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Annual Statement for the year 2011 ofthe N@tional Interstate Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

Percentage

2

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© © N o

. Cash, cash equivalents and short-term investments...........cccccovvvieverieeccsese e
. Other INVESIEA @SSELS........ouieuiriirci e

. TOtAlINVESIEA @SSELS.......ocvvcvecviecicc ettt

Bonds:
1.1 U.S. trBASUNY SECUNMHES. ......vvvevievceer ettt ettt snae s e
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVErnmMENt agENCIES..........ce.evevevevcreeesieieeseee e ssssens
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............c.ccceveveeveesverierrereren.

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

1.43 Revenue and assessment 0bligations............cc.eueireeneinsnsineneeee e
1.44 Industrial development and similar obligations.............ccccccvveeeieiniieesce e
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL..........c.cooriririirrree e
1.512 Issued or guaranteed by FNMA and FHLMC
1513 Al O ...ttt aen
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccooovevvervieierennns

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

1.523 AlLOHNT ... s

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).............oeuewrureneenrieensensesessesnssnnennes
2.3 Affiliated SECUMHIES. .....c. vttt

Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

321 AFfIIAEE. ..ot
3.22 Unaffiliated.
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:

B AFFIIAEE. ...
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 UNAFfilAE. .. ..ottt

Mortgage loans:

4.1 Construction and land deVeIOPMENL...........ccwrrrrurirnirieresee ettt
4.2 Agricultural
4.3 Single family residential PrOPEIIES.........ccveuurerierrerrireierere ettt sneeene
4.4 Multifamily residential properties
4.5 Commercial loans...............
4.6 Mezzaning real €State I0ANS..........c.cuueieiiriuiiiiiiiee e

33

34

35

Real estate investments:
5.1 Property occupied by COMPEANY........cccociueieiiiiirieieeiesie ettt nsns

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

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

CONrACLIOBNS........cvecvieicii ettt
Derivatives......
Receivables for securities...

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

........ 1,282,738

........ 5,508,748

...... 20,819,109
....158,995,367

...... 21,066,376

........ 3,873,645

...... 13,164,908

....161,402,349 |....

..0.2
...0.0
..8.0
...0.0

.07

.13.6

........ 1,282,738

........ 5,508,748

...... 20,819,109
....158,995,367

....161,402,349 |...

...... 21,066,376

........ 1,282,738

........ 5,508,748

...... 20,819,109
....158,995,367

182

........ 3,873,645
...... 13,164,908

........ 3,873,645
...... 13,164,908

....830,372,465

....830,372,465

....830,372,465
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Annual Statement for the year 2011 ofthe N@tional Interstate Insurance Company

10.
1.

© o N o

10.

11.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN..........ovuriiierireieiecrsteie sttt st

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

...................... 15,887,822

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

216,277 216,277

Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas

Total gain (10ss) on disposals, Part 3, COIUMN 18............cviuiiereiiiee ettt et sttt s st s st et s b b st s s saesas

Deduct amounts received on disposals, Part 3, COIUMN 15...........ciiiiieeeceeee ettt ettt a st s b s s se s

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15........ ittt sttt sr s

6.2 Totals, Part 3, COIUMN 13......coeiieieissieie sttt ettt r s

Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12, ...ttt

7.2 Totals, Part 3, COIUMN 0. ..ottt s bbb bbb bbb ssen s

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11ttt bbbt en

476,093

8.2 Totals, Part 3, COIUMN 9.ttt bbbttt

476,093

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+6-T-8).......c.cccriueiirirrieisriesss et ssess st ssessesens
Deduct total NONAAMILEA MOUNTS.........c..iiuiieiieiiee bbb bbbt

Statement value at end of current period (Line 9 MINUS LINE 10)........cc.cueireiiiicinissieie sttt bbb bbbttt stens

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaT. ..ottt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7)

...................... 15,628,006

...................... 15,628,006

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuriurriierireiree ettt eeseseees

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbb bbb et bbb naen

3.2 Totals, Part 3, COIUMN 1 ...ttt sttt bbb e bbb bbb nnnn

ACCTUAL O QISCOUNL. .......oveviticictce ettt ettt s bt s s s s s b b s bbb s b ae bbb st b s bt es b b s s bt nas

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......oueeectee ettt s bbb bbb a bbb a bbb nans

52 Totals, Part 3, ColUMN 8..........ooueverereeecceee s B ‘ ORER R
Total gain (loss) on disposals, Part 3, Column 18..........cccooovvvrvrrvcncnen . o0 - SR i

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3.ttt sttt bbbt sttt s e banaen

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbbttt es et en s seesaneen

Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 11 ettt sttt

10.2  Totals, Part 3, COUMN 10 ...ttt ettt b ettt s sas st sess e

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......ccccrvrrvrvrerrerneneneereieeneennns
TOtal VAIUBTION GlIOWENCE.........oouvereiriceierierees it
SUDEOLAI (LINE 11 PIUS LINE T2)......vuieieeiieiteieictes ettt ettt sttt st s st s ettt s bt s s bbb s st b st bbbt es st en s sae s s e neenas
Deduct total NONAAMITEA @MOUNIS..........c.vvuureereiiieieesieesieess et es st

Statement value at end of current period (LINE 13 MINUS LINE 14)........cuiviieiciicesieereee st aes et es st sse s sa st es s es st nann
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Annual Statement for the year 2011 ofthe N@tional Interstate Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt 13,832,721
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 (667,813)
5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas (667,813)

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb
9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt 0

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s 0

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 13,164,908

12, Deduct total NONAAMIEEA AMOUNES..........cveiiiriieieieiece ettt s bR s R £t s R sttt s s s

13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 13,164,908

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 590,295,792

Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN ...ttt bbbt b s bbb sttt bbbt 446,431,714

Accrual of discount 405,322

> ow N

Unrealized valuation increase (decrease):

A PAM T, COIUMN 121 ceeteieeseetsee et cessseeses s s s8££ 8RR (1,975,726)

4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes 11,816

4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st (1,185,699)

44 Part4, COIUMN Tt ees s ss et s 8888888t (1,349,679) (4,499,288)

Total gain (10Ss) 0N diSPOSAIS, Part 4, COIUMN 9.ttt s bt s b8 b e f s8££ 8 b £ bbb bbbt 3,950,601

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.cuiuiiiiiieiciiee ettt ettt bbb sanes 231,992,991

Deduct amMOTtZAtioN Of PIEMIUML............cviiiiiiei ettt bbb bbb s e bbb bbb s et s bbbt a bbb e bbbt 4,830,719

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s
8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s
8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e 0

9. Deduct current year's other than temporary impairment recognized:
0.1 P, COIUMN 14 . eooeeeeieceeseeeesseeeesseeess s esss s st 240,971
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes 1,730,142
0.4 Part 4, COIUMN 13......oocereeerrieeseesesssesessseessssessssssssssss s esss e ss s st e85 88888888 83,412 2,054,524

10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccoivuiiiriieieieete ettt st snsaen 797,705,907

11, Deduct total NONAAMIEEA AMOUNLS..........c.eveiieeicicreee ettt bt b sttt b bbb e b s s bt et b bt s s s st e s bt a st bes st n st sees

12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans 797,705,907
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Annual Statement for the year 2011 ofthe N@tional Interstate Insurance 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........coeeverrneens | vevernrrmneneinnnnsd 67,876,543 | ...ocvvorvrnne. 72,850,101 | cooovevererinenne 67,932,017 [ oo 65,153,000
Governments (Including all obligations
guaranteed by governments)
72,850,101 65,153,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooooiiieiiiiiisiiiiies e 5,508,748 | .cooviii 5,801,768 | oo 5,689,273 | oo 5,340,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooevreereeeereceerenee | i 20,819,109 [ ......coccvee. 22,044,996 | .........cco......... 21,573,091 [ ..oovvr 20,175,000
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....ooiciensiniinsciisinss | v, 306,721,256 | ..o, 317,538,676 | ..coooovvnninennes 310,023,719 | .o, 316,327,227
Industrial and Miscellaneous and Hybrid 8. United States........cceovvvveees | coevveereecnne, 176,718,975 | c.evevev 180,201,451 | oo 186,067,432 | ...cvvvevrne 177,027,244
Securities (Unaffiliated) 9. Canada......couceervmeeeinnernns | e 7,162,858 | oovooviririninne 7,520,058 | oovoovvrrcrirninne 7,273,894 | oo 6,710,000
10._Other Countries........ccoocvvveee | coviiinsiinncnenae 13,903,516 | oo 14,291,191 | oo, 14,265,384 | ..o 13,529,000
11, Totals. ..o | oo 197,785,349 | ..o 202,012,700 | .coooovvnnirennes 207,606,710 | .ccoovvvrenenee 197,266,244
Parent, Subsidiaries and Affiliates 12, TOHAIS .o [ eoeisieisieecsiesesesiesssesiens | erisissessessssessesessessesesssssnses | eostessesssssessesssssssassesnssnsesss | shessessessnsansessssansesssnsessesaes
13. Total Bonds... ...598,711,005 ...612,824,810 604,261,471
PREFERRED STOCKS 14. United States........ccccvvecveens [ oo 5,367,217 | oo 5,585,411 | e 8,653,500
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA......eveceeeeeeeincireiees [ [ s | et
16._Other Countries.........coocevseee | ovvvinsiiissiisciennn, 132,028 | .o, 132,028 | ..o 128,700
17, Totals. ..o | v 5,499,245 | ..o, NN — 8,782,200
Parent, Subsidiaries and Affiliates 18, TOtalS..ovucvieeicceisiciiiie [ Lot esesnesenes | eesrsessseseesssssse s st es s esenee
19. Total Preferred StockS......| ocvovvvecreiiinennes 5,499,245 | oo 5717439 | oo 8,782,200
COMMON STOCKS 20. United States.......c.ovveermreernne | covveerereerrecennns 30,307,280 | .oovverrrercenne. 30,307,280 | weeovverrerrenne 32,660,618
Industrial and Miscellaneous (Unaffiliated) 21, CANAAA. ... | eerrrireerieersiessnssennns | ettt | seee sttt
22. Other COUNMES. ....vvrrerrerrers | cerrreisesssssssssssssssesssnsssssssses | eoossssnssssssssenssnssnssssssnsssssessns | sesessossanssnsssssassssssnssessassssans
23, TotalS. ..o | conveenssiesssennns 30,307,280 [ ..coocovvrrnrnenne. 30,307,280 | ..o 32,660,618
Parent, Subsidiaries and Affiliates 24, TotalS.....coooovieeeiieeniieees [ v 163,188,377 | oo 163,188,377 [ .o 147,908,962
25. Total Common Stocks..cee. | ccovevviieeeeeee. 193,495,657 | ..oovovvvvcreenee 193,495,657 | ..coooovvvvrenee. 180,569,580
26. Total StOCKS....coumsmersisirrssss | v, 198,994,902 | ....ooovovvvrernnes 199,213,096 | ..cooovvvrres 189,351,780
27. Total Bonds and Stocks.... | ........ccccc...... 797,705,907 | ovvorevrrncenne 819,461,337 | oo 802,176,591
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Annual Statement for the year 2011 ofthe  N@tional Interstate Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1.1 Class 1o sesssssssessssssssesssssesssssssssessenss | seenvesiennnnni2y090,730 [ i 24,780,922 | ..evin41,050,962 | oo | cverseseesisssesesssensnns | cvrveenennennn87,882,614 | oo 110 | 111,239,342 [ 0258 [ 67,882,614
1.2 Class 2.... SRR
1.3 ClaSS 3.ttt | O [

T4 ClaSS 4.t | O [ s
1.5 ClaSS B...ovveieicie st | O [ s
1.6 ClaSS B......ouvvvevcieiesece ettt
1.7 TOtAIS. .ottt

. All Other Governments
2.1 Class 1
2.2 Class?2
2.3 Class 3
2.4 Class4....
2.5 Class5....
2.6 Class 6
2.7 TOtAIS. . cvv ettt ettt

GoIs

. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 Class 1
3.2 Class 2
3.3 Class 3....
34 Class4....
3.5 Class5....
3.6 Class6
3.7 TOtAIS. . eve ettt

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 Class 1 3,013,192 | oo 14,082,997
4.2 ClaSS 2.....cvueveererrereisriesissississssssssssssssssesssssssssessessesssssssssessessssssssesss | sesssssessassessns 250,000 | coovrverrrierenns 359,690
4.3 ClAaSS 3.t st aesaens | eeresensese s aese e | eeberaer et
B4 ClAaSS 4. saesessesaens | eevsesissessesesteses s sesseseses | eebesaese st
4.5 ClAaSS .ottt s benaens | serresiesesse s s s aese e | eeberses et st
4.6 Class 6 (RSN ettt
4.7 Totals... .3,263,192 ...14,442 687

............... 15,460,217
.................... 362,586

............... 20,209,419 | ..o

.................... 609,690 | ...coovvviirriirriiinnns

...15,822,803 | ...

...20,819,109

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 ClASS .ottt sss s s saesssssnsenes | evsersensnsen 11,295,216 | ...ccouuve.. 61,632,761 | ............. 134,231,255 | ...ooeeee. 63,847,060 | .....oeu..... 10,540,463 | ............. 281,546,754 | ..oocvverrerercran 455 | .. 178,336,936 | ..oovvvvrererrerienans 414 ... 281,546,754 | ..o
5.2 ClASS 2u.ecveeeeeerceeeeseeeeee s s saes s sssssssssssssssssssssssssesssssns | svsessessessennes 1,203,415 | v 6,306,177 | ..ooovveneee. 12,831,493 | ..o 4,007,900 | ..oooovrrrrrnnne. 384,284 | ............... 24,733,269 | ..ovveeereereererrrrian 4.0 | 3471345 | oo 0.8 [ 24,733,269 | ..oooveeeerereeeeeereeen
5.3 ClasS 3.ttt
54 Class4....
5.5 ClasS B.....uvuviviieieicieie ettt
5.6 ClasS B.......cucvivieeicriieieiciese ettt
5.7 TOHAIS. ..ottt
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
B.1 Class 1.ttt 28,306,372 | ..ovvrennes 41,227,248 | oo 4,337,396 | .ccoovvrennen. 18,933,133 | covveene. 115,914,256 60,435,149 99,805,586
6.2 Class?2.... ..22,774,599 | .... 25,823,579 | oo ....287,298 ..50,867,932 |.... ..28,791,344 | .... ...41,919,635
8.3 Class 3....covrrimiinrneiinensssinsisssssisssssssssssssssssssssssssssenses | senesnenneninenen s 340,608 | o 4,055,415 | ...ovvvrrennnn. 6,729,006 | ..oovrvrrirnenn. 693,286 328,072 12,146,387 | .ccovvvrirnirniirncnnn 20 | v 5,264,383 | ...oovinenrinernennen 12 | i 7,666,333
8.4 ClasS 4.......ovurieieeiisiiesis ettt 11,310,571 | oo 14,089,499 | ...oovvvvrrrerrenene 53,531 [ | e 25,802,705 | ..o [ 12,940,009 14,492,266
8.5 ClasS B....ccuuivuriieiineiineiseieeissiseis st nnes | sreesressie st nnsennes | seesesieneseees 1,140,533 | oo 862,713 | covoeeeereeneerneereerneeses | e [ e 2,003,246 | ...ovvvvrirrinriennnn0.3 [ 209,630 | .ccovrrrrrnernirneernn0.0 | i 1,559,359
8.8 Class B........vuurvurereiiniierissieeieessessesesssssssssss bbb snssnses | erssressne e 916,123 | .o, 100,000 [ ..ccoovirinnenes 5,350,000 | ..o [ | s 6,366,123 | ..o 10 i 1,336,332 [..coovviiiiiincenn0.3 | i 913,152
6.7 Totals 26,698,398 67,687,490 94,082,045 213,100,650 108,976,846 166,356,331

Hybrid Securities
T4 ClasS Tttt | seestenteneeneas 625,000 [ vvoveurerrerererierieninens | rerreeieesessensessessenses | ceenesniesieseesieniensenies | e essessessnnes | seeeeeeeeens 625,000 |.covveeiriiiin (0 I 2,250,000 | .coovereirineiien 05 | oo 625,000 [ .ooooveerreireerieereieinees
7.2 ClaSS 2.t ssssnes | ersesssesienssens 2,625,000 | oo [ s | s | s | e 2,625,000 | .coovereirreireiein 04 | s 3,591,025 | .o (VT 2,625,000 | .coouverricnierienierineni

Totals...

