrrrerieriseernsninnninns | coveeiseinnnes | eeviens 1,820,943 | .......1,820,943 | ........ 1,817,671 | oo 1,819,762 | s [ e 1181 [ s | e 1,181 ...1,820,943 04/15/2040.
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8-25-35... 12/27/2011. | PAYDOWNS... 266,007 | ..........266,007 | ........... 266,000 5,577 266,007 08/25/2035.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3-25-36............. | .. 12/27/2011. | PAYDOWNS... 608,086 | ...........608,086 | ........... 608,075 152,023 608,086 03/25/2036.
17310N AC 2| CRMSI 2006-3 A3 SEQ 5.61 11-25-36. 09/26/2011. | PAYDOWNS 1,268,462 ..1,181,256 ..34,761 1,268,462 11/25/2036.
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10-25-34........ccovvvees | ceveene 12/27/2011. [PAYDOWNS.......cooovrverierireernrinerinenies | eeeneeinnninens | vererenns 494,775 10/25/2034.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10-25-33......cccovvvvns | ceveene 12/27/2011. | PAYDOWN 351 10/25/2033.
25156P AG 8|DEUTSCHE TEL FIN 5.375 03-23-11 NC .103/23/2011. | REDEEMED 2,000,000 e 1,992,300 03/23/2011.
251563 FY 3|DMSI 2004-5 A3 SEQ 5.59 7-25-34.........ccvemerrnres | coveene 12/27/2011. | PAYDOWNS... 224,388 | ...........224,388 | .......... 224,338 v 4,917 | 07/25/2034.
267482 AC 1|{DYCOM INDUSTRIES 8.125 101515 C10 L...cccvvvs | vevenee 01/21/2011. | CASH TENDER OFFER.........ccccovvimivcrns | wveirervienins | v 1,564,695 | ........1,500,000 | ........ 1,500,000 | .....c.....1,500,000 | ..cooovirriiniiins [ | e | v 0 [ [ 100000 1,500,000 | i | 64,695 | ........64,695 | ... 32,500 | 10/15/2015.
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9-25-34 12/27/2011. | PAYDOWNS 357,040 .357,040 09/25/2034.
36242D UZ 4| GSR 2005-1F 1A5 PAC 5.50 2-25-35........ccccomrvvcns | crvnnee 1212772011, [ PAYDOWNS......coorivrririrerierirseisanninns [ ceeeeierineens 02/25/2035.
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5-25-35.......cccrvuevrrnns | vorernn 12/27/2011. | PAYDOWNS... 05/25/2035.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1-10-38 12/12/2011. | PAYDOWNS 01/10/2038.
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18.........ccocovvievns [ vrvere 01/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18........ccccovuvrerer [ vorenes 02/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18.........ccocovieves [ rvere 03/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18.......cccccvurrerer [ vorenes 04/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18........cccccovuvrerer [ vorenes 05/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18.........ccocvvievns [ rvere 06/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18........cccovurrurer [ vorenes 07/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18........cccccovvvrurer [ vorenes 08/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4|GEN AMER RAILCAR 7.76 08-20-18.. I 09/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18........ccccovuvrurer [ vorenes 10/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18.........ccocovrevnr [ everee 11/20/2011. | SINKING FUND PAYMENT 08/20/2018.
36877Q AA 4|GEN AMER RAILCAR 7.76 08-20-18.. I 12/20/2011. | SINKING FUND PAYMENT 08/20/2018.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34 RE.......ccocooever | ceveene 12/27/2011. | PAYDOWNS.........ccocovnecs 09/25/2034.
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41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 1135.......... | ccceee. 12/19/2011. [ PAYDOWNS.........ccovvenece 209,049 | ......... 209,049 | ...........146,858 | ............ 149,623 | ..oooorviriniines | v 59,426 | ..oovvveiierienns | e 59,426 | ..ovvvieriiis | e 209,049 | ..o e | eeverieninen0 [ s 626 | 11/19/2035.
41161P UK 7|HVMLT 2005-11 2A1A SEQ SSNR FLT 0845.......... | ....... 12/19/2011. [PAYDOWNS.......coovrvmerierireersrinernnenies | eeevneesnsninnnns | oeverneens 126,994 ....126,994 126,994 ...433 | 08/19/2045.
437076 AN 2[HOME DEPOT INC 5.2 03-01-11 NC T I 03/01/2011. | REDEEMED... . 2,000,000 | ........2,000,000 e | 39 ... . 2,000,000 |. L0 2,000 | 03/01/2011.