1,215,536

125,000

2,036,136

8.1

8.2
8.3
84
85
8.6
8.7

Parent, Subsidiaries and Affiliates

ClASS 2.ttt en
ClASS 3.envrieveriesre st en
Class 4....
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 ClASS Tttt [(C) 40,813,446 | .............133,073,371 | .............220,141,922 | ............... 68,184,456 | ............... 29,473,596
9.2 ClASS 2....veeeeeeeee ettt st seen [(c) I 6,060,871 | ...............29,440,466 | ...............38,655,072 | .....coo........ 4,007,900 | ..ooovrrrrnnne. 671,582

9.3 Class 3.... .1,656,144 1,052,386 ....328,072

L0IS

94 Class4.... .349,103 ....494,765

9.5 Class5.... RSN 01,140,533 | i00862,713 | 0 .0

9.6 ClasS B.......ccevevevrrrerrireierrereiereeseesesesesessesessessesesssssssssssesessnses (@ vnrenereenans 916,123 | ....................100,000 | .................5,350,000 | ..oovvovrireriricrienns [ I 0

9.7 TOtAIS ..ottt ssensnnas | errenrsraesaa 49,695,688 | .............179,120,356 | .............286,289,712 | ............... 73,739,507 | ocverrrrnes 30,473,250

9.8 Line 9.7858 % 0f COL B....ouvuivieiiiicieieiceisiee e | eoveseessssessesssesnens 8.0 . iiiiieeeeenen28.9 [ i 462 [ 119 [ o 4.9
. Total Bonds Prior Year
101 ClASS oottt ss s sesssesssnsenns | evsensensenians 72,295,733 | ............. 136,058,558 | ............. 145,722,993 14,688,658 | ................. 5,418,345 374,184,286
10.2 ClASS 2..u.vvvirieieieriesisese st ssessssssssssssessessensans | sesssssssnssnnes 2,195,535 | .... ..18,828,172 | .... ...14,750,565 ....250,000 ...36,216,299 | ... 4. ..31,030,810 | oo 5,185,489
10.3 Class 3.... 194345 | 1,289,280 | ..ccoovvree. 3,394,674 346,017 | oo 165,088 [ e XXX e [ e b XXX e [ e 5,389,383 | ... B e 3,419,951 | oo 1,969,432
10.4 Class4.... 936,490 | .... 4,284,422 7,613,997 567,958 ..13,402,867 | ... B 8,177,795 | .... 5,225,072
10.5 ClASS B....ooveeeeeie ettt ese st ssessesssssasssssns | cvessesssssssssessssssssesssssnss | evsessessssaessenes 184,950 [ .o 24,680 [ o [ e e XK s | e XK e | (C)-e 209,630 {0 I 184,950 | .ovoeveiee 24,680
10.6 ClASS B....vovverercrreieriesiseise et sssssssssssssssssssssessessessns | ssssssssssssssnes 1,236,332 [ .o, 100,000 [ [ | ossesseesssensssssssessnssess | ersessssens e XKKurerreranses | ervensenenss e XKKurernneserss | (C)evenernraens 1,336,332 B s 1,233,360 [ .o 102,972
10.7 Totals ...16,858,435 | .... .160,745,382 ..15,852,633 | .... 5,775,439 |.... XXX XXX . 430,738,796 | ... .309,547,685 | .... 121,191,111
10.8 Line 10.7.a52 % Of COL. 8.....oviiiiiiiiieiesssississssisssssssesensessssnses | eosssessssesssssssssesaas 17.8 | oo 373 [ iiiieneenn39.8 [ 37 | s 1.3 [ XX eeeieeesee XXX | s 100.0 oo XXX i | e 719 [ i 28.1
. Total Publicly Traded Bonds
1121 ClASS Tttt sssse e ssessessnssens | ssssssssssessas 40,314,076 | ............. 128,943,460 | ............. 208,662,532 | ...covrrnne 68,184,456 | ....ccoevvne. 29,473,596 | ..ccovvnne 475,578,121 | ovvvvveierivrirnennn 716.8 | e 265,500,819 G S 475,578,121
11,2 ClASS 2.ttt sss st sssesaessensans | svsessessnsanes 6,060,871 | ..coevrneee 22,728,863 | ....ccvuueee 36,418,378 | ..ocvvrnen 4,007,900 | ..cooovrrrrrerne. 671,582 | ..coovvuene 69,887,594 | ..ovvvreivereeeenn 113 | 31,030,810 2 | e 69,887,594
11.3 ClASS 3.uvererriesresisese sttt esssssssssessessessans | svsssssssnssnnes 1,370,294 | ..o 2,707,117 | oo 4,656,123 | covvvrrrererrns 688,361 | .ovvverrrrrrrerenn 280,574 | coooverrernns 9,702,469 | ..oovvervrrrrrienenn 1.6 | 3,419,951 TN 9,702,469

...14,933,500 8,177,795 ..14,933,500 |....

11.4 Class4....

11.5 Class 5.... 1,559,359 ...184,950 | ... 0. 1,659,359 |....
11.6 Class 6 [T 913,152 s 1,233,360 | ... B 913,152 |....
T TOMaIS.....ooorr s | 48,686,612 | ..., 163,498,941 | .............256,587,406 | ............73,375,483 | ............... 30,425,752 | ............. 572,574,194 | o925 [ 309,547,685 B I 572,574,194

............................ 53 | i 100.0
............................ 49 ... 925

11.8 Line 11.7.a52 % Of COL B.....oocvvevreieeeeccecee e
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccoevevrrvnnnnen.

. Total Privately Placed Bonds
12,1 ClASS .ot essss s sss st sssssss s ses s sssssssssnsenns | sressnssessessnens 499,370 | coovvvrrrenn: 4129911 | oo 11,479,390 [ .oovoveeeeevceereeeeereeseens | e essesseensnes | eeveseneinns I 108,683,467
12.2 ClASS 2u..ouvevecvecveeieeiee s sses s sses s sses s ssesssensns | resssesssesssesssesssessaesssenses | evveessesssaenins 6,711,603 | .coooverene. 2,236,694 |.... e N [ 5,185,489

12.3 Class 3.....oeeerreeererereesiscersseneesssesssesssssesssssesssesssssssnsses | seerneessseeesnness 169,890 | vvivrvvconens 1,348,297 | oo 2,534,383 | ... N S A 1,969,432
12.4 Class4.... 3,054,720 | .... 7,934,836 |.... 5,225,072
12.5 ClaSS 5..eovveeeeececrereseesiseesresisesssessssssessssesssssssenensenes | sesssesesssessnnessssssnsssenes | sossessnesenesesnns 276,885 | oo 167,003

12,8 ClasS B.....ceouvvrercireiieineinsiesiieeissiesieesessiesssesssssssesssesssssssssssssses |_ssessessissenn s 2yQ 12| covisieisisnsisnees 100,000 [ ..oooovieinnenes 5,350,000

12.7 Totals . ..15,621,415 | ... ...29,702,305

12.8 Line 12.7.@5@ % Of COL B.......cvvureerireiieiieiieirneineinseiseisseesseesneens | eeveesisssnsssnssssenees 2.2 [ e 334 | ) 63.5

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccocvoiveeiieiiies | covieriiiieicciians 0.2 ] oo, 2.5 | e 4.8

(@) Includes $.....41,394,319 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.....11,682,642 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S..... 0; NAIC3§...... 0; NAIC4S..... 0; NAIC58S......... 0; NAIC6S....... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

11
Total
Privately Placed

1.1
1.2
13
14
1.5

U.S. Governments

ISSUET OblIgAtIONS........ovverieieicicce et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities...........c.oocverernerrerinrsivenienn.
Other Loan-Backed and Structured Securities...........ccovvurrnrnrernenennes

................. 2,044,659

............... 24,780,922

............... 41,050,962

2.1

22
23
24
25

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

34

3.2
33
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OblIGAtIONS.......vvvvericieeresic et sens
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........coooeurrrineereereennes

41
42
4.3
44
4.5

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

Issuer Obligations...........ccccoeeneenee
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TO1AIS 1ttt

...15,822,803

,822,803

,819,109

5.1
5.2
53
54
55

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

ISSUET OblIGALIONS.......vvevererirrireresrireeersseseese et ssessens
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities..........cc.coevevvvereerveveeerccinnnns
Other Loan-Backed and Structured Securities.............ccoeveverevereerennee.

............... 48,799,959
..19,138,978

............... 69,615,660

R 6,014,309

LT1,432,779 | ...

............. 25,462,399
42,833,795

158,995,367
141,711,580
................. 6,014,309

............... 69,512,167
112,758,972

............. 158,995,367
..141,711,580
6,014,309

............... 67,938,937

............. 68,296,194

6.1

6.2
6.3
6.4
6.5

Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccccocovrernrrerennne.

...65,644,368

...... 746,817

...2,528,268

..1,809,128 | ..

...615,371

...... 3,013,125

...15,920,008 | ....

..... 187,790,097
.A17,732,107
7

...141,048,750
..... 17,729,136

...71,584,516 |..

...46,741,348
..2,972

71

7.2
73
74
75

Hybrid Securities
ISSUET OblIGAtIONS.......veeverereirrireresrisreserseseese et sssessns
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

8.1

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBlIGAtIONS.......eeererercirireicie ettt enees
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa 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 ODlIGAtIONS........oovveiveieciiciiciic st ssssssssesssns | eessessanseans 41,386,689 | ............. 157,938,255 | ............. 208,842,624 | ... 26,568,316 | ............. 11,540,117 | oo, 446,276,000
9.2 Residential Mortgage-Backed SECUIES............coovrveerverieriesienieeins [ e 8,308,999 | .....cccooou.. 19,138,978 | ..cvvvunne. 71,432,779 | ... 44,642,923 | ............. 15,920,008 | ............. 159,443,688
9.3 Commercial Mortgage-Backed SECUMtES.............cccvvinrrnrinriieinniieis | cevreeieeiesiee i (] O 2,043,123 | oo 6,014,309 | .....coevveee. 2,528,268 | ....ccoouune. 3,013,125 | oo 13,598,825
9.4 Other Loan-Backed and Structured SeCUMtIES. .........cevurverrenrerrenrnennes | crrsiieiisssseseessnesseneens (0] [ (0] [ (O (O I (O 0
9.5 TOtAlS......voveeieieee e 49,695,688 179,120,356 | .............286,289,712 73,739,507 |.............30,473,250 | .... 619,318,513
9.6 Line9.5a58 % 0f COL B.....iviieiiiiiii s | s 8.0 [, 289 | s A6.2 [ o, 119 |9 | 100.0
10. Total Bonds Prior Year
10.1 ISSUET OblIgAtIONS.........ooverrercieieeeeeee s | oesisessseeens 68,986,886 | ............. 115,875,533 | .covvvnve. 109,161,959 | ..ooovvvenees 5494394 | ..o 5,775,439 | oo XKX s | e XX i | i 305,294,211 | oo 709 | 280,267,334 | ............. 25,026,878
10.2 Residential Mortgage-Backed SecUrities. ... | ceveeieniins 7,871,550 | .ovverrennns 41,153,775 | oo 62,344,948 | ............ 10,358,239 | .o | e e XX e e XXX [ 121,728,512 | oo 283 | oo 29,280,353 | ............. 92,448,160
10.3 Commercial Mortgage-Backed Securities.... 3,716,073 |.... .3,716,073 .3,716,073
10.4 Other Loan-Backed and Structured SECUMtIES. ..........ovureereeneenrerenenees [enmeieisisssissisisissinees | eonsnssessissisessssessessssens | seessesssssnssnsssessesssssnsssssns | snsssessnssnssssssssssssnssnssnes | snsssessssnssnssssssssssssnssnes | snsenssnesses s XXKrsessnnsnnns | seesnrnessns KKK ersrrsnssnes | ereesenssnesessssssessesseses 0 ] ionnnneennd0.0 | L
10.5 TOtAIS. ... sssssnssnsnns | ereseessnnens 10,898,436 | coviiencne. 160,745,381 | .............171,506,907 | ............. 15,852,633 | .coveverne. 5775439 | oo XX i e e XXX [ 430,738,797 | ..o 1000 | ...........309,547,686 | ........... 121,191,111
10.6 Line 10.5858 % 0f COL 8......ovuiiiiiiiiiieisiissisei s sensssssssnssnnes | cnnisssissessssssseseses 178 i, 373 | 398 | 37 [ 1.3 [ XXX [ XX | i, 100.0 oo XXX v 719 | i, 28.1
11. Total Publicly Traded Bonds
11.1 I1SSUET OblIGAtIONS.........overrircieeeeeise s sessessnssns | oesisessseeens 40,380,585 | ............. 142,316,840 | ............. 179,140,319 | ..ccoonvve. 26,204,291 | ............. 11,492,618 | .....co....e. 399,534,653 | ..o 64.5 [ .o 280,267,334 | ..o 65.1 | oo 399,534,653 |...ccovvnenne XXX oo
11.2 Residential Mortgage-Backed Securities............cooorererenncinrirneiineins [ cevereiveninnens 8,306,027 | ..ccovvrenne 19,138,978 | ..coovvvunneen. 71,432,779 | ..o 44,642,922 | ............. 15,920,008 | ............. 159,440,716 | coovveeeeeereie 257 | oo 29,280,353 | ..o 6.8 [ 159,440,716 | ....cceove.. XXX oo
11.3 Commercial Mortgage-Backed SECUMHES...........ocrrinrinrinrinrinrineis [ e | e 2,043,123 | oo 6,014,309 | ...coovveneee 2,528,268 | .....ccooune. 3,013,125 | oo 13,598,825 | ..ooveieeireieiieiina 22 [ e (U [ 0.0 [ 13,598,825 | ...ccoovvvenee XXX oo
11.4 Other Loan-Backed and Structured SECUMtIES. ..........ovuruererneereeeirnenes [eoniiiriisinisiisisissssiines | consrssessessiisnssessessessnens | seensessesssssssssessessssenesseses | sessssssnsssessesssssesssssssnes | snsssessssssssnessssssssssssssnes | sossossssssssssssssesssssesnes (1 [P 0.0 | oo (1 P 0.0 [ oo [V I XXXieiene
115 TOMAIS .o nssns | eeiseesineens 48,686,612 | ............. 163,498,941 | ............ 256,587,407 | ............. 73,375,481 | .cooceveeee. 30,425,751 | ...ccoeeeee. 572,574,194 | oo 925 | oo 309,547,686 | ....oovverrerrenens 719 | 572,574,194 | .............. XXX oo
11.6 Line 11.585 @ % 0f COL B......ovvuierieririneincineeiciseissisisssiessienns | eeeiiesiissssssesseseens 85 [ oo 28.6 | oo A48 [ e, 12.8 | oo 5.3 [ o 100.0 | .ovrvrerenes ). 0.9 CHUNIIN IS ) .0 R P ) O.0 GO [ 100.0 | .oovrerrenes XXX oo
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovviriiriiniiniiinie | o, 79 | i, 264 | s 414 [, 11.8 | o 49 | e, 925 | .0, ST .0, ST [ XXX | e 925 | oo XXX
12. Total Privately Placed Bonds
12.1 Issuer Obligations...........cc..........
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed SECUMLES............ccceuurieiereiieisieiees [ ereieieiesseieiessssssens | covesiesiesssissesssseesissens | cvessessesesssssssssssessessens | sevessesssssesssssessessessees
12.4 Other Loan-Backed and Structured SECUHIES...........c.orurierrrnrriiriineies | e | oo | onsesssssssssssssssssssssssesssess | cososesssmssssesssesssessseseens
12.5 TOMAIS ... | erbeeeeenesnees 1,009,075 | ..cooovvvnnen. 15,621,415 | .ccoovvvenneen. 29,702,305 | .ooverrireinnee 364,025
12.6 Line 12.5asa % of Col. 6.......c.ccocevvrvrrrunnne 2.2 0.8
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9. | o, 02 [ 28 | b8 | 0.1
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying valug DECEMDEr 31 Of PHOT YEAI.........c.cvueiicvecieiiecesise sttt essss s senas | svsessessssssesessesses s ssessesssssassaen 20,155,328 20,147,882
2. Cost of Short-term iNVESIMENtS ACUINEA...........cviviieiiecicee ettt sttt bes s sns | setsssesssssssessesisbesses s sessesassesaand 68,565,542 | .ooveveriiereeeee e 68,565,542 [ ...oocvieeviiirereieieieieteee st sesnns | ettt sttt | eebeste sttt bbbttt
3. ACCTUAI OF BISCOUNL. ... vverereeeeresciisasi sttt | Hiseees e s st 0 [ eestes | et | eeeee e | et
4. Unrealized valuation INCTEASE (AECIEASE).........uruurereerreeereiieeereteeseessesseesessessessse s sseessstesssessessess s st esssessessessssssessessasssnes || sesessnssssesssssssassessessessassssssssestassssssssessn 0 | oottt | seresae bbbt b bbb s b ss s enbenas | esbesses s bes s b et s b et st st enbe s s s bes e s s bnsens | Sbebsebeetseeseee et et bbb es bt s bbb nes
5. Total gain (I0SS) ON QISPOSAIS.........cccveevieeieeieiieres ettt sttt s s a st s st sssssas s st essessbessessetansessssanes | eebesssssesssssssesssssssessessstessesssessesassensseesand 0 | oottt es s sesnas | ertesae sttt s b be et sae s s benes | esbersesstenae st s st s e et et st es st bensesaetnsans | Sbeseeteetne s et et e st et es et b es st n e s et ene
6. Deduct consideration reCeived 0N QISPOSAS..........c.ccueieeiiviiieieiiisie ettt sttt ses s sssssssenas | esbessessssesseses s sass e 68,113,362 | ..ovveverirereereie e 68,105,916 [ ...voovieeieieeceieeeseteeeee e sissienenens | crrsiese e TAAB | oo
7. Deduct amortization Of PIEMIUM........cccveieveieieieesee ettt sttt bess s s s s s s s ssesssssssessnsnses | oevesssssssssssssesssssssesssessessesssensesassesansaesand 0 | oottt es s snas | ertesae sttt s e se st ssesentenen | estersesstenae st en s st e st st e st enaessesentensans | sbesseseetne s et et es e ettt es bt s s n e et et ene
8. Total foreign exchange change in book/adjusted CarryiNG VAIUE............cccveviuieiiecisieiciseie et sssssesessssenses | oevisssssessssssesssssses et sesse s sse s ssesad 0 | oottt nas | seresae ettt b st s st ss s enbenae | esbessessten s s e b s s s s e bt s s s st st e s s s s bense s e bnsans | Sbessebietea s e et et e st s ettt bt n bbb n b nes
9. Deduct current year's other than temporary impairment FECOGNIZEA. .........ovururirnrirririrnrirrieiessssssseeessssssesssssessessens | ssssssssssssssssesssssssssessssssnsssssessenssssssssessanes 0 ] et esrens s | eereeies st ese st ess st enaes s tse s sessensensessnsenae | entessesntensessetensessesnsansenestantessesnsensesentensens | cherserietineessesntantesent et es st en st st nesa st anee
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........cccverereerrerereriieriesiesesiseiienes | cerveresiesse st nes 20,607,508 | ...coevererrriiereseee e 20,607,508 | ....coverrerrrerseeeierenieeeerssesssrseriennen0 | e (0) [ covererereee e 0
11. Deduct total NONAAMItEA @MOUNTS............rieuiierrieriiiireiire ettt ettt ettt sttt entenns | ftemsssss st sss sttt 0 ] ettt snssnesnn | ensensenssensens st s s st et s s st et snsnsessensenes | Setenseessessessensensinssestentenssnssessensenssessestentensans | sestersersiseressentsnEnesestentsne et ee st et
12.
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Si11, SI12, SI13, SlI14, SI15
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Annual Statement for the year 2011 ofthe  N@tional Interstate Insurance Company

SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./A.C.V Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Land and Office Building, 3250 Interstate DI............c.coocvueremeerirernerisererirenineees | v Richfield. 11/01/2000 | 11/01/2000 | .. ..11,654,199 8,807,164 8,807,164 280,262 (280,262)
Land and Office Building, 4059 Kinross Lakes Parkway.........c.couiiirniiinrscinninnes | ceerenenes Richfield 10/17/2006 | 10/17/2006 | ... 7,753,231 .6,820,842 6,820,842 195,831 (195,831) ...1,338,892
0299999. Properties Occupied by the Reporting Entity = AdMINISTrAtiVe. ... euoieieiii et ..19,407 430 15,628,007 ..15,628,007 476,093 0 ... (476,093) 0 3,020,790 .
0399999. Total - Properties Occupied by the Reporting Entity. 15,628,007 476,093 0 ... .(476,093) 0 3,020,790 ,135,161
15,628,007 476,093 0 ... (476,093) 0 3,020,790 ...1,135,161

0699999. Totals...........cccorvvvuncee.
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Annual Statement for the year 2011 ofthe  N@tional Interstate Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9