46625M FC 8| JPMCC 2001-C1 A3 SEQ 5.857 10-12-35......ccccveve | vuvenee 09/13/2011. | PAYDOWNS.......ooovvmerirrireriininerierienes [ erveersseinnins | cerneens 1,804,738 | ........ 1,804,738 | ........1,896,740 | ...........1,843,095 | ......... 46,328 | ......... (84,685) | ..uvvvrerrererin [ v (38,357) [ ovverrercers [ ererninne 1,804,738 [ ..o [ e | v 0| v 49,005 |10/12/2035.
46625Y QN 6|JPMCC 2005-CB12 A2 SEQ 4.739 9-12-37......vevve | v 04/13/2011. | PAYDOWNS... 2,485,978 2,485,978 | oo | e | e 0| o 32,946 | 09/12/2037.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 0336.......... | ....... 12/27/2011. | PAYDOWNS... ....1562,165 0 2,358 | 03/25/2036.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06-47......occovvver | coveene 12/12/2011. | PAYDOWN 0 06/12/2047.
46849L LE 9[JACKSON NAT LIFE 5.125 02-10-11 MTN N 02/10/2011. | REDEEMED... 2,000,000 | ........2,000,000 | ........ 1,998,340 ...0 02/10/2011.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 36RE. 12/30/2011. [PAYDOWNS.......cooovrrmerierircerneinerieries | eeeseeienninens | veverenns 402,469 | ..........402,469 | .......... 402,469 402,469 .0 01/26/2036.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 37RE.......... | c.ceuc. 12/30/2011. [PAYDOWNS.......coovivrrrierieirnnrinnerinenies | ceseeinnsinenns | vevereeens 443750 | ........... 443,750 | ........... 443,750 | oo 43750 | oo | e [ | s (VI ORI ISV 443,750 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 37RE.......... | c.ocuc. 12/27/2011. [PAYDOWNS......coorvimrimnrierierineninninns [ erverieninnens [ cvveenssnsineiienes | ceeveneeens 308,017 | oo 91,003 8,746 | 07/26/2037.
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.0 37RE.........ccce. | crveeee 12/30/2011. | PAYDOWNS... . 232,515 | ... 232,515 232,515 7,151 | 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 37RE............ | ....... 12/27/2011. | PAYDOWNS........cccovvvnee. 2,233 | 07/26/2037.
47232V GB 2|JMAC 2009-R4 31A1 SEQ SSNR 5.75 36RE.......... | ....... 05/27/2011. | PAYDOWNS... 86,226 . . . .1,094 | 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 36RE.. N 12/30/2011. | PAYDOWNS... . 75,205 | ... .75,205 | .. ..75,205 L0 02/26/2036.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 122535........... | cc... 12/27/2011. | PAYDOWNS.........ccovvenece 361,612 | ... 361,612 | ........... 264,881 | .o 264,693 | oo [ e 96,919 | oo | e 96,919 | oo 12/25/2035.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12-12-49.......ccccovurs | vorenes 12/12/2011. | PAYDOWNS.........ccocvvnecs 2,220,948 | ........ 2,220,948 | ....... 2,178,615 ..23,624 23,624 12/12/2049.
610202 BM 4 [ MONONGAHELA PWR 7.9512-15-13 NC.. R 06/09/2011. | WELLS FARGO BROKERAGE............coco. | vvvervrrviiinins | vovevae 3,438,960 | ........ 3,000,000 | ........ 2,993,910 ..521 | .. 12/15/2013.
61746W PF 1| MSDWC 2002-TOP7 A2 SEQ 5.98 011539. B 12/15/2011. [ PAYDOWNS.....ccoovrvirmerienereersseinennes | coverienennne | vevinens 1,005,711 1,005,711 | ........ 1,023,076 .(16,608) | ... .(16,608) | ... 01/15/2039.
61751D AE 4|MSM 2006-17XS A3A SEQ STP 10-25-46.. . 12/27/2011. | PAYDOWNS 200,040 200,040 .200,040 .46,686 10/25/2046.
63866E AW 0 | NATIONWIDE LIFE 5.35 03-15-11 NC B [ 03/15/2011. | REDEEMED..........oovevirerereerieinerierienes | cveereeininns | oo 1,000,000 .1,000,000 999,090 03/15/2011.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8-25-35.......ccceurs [ vorncs 12/27/2011. | PAYDOWNS... 235,521 .235,519 08/25/2035.
65535A AA 2| NHELI 2006-AF1 A1 SEQ STP 10-25-36. . 12/27/2011. | PAYDOWNS 22,518 2,518 10/25/2036.
65535V FX 1 |NAA 2004-AP3 A4A SEQ 5.018 10-25-34.........coceen. [ o 11/25/2011. | PAYDOWNS... 355,591 | ........ . .355,579 10/25/2034.
65548Q AA 2| NORBORD DELAWARE V/R 02-15-17 NC L....ccccoe. [ overee 02/10/2011. | RBC CAPITAL.... [SSTUURIRONNEN IS 1,055,000 | ........1,000,000 | ........... 981,370 02/15/2017.
68402L AE 4|ORACLE CORP 5.00 01-15-11 NC.. 01/15/2011. | REDEEMED... . 3,000,000 2,989,110 01/15/2011.
705322 AH 8|PEDERNALES COOP 4.093 11-15-12 A1112....ccc00. | oo 11/15/2011. | SINKING FUND PAYMENT 583,027 | ...........583,027 | .......... 583,027 11/15/2012.