2 3 Book/Adjusted Additional

Actual Cost Carrying Value Investment

Date at Time Amount of Less Made After

Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition

Acquired by Purchase

Land and Office Building, 3250 Interstate Dr............ccovvrevvrrnvererniines Richfield........oooeveveierennnn OH...... 11/15/2011 [ BODEI'S OffICE PIUS.......cvocveieieiireieiieici ettt ssessssssesssssss | oesessessessssssessessesassessesssssssessens | ossessessesssessesssssssassessessnssssessns | sesesssssesissessessessssssssnseses 1,806 | cooeeeee e 1,806
Land and Office Building, 3250 Interstate Dr..........ccccovveererncninincnenne Richfield.......coovevreeiecenns OH...... 11/15/2011 | Fridrich MOVING @nd SEOTAGE........ccvuevrereirieieir e esesssse et sssssnsesnes | neseeseesessenssssssssessssessesssesssessess | resessessessssnssessesnsssssessessssnssesns | sesnessssessessssessesessssnsenne 1,900 | e 1,900
Land and Office Building, 3250 Interstate Dr. Richfield OH...... 11/15/2011 | KaczmarArchitects Inc. 27,139 27,139
Land and Office Building, 3250 Interstate Dr. Richfield OH...... 12/15/2011 | Snavely BUIldING CO........vueuierereicireieereiseieesce et eeees 85,403 85,403
Land and Office Building, 4059 Kinross Lakes Parkway...........ccoiiiiniiiiiniinniissisiss e Richfield........cccoviiiiiiiiiiiciisiis OH...... 07/15/2011 | Tenant Improvementt 98,780 .100,030
Lot o Yot VT =T oV Vo T O OO OO SOOI OOy OT OO PP OUPPORRPPROYe | I [PTOPOOyOT OO ORPRRORRRPRO | I ITOTRTORRRO 215,027 . .216,277
0399999, TOMAIS........vveeereireisaeeeseeeseesseeesse s eseeese s ees s es b8 s8££ 8488 s R eEE 18R SR8 8L ER LSRR E R bR E bbb eeebeetie eeEbaeERaeeRseeR R R Rttt nnnns | eensensinsnsennsensssessensinnnnennsne0 | eerieeniennensesesnssensenen0) | e 215,027 | oo 216,277
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Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO03, E04, EO5, E06
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Annual Statement for the year 2011 ofthe  N@tional Interstate Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CusIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
CF SPECIAL SITUATION FUND I, LP......ccovivnnes | ......... |CLEVELAND ............ |OH... ICLUTTERBUCK FUNDS LLC.......coovnsvvrnnnnniens | covnnenenn. | 08/30/2008 | ... M 10,000,000 | ......... 13,164,908 | ......... 13,164,908 (B67,813) | coveereerrnirinninnns | e | | s | s | s | s 11.3
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............ccccccooce... et | eneenens 10,000,000 | ......... 13,164,908 | ......... 13,164,908 | ...........(667,813) 0 0 0 0 |..XXX.....
3999999, SUDLOtAL = UNGFIBLEY. ... vverteit st €04ttt | nnrinens 10,000,000 | ......... 13,164,908 | ......... 13,164,908 | ........... (667,813) | ..ovvrvrenrinnii [ 0 0 0 0 0 |..XXX.....
B199999. TOMAIS. ....v.vvvoevereeeeseesseetse s s esse et es s s es bbb o8 REE e E R iRtk ee S4ieeR R e R RS E R E AR R e eREeEEReEReEbeeEeebeesbeebsebenseneeninntis | reriia 10,000,000 | ........ 13,164,908 | ......... 13,164,908 | ........... (667,813) | .ouvevererrinriinn (1 [P 0 0 0 0 0 |..XXX.....
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Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E08, E09
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Annual Statement for the year 2011 ofthe  N@tional Interstate Insurance Company

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

1 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
CusIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
3128X1 KG 1|FREDDIE MAC AGENCY ....oeviiiirnievnineernsineeienneis | vveiee [ | vevvvrenens | eveeT [ v 1,796,781 | i 105.235| oo 1,788,995 | ............1,700,000 | .............. 1,737,918 (25,445) | oo [ | e 4.000] ......... 2.420 08/21/2009 | 06/12/2013
3128X2 RA 5|FREDDIE MAC AGENCY.....coovvrmrreririnerneriesenenneninnee | oveene | oo | eevvverinens [ | i 798,140 | e 116.399 | . 785,693 770,632 (23,501) 5300 ......... 1.550 10/29/2010 | 12/01/2015
3128X3 L7 6|FREDDIE MAC AGENCY.....ooiieieinerinerisnenennssinseenenes | evnnee | [roverrneens | eeneeT [ .. 981,800 | oo 111.902 . ..1,119,020 .993,295 2,115 .5.000 ..5.250 10/27/2005 | 11/13/2014
3128X4 FR 7|FREDDIE MAC STEP UP....oovvirvirrerrnrneenseinseinernenin | cvvene | v | eevvverinens [ o | 1,107,766 | .. 113.672] . ..1,260,622 | ..............1,109,000 | ...ccovvrenee 107,766 | ..o | e [ eernrrnnrncrnesennee | vevvseesssensnnenens | eerenerenid 700 [ 4.960 08/30/2005 | 08/03/2015
3128X4 FR 7|FREDDIE MAC STEP UP.....oovvrnnrincrnnrrneennenseinsennenens | S [ | e [ | 108,891 | e 113.672] . 123,902 .108,891 4700 ......... 4.960 08/30/2005 | 08/03/2015
31315P HR 3|FARMER MAC AGENCY ....oovrinvririieinerverineenennsnnnns | wvveee [ [eovernnens | e [ 21,000,000 | ... 105.086 | . ..1,050,860 ....1,000,000 .3.050 ..3.050 04/29/2009 | 05/14/2014
31315P JD 2|FARMER MAC AGENCY ....cooirinrieseinereniieeeneennennes | evnnee [ [eovernnens | oo [ i, 103,366 | ..o 112.146 | . 112,146 .102,548 (535) | ceveveeererrnrinerinenins [ eoeereeiseiseniinnins | ereeennn3:.900 | o 3.260 06/09/2010 | 05/13/2016
31331G NX 3 |FEDERAL FARM CREDIT BANK  AGENCY......cccocomvmmvvmrinerirenree | veveine [ oo | evvverivens [ | 9,198 | i 113.915 9,113 | ovvirreereerne8,000 | i 9,197 (1) 4125 ......... 1.880 12/29/2011 | 03/04/2019
313310 7G 2 |FEDERAL FARM CREDIT BANK  AGENCY......cocoomeemmrmmmrneriennne | veverne [ er | evvmeiinens [ o] | 482,699 | ..o 109.321 482,466 (233) .3.150 ..3.070 06/30/2011 | 01/12/2018
31331y 7G 2 |FEDERAL FARM CREDIT BANK  AGENCY......cccccomvvmmremmiverirecnne | SDue [ | v [ | 02,038,124 | ... 109.321] .............2,219,216 | ..............2,030,000 | .............. 2,037,420 (704) | oo [ v | eereeenn 3150 | i 3.070 06/30/2011 | 01/12/2018
313310 AW 3 |FEDERAL FARM CREDIT BANK  AGENCY......coccomeummemmminernennne | veveree [ v | evvnriinens [eone | i 268,599 | ... 115.112] . 267,224 (1,375) 4150 ......... 2.180 08/26/2011 | 01/07/2019
31331Q X3 6|FEDERAL FARM CREDIT BANK  AGENCY......cccocvvrmrmrrvrrnnveinns [rvveree [ [ eervenvns | veveneT [ i .66,595 | i 115.159 | . 58,000 ....66,486 (109) 4.250 .1.830 11/29/2011 | 06/18/2018
31331S 2K 8|FEDERAL FARM CREDIT BANK  AGENCY.......ccoovvmmrrmerverrneernnne | eevvnee [ [rverivnens [ oo [ 002,108,681 | ... 113.500 | . 1,875,000 | ..cooovrenne 2,080,771 (27,910) | covvveererenrrnerienns [ v | eeeeeen 700 | e 1.560 06/29/2011 | 08/10/2015
31331S S4 6 |FEDERAL FARM CREDIT BANK  AGENCY......cccoecevrmrvivvrnenerinns [ evveiee [ [ ovrveinnns | voveneT [ i .869,571 | . 116.891 . .879,651 3,321 4625]........ 5.120 10/21/2008 | 03/21/2017
31331V V8 6|FEDERAL FARM CREDIT BANK  AGENCY.......ccoovvmmermerrerrneernens | eevnee [ [rverrnens [ oo [ i000..2,601,865 | ... 119.732 . ..2,687,983 ....2,546,743 (55,123) .5.510 ..2.450 01/31/2011 | 09/07/2016
31331V ZB 5|FEDERAL FARM CREDIT BANK  AGENCY......cccoovrmrmrnvrmrineinns [ vveiee [ [ eerveinins | v | 1,165,650 | ... 121.289| . .1,212,890 ....1,131,928 (22,417) | oo e | o0 5.625 [ i 2.940 06/24/2010 | 05/10/2017
31331X 4F 6|FEDERAL FARM CREDIT BANK  AGENCY......occosvvmmermerrernneernens | eevnee [ [rvervnens | e [ . 916,442 | 119.261 966,014 .896,027 (13,582) | ovvvcererinernerienins [ everreniseinsriinenns | ereeene0.050 | v 3.010 06/24/2010 | 09/21/2017
31331X D7 4 |FEDERAL FARM CREDIT BANK  AGENCY......cccoccovrmrvrrnvrnenerinns [evveiee [ [ vrverinnns | veeenT [ v 167,448 | . 109.555 . 164,333 .159,163 (4,521) . 5330 . 2130 02/24/2010 | 12/18/2013
31331X DE 9|FEDERAL FARM CREDIT BANK ~ AGENCY......cccoovvmmermermmrrneernnns | eevvnee [ [rvervnens | oo [ 32,744 | 117.367 | cooveverireenns 32,863 ...32,515 (P22°) ) ISUUUTIRIR ORISR IS 5.000......... 1.530 09/29/2011 | 11/07/2016
31331X NQ 1|FEDERAL FARM CREDIT BANK  AGENCY......cccocoovrmrvernvrmererinns [ rvvniee [ [ oervervnnns | veveneT [ 491,541 | L. 119.603 | . 520,273 482,914 (8,581) [ covvvereirerrvrireirenns | ervevirnnnerisnnerenins | erereren.300 | iines 2.950 12/28/2010 | 02/06/2017
31331X RF 1|FEDERAL FARM CREDIT BANK  AGENCY.. wernneeennn 1,615,556 | ... 119.787| . ..1,647,071 . 1,574,336 (29,877) 5125 ......... 2.540 08/11/2010 | 02/05/2018
31331X SW 3| FEDERAL FARM CREDIT BANK  AGENCY.......coovvrermrverennnnnes [ vveres [ o | vervrienins | vovee T s 321,297 | ...... 121.231 | o 321,262 | oo 265,000 .321,256 [C0) RN IOSPRTORRTRIR ISR 5.050 ] ......... 1.880 12/29/2011 | 03/15/2019
31331X ZB 1|FEDERAL FARM CREDIT BANK  AGENCY.......ccosvumvrrmervcrrerrnees [ corvene | [ eoverirerins | vevens 1 1,117,316 | ...... 118.324 | . ..1,183,240 .1,000,000 ...1,100,315 (16,909) | vvvvevneererrerienins [ everrrerineineeiineins | ereeenes5.080 | v 3.010 12/28/2010 | 05/18/2017
31331Y 4S 6 |FEDERAL FARM CREDIT BANK  AGENCY.....cccoovirirmineerennnenes [ evveres [ r | vervriveis | vevee 11. 2,809,270 | ...... 121.284 | . ..3,007,843 .2,480,000 | .. ....2,781,646 (27,623) . 5.050......... 3.000 04/28/2011 | 08/01/2018
31331Y AW 0 |FEDERAL FARM CREDIT BANK  AGENCY.......cccosvemvrvmerverrerernees [ eernene | [ eoveriverins | vevens L I 1,355,845 | ...... 113.249 | oo 1,398,625 | ..cooovrvrne 1,235,000 | ..coovrrrne 1,303,745 (RS A£:)) [N FURRRIN IO 5.000......... 3.180 04/16/2009 | 04/01/2015
31331Y HQ 6 |FEDERAL FARM CREDIT BANK  AGENCY......cccoosirmrmrvrerenninnes [ vveiee [ n | vervriveine | covee 1] 109,739 | i 118.038 | . 110,956 94,000 .108,944 (795) [ vvrerrerrernrirerinnnns [ eververinereninsienens | vovereenid825 | i 1.790 08/29/2011 | 12/15/2017
31331Y K5 8|FEDERAL FARM CREDIT BANK  AGENCY.......cccosevmvrrmverncrrerrnees [ eorveee | [ everirenins | vevens 1| 385,119 | L 116.751 391,116 ....335,000 .383,595 (1,524) . 4550 ........ 1.690 10/27/2011 | 05/02/2017
313370 SZ 2|FEDERAL HOME LOAN BANK AGENCY .....ovvvvviriinnereriniinnes | vevne | oo | everveiens [ 1] 2,906,133 | ... 104.948 | ....covnne 3,146,341 | ooovvinnd 2,998,000 | ....ccoveuvee 2,917,145 11,012 | oo [ [ v 2250 ......... 2.750 09/26/2011 | 09/08/2017
3133X0 PF  0|FEDERAL HOME LOAN BANK  AGENCY......coocomireemerrnrrneirnne [ eorvene | [ everirenis | vevens 1 ...298,010 | ...... 123.247| . 308,118 ....250,000 .290,911 (5,578) [ .ovuverrerrerrrrerirerirnne | vevirerineersesisennens | eereeern 8375 [ 2.660 09/20/2010 | 08/15/2018
3133X7 2S 2 |FEDERAL HOME LOAN BANK  AGENCY......ccoooimirmernrrerinnninee [ vveiee [ e | vervrireis | cevee 11. 1,849,104 | ...... 124.393 | . 1,928,092 | ..............1,550,000 | .....cccco..ee 1,808,553 (31,101) . 5375 ... 2.850 09/08/2010 | 05/15/2019
3133X8 AS 1|FEDERAL HOME LOAN BANK  AGENCY......cooomivmreemerrnnrneirnee [ eorvene | [ everirenis | vevens LI I 384,682 | ...... 123.015 | oo 430,553 .381,647 (0T | NI IO ISV 5125 ......... 3.750 02/18/2011 | 08/15/2019
3133XE UG 2 |FEDERAL HOME LOAN BANK  AGENCY ....ccooovivmirervirerinnnninee [ veeies [ e | vervrineins | coves 1 ..525,436 | ...... 116.012 . 524,374 521,230 (4,206) [ ..o | e | eeeeenen 875 | i, 1.120 09/26/2011 | 03/11/2016
3133XH VS 8| FEDERAL HOME LOAN BANK  AGENCY.......cccvieumervmmrnerrerennnn | vvees | oo | veverveenne | e 1| 1,640,404 | ... 118.125| . 1,730,531 | ..............1,465,000 | .............. 1,616,394 (24,010) . .5.000........ 2.740 02/25/2011 | 12/09/2016
3133XL F8 1|FEDERAL HOME LOAN BANK  AGENCY......coooomiimmimerinnirnernne [ e | [ eoverrveiins | ceeens 1| i 172,760 | e 122455 | ..o 183,683 170,211 (2,548) [ ..o | e | e 5625 ......... 2.920 03/29/2011 | 06/09/2017
3133XM CL 3 |FEDERAL HOME LOAN BANK  AGENCY......coooimirirmrermrrvnnrneirnne [ e | [ eoverirerins | vevens 1| . 523,383 | oo 118.656 | . 557,683 517,056 (6,326) [ ..oovvvrreeerrrerirerirene | veviereneenerinennens | eereeenn 4875 [, 2.940 . 02/28/2011 | 09/08/2017
3133XN 5N 5|FEDERAL HOME LOAN BANK  AGENCY.....cocosiunirmmrinernernnes | vneis | oo | veverneinns | v 1| i 728,544 | L 119.493 | . 764,755 720,645 (7,899) . 5.000......... 2.680|JD....... . ..2,044 05/12/2011 | 12/08/2017
3133XP CT 9 |FEDERAL HOME LOAN BANK  AGENCY......ccocvmmrvmerrmrenennenine | vereee oo [ eervvrienens [ 1 1,188,806 | ...... 115635 ..covorenee 1,231,513 | ..............1,085,000 | .....c....c... 1,184,095 (A1) [ e | e | e 4250 ......... 2.690 [MS...... | v 14,082 12/27/2011 | 03/09/2018
3133XP CT 9|FEDERAL HOME LOAN BANK ~ AGENCY......cccocomeemmermmrmnennennne [ SDet o [ | oo 1 1,070,050 | ...... 115635 . ..1,156,350 .1,000,000 ....1,062,448 (7,602) [ oo | eevverineessnineninens | eeveeenid250 [ i, 2.690 | MS...... 12/27/2011 | 03/09/2018
3133XS R5 9|FEDERAL HOME LOAN BANK  AGENCY......cccocovmrrimmrmmremmnvnnine | vereee oo [ eorvvviennns [ 1. 2,020,320 | ...... 113.326 | . ..2,266,520 .2,000,000 ....2,017,078 (2,125) . 3750 | . 3.610|JD....... 06/15/2010 | 12/14/2018
3133XU 3G 6|FEDERAL HOME LOAN BANK  AGENCY.....ccconmieniivmrimeinernnis | vneis | oo | vevereeirans | e LI I 293,185 | ...... 117.098 | ..o 292,745 | oo 250,000 .293,156 (29) [ oo | s [ e 4.375] ......... 1.890 | JJ....... 12/29/2011 | 07/01/2019
3133XU KV 4| FEDERAL HOME LOAN BANK  AGENCY.......cccvvvuvmrvmrrnerrernnns | vvves | oo | vevervrinns | cov L I 1,109,504 | ...... 111652 wvvverineee 1,172,346 | ..cooovvrene 1,050,000 | ...ovvvene 1,095,896 (9,052) [ ..oovernerrrirrinnrirens | eerrerirerierenneinnns | e 3750 ......... 2740 [MS...... | v 12,250 | o 39,375 | 06/24/2010 | 09/09/2016
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 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
CusIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
3133XU MS 9| FEDERAL HOME LOAN BANK  AGENCY......cccrviurervmrrnerrereninn | vvees | oo | veverveenns | e 1 4,742,766 | ...... 118.048 | . ..5,135,088 4,350,000 | ..ooovvernes 4,689,160 (38,035) 07/29/2010 | 09/13/2019
3133XX P4 3 |FEDERAL HOME LOAN BANK  AGENCY.....cccoovvimmmrnererniennne [rvvnene [ [ eerveevns | e [ . 278,338 | e 108.074 | . 302,607 278,798 264 03/25/2010 | 03/11/2016
3133XX P5 0|FEDERAL HOME LOAN BANK ~ AGENCY......ccoovimivmmrrmremnnrnrns | veveine [ oo | evvverivens [ | i 462,854 | oo 114.735| . 464,677 462,801 (53) 12/27/2011 | 03/13/2020
3134A4 JT 2|FEDERAL HOME LOAN MORTGAGE CO AGENCY.... . |SD.. ...100.190 | . 131,249 .131,002 (61) 05/22/2002 | 01/15/2012
31359M EL 3| FANNIE MAE AGENCY....oovrrnirrnirnernerrereneesenesnnons | @eeve [ oo [ eovvvvenn [T [ 5,079,662 | ... 92.076 6,192,111 | .............6,725,000 | .............. 5,449,660 207,506 03/08/2010 | 06/01/2017
31359M SD 6| FANNIE MAE AGENCY....ooirinieeinnernereriseensessssisenns | cevene [ oo [ evvnerinens [eoe] | i 160,199 | i 118.128 . 177,192 .158,380 (1,139) 05/18/2010 | 06/05/2018
31359M XX 6| FANNIE MAE AGENCY....oovririennrnnrverrereneessniseins | ceviee oo e [ | 00000 2,613,626 | ... 113.439| . ..2,614,769 (34,469) 04/03/2009 | 03/02/2015
3136F7 GV 3 |FEDERAL NATIONAL MTGE ASSN AGENCY......occomermmrenmerverrnnnnns | vevene oo | eevrriiens [T | 1,401,981 | e 102.7411 . ..1,453,785 . 2,205 02/21/2006 | 08/02/2012
3136F8 3U 7 |FANNIE MAE AGENCY ....oovrinivirinnrnerrerineesseissninens | veveene [ oo [ evvvveiinens [ | eiiiiiinn.528,645 | ..., 104.296 | . 521,480 ....500,000 508,517 (7,266) 03/05/2009 | 02/22/2013
3136F8 K8 7 |FANNIE MAE AGENCY....ooirineirinnernerierirneessessssesenns | ceveene [ oo [ evvvserinens [ o] | . 987,080 | ... 103.948 | . ..1,039,480 .1,000,000 .996,699 2,986 08/11/2008 | 01/22/2013
3136FH DG 7|FANNIE MAE AGENCY ....ooiriniirinnrverrerineessesssinens | vevene oo e [ | iiiii00000.500,000 | ... 100.566 | . 502,830 .500,000 03/18/2009 | 03/19/2012
3136FM FL 3 |FANNIE MAE AGENCY....ooirinrinneinnernererineessessnsesenns | eeveene oo [ evvnneencd [ | iiiiie0.893,658 | ... 100.639 | . 900,719 .894,062 233 03/29/2010 | 09/29/2015
3136FP ET 0|FANNIE MAE AGENCY ....oovirnririnrnenninsiensnseenennnes | vernee | oo | eevnvverens Lo | viiiinn.885,211 | i 103.555| . .906,106 .884,154 (1,058) 06/28/2011 | 03/10/2016
3136FP MH 7| FANNIE MAE AGENCY. ....ooiiierrriseinerierineeneesnssinens [ eoveeen | oo | veeiennenns | eeened | i 198,694 | ... 105.775| . 216,839 .199,364 670 03/29/2011 | 09/29/2017
3136FP YB 7|FANNIE MAE AGENCY ....oovernirrnnnnnninniensnnesennnes | vereee | oo | vernvrenens [T | i 233,181 | i 103.459 | . 243,129 .233,310 129 07/26/2011 | 05/23/2017
690353 PV 3| OVERSEAS PRIVATE INVEST =~ AGENCY.....cccoovevmmrrmeenvrirnervnnns | @uoe | oo | vvervvrnns | e | i 2,742,194 | . 130.200 . ..2,962,050 ....2,838,588 40,856 02/04/2010 | 09/07/2016
742651 DE 9|PRIVATE EXPORT FUNDING  AGENCY......ccooovvvvrmrrernernenvernnnes | verene | oo | vvvvvrenies [eonen | v 1,972,512 | i 121.156 | . .2,011,190 ....1,925,933 (42,938) 11/29/2010 | 09/15/2017
742651 DK 5|PRIVATE EXPORT FUNDING  AGENCY......cocvmmremerrmneenerinnninennns [ eveeen | oo | oveervvrens | eeeeed | 801,112 | 104.420 | . 835,360 .800,929 (144) 10/14/2010 | 12/15/2017
880591 CU 4 |TENN VALLEY AUTHORITY AGENCY.....oovvnrnnrnnrnnseinnnnes | e | on | vevvriveens [T | v 1,458,986 | ... 127.203 | . . 1,494,635 | ............1,175,000 | ....ccooennee 1,418,347 (37,464) ..3,264 11/29/2010 | 12/15/2017
880591 EA 6| TENN VALLEY AUTHORITY AGENCY.....oovvinerrisensnninnernennne | evvnee [ [rovernnens | oo 739,022 | e 121730 | oo 803,418 721,226 (9,794) [ covvververvrrrsrrnerinens | eevnerreeinseesseinnens | ereerenn8.500 [ 10000000.3.830 [ Wi | v 16,436 | .covoovrvrnes 36,300 | 02/23/2010 | 07/18/2017
88059F AZ 4|TENN VALLEY AUTH AGENCY. .603,389 3,085 09/27/2011 | 12/15/2017
912828 HA 1|US TREASURY GOVERNMENT......oooevierimrerennnninennenes | wevnee [ oo [evnrernens | oo e 79,625 | 11000 120,406 | oo 84,284 | e 70,000 | o 78,854 (TT1) | e [ rverrerirseeseeiinnnne | ererenen 750 | 1000002330 | FA it | v 1,256 [ s 06/22/2011 | 08/15/2017
912828 HQ 6|US TREASURY GOVERNMENT .522,362 (8,701) [ cooveerreirervrirrreres | verversererienserenins | erereren2u875 i 1.530 [ Wi | 8,196 | e 02/06/2009 | 01/31/2013
912828 MA 5|US TREASURY GOVERNMENT. .258,263 (1,583) [ coovercerrrinerrerinens | eerverirenirseeseennens | eeveenenn 20750 | 000000 2.030 | MNLcco | o801 | e 09/10/2010 | 11/30/2016
912833 KX 7|US TREASURY GOVERNMENT o E .391,906 22,548 04/06/1999 | 11/15/2019
912833 KX 7|US TREASURY GOVERNMENT.....coooiviiininininisnrinnnienes @SD|.. | .o 4. LI 14,732 | ......87.932] .o 43,966 | oo 50,000 | i 31,353 1,804 04/06/1999 | 11/15/2019
0199999. U.S. Government - Issuer Obligation 67,932,017 ..67,876,543 (271,777) 0 [0 [ XXX [ XXX [ XXX eeeee..656,109 ] .......2,084,397 | ... XXX oo [ XXX......
0599999. Total - U.S. Government 67,932,017 ..67,876,543 (271,777) 0 0 [ XXX [ XXX s [ XXX | 656,109 ] ........2,084,397 |..... XXXeowooe o XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
419787 DU 7|HAWAII ST GO MUNICIPAL......covmiririreeeriseiserienineenns [ eeeees | GAFE] 527,925 | 120.597 | . 602,985 519,227 (2,995) 12/04/2008 | 08/01/2017
452151 GT 4|ILLINOIS ST GO MUNICIPAL A1AFE] e 106,837 | ... 104.370 | . 104,370 | .. ....100,000 .101,465 (1,545) 05/06/2008 | 12/01/2012
452151 PL 1|ILLINOIS ST GO MUNICIPAL.......cooerrnrrnerrerierisennennenne | D | oo | oo 1|.1FE| ..............1,688,320 | ...... 103.759 | .ovvonrine 1,660,144 | .....ccooonce. 1,600,000 | ..oovvvrne 1,639,553 (17,204) 01/14/2009 | 03/01/2014
575827 6H 8|MASSACHUSETTS ST MUNICIPAL JAFE| i 57,163 104.180 | . 50,000 | ..o 50,767 (891) 11/17/2003 | 11/01/2012
613910 RC 4|MONTGOMERY CNTY PREREFUND ~ MUNICIPAL.........ccoouvemrrnins [ s A[AFE] cnn..907,806 | ... 109.842 . . ....880,000 .907,210 (596) 12/13/2011 | 03/01/2014
613910 RD 2|[MONTGOMERY CNTY UNREFUND  MUNICIPAL.......cccovveervmrirens [ vvree e | veririis 1| AFE| 123,792 | 105112 v 126,134 | i 120,000 123,711 (81) 12/13/2011| 03/01/2014
677519 K2 5|OHIO STATE HIGHER EDUCATION MUNICIPAL........ccccovvrverrerrene [ overes | oo | veverneens 1| AFE| i 10,661 | oo 109.361 | . 10,000 | .ooovorcercrienns 10,188 (76) 02/01/2005 | 05/01/2014
677519 K2 5|OHIO STATE HIGHER EDUCATION MUNICIPAL.. ISD [ [ 1|.1FE| .. ...549,052 | ...... 109.361 . ....515,000 524,703 (3,916) [ .ovoverueererinrineriene | eevveeirseiserissniinens | ereeeenc500 [ 1. 3.650 [ MNL.coos [ i 3,863 | e 23,175 | 02/01/2005 | 05/01/2014
677519 NH 9| OHIO STATE MUNICIPAL.......coovrrrerirerirneernrrenrrnernenenee | S [ e AFE] 602,917 | ...... 101469 | ...ocvverreer.573,300 [ oo, 565,000 .566,970 (4,639) [ ..oovererrrrinerverrene | e | erreeerene3700 [ 100 2.850 [ Do [ v 1742 | 20,905 | 05/22/2003 | 06/01/2012
93974B GA 4 |WASHINGTON ST MUNICIPAL......ccoovvnnrinnrnnrssnssnnnnens | S [ e 1|.1FE| .. 1,114,800 | ...... 114.199] . ..1,141,990 .1,000,000 ....1,064,954 (17,337) ..50,000 | 01/12/2009 | 07/01/2015
1199999. U.S. States, Territories & Possessions - Issuer Obligations. 5,689,273 | .. XXX........ . ..5,801,768 | .. .5,340,000 | .. ....5,508,748 (49,281) 0 . 207,530 |..... XXX [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed).................. 5,689,273 | .. XXX..ooooo. | corrrrrerennn 5,801,768 | .............. 5,340,000 | .............. 5,508,748 (49,281) O o0 [ XXX | W XXX [ XXX 85,325 | 207,530 |..... XXX oo [ XXX......