71343P AD 3| PEPSIAMERICAS 5.625 05-31-11 NC......coovvvrrerns [ everee 05/31/2011. | REDEEMED... 2,250,000 | ........2,250,000 | ........ 2,240,775 05/31/2011.
73316P JD 3|POPLR 2005-6 A3 SEQ CSTR 1-25-36, 12/27/2011. | PAYDOWNS reerneenn 158,709 .158,709 01/25/2036.
74037A AA 7| PFDCPO CDO 8.226 7-26-25.........cccruvviverernrirernnes | rver 07/27/2011. | PAYDOWNS... | o | e 2,116,065 2,010,262 07/26/2025.
744593 AC 8|STEER-IBM-Z2-A 6.415 6-01-18 AL06-15..........cco. | e 06/01/2011. | SINKING FUND PAYMENT 27,512 ...27,659 06/01/2018.
744593 AC 8|STEER-IBM-Z2-A 6.415 6-01-18 AL06-15... R 12/01/2011. | SINKING FUND PAYMENT 28,399 | ... . ...28,552 06/01/2018.
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6-25-34.........cccceee | voreres 12/27/2011. | PAYDOWNS.........ccouvenece 620,159 | ..........620,159 | ........... 620,159 06/25/2034.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2-25-36............ | vovece 12/27/2011. | PAYDOWNS... ....155,685 155,658 | .. LT09M [ | e (70,911) | v [ v (70,911) | ... 02/25/2036.
761118 UQ 9[RALI 2006-QS2 1A9 SEQ 5.50 2-25-36........c0crvvvveer | vevenr 12/27/2011. | PAYDOWNS... . 75,560 | .........124,121 | .. 124,043 | .. ...99,564 (24,004) (24,004) | ... 75,560 02/25/2036.
811410 AK 5|SEALAND SER A 6.60 1-02-11 AL11...cvvmvervcrans | veeene 01/02/2011. | REDEEMED................. [SSSTIRRTNES IS 121,205 | .ovvvvneee 121,205 | oovvvnees 121,205 | ..o 121,205 | oo | erveerrennisnnenies [ e | veveneeneninnns0 | o | e, 121,205 01/02/2011.
81683R AB 0|SEMINOLE TRIBE 5.798 10-01-13 A13... e 10/01/2011. | SINKING FUND PAYMENT 300,000 ....300,000 | .ocrvnees 300,000 300,000 10/01/2013.
827065 AA 1|SILICON VALLEY BK 5.70 06-01-12 NC. B 05/03/2011. | CASH TENDER OFFER ceeveereneins | s 1,052,240 | ........1,000,000 . ...1,052,240 06/01/2012.
830827 AB 7|SKY 2003-B A2 ABS 5.151 11-20-14........ccvemrrrers | ceveene 02/22/2011. | PAYDOWNS.........coccornen. 382,748 | ........... 382,748 | ..o 382,748 | 382,748 | s [ v [ e | e 0 i | e 382,748 11/20/2014.
844741 AR 9[SWAIRETC 95-A37.22 7-1-13 A07-12...cccovvvvrvns | vevns 01/01/2011. | SINKING FUND PAYMENT 202,708 ....202,708 07/01/2013.
863579 VQ 8|SARM 2005-17 4A2 SEQ SSNR CSTR 0835........... | cceee. 11/25/2011. [ PAYDOWNS.....ccoouvrvmirierierereernseinennes | coverieeennne | verinens 1,462,103 | ........1,462,103 08/25/2035.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8-25-31.......ocvuvmrres | crvnnee 12/27/2011. | PAYDOWNS.........ccocoonncn 68,498 | ......cc.... 68,498 08/25/2031.
86359B RB 9| SASC 2004-9XS 1A4A SEQ STP 5-25-34.........ccce. | o 12/27/2011. [PAYDOWNS.......cooovrrerierircerneinerinenies | eeeseeisnninnns | veverneens 171,228 | oo 171,228 05/25/2034.
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87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513......cocveee | crvenee 01/14/2011. | SINKING FUND PAYMENT 914 | o914 | 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513.. 01/21/2011. | SINKING FUND PAYMENT 6,959 . 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513.. 01/31/2011. | SINKING FUND PAYMENT 16,399 16,901 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513 02/04/2011. | SINKING FUND PAYMENT 9,811 | o081 | 10,684 | 10,120 | e | e (10) [ | v (10) | e [ 10,110 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513.. 02/11/2011. | SINKING FUND PAYMENT 14,297 ...14,730 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513.. 02/18/2011. | SINKING FUND PAYMENT 13,423 ....13,826 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513 03/15/2011. | SINKING FUND PAYMENT 13,817 14,222 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513.. 03/18/2011. | SINKING FUND PAYMENT 12,744 ...13,115 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513.. 04/01/2011. | SINKING FUND PAYMENT 12,629 ...12,992 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513 04/08/2011. | SINKING FUND PAYMENT 13,192 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513.. 05/13/2011. | SINKING FUND PAYMENT 443 | 09/15/2013.