U.S. Political Subdivisions of States, Territories & P

(Direct and Guaranteed) - Issuer Obligations
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010410 Y4 4|ALABAMA ST MUNICIPAL | IFE| .. 1,002,284 | ...... 100.367 | . ..1,003,670 .1,000,000 | ...oovverevee 1,000,000 (2,284) 06/17/2011 | 09/01/2012
134041 CE 0| CAMPBELL & KENTON CNTY KY REV MUNICIPAL.........covvvererries | ceres JAFE| i 769,300 | e 117532 . 822,724 .739,520 (7,787) 12/04/2007 | 08/01/2016
149231 DE 9|CATO-MERIDIAN N'Y CENT SCH MUNICIPAL. VAFE ] 251,025 | 108.623 | . 271,558 .250,422 (111) 12/22/2005 | 06/15/2015
167485 VE 8|CHICAGO ILL MUNICIPAL.. . AFE ] 1,234,106 | . 106.471 ..1,229,740 1,179,271 (11,980) 01/23/2007 | 12/01/2013
199507 D9 2|COLUMBUS OHIO CITY SCH DIST MUNICIPAL . |'SD.. GAFE] 214,879 | L 114.500 | . 217,550 .203,289 (3,145) 02/20/2008 | 12/01/2015
237289 HC 0|DARLINGTON SCHOOL DISTRICT MUNICIPAL .| SD.. | GAFE] 1,292,083 | .. 1121171 . ..1,289,346 ....1,200,301 (14,729) 01/26/2005 | 03/01/2015
256435 FU 7|DODGE CNTY NEB SCHDIST ~ MUNICIPAL VAFE 1,269,409 | 108.635 | . ..1,336,211 ...1,242,914 (4,069) 10/01/2004 | 12/15/2014
274605 MU 5|EAST PROVIDENCERI MUNICIPAL V2FE 271,130 | 100.914 | . .250,000 12/22/2005 | 05/15/2012
358775 VQ 4|FRISCO TEX MUNICIPAL VAFE] v 1,776,910 | 109.259 | .............1,742,681 | .............1,695,000 | .....ccoo.mce 1,642,039 (20,908) 10/04/2004 | 02/15/2014
365604 QL 4|GARDNER MASS GO MUNICIPAL MUNICIPAL AFE] cenn.....546,050 | ... 113.591 519,210 (4,561) 06/15/2005 | 11/01/2015
385536 FT 9| GRAND HAVEN MICH AREA PUB SCHS CAFE 1,066,420 1 109.588 | ..............1,095,880 | ..............1,000,000 | .............. 1,057,867 (8,553) 06/22/2011 | 05/01/2015
413450 FR 3|HARPER CREEK MICH SCH MUNICIPAL AFE] 1,066,420 | .. 109.724 | .............1,097,240 | .............1,000,000 | .............. 1,057,867 (8,553) . . . . 06/22/2011 | 05/01/2015
425200 R9 5|HENDERSON NV MUNICIPAL AFE] 819,014 | 109.170| . 773,532 (7,486) . . 3. . . . ..37,500 | 09/15/2005 | 12/01/2014
447025 GT 8|HUNTSVILLE AL MUNICIPAL... AFE] cnn.....850,553 | ... 120.184 | . .823,843 (9,738) ..37,500 | 02/13/2009 | 09/01/2018
521840 A3 2 |LEANDER TEX INDPT SCH MUNICIPAL. AFE] 1,024,140 101.754 | . 1,017,540 | ..............1,000,000 | .....ccccoee. 1,013,192 (10,948) 24,500 | 06/22/2011 | 08/15/2012
531677 CW 0| LICKING HEIGHTS OHIO SCHOOL MUNICIPAL. LAFE] 95814 | . .335,349 .310,483 12,495 10/25/2005 | 12/01/2014
556581 FP 6 |MADISON & ST CLAIR CNTYS ILL MUNICIPAL.. . A|.2FE] 376,201 | 104.985| . 367,448 .359,690 (2,896) 09/01/2005 | 02/01/2015
718814 XR 2|PHEONIXAR GO MUNICIPAL......ooomevrierieeeesesseesienens | e [P I 1|.1FE| .. ...995,823 | ...... 118.310 . ..1,064,790 .967,008 (10,868) 04/01/2009 | 07/01/2017
800722 DH 0|SANGAMON & CHRISTION CNTY IL SCH DST... SD.. [ [ 1. 1FE| .. 1,355,450 | ...... 114.144 | . ..1,432,507 1,255,000 | .cocverienne 1,322,378 (9,861) 04/18/2008 | 12/15/2017
869257 KF 1|SUSSEX CNTY DEL MUNICIPAL.....oovvrerirrieirnerisninerienin | cevis [P I 1 AFE ] s 1,012,020 | ...... 100.316 | ..vvvvrenee 1,003,160 | ..cooovvvrne 1,000,000 | ..cooovrvrne 1,000,000 (12,020) 06/22/2011 | 10/15/2012
935477 DZ 9|WARREN OH CITY SCHDIST ~ MUNICIPAL SD e 1].1FE| .. 1,654,470 | ...... 109.008 | . ..1,635,120 .1,500,000 | .coccrienee 1,543,922 (17,065) 09/30/2004 | 06/01/2014
968657 CV 6| WILL CNTY ALTO SO MUNICIPAL [P I 1|.1FE| .. ..729,385 | ...... 108.693 | . 749,982 ....690,000 703,157 ) 02/17/2005 | 11/15/2014
987660 CR 6| YOUNGSTOWN SD MUNICIPAL ~ MUNICIPAL........cocosverirniiirirnnins SD.. | | 1. AFE| . 1,755,093 | L 111311 1,792,107 .. 1,610,000 [ e 1,659,202 ) 02/17/2005 | 12/01/2014
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. .. ..20,819,109 )| e {0 [ XK X | XXX [ XX | 205,346 ........848,625 | ... XXX oo [ e XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions............... . . ..21,573,091 | ... XXX........ cerrennn. 22,044,996 . ..20,819,109 ) | 0 0 [ XXX | XXX [ XXX | . 205,346 | ............848,625 |..... XXX.oooo. [ e XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
02765U AJ 3| AMERICAN MUN PWR - OHIO ~ MUNICIPAL .| IFE| .. 1,051,400 | ...... 118.280 | . ..1,182,800 .1,000,000 ....1,035,163 (4,916) 06/25/2008 | 02/15/2018
033227 BG 3|ANCHORAGE ALASKA LEASE REV  MUNICIPAL........ccocoomvrmmrrrener [ s . | AFE] .. 1,195,856 | ...... 112.591 .1,272,278 .1,130,000 | .. ....1,159,497 (8,805) 07/25/2007 | 02/01/2015
033227 BK 4|ANCHORAGE ALASKA LEASE REV  MUNICIPAL.......cccocovivvvvrrars | verns [ R AFE | 1,075,920 | ...... 111433 | e 1,114,330 | oo 1,000,000 | ...coorcvrne 1,036,955 (11,114) 04/21/2008 | 02/01/2015
040665 AK 7|ARIZ ST UNIV NANO TECH MUNITAX.cvoviceieierienieeeenins | s | 1FE| .. ..389,474 | ...... 102.760 | . 400,764 ....390,000 .389,707 95 04/23/2009 | 03/01/2014
047870 BA 7|ATLANTAGAWTR SINK MUNICIPAL... . | AFE] L 3,460,500 | ...... 117.767 | . ..3,533,010 .3,000,000 | ....ccooouee. 3,453,815 (6,685) 10/28/2011 | 11/13/2021
14983N BM 2| CDP-KINK CNTY IIl WA LEASE REV, [SSSTURRRRRIR B IR I V2FE | 1,310,073 | ...... 111.626 | ..o 1,361,837 | oo 1,220,000 | ..coovrrrnee 1,260,888 (10,974) 03/08/2007 | 06/01/2015
156101 HC 4|CENTRAL YORK PASCHDIST  MUNICIPAL... AFE| 1,060,790 | ...... 110.525| . ..1,105,250 .1,000,000 ...1,032,827 (10,453) 03/19/2009 | 12/01/2014
181503 DM 2| CLARK-PLEASANT IND SCH MUNICIPAL.... . VAFE 1,033,868 | ...... 104.031 ..1,040,310 .1,000,000 | .. ...1,027,011 (6,856) 06/17/2011 | 07/15/2012
18610R AD 6| CLEVELAND-CUYAHOGA CNTY PORT AUTH......ccovvveriririirerinniriines . AFE | 1,001,000 | ...... 114749 | oo 1,147,490 | ...coooeeeee. 1,000,000 | ...ccorvenee 1,000,685 (68) 10/29/2009 | 02/15/2021
196479 TZ 2|COLORADO HSG &FINAUTH  MUNICIPAL... VAFE] ...530,646 | ...... 110439 . 541,151 ....490,000 525,718 (5,757) 04/13/2011 | 04/05/2016
20281P BX 9|COMMONWEALTH FING AUTH MUNI TAX.. . | AFE] .. 1,261,260 | ...... 108.328 | . 1,364,933 | .............1,260,000 | .............. 1,260,780 (205) 04/30/2009 | 06/01/2015
20281P BZ 4|COMMONWEALTH FING AUTH MUNITAX.cvovierenienierienes | e IR IR AFE] 750,750 | ...... 112.836 | oo 846,270 .750,561 (87) 04/30/2009 | 06/01/2017
20774W  G9 6| CONNECTICUT ST HSG MUNICIPAL.... IO [ I 1|.1FE| .. 2,081,660 | ...... 105.023 | . ..2,100,460 ....2,074,435 (7,225) 07/22/2011 | 12/25/2015
218855 AB 0|CORINTHNY INDL DEV AGY  MUNICIPAL. [T I [P I 1|.2FE| .. 2,016,000 | ...... 101.025| . ..2,020,500 . ....2,009,598 (6,402) 03/17/2011 | 02/01/2013
222734 AS 4|COURTLAND AL INDL MUNICIPAL......ocooivnrirnrireeiseiseeinns [ s [ I 1| .2FE | oo 1,937,000 | ...... 101134 | oo 2,022,680 | ..............2,000,000 | .......cc..... 1,937,979 979 09/22/2011 | 06/01/2025
240738 AU 8|DE KALB CNTY IND AUTH LEASE RENT REV.......cccccvuummrrmrrrcirnnns [ s ] e VAFE] 661,725 | ...... 101.200 | oo 632,500 631,566 (8,041) 01/15/2008 | 01/15/2012
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24916P EK 9[DENVERCITY & CNTY WTR  BAB....cocovvrerrnrincerrisnrnerierienens | s | IFE| .. 1,062,764 | ...... 116.908 | . ..1,245,070 .1,065,000 ....1,063,350 235 [ s | e [ e .850 | e 4.680 [JD...cc. | v 2,201 | e 49,523 | 05/28/2009 | 12/15/2017
25483V EQ 3|DIST OF COLUMBIA REV MUNICIPAL......oooivinrinircienireiieees [ v .| IFE| .. 2,907,467 | ...... 115.217 . ..3,001,403 ....2,905,097 (2,370) [ oo | eevveeirseissrneninens | eeeeen5.000 [ oo, 3.580 11/22/2011 | 10/01/2021
299620 BW 3| EVANSVILLE IND SCH BLDG CORP MUNICIPAL.......c.ccocumerrerirncnes [ o GAFE] 449,214 | L 112.336 | . 499,895 447,189 (435) | ceververrenrrnerrenns [ e | eerreeen 000 | i 3.880 12/20/2006 | 07/10/2016
30472N AV 7|FAIRFIELD SCH BLDG CORP IN  MUNICIPAL.. o ALAFE| 1,134,242 | . 107.820 . ..1,142,892 1,089,969 (13,933) ..3.550 09/04/2008 | 01/15/2014
311450 FE 5|FARMINGTON NM POLL CONTROL MUNICIPAL. B [ 1|.2FE]| ..............2,110,040 | ...... 106.026 | . ..2,120,520 . ....2,109,789 (251) | cevvrerererrenrieniienns [ eenrreeieeiessisnnies | cenneenn 700 | o, 3.950 12/19/2011 | 11/01/2020
315361 FN 0|FERRIS ST UNIV MICH MUNICIPAL.. GAFE ] e 1,127,613 | 115.946 | . 1,188,447 | ......ec.....1,025,000 | oo 1,086,629 (11,696) | vvvncerrrenerneriienins [ erveerveeiseeserinneins | eeeeenn3.000 | oo 3.610 04/11/2008 | 10/01/2016
320265 NU 1|FIRST FLA GOVTL FING COMMN REV.... AFE ] v 941,936 | 108.069 | . .918,587 887,661 (14,141) ..3.630 12/07/2007 | 07/01/2014
373506 AV 6|GEORGIA ST ENVIRONMENTAL ~ MUNICIPAL | GAFE] 2,227,185 | 111.106 | . 2,499,885 | ..............2,250,000 | ..o 2,228,599 1414 | e | e | 000 | e 4.120 03/25/2011 | 03/15/2021
378294 AY 8|GLENDALE AZ MUN PPTY CORP  MUNICIPAL... JAFE i 1,066,080 | ... 105.074 | . ..1,050,740 ....1,023,352 (14,927) | oo [ everrerneinsreniins | ceereee8.000 | v 3.390 01/13/2009 | 07/01/2013
396066 DQ 2|GREENVILLE CNTY SC SCH DIST MUNICIPAL AFE ] v 1,074,470 | 114.365 | . ..1,143,650 ....1,039,223 (9,099) .3.910 11/16/2007 | 12/01/2015
396321 CT 6|GREENVILLE NC UTIL MUNI TAX | WAFE] ... 745,605 | ... 114.330 | . 800,310 731,541 (5,597) [ cooverrrverrverirenirene | vevrerineenesissinens | erreeern. 5780 [ e 4.730 05/18/2009 | 11/01/2018
396321 CT 6|GREENVILLE NC UTIL MUNI TAX | GAFE] 319,545 | L 114.330 | . 342,990 313,517 (2,399) [ ..o | eevreeeseernsriisniiens | eereeenn 5780 [ 4.730 05/18/2009 | 11/01/2018
397118 EE 6| GREENWOOD CNTY SCH DIST BAB  MUNI TAX.. AFE] 682,972 | L 105.763 | . .713,900 .679,826 (1,427) ..3.160 09/17/2009 | 03/01/2015
402228 AV 2| GULF COAST WASTE DISP AUTH MUNICIPAL... . A[.2FE| .. 1,207,200 | ...... 102.264 | . 1,227,168 | ..............1,200,000 | .............. 1,203,415 (3,785) [ covueererrnrrrnerrrerinne | eevireeiseerssninsninens | erreeennn8.100 [ i 5.580 04/08/2011 | 08/01/2012
419800 EW 3|HAWAII ST DEPT OF BUDGET =~ MUNICIPAL B [ IR 1].2FE| .. 3,036,000 | ...... 101.125] . ..3,033,750 (B09) [ 1evvrerrrvrererrrerivnnne [ everrerrseirensnienerens | voeereernn 5,000 | oo 4.010 12/21/2011 | 04/01/2013
41981C GY 0 |HAWAII ST HWY REV MUNICIPAL... NE A[AFE] . 1,668,300 | ...... 112.946 | . ..1,694,190 (16,940) ..3.680 02/11/2005 | 07/01/2015
442331 JV  7|HOUSTON TX REF - PUB IMP  MUNICIPAL [ IR 1].1FE| .. ..376,761 | ...... 115.100| . 402,850 .365,081 (3,276) [ covvevvrverererinvrenns | erverrernerisnserenes | ererene3.000 | e, 3.870 03/25/2008 | 03/01/2016
454624 CC 9|INDIANA BD BK REV MUNICIPAL.... [P I 1|..1FE| .. 2,000,000 | ...... 100.185 | . ..2,003,700 . 102,000,000 [ ..o | e e | e | e .000 [, 5.000 06/17/2011 | 02/01/2021
454624 CD 7|INDIANA BD BK REV MUNICIPAL.... [ IR 1. 1FE| .. 1,815,000 | ...... 100.167 | . .1,818,031 | .. .1,815,000 | .. e 10815,000 [ e | e | e | e | e .000 [ 5.000 . K 06/17/2011 | 02/01/2022
45505U AD O |INDIANA ST AUTH LEASE REV  MUNICIPAL.......ccoovvermrrmerinrinenns | cevie IR IR AFE ] v 1,757,768 | ...... 110.581 | .ovvorine 1,813,528 | ...covvvene 1,640,000 | ..cooovvrnee 1,694,161 (17,798) | oveveervrnrrnerrenins [ erverrerirseessrineins | eeeeene3.000 | oo 3.750 82,000 | 03/20/2008 | 11/01/2014
45506A BL 4|INDIANA ST HSG MUNICIPAL. ..o [ v AFE] 1,027,856 | ...... 107.991 ..1,036,714 ....1,024,933 (4,336) [ cooovvvreiererinerenns | erverrnnnerinnnenenns | ereeenend500 | e, 3.560 21,600 | 06/17/2011 | 06/01/2020
455254 FC 1|INDIANAPOLIS IN ARPT MUNICIPAL.. RO I . . 3,358,500 | ...... 112.637| . 3,379,110 | .. . . ....3,337,632 (20,868) | ..evvevnreerrrerienins [ everierineenseiineins | ceerenen3.100 | i 2.690 08/25/2011 | 01/15/2017
455280 DG 3| INDIANAPOLIS IN LOCAL MUNICIPAL......vvvvririerniserersinnes | s [ AFE] e 3,449,460 | ...... 114.957 | o 3,448,710 | oo 3,000,000 | ...ccvveunen 3,449,117 (343) [ vvrerrrrerirerverieninns [ everrernereninsenens | 5,000 | o 3.150 12/22/2011 | 06/01/2021
462467 MP  3|IOWA FIN AUTH SINGLE FAM MTG MUNICIPAL........cccomuvermerrrrinnns [ s LAFE] ....500,000 535,986 (3,329) [ .ovuvererrrrrnerieriene | eevirereneerseensennens | eereeennid500 [ i, 2.720 06/29/2011 | 04/25/2016
46246L VC 1[IOWA FIN AUTH SINGLE FAMILY R MUNICIPAL.... RN I . .| 1FE] .. . 60,000 | ..oovvrveriene 60,000 95 [ v | e | o000 | oo 4.140 11/10/2005 | 01/01/2012
462590 DY 3|IOWA STUDENT LN REV TAXARS....ooiviriirnerneriesiineenseis [ s [P I 1|.4FE]| ................600,000 | ........73.539 | ...cccorer 441,234 | L 600,000 441,234 (21,624) [ ..vevrveeirrrieriies | eevierineessissienis | e | oo | s 0.420 11/07/2007 | 12/06/2029
46613C TV 7|JEAFLAELEC SYSREV MUNICIPAL. [P I 1|.1FE| .. 1,065,000 | ...... 109.735| . ..1,097,350 .1,000,000 ....1,030,976 (13,005) | oo [ v | erreen8.000 | i 3.550 03/26/2009 | 04/01/2014
485429 KY 9|KANSAS ST DEV FIN AUTH MUNICIPAL.. [P I 1|.1FE| .. 1,090,865 | ...... 102.831 .1,100,292 | .. .1,070,000 | .. ....1,090,768 (L0 ) TSI NPT [T o104 IRV 3.220 12/13/2011 | 12/01/2019
49130T NP 7 |KENTUCKY ST HSG CORP MUNICIPAL.......oviriverniriierinies | e [ IR 1 AFE ] i 525,895 | ...... 105.247 | ..o 526,235 | .cooovvirinns 500,000 525,772 (123) [ v [ everierisereninsenens | o250 | oo 3.100 12/16/2011 | 11/13/2016
517840 WY 6|LAS VEGAS NEV WTR DIST MUNICIPAL....c..oovvmerenerierirererneniens | cevi VAFE] 1,527,455 | ..... 104.576 | . ..1,495,437 1,430,000 | .coovvveneees 1,454,960 (26,405) | .vvooevrerrrerireris [ e | ereeeen9.250 | i 3.300 02/25/2009 | 12/01/2012
528902 HH 5|LEXINGTON-FAYETTE URBAN CNTY BAB RN I . | AFE] ...500,620 | ...... 110.898 | . 554,490 | .. ....500,000 .500,444 (T0) [ oo | e | e 250 | e 4.230 10/15/2009 | 07/01/2017
528902 HJ 1|LEXINGTON-FAYETTE URBAN CNTY BAB........cccoommuvimmrimreninrnerirenns [ s IR I VAFE ] s 498,715 | ...... 111.252 | v 556,260 | ...coooevernees 500,000 498,973 134 | oo [ | e 375 | s 4.410 10/15/2009 | 07/01/2018
539243 RC 1|LIVONIA MICH PUB SCHS SCH DIST .|SD.. | IFE| . ...808,823 | ...... 109.580 | . 821,850 ....750,000 771,086 (8,499) [ ..o | eevrerrseisnrssniiens | ereeern5.000 [ oo 3.730 03/26/2007 | 05/01/2014
54627A CD 7 [LOUISIANA HSG FIN AGY MUNICIPAL IO I . A[AFE] . ...676,910 | ...... 105.070 | . 667,195 .635,000 (43,968) | ...oouvverenrrrerirenins [ everrerineenseieniins | ceerreeend.700 | i 5.690 11/22/2010 | 12/01/2038
54811A AX 1[LOWER COLO RIV AUTH MUNICIPAL......cooiiiernierinneirernnes | ceves [ I 1 AFE | s 520,000 | ...... 100.322 | .o 521,674 520,000 | oo [ | s [ | e .375 | s 5.370 06/17/2011 | 05/15/2020
567423 KJ 6|MARICOPA CNTY AZ SCH DIST 89 MUNICIPAL SO [P I 1|.1FE| .. ...269,505 | ...... 115.564 | . 288,910 .263,874 (2,223) [ covvvererrererineienns | ernernrneissnseienes | eveerenes.000 | e, 3.870 . 05/14/2009 | 07/01/2017
56879E FQ 7|MARION CNTY FLASCH  MUNICIPAL OO I [ I 1|.1FE| .. 2,054,840 | ...... 106.429 | . ..2,128,580 | .. .2,000,000 | ...oovvenees 2,050,599 (4,281) [ oo | e | e 5.000 [ oo 4.460(JD....... ..8,333 06/22/2011 | 06/01/2017
57419P HA  0|MARYLAND ST CMNTY DEV ADMIN  MUNICIPAL........cccocoevrmrermeens [ s [P I T AFE ] s 1,308,510 | ...... 104.630 | ..covonreneee 1,318,338 | ..o 1,260,000 | ..coovvvvne 1,300,161 (13,739) | ovvvcerernnrrerrenis [ everrerincesneienenns | eerreeenD.750 | i 4540 [MS...... | v 24,150 05/04/2011 | 11/01/2014
59334D BT 0 |MIAMI-DADE CNTY FLAWTR & SWR REV.......cconvimrirniincierirncins | ceis .|.1FE| .. 1,011,261 | ...... 115.956 | . ..1,089,986 ....940,000 987,757 (9,000) [ .ovoveruerrrrireerircrirene | eevrerirseissrineeiiens | ereeeren5.000 [ e 3.820[AO...... 04/16/2009 | 10/01/2016
593791 CU 8| MIAMI UNIV RXPRA MUNICIPAL.... . A[AFE] . 1,673,805 | ...... 113.396 | . ..1,700,940 | .. .1,500,000 | ....ocveveee. 1,568,367 (17,126) | ovvovvrrnnrverrenns [ v | ceerene8.000 | v 3.660 | MS...... 02/17/2005 | 09/01/2015
602245 UN 0|MILWAUKEE CNTY WIS MUNITAX oo | e IR IS AFE] s 500,000 | ...... 108.662 | ...ovvvverecns 543,310 | oo 500,000 500,000 | oo [ | e | e | coereneeni200 | s 4.200 [AO...... 07/23/2009 | 10/01/2017
60416Q CD 4 |MINNESOTA ST HSG FIN MUNICIPAL.......coveriirierierierinieis | ceii [ I T AFE] s 528,046 | ...... 108.778 | ..o 543,890 | ..ccoocvvvennc. 500,000 525,077 (2,970) [ covvvverveererernrrenies | ervvvrenneisnsenenns | ervererend500 | e 3.210| JJ....... 06/17/2011 | 03/18/2016
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60416Q DL 5|MINNESOTA ST HSG FIN MUNICIPAL. ...cocvverieerieriereeeernenis | cevi VAFE ] 539,775 | 109.172 . 545,860 536,372 (3,403) 10,063 06/08/2011 | 06/22/2016
604280 CD 7|MINOCQUA HAZELHURST ETC WIS MUNI TAX AFE| i 765,000 | .. 114.329| . 857,468 .763,964 (1,033) 12/28/2010 | 03/01/2025
605279 KZ 0|OBG MISSISSIPPI POWER COMP  MUNICIPAL........cocconuvemivmmrinns [ s .| IFE| ... 1,501,481 | ... 100.810 | . .1,512,150 (12) 06/16/2011 | 12/01/2040
60534Q VH 1|MISSISSIPPI DEV BANK MUNICIPAL.. AFE] 1,632,270 114.047 | . ..1,710,705 (16,672) 03/17/2010 | 07/01/2017
60535G AX 0|MISSISSIPPI HOME CORP MUNICIPAL.......cvvrrirerireeiricrirenes | cevies AAFE] 1,039,971 | 107.044 | . ..1,032,975 (18,469) 11/05/2010 | 08/24/2015
60535Q FD 7 |MISSISSIPPI HOME CORP MUNICIPAL. ...ocvverenrrerienineinneins [ eeeene | oo [ v 1| AFE| o 1,704,132 | L 104.008 | . ..1,710,932 (11,783) 06/21/2011 | 06/01/2017
60636X 8E 6|MISSOURI ST HSG COMMN MUNICIPAL AAFE] 1,254,763 | .. 108.179 | . ..1,260,285 . (21,948) 11/03/2010 | 10/10/2015
60637B BD 1|MISSOURI ST HSG DEV COMMN  MUNICIPAL........coocmmrrmrrmernane [ e o [ v 1| AFE| oo, 745,290 | ... 110.012] . 770,084 739,681 (5,609) 04/12/2011 | 04/16/2016
60637B CK 4 |MISSOURI ST HSG DEV SINK  MUNICIPAL........cooccomuveirnerrnrinnns [ s VAFE ] .. 804,540 | . 107.905 | . 809,288 .804,246 (294) 12/07/2011 | 11/07/2016
607167 DV 2| MOBILE ALA INDL DEV MUNICIPAL.. JAFE] ............. 1,000,000 | ...... 104.838 | . ..1,048,380 03/03/2008 | 06/01/2034
63967C N6 5|NEBRASKA INVT HSG MUNICIPAL.......cverrimrrnerierierinnenns [ s VAFE ] 1,940,243 | L 101.630 | . ..1,936,052 (5,284) 09/27/2011 | 03/01/2014
64468C BP 8 |NEW HAMPSHIRE STATE BUSINESS MUNICIPAL | .2FE| ...2,072,480 | ...... 106.980 | . ..2,139,600 (2,559) 02/23/2011 | 07/01/2027
64469D EF 4 |NEW HAMPSHIRE ST HSG MUNICIPAL. AFE] 1,924,640 | 103.234 | . ..1,899,506 . (57,309) 12/16/2010 | 10/26/2013
646133 EV 6|NEW JERSEY ST TRAN CORP CTFS MUNICIPAL. | AFE| ...561,535 | ... 112473 . 562,365 528,761 (7,097) 01/09/2007 | 09/15/2015
646136 DY 4|NEW JERSEY ST TRANSN MUNICIPAL......ovvevverniernnireerenns | oo | AFES .....3,866,438 | ... 120.514 | . .4,097,476 3,853,044 (10,591) 10/25/2011 | 12/15/2020
647200 M8 4|NEW MEXICO MTG FINAUTH  MUNICIPAI A[AFE] . 991,965 | ...... 104.968 | . .991,948 .990,383 (4,067) 06/21/2011 | 03/01/2020
647200 N5 9|NEW MEXICO MTG FIN AUTH MUNICIPAL......oooveivriererinnererens [ vveree e | verrrnis 1].1FE| .. ...539,625 | ...... 111422 . 557,110 .535,423 (4,202) 06/16/2011 | 04/11/2016
658207 MZ 5|NORTH CAROLINA STHSG  MUNICIPAL......cccovrvmrererireinerirnnins [ vvers | oo | vererneens 1|..1FE| .. 1,047,300 | ...... 105.474 | . ..1,054,740 . 1,047,068 (232) 12/08/2011 | 09/25/2016
658877 DZ 5|NORTH DAKOTA ST HSG FIN AGY MUNICIPAL.......cocvvvrenrirernnns [ vvree e | vervrrs 1[.1FE| .. ..639,954 | ... 107.861 647,166 | .. ....600,000 .636,970 (2,984) 4. X 10,500 07/14/2011| 07/01/2016
658909 CL 8|NORTH DAKOTA ST HSG FIN AGY MUNICIPAL......c.oocenevrnvrennrnes [ v | oo | verereens 1 AFE ] s 1,498,010 | ...... 104.957 | .ovvoerenee 1,521,877 | oo 1,450,000 | ..coovvvrne 1,488,171 (AR 15) 1 SOURRIRR FUOURIRRIIN IO 4500 ......... 3750 [ | e 32,625 | oo 37,881 | 11/15/2010 | 10/18/2015
677377 U9 2|OHIO HSG FIN AGY MUNICIPAL. .....oovvririrrinirisniseiensinies [ evennn AFE] 541,095 109.331 546,655 .536,699 (4,396) 05/12/2011 | 04/03/2016
677525 TF 4|OHIO ST AIR QUALITY DEV AUTH MUNICIPAL. .| ..2FE| ....cec......1,103,100 | ...... 114.262 | . 1,142,620 | ..............1,000,000 | ......ccco.... 1,096,529 (6,571) 06/28/2011 | 06/01/2018
677525 TK 3|OHIO ST AIR QUALITY DEV AUTH MUNICIPAL.......ccoorermrvrvermrnenns [ vvver | oo | vevvvirinins W2FE] ... 2,069,160 | ...... 111.020 | ..o 2,220,400 | ...ccvveeeee 2,000,000 | ...ccooveueee 2,064,798 (4,362) 03/22/2011 | 08/01/2020
677555 YF 5|OHIO STECONOMIC DEV REV ~ MUNITAX....ccoimvirmierrrinerncrirenes [ s .|..1FE| .................800,576 | ...... 112.076 | . 896,608 .800,000 08/13/2009 | 03/01/2012
67755C WH 8| OHIO ST BLDG AUTH MUNICIPAL.......oovmivirerneirinnieisenns | vevees A1AFE] 852,593 | .. 120.292 | . 902,190 .826,556 (9,168) 01/21/2009 | 04/01/2019
67755L AM 1| OHIO ST CULTURAL & SPORTS CAP MUNICIPAL........ccccovvvirerirnn. SD.. | [ 1|.AFE| .ceev..n..541,955 | 110.587 | oo 552,935 516,016 (4,535) 08/24/2005 | 04/01/2015
677561 GZ 9|OHIO ST HOSP FAC REV MUNICIPAL. JVAFE| i 434,352 | 112.800 | . 451,200 422,496 (5,155) 08/12/2009 | 01/01/2016
67756A E2 4|OHIO ST HIGHER ED FAC COMMN REV.... . .| IFE| .. ...264,068 | ...... 113.215| . 283,038 | .. .258,298 (1,873) 09/10/2008 | 01/01/2016
677581 DD 9| OHIO ST MAJOR NEW INFRASTRUCTURE PROJ.......cocovvvrivrirrinenne SD.. [ [ AFE | 212,420 | ...... 124228 | ... 248456 | ...covvvvne 200,000 .208,484 (1,318) 10/28/2008 | 06/15/2017
677660 TV 4|OHIO ST WTR DEV AUTH MUNICIPAL......cvvurrrerirereersnninens [ ereees . . ...384,150 | ...... 102.309 | . 399,005 ....390,000 .384,284 134 04/20/2011 | 07/01/2033
686087 LA 3|OREGON STHSG MUNICIPAL......cooooiiiininniiniiniicnsines [ A1AFE] 1,242,702 | ...... 103.119 . .1,252,896 | .. 1,215,000 | .o 1,241,656 (1,046) 4. . 27,338 11/25/2011 | 01/19/2014
702528 EG 1|PASCO CNTY FLA SCH BRD MUNICIPAL......ouevvrveeriererneennnens [ e | [ erveriens T AFE ] v 2,094,185 | ...... 110685 ...covvvenee 2,213,700 | coovvvrreees 2,000,000 | .ooocvereeen 2,086,983 (7,202) [ oo | eereeireeieeerneeinens | e 5.000......... 4120 [FAcooo| v 41,667 | oo 50,000 | 06/20/2011 | 08/01/2017
708796 YR 2|PAHSGFIN AGY MUNICIPAL......coooovviiiiinrinniieniieniiens [ AFE] 3,109,306 | ...... 109.398 ..3,210,831 .2,935,000 ....3,104,804 (8,363) 06/17/2011 | 10/01/2020
70920P AG 9|PASTPUBSCHBLDGREV ~ MUNICIPAL.. IO | AFE]| . 1,071,090 | ...... 109.823 ..1,098,230 | .. .1,000,000 | .. ....1,027,667 (11,148) 11/13/2007 | 05/01/2014
71323M CE 0|PEORIA IL PUBLIC BLDG MUNICIPAL......oovvevreiirniernrrercees | e | oo [ e 1 AFE| e 2,416,901 | ........ 55.920 | ..oovvvnenee 2,404,560 | .............. 4,300,000 | ....occouueeen 2,417,449 548 12/28/2011 | 12/01/2018
71883R GP 2|PHEONIX ARIZ CIVIC IMPT CORP WTR SYS REV. B S0 200 I I 1|.1FE| .. ..329,949 | ...... 112.763 338,289 ....300,000 .315,005 (3,966) [ ...ovvvurrerrerrirerirene | eerererineenerienniinens | erreeerene8.000 [ i 3470 [ I [ i, 7,500 | oo 15,000 | 01/09/2008 | 07/01/2015
71883V DY 7|PHOENIXAZ INDLDEV SINK  MUNICIPAL.......ccooevenerrreineinennns [ eovveee | o [ 1|.1FE| .. 3,138,390 | ...... 105.041 ..3,151,230 | .. .3,000,000 | ..ooovvenees 3,136,694 (1,696) 44,167 12/08/2011 | 09/15/2015
721882 AV 0|PIMA CNTY ARIZ STR MUNICIPAL. .....cvvmvvnrrerireriinisneinnnes [ ervere | oo | vererneens T AFE ] s 550,000 | ...... 100.341 | oo 551,876 | ..ccovvvrernens 550,000 550,000 | oo [ | e e | e 375 | 370 | e | e 12,031 | oo 12,031 | 06/17/2011| 07/01/2012
735352 LH 7|PORT STLUCIE FL UTILREV  MUNICIPAL .|.1FE| .. 1,656,146 | ...... 112.938 . 1,677,129 .1,485,000 ....1,584,067 (19,258) 01/22/2008 | 09/01/2016
736746 RS 9|PORTLAND OR URBAN RENEWAL  MUNICIPAL. A[AFE] . 1,249,373 | ...... 109.203 | . 1,233,994 | .. .1,130,000 | .. ....1,175,008 (11,981) 01/27/2005 | 06/15/2015
736746 TU 2|PORTLAND OR URBAN RENEWAL ~ MUNICIPAL........ccoovveneramrnes [ oves | oo | oo 1 AFE ] s 1,045,970 | ...... 113547 | v 1,101,406 | ..oooovvvrnnnd 970,000 | ..coovvvrneee 1,028,788 (6,632) 04/21/2009 | 06/15/2019
736746 TU 2| PORTLAND OR URBAN RENEWAL ~ MUNICIPAL.......cccccruvurriririnns SD.. | [ T AFE] s 339,671 | ...... 13547 | s 357,673 | oo 315,000 .334,091 (2,154) 04/21/2009 | 06/15/2019