87203R AA 0|BAE SYTM ASST 6.664 9-15-13 A091513.. 06/15/2011. | SINKING FUND PAYMENT 2,957,476 cernnn2,925,189 09/15/2013.
911312 AL O [UNITED PARCEL 3.875 04-01-14 NC....c..ccovvrvrruns | verrns 08/19/2011. | CITIGROUP SALOMON SMITH BARNEY | .....cvvivevis | voveenee 2,161,060 | ........2,000,000 | ........ 1,995,560 | ..........1,997,028 | ....ccoovivivins | cerveinereeenBB0 [ i | i 850 [ [ 1,997,578 04/01/2014.
918005 AY 5|AQUILA INC 7.9502-01-11 NC....oovvvrererreririneries | veeees 02/01/2011. | REDEEMED................. [SSSTURREN IS 1,000,000 | ........1,000,000 | ........... 977,500 ...1,000,000 02/01/2011.
92857TW AR 1 |VODAFONE GROUP 5.35 02-27-12 NC. R.... | 08/15/2011. | DEUTSCHE MORGAN GRENFELL 3,074,130 | ........ 3,000,000 | ........ 2,998,440 2,999,813 | oo | e TA3T | LTA3NT | 156,488 | 02/27/2012.
930059 AB 6| WADDELL & REED 5.60 01-15-11 NC......ooconvrvnns | covneee 01/15/2011. | REDEEMED................. 3,500,000 | ........ 3,500,000 | ........ 3,498,775 | .0in.3,499,989 | | v 1T [ Lo 11 L [ ,500,000 | oo | e | v | 98,000 | 01/15/2011.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........utvuureuirisieiesiesissississsriiss | aeseesssssessees e sess sttt nnssnens | ernees 78,379,800 | ...... 78,578,790 | ... 78,085,992 | .........75,325,674 | .........86,765 | .......835,699 | ...ccooinnn0 [ 100922464 |0 [ 76,393,038 | ...cocoon0 | 1,986,762 |..... 1,986,762 | ...2,299,186 |..... XXX......
8399997. TOtal - BONAS = PAIT 4. f1eh bbb bbb bbbttt | enee 129,641,109 |..... 128,493,823 |..... 129,406,501 | ....... 122,037,101 | ....... 113,965 | .......727,016 | o0 | .n..840,981 | 0 | s 126,760,021 | ............0 |..... 2,881,088 |..... 2,881,088 | ..4,222,429 |..... XXX......
8399998. Total - Bonds - Summary REM frOm Part 5.........iuiiiiiiisiisissiissiiissiins erissssssss s s st ensnnns | seseens 6,100,000 | ........ 6,000,000 5,971,500 [ ..o B 5,972,214 | .o | s 127,786 | ....... 127,786 | ...... 321,107 |..... XXX......
8399999. Total - Bonds. ettt Lt b b heh e h et ettt ettt et et e b e b ek e b e b ehehes e ettt tee  LaLattetetetetetetereheheheh e b e b et e her ettt ettt et et eteterebeseseneneneennnnens | arers 135,741,109 |..... 134,493,823 |..... 135,378,001 | ....... 122,037,101 | ....... 113,965 | ... 727,730 | o0 841,695 | 0 | s 132,732,235 | ..o 0 | 3,008,874 | ..... 3,008,874 | ..4,543,536 |..... XXX......
Preferred Stocks - Industrial and Miscellaneous
842400 73 1|SOUTHERN CALED C 6.00 C11 @100. 06/28/2011. | WELLS FARGO BROKERAGE.. .. [44,807.000 | ... I I 3,740,442 | ..........4,245463 | ... (505,021) | evvvvvvrerernerrnne [ ernerrerineennnnins | eerneeene(505,021) | oo | i 3,740,442 | i | i 527,425 | ....... 527,425 | ....134,421 | ... XXX......
902973 15 5|US BANCORP SERIES B FIR C11@25.. . 09/23/2011. | WELLS FARGO BROKERAGE.. 40,000.000 ..1,000,000 99,200 162,800) 162,800)] ........26,542 |..... XXX......
8499999, Total - Preferred Stocks - Industrial and MiSCEIlANEOUS..................cccceviiiies coveeieieiceeieeeee e e o 4,740,442 | ..........5,146,263 | ...... (405,821) | covovvivveeeeen0 | 0 | (405,821) [ 0 4,740,442 ) 0 364,625 | ....... 364,625 | ......160,963 |..... XXX......
8999997. Total - Preferred Stocks - Part 4. s | oenneeedy 108,087 | o XKXoisiions | o 4,740,442 ..5,146,263 | ...... (405,821) | ovovvivveien0 [0 | (405,821) | o0 ] 4,740,442 [ 0 | 364,625 | ....... 364,625 | ......160,963 |..... XXX......
8999999. Total - Preferred Stocks 5,105,067 ..4,740,442 ..5,146,263 | ......(405,821) | . 364,625 | .......364,625 .160,963 |..... XXX......
9899999. Total - Preferred and Common Stocks (SRRSO IO 5,105,067 | ... XXXeririvis | v 4,740,442 | . ..5,146,263 | ...... (405,821) | . 0. . 0] 364,625 | ....... 364,625 | ...... 160,963 | ..... XXX......
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........cceviuiviiriieiiiiiiiiiiiins coerieisesssesessssesssssssesesss st ssssssessessssssessesssssesssensanes | roves 140,846,176 |......... 29,9 CRI P 140,118,443 | ...... 127,183,364 | ...... (291,856) | ........ 727,730 | oo 0. 435874 | .o l0 | AT AT2,677 | 0 ... 3,373,500 |..... 3,373,500 | ...4,704,499 |..... XXX......




Annual Statement for the year 2011 of the  IMlid=-Continent Casualty Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

S

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Special R and Special A t
373538 7M 3| GA HSG SFM A2 5.60 120132 AL20... 01/12/2011 | CREW AND ASSOCIATES......... 04/08/2011 | PARTIAL CALL . 30,000 0 593 | .. 219
373538 7M 3 |[GAHSG SFM A2 5.60 120132 AL20... v | | 01712/2011 | CREW AND ASSOCIATES......... 05/09/2011 | REDEEMED BY CALL. 970,000 ..970,000 | ............970,000 | .............. 970,000 | oo [ e L0 i [ i | ) 0. 23,840 | ...... 7,092
716220 BJ 6|PETERSBURG IN 5.95 12-01-29 C11(AES).......... ...| 01/26/2011]J. P. MORGAN SECURITIES..... 11/30/2011 | REDEEMED BY CALL......cccccoveee | ovrvnnas 5,000,000 | ......... 4,971,500 | ......... 5,100,000 | ....c...... 4,972,214 | oo | s AL PN R, YA RN [T 127,786 | ...... 127,786 | ..... 296,674 |..... 49,583
3199999. Total - Bonds - U.S. Special Revenue and Special A WS .o eveeveee et s e s bbb s e .6,000,000 | ...... 5,971,500 .6,100,000 ....5,972,214 714 .0 714 (O O | ) [ 127,786 | ....... 127,786 | ..... 321,107 |..... 56,894
8399998. TOtAl = BONGS.......cviviiiieiiiecie et etetensienensieranas .6,000,000 | ......... 5,971,500 | .........6,100,000 | .. 5,972,214 714 .0 714 0 L0 127,786 | ....... 127,786 | ..... 321,107 |..... 56,894
9999999. Total - Bonds, Preferred and COMMON STOCKS...........c.uiruuiuueiiiriiniiiiies coeieseesiessesssseessssss sttt 5,971,500 | ......... 6,100,000 | ........... 5972214 | oovvrrrnnn 0 714 .0 714 () 0 ... 127,786 | ....... 127,786 | ..... 321,107 |..... 56,894
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer
59530Z ZZ 3|Mid-Continent Assurance COMPANY..........coceerreernmsiereris | vevreneeens 15380............ ..NO 2ciB1 I IO 20,922,863 100,000.000 | ............ 100.0
595301 ZZ 8|Mid-Continent Excess and Surplus Ins..........ccoooeereenceneeinne | veveereenes 137%............ ..NO 2ciB1 v | e 15,861,269 | .oovvvvvevreienne 100.000 | ...oceevnee 100.0
67920@ 10 4| Oklahoma Surety Company...........cccoouvsiiiniiniiiniiiniisniins | sviieniis 23426 ..NO 2ciB1 16,747,466
1199999. Total - Common Stocks - U.S. Property and Casualty INSUFET..........cc oot sessnsenas 0 53,531,598
Common Stocks - Other Affiliates
595302 ZZ 6 | Mid-Continent Specialty Insurance Services, Inc I | ..NO 2ciB2 50,000
1799999. Total - Common Stocks - Other Affiliates. 0 50,000
1899999. TOtAl - COMMON SHOCKS...... ettt 0 53,581,598
1999999. Total - Preferred and Common Stock 0 ..53,581,598
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned

Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

Total Amount of

Indirectly by Insurer on Statement Date

NONE

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

Showing all SHORT-TERM INVEST
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/  |(Amortization)/| Impairment | Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./AC.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
825252 30 7]Invesco AIM Advisors Inc. Treasury Portfolio Cash Management... | ......... ‘ . | 12/30/2011. | The Bank of New York Mellon.............. [ ...... XXXoovo | oo 14,712,500 [ i | | e | | | o 14,712,500 | oo | | 0.020 | ...... 0.020 [MHly.... [.ooiiinnnans 5984 |
8899999. Total - Exempt Money Market MUtual FUNGS...........ocriiieii s sesnssnessssnssnessensnsessesessnssnsssssnsssensenessesssssnenssssnsessensesssssnsessensessnens | snnernnns 1 112,800 | wviieivininnnd | v [ |0 b XXX | 14,712,500 XXX...... XXX...... XXX .5,984
9199999. Total - Short-TErM INVESIMENES..........civeiiicieieiecceeete ettt sae s s s sesesesesassssnsesssessssessnsssessnnsesessnsssessnsesesessnssssnsnsesesessnssnsnsnsenns | erenneres TR T12,8500 | coiiiiiiieieieen0 [ o0 | 0 | 0 ek XX | e 14,712,500 XXX XXX XXX 5,984
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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
F & M Bank & Trust Company. Tulsa, OKIAhOMA.........coeeeeireereeeenenereereeseieeeeseesensnnerennes | eeeeeneens | rvnererneenenn0.3000 | o 7,809 | oo | e 3,229,347 | XXX
The Bank of New York Mellon............cccevvveierieirineiniicriieseieinns New York, New YOrK........cccocoeviirnniinninns 0.010 | v [ | e 94,924 | XXX
Commerce Bank-Certificate of Deposit............cooevveeerierirnireennenes Tulsa, OKIANOMA.........ovuerieiiieieicricees s | reinnsenns | creereieseneeens 0.399 | oo 1,564 |..... ..150,406 | XXX
0199999. Total - Open DepOSHONIES. ... XXX
0399999. Total Cash 0N DEPOSIE......c.ceeeereeeersreraeseeaeees s eesse et sesees e ses e e e eesn e e es s se et sesent e ees e et ansenseenees XXX...
0499999. Cash in COMPANY'S OffICE. .....uruuiurrsiriirieieste ettt | XXX...
0599999. Total Cash..........cccerreiemireerieieisriereersenienes XXX...