S0l

Annual Statement for the year 2011 ofthe  N@tional Interstate Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 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
CusIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
75845H JC 8|REEDY CREEK FLAUTILREV ~ MUNICIPAL.......occovvvemirmerirerirniins | s | IFE| .. 1,076,210 | ...... 109.090 | . ..1,090,900 .1,000,000 ...1,032,889 (11,160) 11/16/2007 | 10/01/2014
762224 EM 1|RHODE ISLAND ST MUNICIPAL. AFE] 1,055,740 | ...... 108.293 | . ..1,082,930 .1,000,000 ....1,049,376 (6,364) 06/22/2011 | 10/01/2015
762224 EP 4|RHODE ISLAND ST MUNICIPAL VAFE] 969,243 | L 108.588 | . ..1,004,439 925,000 .964,219 (5,024) 06/22/2011 | 10/01/2015
79165T LB 5|STLOUIS MO MUN FIN CORP REV MUNICIPAL AFE] 1,203,019 | 107.333 . ..1,207,496 ....1,153,534 (12,691) 11/07/2007 | 02/15/2014
796269 RU 4|SAN ANTONIO TX IND SCH DIST MUNICIPAL VAFE ] e 534,040 | . 112.763 | . 563,815 519,778 (5,001) 01/12/2009 | 08/15/2015
808390 DP 0|SCHUYLKILL CNTY PA MUNICIPAL.......eooerenrinerierieeinnenns [ reeees .| ..2FE| .............2,043,930 | ...... 105.656 | . 2,113,120 | ..c.cee0...2,000,000 | .oooeonvnen 2,041,575 (2,355) 06/17/2011 | 10/01/2019
83712T BZ 3|SOUTH CAROLINA STHSGFIN  MUNICIPAL.. VAFE ] 270,150 | 109.427 | . .273,568 .266,173 (3,870) 12/02/2010 | 12/20/2015
857322 6L 0|STATE PUBBLDG AUTHPA  MUNI TAX | GAFE] 1,109,767 | 115.218 . 1,278,920 | .............1,110,000 | ......cco.nc.. 1,109,864 24 04/24/2009 | 11/15/2016
875301 DX 8| TAMPA-HILLSBOROUGH CNTY FLA REV... .|..1FE|................568,963 | ...... 110.887| . 604,334 562,971 (5,991) 02/11/2011 | 07/01/2014
875301 EF 6| TAMPA-HILLSBOROUGH CNTY FLA REV... AFE] . 475,005 | .. 108.953 | . 495,736 470,004 (5,002) 02/11/2011 | 07/01/2014
880459 6U 1| TENNESSEE HSG DEV AGY MUNICIPAL VAFE] 3,596,123 | 104.885 | . 3,576,579 | ..............3,410,000 | ...coovvreees 3,559,270 (51,044) 06/21/2011 | 12/05/2013
88271H EP 0 |TEXAS ST AFFORDABLE HSG ~ MUNICIPAL AFE ] cnn.....856,960 | ... 108.339 | . 866,712 .856,467 (493) 12/01/2011 | 10/25/2016
889396 LA 3| TOLEDO OHIO WTRWKS REV MUNICIPAL. AFE] 284226 | . 111.987| . .296,766 .273,361 (1,954) 10/19/2005 | 11/15/2015
889396 LA 3| TOLEDO OHIO WTRWKS REV MUNICIPAL AFE ] 107,255 | 111.987 | . 111,987 .103,155 (737) 10/19/2005 | 11/15/2015
914331 HB 2| UNIVERSITY ILLINOIS COPS-INT MUNICIPAL... JGAFE | 1,119,520 | 105.434 | . ..1,054,340 (14,802) 02/10/2005 | 10/01/2013
914353 UV 7|UNIVERSITY ILL UNIVREVS ~ MUNICIPAL.. A[AFE] ... 1,058,080 | ... 108.690 | . ..1,086,900 (5,867) 06/22/2011 | 04/01/2016
91474P BH 2 |UNIV OF NTHRN IOWA MUNICIPAL e | s 1[.AFE| .............. 1,643,448 | ...... 100.536 | . .1,638,737 . (6) 12/23/2011 | 07/01/2021
915137 4Q 3| UNIVERSITY OF TEXAS REVS  MUNICIPAL.....ocoovvrimrerenrnrinerins [ overs | oo | vevereens 1| AFE| . 202,437 | ..o 115.767 | . 208,381 .200,490 (1,947) 06/22/2011 | 02/15/2017
917436 X7 7|UTAH HSG CORP MUNICIPAL......oovvririernnrcrirenineresinninens | veenns | oo | eererinns 1. AFE| oo 495,452 | ... 101.006 | . 499,980 . 495,436 (21) 9,900 | 06/21/2011 | 07/01/2020
917547 TW 1| UTAH ST BLDG AUTH LEASE REV  MUNICIPAL.......ccnvvereemvrirnerns [ rvers | oo | verereens 1 AFE ] s 1,237,862 | ...... 115.697 | .ovvorrne 1,376,794 | .oooovvrrne 1,190,000 | ..cooovvvrne 1,227,023 (4,151) [ o | eevverrseesensssiinens | eeeeenn5.000 [ i 4490 [MNLcs | e 7,803 | e 59,500 | 03/31/2009 | 05/15/2019
91754R LW 5|UTAH STBRD REGENTS REV ~ MUNICIPAL........ccocovvvrerrvrrirerinnes | v .| .2FE| .. 1,167,117 | ...... 117.879 .1,267,199 .1,075,000 ....1,128,491 (9,006) [ ...vovvneererrrirrirenins | vrvveirsrnerssnncrenins | vrerere3.000 | 1000 3.940 | AO.is | i 13,438 | i 53,750 | 05/03/2007 | 04/01/2017
917565 GU 1|UTAH TRAN AUTH ZERO CPN  MUNICIPAL... OO I LAFE 1,256,321 | ........ 72610 . ..1,303,350 11,795,000 | .. ..1,272,792 16,471 08/23/2011 | 06/15/2017
919061 FC 0|VALDEZ AK MARINE MUNICIPAL......oovvvrrrieiennrieienssnnnes [ eovres [ [ orirenins AFE] e 3,427,320 | ...... 115.762 | ..o 3,472,860 | ....cvveues 3,000,000 | ...ccvveunen 3,417,008 (10,312) | covorererrsrrernens [ v 09/26/2011 | 01/01/2021
92812U DA 3|VIRGINIA ST HSG MUNICIPAL......ovvemreerireereniseinerineniens | oveee | oo | veverneens 1|.1FE| .. 1,000,000 | ...... 100.883 | . ..1,008,830 .1,000,000 | ..covvernees 1,000,000 06/17/2011 | 10/01/2017
935358 EP 2| WARREN MICH WTR & SWRREV  MUNICIPAL........oooovvvrrrirnrnis [vvree e | vervnis 1|.1FE| .. ..308,654 | ...... 101.408 | . 309,294 ....305,000 .305,479 (556) 08/31/2005 | 11/01/2012
93978T MA 4| WASHINGTON STHSG  MUNICIPAL.........cccovvrmerrerermeeniensnirnerns | eerree oo [ e T AFE ] s 917,811 | ...... 105.514 | cooovvrrirnen 928,523 | oo 880,000 916,221 (4,383) 06/21/2011 | 06/01/2020
95639D AN 0| WEST VA SCH BLDG AUTH MUNICIPAL.......oviiernnirrienrenie | e .| IFE| .. 893,111 | ... 115.870| . 921,167 ....795,000 .862,158 (13,748) 09/09/2009 | 07/01/2016
96154N DC 2 |WESTVIEW ELEM SCH BLDG MUNICIPAL.. IO I | 2FE| .. 1,085,270 | ...... 117.108 | . ..1,171,080 .1,000,000 | ...ovvereees 1,052,680 (9,307) 04/18/2008 | 01/15/2017
97689P 6R 4 |WISCONSIN HSG & ECON MUNICIPAL......ovvrrviernnecnnrenes | veeins | oo [ e 1 AFE| 1,813,931 | ...... 107.214 | oo 1,854,802 | ...coovvvee. 1,730,000 | ..ovorene 1,808,268 (12,212) 06/21/2011 | 09/01/2017
97689P X2 9|WISCONSIN HSG & ECON MUNICIPAL. .....cvvrvmerirerirereneenens [ eervene oo [ erveriens 1|.1FE| .. 2,496,368 | ...... 100.852 ..2,521,300 .2,500,000 ....2,496,702 334 06/17/2011 | 09/01/2024
988516 AP 5| YUMA ARIZ MUN PPTY MUNICIPAL......ovvivvnrrerernererieens | v | oo [ e 1|.1FE| .. 1,070,320 | ...... 110.342 . ..1,103,420 .1,000,000 | .. ....1,064,799 (5,521) 06/22/2011 | 07/01/2017
988516 AQ 3| YUMA ARIZ MUN PPTY MUNICIPAL.....oovnvrnnnnnninncnsnrnnniins | e oo | e 0 = 2,122,840 | ...... 109.465| ...ooovvvenne 2,189,300 | oo 2,000,000 | ..oovvennnes 2,113,243 (9,597) 06/22/2011 | 07/01/2017
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.............cccouiiciiniiiniiinicnniinins | oo 161,106,065 | ... XXX | ovvii 165,596,669 | .......... 154,985,000 | .......... 158,995,367 | ............. (21,624) | ........... (864,487) | ..o 0 0 [ XXX [ XXX [LXXX 1,991,260 ] c..4,366,796 . XXXeooo [ XXX......
U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M1 CK 3|FREDDIE MAC FHLMC ... [ eevnees | [ ereneseninn | vevens LI I 458,114 | ...... 108.322 | oo 489,356 | ..o 451,761 457,355 (2,677) 03/11/2008 | 05/01/2021
3128MB DN 4 |FREDDIE MAC FHLMC......coceirinererierseesenisenenienes. [ eeinens | [ everivenin | vevens 1 ...430,935 | ...... 108.322 . 458,206 429,250 (2,721) 03/07/2008 | 04/01/2022
3128PU C8 3|FEDERAL HOME LOAN BANK  FHLMC.. JUVURH RO VR PPN OO 1 2,260,787 | ...... 104.323 | . 2,356,395 | ..oo0ee0rn2,258,750 | oo 2,259,836 (1,130) 06/17/2011 | 01/01/2026
31294L 6V 0|FREDDIE MAC FHLMC......coeeirnercrierscesenisssenienes. [ eeinens | [ everiveninn | vevens I I 1,694,111 | ...... 106.389 | ..o 1,719,593 | ..............1,616,326 | .............. 1,682,368 (40,520) 12/29/2010 | 11/01/2021
3133XC  T6 0|FEDERAL HOME LOAN BANK AGENC CMO.......ccoovemrermrirncrirmernnens [ onees | oo | eeverneirnns | v 1 L2781 | ... 107.690 | . 300,661 ....279,191 .278,359 101 03/21/2007 | 08/18/2015
3133XE 5D 7 |FEDERAL HOME LOAN BANK CMO...cooirnrrnerrerierenninsniens | eevieee [ [ eevvviinnns [ 1 ...409,299 | ...... 103.538 | . 421,802 ....407,389 408,014 (710) 12/11/2007 | 12/28/2012
3136A0 DT 1|FANNIE MAE CMO..iiiiineieiierieeseessssisessesnieninees | oneene | oo | veverneiines | e I [P 2,703,557 | ...... 103.559 | ..o 2,748,669 | .............. 2,654,206 | .............. 2,700,976 (3,409) 07/25/2011 | 12/01/2019
3136A1 HC 2|FANNIE MAE CMO..iviinnierrerieresseisnissssenienenees | onnies | oo | veverneeinns | o L I 4,175,187 | ...... 105.987 | ..covovveren 4,161,792 | .ovvvrenns 3,926,701 | ..oovvvrees 4,175,187 MON... 11,453 12/21/2011| 01/01/2019
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31371L RK 7 |FANNIE MAE FNMA...coerieiineeiesinsiseressssenensnnes. | eenene | o [ eovererenen | vevens 1 446,715 | ...... 105.498 | . 454,926 439,795 (9,630) [ ..voverureeerrrerirerirene | vevirerirneerneriserinens | eereeennid.000 [ e, 1.680 | MON... | ... 09/16/2009 | 02/01/2014
3137A1 X9 9|FREDDIE MAC CMO..oiiieeseseisseseeesiseeseniens | erees | oo | eeveveeiines [ e 1 4,016,926 | ...... 104.089 | . ..4,043,448 . (72,578) | coveoverernieeeinenns [ v | erreennn.000 | o, 1.710 | MON... | ... 12/29/2010 | 06/01/2020
3137A2 PF 2|FREDDIE MAC CMO... 3,796,537 | ...... 103.833 | . ..3,890,989 .3,747,353 (22,201) .3.000........ 2.330 [MON... | ... 12/28/2010 | 10/01/2020
3137A6 DT 6|FREDDIE MAC CMO 2,978,522 | ...... 104.887 | . ..3,013,887 2,873,461 (47,987) .4.000 ..2.440 | MON. 02/24/2011 | 03/01/2021
3137A6 FB 3 |FREDDIE MAC CMO... 5,007,358 | ...... 106.689 | . ..5,110,162 4,789,774 (48,187) | ovevvvvreerrrrerirenins [ erverreneneenssienenns | ceerreeen 500 | i 2.120 [MON... | ... 06/16/2011 | 07/01/2025
3137A9 VR 4|FREDDIE MAC CMO... 1,955,169 | ...... 105.428 | . ..1,968,999 1,867,625 (8,703) 4.000(....... 2.570 [MON... | ... 06/27/2011 | 01/01/2021
3137AF ZA 3|FREDDIE MAC CMO 1,461,804 | ...... 104.266 | . .1,472,400 1,412,158 (3,000) .3.000 ..1.250 | MON. 10/26/2011 | 11/01/2020
3137GA LA 3|FREDDIE MAC CMO... 1,978,880 | ...... 106.389 | . 1,169 | oo | eevrnenersssiseniens | eeveeen 000 [ i 4.140 [MON... | ... 06/17/2011 | 02/01/2021
31393D ZX 2|FANNIE MAE CMO..coerrinererieriseesnsssnseneniseennns [ vovere | oo | oeveeneens | e | . 398,759 | L. 101.288 | . (4,714) .3.500......... 2.080 [MON... | ... 09/23/2009 | 01/01/2013
31393G W5 9|FREDDIE MAC CMO..ooirineiererseesersssissesseniseinee | oveeee | oo | eevnerinens [ o] | e 43,655 | e 100.277 | . (110) .5.500 ..5.220 | MON. 12/06/2007 | 04/01/2014
31393W W8 8|FREDDIE MAC CMO..ooiirnnrrerreriseisnnessnenenieninne | oeveee | on | eervverinens [ | . 336,494 | Lo, 106.212 . .338,328 2,637 | oo | e | e 500 | s 5.560 | MON... | ... 10/23/2007 | 12/01/2018
31393Y YS 8|FANNIE MAE CMO..ieiriserierieriseissssisseenensessseensens [ eoneee | oo | oveenneinns | e | 2,028,125 | ... 105.630 | . . ....2,017,373 (4,785) 4500 ... 4.190 [MON... | ... 08/31/2009 | 01/01/2018
31394A PY 6 |FANNIE MAE CMO ... | e [ oo [rvvrinrinens [ oo | 2,061,250 | .. 102.731 ..2,054,620 ....2,033,950 (15,182) .4.500 ..3.660 | MON. 02/22/2010 | 04/01/2016
31394D S9 2|FANNIE MAE CMO..ioiieiserierierineissssisssnsensessseessens | eoneee | oo | oveevnnenns | e | v 299,960 | ... 101.342 . 301,069 .297,082 (B04) | ovvvrerererrinerierins [ e | ereeeee3.500 | e 4.900 [MON... | ... 12/12/2007 | 01/01/2013
31394F UT 0|FANNIE MAE CMO ... | e [ oo [rvvrinvinens [ oo | i 1,674,123 | L 105.790 | . ..1,637,629 (4,428) 4500 ......... 4,130 |MON... | ... 02/18/2009 | 06/01/2018
31394G ST 1|FREDDIE MAC CMO..coviriereeerseessrisssisesensnesee | oveene | oo | eevvnerinene [T | cii0000..2,860,655 | ... 101.353 | . ..2,808,959 (92,039) .5.000 ..0.140 | MON. 06/16/2011 | 09/01/2012
31394K 2V 5|FREDDIE MAC CMO...oevierrieiniesissneissississnssssnnnnns | eovers oo [roveineire [ o] | 1,564,190 | o 106.457 | . ..1,629,295 . (9,702) [ covvovrverererierirenns | ervvvirennerienserenies | ererenend000 | oo, 3.260 |MON... | ... 02/11/2010 | 04/01/2023
31394M ZK 9|FREDDIE MAC CMO..corriereeerseesenissisenensninee | oneene | oo | eevnerinens [ | eiii0000522,270 | e 103.398 | . 535,043 518,957 (1,318) [ oo | eevrereseeseriinennens | eereernn8.000 [ e 5.500 [MON... | ... 06/29/2007 | 04/01/2014
31394N 5L 8|FREDDIE MAC CMO...ueviiricrrnenerisisenerissssssnsssennns | eovers oo [roverneire [ o] | i 770,156 | e, 105.782| . 793,365 .760,125 (3,968) . 4.000]......... 3.390 | MON... | ... 05/14/2009 | 08/01/2018
31394R FP 9|FREDDIE MAC CMO..corirrerererineesenssssnenenisnenee | oveene | oo | eevvnerinens [ | 822,497 | e 103.014 | covvvenes 821,861 .807,805 (13,649) | vvonvvrierierienins [ e | e 5.000......... 4.200 | MON... 01/08/2009 | 02/01/2018
31394T C7 8|FREDDIE MAC CMO..oiieriirsrieieisnesssssiesssissiens | eovens | oo [overnninens | venene 1 1,655,078 | ...... 103.962 | . ..1,659,430 .1,500,000 ....1,526,939 (10,146) | oo [ vrrneveiienenerinnns | vererenn3.000 [ oo 4,190 |MON... | ... 01/13/2009 | 11/01/2017
31394T YQ 2|FREDDIE MAC CMO... v e Lo e [ 1. 1,263,246 | ...... 106.903 | . 21,317,912 | . 1,232,811 | .. ...1,250,672 (6,102) . 4.000(....... 3.450 |MON... | ... 10/22/2009 | 02/01/2019
31394W GS 1|FREDDIE MAC CMO..oiierirseinsieisneisnsssisenssissiens | evens | oo [overnnnens | vonene L [ 1,000,625 | ...... 106.926 | ....ccoveuvee 1,069,260 | ...ocvvveee 1,000,000 | ..oovvevrnnne 1,000,000 (T14) [ v | e | e 4.000]......... 3.950 | MON... 07/17/2009 | 01/01/2019
31395A 4M 4 |FREDDIE MAC CMO..coirereeseeneeiessnnenienissesseniens | vvnens | oo | eevereeenee [ e 1 1,018,594 | ...... 106.672 . ..1,066,720 .1,000,000 | ..covvernees 1,008,479 (3,811) [ oo | eevrereneerseriisennens | eereeennid500 [ i 4.040 [MON... | ... 02/06/2009 | 05/01/2018
313958  J9 5|FANNIE MAE CMO ... | eoveies [ oo [rvveninens | e 11. LT76424 | ...... 101145 . 774,185 | .. ....765,421 .769,016 (2,719) . .6.000......... 5.180 [MON... | ... 09/21/2007 | 05/01/2014
31395C QA 2|FREDDIE MAC CMO..coirreeiseeseeiesnisenienissensenins | evnes | oo | eevereeeinee [ e LI I 172,956 | ...... 100.098 | ..o 170,475 | oo 170,308 170,652 (1,565) [ .oovereeererenrrneriens | eerrerrenineesneeiinnns | e 5.000......... 4.530 | MON... 03/20/2008 | 11/01/2013
31395E  S3  2|FREDDIEMAC ~ CMO.iccnineeneieeseienensssienenns | vveies [ o | vervniveins | vovee 1 1,405,055 | ...... 100.814 | . 1,387,324 | ... 1,376,122 | .............. 1,392,226 (30,460) | ..voovvvvrererircirerinnns [ v | e 3.000 [ i 0.760 | MON... | ... 06/16/2011 | 07/01/2012
31395F FW 9|FREDDIEMAC ~ CMO..cveveceneeneensenisnnnennens | eeviee oo [ eevveiinens [ 1. ...938,104 | ...... 102.540 | . 925,491 | .. . .911,866 (19,419) . 5500 ......... 4.210 [MON... | ... 02/25/2009 | 09/01/2014
31395F HG 2|FREDDIEMAC ~ CMO..ceinireenerennsneenssnenns | vvvees | oo [ everniinns [ e [ [ 912,478 | ...... 1005171 | v 904,403 | ......ccvveeee 899,805 .906,313 (T4475) | covoveerrsrrerinnns [ e | o 4.000]......... 0.880 | MON... 06/16/2011 | 06/01/2012
313950 4E 3|FREDDIEMAC ~ CMO..cinneeescinenisesissnnenens | eeviee oo [ eervveiinens [ e 1 ...278,385 | ...... 101.371 273,237 ....269,541 274,261 (10,023) | vvonerernererirerins [ everrrerineeneeinenns | eerrenen.500 | i 0.700 [MON... | ... 11/17/2010 | 12/01/2012
313950 BA 3|FREDDIEMAC ~ CMO ... | e [ [ i e 1. 1,568,438 | ...... 105.387 | . ..1,580,805 | .. 11,500,000 | .............. 1,538,111 (11,801) . .5.000]......... 4.010 | MON... | ... 04/02/2009 | 07/01/2019
313950 KT 2|FREDDIEMAC ~ CMO..ccinneeeescieninssissnnenens | eeviee [ oo [ eervveiinens [ e L [ 2,067,410 | ...... 108.757 | ..ovvvrrenee 2474717 | o 1,999,611 | oovevvvrne 2,037,833 (11,544) | ovvoeeererieeins [ e | v 4500 ......... 3.820 | MON... 05/04/2009 | 03/01/2016
313950 MW 3|FREDDIEMAC ~ CMO ... | e [ [ i e 1 1,010,000 | ...... 107.969 | . ..1,079,690 .1,000,000 ....1,004,521 (1,990) [ coveveereerererircirerns | eeveeererirererseerenns | ereeeren 500 | e 4.260 [MON... | ... 12/19/2008 | 04/01/2019
313950 S6 4|FREDDIEMAC ~ CMO..ccnneeencenennesissnnenens | veveiee o [ eevvveiinnns [ e 1. 1,832,250 | ...... 101.050 | . 1,812,186 | .. 1,793,356 | .. ....1,820,568 (31,831) . 4500 ... 1.140 | MON... | ... 06/17/2011 | 12/01/2012
31395L R8 6|FREDDIEMAC ~ CMO..c.iiiisicnicsnicciecnnisniisnins [ e | oo | oo [ e I I 1,932,153 | ...... 106.319 | wcvveenee 1,981,786 | ....cccoveuee 1,864,000 | ......oceoee. 1,901,875 (10,917) | cevvreirrriinereeieens [ e | e 5.000......... 4.260 | MON... 01/08/2009 | 05/01/2019
31395M G9 4|FREDDIEMAC ~ CMO..cncenerineinenienissessninnnins | ovees | oo | veverneenns | o 1 ..813,645 | ...... 100.670 | . 804,515 ....799,160 .801,351 (4,230) [ ..o | eevrereseesenisenens | erreeenn5.000 [ oo 4530 [MON... | ... 01/31/2008 | 09/01/2013
31395P QP O[FREDDIEMAC ~  CMO ..o | eeneee | [ everineein | ceeens 1| 510,664 | ... 104.863 | . 535,038 | .. . 510,322 (140) . 5500 ......... 5.370 [MON... | ... 09/28/2007 | 01/01/2019