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

1. January. 1,642,740 | 4. April
2. February 5,016,018 |5. May.
3. March 4,693,216 | 6. June

4,982,036

1,867,997

4,046,144

7. July. 2,753,339
8. August. 4,444,902
9. September. 4,890,705

10. October.

11. November.

12. December.

5,447,510
4,091,575
3,474,678

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL ... edAL | i | bbbttt nies | eerebetieni st enens | ceetienet et neieniens | bttt | et
2. AIASKA. e A s st | nsiene ettt enns | chestes et eniees | srerent et | e nenes
B0 ANIZONA. s | s | ettt | densseet ettt eens | chestee bttt ens | ettt | et nes
4. Arkansas............ccceeevvveerereeeeee AR | B, | PROPERTY AND CASUALTY. ....coviviieiiiecevcciee 251,873
5. CalifOrNIA. . vvovrrrrerrnrernneedOA | s [ et | erienb ettt | ersesses st ensanes | sbess e et | nerenr sttt
6. €0I0rad0. ... OO it | et | ittt eens | cenet et entees | oresent et | e ees
7. Connecticut T | i [ bbb ne | nerieni ettt | eeriens sttt | sbess et | bttt
8. DEIAWATE........ocvvvrirriernreen e DE [ s | oo | eres et enns | ettt s | et | e ees
9. District Of COIUMDIA. .......vverrees DO [ s | oottt | dennset sttt | ceest ettt ees | seerent e | e nes
10.  Florida PROPERTY AND CASUALTY ....covvvrerinrrrerirerireenns 207,689 | ..o 211,208
L PR 7Yoo OO GA|... B.... |PROPERTY AND CASUALTY ...ouiiuiiriirriineeiseisesissssesssesessesssssisssssssssesssassssssssess | sessssessssssssssssssssnsssns | cosesssesssmssnsessessnsssns 35262 | .......... 37,116
12, Hawaii..oooeerccceces HE e | et | erieni et | et es e anes | creess et | sereees e
13, 1dah0....ccecis ID [ ottt | et bbbt | ehintbi ettt s | freei ettt eees | eestens ettt | aeeseesb et
14.  llingis........... I | et | et | Heent et ees | eeeiens ettt | eetsetes ettt | deent s
15, INGIANA. ..o IN | i | bt | eriesb et ettt | ettt | chesieni st | bt
16. oA | e s | eebieer ettt ries | sttt ntnnes | eentene et | b
17.  Kansas KIS | coitieriie [ ettt | eebeneb ettt | ersent et ent b enients | shees ettt | bt
18, Kentucky......oooeveevievereiernciniinnnns KY [ coertirie | ettt enens | sreeseb ettt et st | ettt ettt nsienns | eeebestenr ettt | eetera et
19.  Louisiana LA | s | ettt bbbttt | ents st en e | chentenb et eniens | setent e | e es
20.  Maine ME | oo [ e | eesens e nins | estees et | s | e
21.  Maryland D | ceoieirie [ ettt ettt st es st ns e tenteniens | eesestessessetastentessnsetanes | enteresstessensesntentensenns | neseesessessetastentesaesetenaes | eesessesnsestens ettt enaenas
22.  Massachusetts... MA | o | s | sesenb e | ettt | e | et
23, Michigan......cccccoenrrinrennncrennns VL[ e | oottt s sttt ettt st bt ntentente | oebentessessesntententesnsntes | ersessetntentessetntentantesies | sieesessessesntentessesnnntens | seesietssentesaes et ens st naeen
24, Minnesota........ccccovuvviniiriiniinns N | s | et | essenb et | et | s | et
25.  Mississippi . IS [ oot | ittt | Herenesees ettt ens | rersiens ettt nnnns | seesess et | feiess ettt
26, MISSOUT....vecerierrererrinrerenenee VIO [ i ottt enins | eerebte e et enes | centbeni et eniens | bttt | e
27, MONEANA. ..eoveeceeririceerreee e T s | et | Hneient et entents | fhest ettt eniens | seerent et | e
28, NEBIASKA. ..o NE i oot nies | eerebtt bbbt enes | cbntben et eniens | bt et | et
29, NEVAGA.......cverceerrcrierreeee NV s | ottt | Hreieni et entenns | chesteni et eniens | sresest e | et enes
30, NEW HAMPSHIME. ... NH s | ot | bnesessenienssssensssbentenss | chestessess st sessenssnssentens | seesestessnns st es b esenane | esrenb ettt nes
31, New Jersey. N [ et | ettt s ettt nsessebntente | etsessesessessetstentessessets | nesesteresetessessesntantesies | seeesessensessetansentesesntens | seesseseeantesaeseenaansesaees
32, New MexXiCo......cooervmrrmrrirerers NM [ 0. Bicc. [PROPERTY AND CASUALTY ..ottt iissssesisessssssssssssssessssssssssssssnssss. | cosnsssssssssssesssnsssnsssnes | siessssssssssssssssssssosssnnnes 385,039 | oo 391,222
33 NEW YOTK.ocecirrincereeeeeedNY s | et | eresenie st nntenns | ceesien et eniens | sresenteer et | e ees
34, North Carolina.............cccceeeeee..NC | .....Boc. [PROPERTY AND CASUALTY ... 302,248 | .o 318,140
35, NOMN DAKOLAL ... edND | s | et | reseni et nntenns | ceest et eniens | eresent et | eerens et ees
36.  ONi0.....cooorververrerinsrrsrirserennOH | ii.Bocc. [PROPERTY AND CASUALTY ..o 2,014,990 | .oovirreerni2, 120,937 | oo [ s
37, OKIENOMA. ..o DK | s | st | ereseni et nntenns | ceeet et eniens | ererent e | e nes
38, OrBGON...ccoiecrrerriernriererneen QR | s | ettt | Henereni ettt | shestenb et entens | seerest bbb | et nes
39, PENNSYIVANIA. ..o PA | e | oottt nenis | seseteenetennessetastentennenns | steesensesneestesnesesnnsannens | rereesessesneeetensesieseannts | eeseeseenneantesn et eeaenrenae
40, RROGE ISIANG. ... R s | bbbt | bnesente bbb entenns | ceeet ettt eniens | aeesent et | e
A1 SOUN CaONNA. ... eS| s | ettt | ereseni st nntenne | ettt eniens | srerent e | e neees
42, SOUtN DAKOIA. ..o SD s | ettt | Hnereni ettt | shestenb et entens | seerest s | e nes
A3, TEMNESSER......ocvererrierireerieree TN s | ettt | Hnesent et nntenns | cenet e enins | eresest e | e neees
44, TeXaS....cmeeinriveisrineinresninenen X | cerncBuc | PROPERTY AND CASUALTY ..o 101,326 | .o 102,953
45, ULAN..cccciceedUT i st | eeseee ettt es | sttt nes | eest sttt | e
48, VEIMONE.....oiieiiicrnricirreee VT s | ettt | Hnes sttt | chest ettt niens | et ent et | et
47, Virginia.......ccoovevverrneensenseene VA | i .Booc. [PROPERTY AND CASUALTY .. 212,726 | oo 216,510
A8, WASKINGLON. ...t WA | e oottt s e s s a ettt et s st ensensessntantes | eesetssentessessntantentesantns | stessessetantentessesnsentansens | fetensessessesntestenietsnent | essesietanaante s st enaentenan
49, WESEVIFGINIA. ... e WV i | oottt enanins | sesebssenessnsessesantsnressenns | ctnssenseresestesnenetnesansens | rereseessenne s st netets | erseeressa ettt
50, WISCONSIN. ... W s | ettt | Htesenteneens s sins b entenes | chsestensess st s st eniens | eeesesteer et | et nes
510 WYOMING. oo WY i | oottt bnine | eesebneet st bt nsenes | ctetienrenen et seneniens | erestsss e e bt | erseer e
52, AMETICAN SAMOA......coucvrerirrieerendAS | s | ettt | Hneseni ettt enns | fhent et eniens | sreresteer e | e nes
B3, GUAM..ciirvcrierinrrsninereeners U [ i st | ettt | srenie et nes | eert e enet | e
54. PR it | et s bt iens | eeeb bbbt | eebseeet bbbt ntes | Sheebi ettt ens | eess bbb
55.  US Virgin Islands............c.ccccoouuu. V| s | st | ebeesb e | e | s | e
56.  Northern Mariana Islands VP | e | ottt | erieni ettt | etienies st | chesiene ettt | bt
57.  Canada.......ccomrerneieierninnins CN|.. e e o | s | s
58.  Aggregate Alien and Other.......... OT | e XXXt [ i essnseene XXX it sssseensinnnens | oeees 0 0 0 0
59.  Total.ooooownenn. XXX [ i D90 SO 2,014,990 | .ooovrirrrinns 2,120,937 | .o 1,496,163 | ..cocovrvrrnene 1,542,266
DETAILS OF WRITE-INS

BBOT. ettt sees et | cereeernei | e LRt | Heretes e b en s | eeriiees sttt | aeesees ettt | et
BB02. o siens | sriereenine | e bbbt bne | nersenb et sttt nsente | rersensesens st sensanes | sbens st bnnrns | nereer et
BB03. oottt ees st | cerrterinni | e RS R Rkt | Hereees ettt ens | erbees st ettt | aresess sttt | seeee et

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX oo [ e XXX et ssseeensenssens | oeees 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)...... XXX | i XXX ot senens | s 0 0 0 0

E27
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