31395P U6 7|FREDDIEMAC =~ CMO..icirecncncrisninenienienenenns | eevene | [ everirenin | veeens L [ 386,652 | ...... 100.805 | ..oovvveerens 383,238 | ..covvcrirns 380,177 .381,204 (3,039) [ .ovovererreirrrireriens | e | e 5.000......... 4.520 | MON... 03/18/2008 | 06/01/2014
31395P UD 2[FREDDIEMAC ~  CMO..oiiiiicieeseneiiineiseieniseenenns | eerneee | o [ evereienin | ceeens 1 1,246,125 | ...... 105.629 | . ..1,267,548 .1,200,000 ....1,226,990 (6,834) [ ..o | e | ereeen5.000 [ oo 4.300 [MON... | ... 01/16/2009 | 04/01/2018
31395R FF O|FREDDIEMAC ~  CMO..cininsicnnrenireneseesnnsisnnnns | oveis | oo | veveeeeins [ v 1. 1,286,650 | ...... 101.278 | . 1,277,934 | . 1,261,808 ....1,265,311 (7,421) . 5500 ......... 4.980 [MON... | ... 03/25/2008 | 12/01/2013
31395T KP 8|FREDDIEMAC ~ CMO..icniinieneneisenissninnnnnns | eeviee oo [ eonveinins [ L I 402,474 | ...... 100417 | o 396,958 | ..ccoovrrvnnens 395,309 .396,557 (B,867) [ .ovveveeerrrirrieeiinens | eevreeereeiseirneiinnees | e 5.500 | ......... 5.010 [ MON... 04/23/2008 | 01/01/2014
31396A 6H 2|FREDDIEMAC =~ CMO..oioiirivciernenrieeninenrenienennnes | e | o | eeverivenis | v LI I 310,779 | ...... 102.870 | cooovverrirens 314,877 | v 306,092 .309,065 (2,736) | .ooververrrinrinerinens | cevrerirerierinneienns | e 5.000]......... 4.140 | MON... 04/09/2008 | 12/01/2015
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31396A AE 4 |FREDDIE MAC CMO... ..220,092 | ...... 100.498 | . 212,521 212,171 (7,085) [ ..oocerreerrerierirene | eevirerineenerisernens | erreeernn5.000 [ e 1.650 | MON... | ... 05/01/2009 | 05/01/2012
31396A FH 2|FREDDIE MAC CMO... 2,136,735 | ...... 110.280 | . ..2,308,160 2,121,448 (6,339) [ ..oovveriinriceiieriiens | e | e0een.5.000 [ e 4.600 [MON... | ... 07/29/2009 | 09/01/2018
31396E TN 6|FREDDIE MAC CMO... 1,479,265 | ...... 110.399 | . ..1,582,168 ....1,461,861 (6,237) 5500 ......... 4.940 [MON... | ... 01/23/2009 | 09/01/2020
31396H 6D 6|FREDDIE MAC CMO 1,382,783 | ...... 102.580 | . ..1,366,366 1,346,510 (13,088) .5.000 ..3.930 | MON. 02/11/2009 | 01/01/2014
31396H 6E 4|FREDDIE MAC CMO... 2,069,688 | ... 107.763 | . ..2,155,260 ....2,038,080 (11,428) | oo [ everrerirseenseennrns | eeereee9.000 | i 4.310 [ MON... | ... 02/10/2009 | 06/01/2017
31396H AN 9|FREDDIE MAC CMO..coirineieeeeseessrsssinssenisninee | oeeeee [ oo | eevneiinens [ | e 118,671 | i 101.553 | . 119,840 .118,308 (364) 5500 | ......... 5.170 [MON... | ... 11/05/2007 | 11/01/2015
31396K PR 7|FANNIE MAE CMO ...101.624 | . 420,393 414,069 (2,136) .6.000 ..5.260 | MON. 10/22/2007 | 04/01/2013
31396L E3 0|FANNIE MAE CMO..iiiiiseieiieeieeseensssissssesnseninees | oneees | oo | veveveeiines | cev 1 ..108,137 | ... 99.932 107,542 A07,816 | oo e | e | e | cereeneen8.000 | o 5.550 [MON... | ... 07/18/2007 | 10/01/2013
31396L JT 8|FANNIE MAE CMO..ivnnierieriereeeisnisssienienenees | onniee | oo | veveveeeens | e 1 2,045,000 | ...... 107.313 | . ..2,146,260 2,023,823 (8,050) .5.000......... 4510 [MON... | ... 03/18/2009 | 10/01/2017
31396N 6Y 7|FREDDIE MAC CMO 618,214 | ...... 101.602 | . 617,409 611,207 (4,360) .5.500 ..5.080 | MON. 06/03/2008 | 10/01/2015
31396T JV 6 |FREDDIE MAC CMO... ..231,649 | ...... 100.903 | . 230,999 | oo [ | e | e | ceneen9.500 | s 5.280 |MON... | ... 09/06/2007 | 12/01/2013
31396X HH 0[FANNIE MAE CMO..iiieineierieeieeeneessssisessensenenees | oneens | oo | veverneeines | eevns 1 1,396,278 | ...... 105.828 | . 1,356,582 (14,754) 5500 ......... 4.320 | MON... 03/11/2009 | 01/01/2014
31397A ED 1|FREDDIE MAC CMO....viericrirninersisenenssississnsssennnnns | eovens oo [roneineone [ o] | i 15,838 | e, 100.477 | . 15,822 .5.500 ..5.100 | MON... 04/24/2007 | 11/01/2012
31397A HE 6|FREDDIE MAC CMO..irineiceeeisessrsssiesienisninee | oveeee | oo | eevneeinens [ o] | i 544,754 | L. 101.708 | . 537,634 (5,873) [ coveererrenrinerneriiene | eevrerirseernnsissninens | eereeernn8.500 [ o 4.970 | MON... 12/04/2008 | 11/01/2015
31397B NE 7 |FREDDIE MAC CMO...civiricrirneersrsenerssssssnsssennnns | eoveres oo [roveineonens [ o] | i 337,827 | e, 101.357 | . .339,918 2,100 4500 ......... 4710 | MON... | ... 01/18/2008 | 12/01/2014
31397C TK 5|FREDDIE MAC CMO..covrinereeeeiseesenisssinenennnesee | oveene | oo | eervnerinens [T | 461,400 | e 100422 . 453,583 457,424 (11,533) .5.500 ..1.350 | MON. 06/16/2011 | 08/01/2012
31397C TL 3|FREDDIE MAC CMO...oeviirrirrisenersisenevssssssensssssnnnns | eovene oo [roveineine [ o] | i, 998,125 | L 104.796 | . ..1,047,960 998,130 [ e e | e | e | ceeeneenn0.900 | e 5.480 |MON... | ... 11/07/2008 | 01/01/2017
31397F 2N 1|FREDDIE MAC CMO..covrieereeeriseesenissinenenisnenee | oveene | oo | eevvnerinene [T | i 187,400 | e 105.737 . 197,565 .187,164 (219) | cevereerrerrnrrrernenns [ e | ereeee3.500 | v 5.310MON... | ... 09/27/2007 | 11/01/2018
31397G MB 3 |FREDDIE MAC CMO... cooe [ | e T ] . 308,859 | 100.718 307,331 ....305,141 .305,684 (1,428) . 5.000] ......... 4.660 | MON... | ... 01/15/2008 | 09/01/2014
31397H YK 8|FREDDIEMAC  FLRT = CMO...iiiiiinerereineersnisersenienenseens | oveens | oo | veverneenns | cevns LI I 70,843 | ........ 99.968 | ..o 71,086 | oo 71,109 | oo 70,843 (T11) | e [ e | e 0478 |......... 1.870 | MON... 11/05/2007 | 07/15/2015
31397N DM 4| FANNIE MAE CMO...cirierveeirersriserenssissenssssssisnsnens | eovens [ oo [vvernrnens | o 1 1,205,908 | ...... 111.921 .1,319,159 1,178,652 | .o 1,196,718 (3,454) [ ..ocvvvvrrerenncrenns | ererrnnnerinnsenenns | ernrenend500 | e, 4,120 | MON... | ... 03/19/2009 | 01/01/2018
31397S XM 1|FANNIE MAE CMO..eerrieierierieeerseeisssisenssenienesees | oneees | oo | veverneenes | eev 1 ..488411 | ...... 104.536 | . 504,255 ...482,374 487,401 (7,259) . 3500 ......... 2.840 [MON... | ... 06/15/2011 | 01/01/2026
31397U RJ O|FANNIE MAE CMO...ciiervnerersrserenssssenssssssisnsnens | eovens [ oo [vvernnnens | o L [ 2,061,137 | ...... 104.459 | ....covuuee 2,085,588 | ....ccovennee 1,996,561 | ..oovvevnnend 2,053,184 (9,616) [ .vvvvvveererreriririnine | ververrnrireresissiinns | cevinnis 3.500 ......... 1.940 [ MON... 07/22/12011 | 02/01/2022
31398C TG 3|FREDDIE MAC CMO..coirereeseeneeiessnnenienissesseniens | vvnens | oo | eevereeenee [ e 1 1,038,020 | ...... 105.593 | . ..1,065,283 .1,008,858 | .............. 1,030,963 (14,337) | covvreerenrrnerrenns [ v | ereeenen000 | i 2.050 [MON... | ... 04/29/2010 | 04/01/2019
31398F JG 7 |FANNIE MAE CMO..iirinniceierisncssissssesesinees | v | e | e | e 1 ...698,893 | ...... 103432 . 690,306 ....667,400 693,635 (10,013) . 4.000]........ 1.860 | MON... | ... 09/24/2010 | 11/01/2017
31398R E7 6|FANNIE MAE (11 SRS RRRRPRURSTURRUOORN IURVPPOR VR IRUPURPOOY OO L I 1,600,081 | ...... 104.400 | ...ooonreneee 1,616,948 | ....ccovvvne 1,548,801 | oovovrrrne 1,593,353 (16,036) | vvvueveeveernerienens [ e | eeriens 4,000 ......... 1.700 | MON... 06/16/2011 | 10/01/2027
31398R ZU 2|FANNIE MAE CMO ... | eoveies oo [rvvenenens [ e 1 1,540,608 | ...... 103.328 | . ..1,537,496 .1,487,976 ....1,533,745 (17,952) | oo [ vvrerineriesenerinnns | verereenn 000 [ oo 1.460 [MON... | ... 06/16/2011 | 05/01/2022
31398S TN 3|FANNIE MAE CMO..eerrirerierieeerseessssisesssensenenees | oneees | oo | veverneenes | cev 1 5,131,250 | ...... 107179 . ..5,358,950 .5,000,000 | .. ....5,115,021 (16,229) . 4.000(....... 3.480 | MON... 03/18/2011 | 10/01/2018
31402D 7J 3|FANNIE MAE FNMA oot | e [ | evevinis | e L [ 1,325,325 | ...... 106.372 | .ocvevne 1,371,209 | oo 1,289,070 | oo 1,318,131 (14,931) | covovrererrrerennn [ [ v 4.000]......... 2.910 | MON... 05/07/2009 | 01/01/2018
314030 JE 0|FANNIE MAE FNCI FNMA oo | veviee [ oo [ eevvrnnens [ 1 ...847,988 | ...... 108.025 | . 912,474 ....844,688 .846,980 (1,059) [ .ooverererernerirerirene | eevrereneesesinsennens | eereeernn5.000 [ e 4.720 [MON... | ... 02/21/2008 | 08/01/2020
31403D KD 0|FANNIE MAE FNCI FNMA..ccoooiiiiininnnniieieneniineie | oo [ e [ 1 ...552,006 | ...... 108.009 | . 590,861 ....547,048 550,911 (1,566) . .5.000]......... 4.610 | MON... | ... 02/19/2008 | 01/01/2021
31412Q SE 0|FANNIE MAE FNMA...ccoeieineneeiesissiseniessseeensnnes. | eenene | o [ everevenens | vevens L [ 2,766,627 | ...... 105.620 | ...ovvvenee 2,825,109 | ..ovvvernee. 2,674,786 | ....ccoonnee. 2,754,596 (Y240 ) [N PO IS 4.000]......... 1.660 | MON... 01/28/2011 | 07/01/2024
31416W ZA 3| FANNIE MAE FNMA. ..o | veveene | oo | eoverneiens [ 1 1,825,132 | ...... 103.966 | . ..1,850,489 1,779,898 ...1,819,814 (9,151 [ oo | eeveeseinnrneniiens | ereeenn3.500 [ o 2.240|MON... | ... 06/16/2011 | 09/01/2030
31417Y GK 7|FANNIE MAE FNMA...ccierieieeienissiseriessseenennnes. | eenene | o [ evererenen | vevens 1 2,884,038 | ... 105.497 | . ..2,945,989 2,792,486 | .. ....2,877,668 (23,811) . 4.000(....... 2.270 | MON... 06/16/2011 | 04/01/2024
31417Y R2 5|FANNIE MAE FNMA. .o | eeeene | o [ eervienins | veeens I [P 3,769,092 | ...... 104.716 | .ovvonenee 3,781,406 | .....coonec... 3,611,106 | ..oovvenee. 3,700,702 (96,200) | .vvvovvnrinrrierienis [ e | i 3.500......... 0.990 | MON... 07/30/2010 | 07/01/2020
31417Y SD 0|FANNIE MAE FNMA...cooirieinneeiesissenenssssseennnes. | eonene | o [ everererin | vevens 1 2,961,104 | ...... 104.667 | . ..2,993,310 2,859,841 ....2,922,520 (51,150) | evevvvereenrrerirenins [ v | eerreeen3.500 | oo 1.250 |MON... | ... . 06/16/2011 | 07/01/2025
31417Y SK 4 |FANNIE MAE FNMA .o | eeveene | o [ eeeriieeens | oeeens 1 2,654,558 | ...... 104.716 | . ..2,657,450 2,537,768 | .. ....2,605,801 (67,408) . 3500 ......... 0.640 [MON... | ... ..8,635 06/16/2011 | 07/01/2020
31417Y U4 7|FANNIE MAE FNMA...ccoicrieinneeiesiseeseniessnsenennnes. | eenene | o [ evererenen | vevens L [ 4,582,626 | ...... 103.966 | .......c.ve. 4,687,965 | ......cco..u 4,509,133 | ..vvvrrennn 4,572,108 (16,117) | coverceerrreerirerireeins [ ererieeeeriesiseni | v 3.500......... 2.590 [MON... | cevovvvrnee 20,797 06/20/2011 | 10/01/2030
31418V T5 1|FANNIE MAE FNMA..oiinneeeseseisesiesesseesnnes | eeeeee | o [ eoeerveeeins | veeens 1 1,472,182 | ...... 105.497 | . ..1,493,813 1,415,977 ....1,464,891 (15,620) | vvvevevereneeeerienins [ erverrreeiseissninneins | ereeeenn000 | o, 1.560 | MON... | ... 06/16/2011 | 04/01/2025
31419D MQ 1|FANNIE MAE FNMA .o | eevene | o [ verivenins | vevens 1 2,306,493 | ...... 104.667 | . ..2,351,086 12,246,253 | .. ....2,292,367 (26,197) . .3.500......... 0.990 [ MON... | ... 06/16/2011 | 07/01/2025
31419D NW 7 |FANNIE MAE FNMA .o | eoveeee | [ veerieeein | veeens I I 1,465,437 | ...... 104.667 | ...oovvvenee 1,479,343 | oo 1,413,381 | oo 1,465,437 (15,598) | vvvevveieerierieeins | e | oneeiens 3500 ......... 1.700 | MON... 06/16/2011 | 08/01/2025
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38373A D9 4| GOVT NATIONAL MORTGAGE ASSOC CMO.......occmvrvmerierernrenrens | corvene | [ everirerins | vevens 1| 416,503 | oo 106.415| . 421,426 416,503 (1,911) 08/18/2011 | 03/01/2028
38375Q EX 3|GINNIE MAE CMO..ciierceiseseeneessserssssienns | veeens | oo | eorevneiene [ s 1] 1,256,847 | ... 104.043 | . .1,276,156 1,240,990 (15,094) 09/25/2009 | 08/01/2013
38376E VJ 1|{GOVT NAT MORTGAGE ASSOC ~ CMO.....ccovuvrerireremeersrrennrnenns [ eevnee [ [rverreens [ oo [ 1,290,861 | ..o 105.002 | . .1,293,677 ...1,289,730 (6,467) 08/16/2011 | 07/01/2022
38376X L5 0|GOVERNMENT NATL MTGASSOC  CMO.....cocomvreremeinereereimeenns [ evenee [ [rverveens [ oo [ 00000000.2,303,072 | ... 106.726 | . ..2,362,436 2,298,438 (9,703) 06/16/2011 | 02/01/2023
38377E NN 0|GOV NATL MORT ASSOC CMO..oooeeineriereeeneensninsernenes [ eovee | oo | oveevvenns | v | i 1,855,910 | oo 105.375 | . ..1,884,436 ...1,851,419 (8,172) 06/16/2011 | 09/01/2022
38377K FN  5[GOVT NATIONAL MORT ASSOC  CMO.....coovremerrerrneenernerinnnens [ evenee [ [rvervnens | oo [ eii00.902,025 | ..o 105.945 . 905,830 .899,648 (2,377) 09/19/2011 | 01/01/2018
38377L ZD 3|GOV NATL MORTAGE ASSOC CMO....ovvrinirnerreniserineinenns | eeveiee oo | eveveivens [T | 1,937,599 | e, 104.761 ..1,970,407 (6,379) 06/16/2011 | 07/01/2023
38377M G4 2| GOVERNMENT NATL MORT ASSOC  CMO......ccuerenrenrincenneinens [ eovens | oo | v | e | 1,431,095 | ... 102.311 ..1,409,760 (41,095) 11/16/2010 | 07/01/2013
38377W_ W9 1[GOVT NATIONAL MORT ASSOC  CMO.....cccuurvenivnninnnennirnnisseninns | eovnene [ [eonninnnins [ oovens 1] 3,074,617 | oo 104.041 | oo 3,057,455 ....3,071,893 (3,569) 11/17/2011 | 09/01/2021
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. s . XXX ..145,673,401 138,742,227 | ..o 141,711,580 | o0 | e (1,261,79N) | o0 |0 [ XXX [ XXX [ XXX | 493,440 | ... 4,618,184 | ... XXXeowoo [ XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obli of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Col cial Mortgage-Backed Securities
3137AJ MG 6 |FHLMC MULTIFAMILY 10 4. 1 ,004,150 | ........ 10.861 ..2,020,146 ...18,600,000 (73,889) 12/13/2011 | 07/01/2021
38376G R5 1|GOVERNMENT NATIONAL MORT ASSOC.. ,020,000 | ...... 105.636 | . 2,112,720 .2,000,000 (2,385) 05/05/2011 | 11/01/2017
38376G_TM 2| GOVERNMENT NATIONAL MORT ASSOC.. 074,873 | ...... 106.787 . ..2,135,740 .2,000,000 (8,440) 06/16/2011 | 07/01/2017
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMEIES..........co.coviiriioriinnriseisniiisniisnisnisnninnes | avrernennnnn8,099,023 | o XXX | v 6,268,606 ...22,600,000 (84,715)
3199999. Total - U.S. Special Revenue & Special Assessment Obligations ..317,538,676 .316,327,227 (21,624) (2,210,993)
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00130H BH 7|AES CORP FTWHI HIEYIELD.....voevveeneeiseinerieniseenennnnnes | vevene [ oo [ eevverinens [ W8FE | viiiiiiinnn 184,050 | ... 110.000 | . 198,000 .183,196 (425) 11/09/2009 | 10/15/2017
00130H BN 4|AES CORP FTWHI HIEYIELD....oooviviciernesinniseinsnseireninnes | e | oo [rvvriveoren | W3FE | v, 105,849 | L. 110.000 | . 110,000 .105,594 (255) 06/16/2011 | 06/01/2020
00130H BR 5|AES CORP FTWHI HIEYIELD.....voevieerneriseinenieniseenennnnnes | vevene [ oo [ eevvnerinens [ W8FE | 12,000 | e 107.750 | covocvrrrirenns 12,930 | ooveverreernen 12,000 | oo 12,000 06/01/2011 | 07/01/2021
001546 AL 4 |AK STEEL CORP FTWHI HIEYIELD...ooovivivnvevnenerisnncrenins | eovees [ [ovirvvinen | AFE | .. 298,836 | ... 94.000 279,180 .279,180 (18,818) (145) 06/16/2011 | 05/15/2018
00164V AA 1|[AMC NETWORKS INC HIYIELD..ooovivieriecernceisnissnnerienins [eveeen | oo | v T AFE | . 224,463 | ..... 108.750 242,513 .224,399 (63) 06/23/2011 | 07/15/2019
00184A AF 2|AOL TIME WARNER CORPORATE.......cccovurmvrernrnnermnneinnnns | woveres [ [vvirveiren | W2FE | v 534,705 | ... 101.999 | v 509,995 502,142 (6,225) 01/04/2006 | 05/01/2012
00430X AD 9|ACCELLENT INC FTWHI HI-YIELD.....ooevveviieiseeservnninenns | weenee [ [eornenn 1| LAFE | niec.....626,036 | ... 98.000 591,920 .591,920 (31,072) (3,029) 06/16/2011 | 02/01/2016
00439T AE 7|ACCURIDE CORP FTWHI HIYIELD..ooicvisrisciieiiecins e | o1 CAFE | 287,624 | L 96.500 260,550 .260,550 (24,736) (2,214) 06/16/2011 | 08/01/2016
00441A AA 2 |ACE HARDWARE FTW HIYIELD...ooevevieeseerseriesiseenee [ v | oo | vvvereen 1| W3FE | 159,000 | ... 106.000 | ..oocvvvvernees 159,000 .155,219 (1,903) 12/02/2009 | 06/01/2014
014477 AM  5|ALERIS INTL INC FTWHI HIYIELD....ocvvivicvvencrerenserenienns [ eoveies [ oo [rvviiviinen | AFE | 406,965 | ... 97.500 392,925 .392,925 (13,692) (347) 06/16/2011 | 02/15/2017
01958X BS 5|ALLIED WASTE NA FTW CORPORATE........conmvemrrnvnrnernerirens [ overes | oo | veverneed T L 2FE | i 811,170 | 105.750 800,528 788,133 (12,091) 02/19/2010 | 06/02/2012
02005N AJ 9| ALLY FINANCIAL INC HIFYIELD....oovicievnnerenneieeisessiieinns [vvnene [ [ erveenns | WAFE | 159,632 | ... 101.000 | .ovvveverirene 162,610 | oo 161,000 .159,740 91 06/16/2011 | 09/15/2020
023763 AA 3| AMER AIRLN FTWHI HIYIELD...oovivieveeersreisersenenieeenee | ovvene [ oo | eevvverinens [ w2FE | v 141,665 | ... 105.000 128,121 ...122,020 141,051 (615) 07/20/2011 | 07/02/2019
0258M0 DA 4| AMER EXPRESS CREDIT CO FTW CORPORATE..........ccccccoeuvmninee [voveiee | oo | ceviirians | AFE | 501,451 | L. 100.530 502,650 ....500,000 501,285 (166) 06/16/2011 | 09/15/2015
03040W AB 1| AMERICAN WATER CAP CORP FTW CORPORATE..........coocuvmuveriees [ overs | oo | vvvervveens | 2FE | i 788,729 | ... 116.325 | oo 854,989 | ....cccovrennne 735,000 777,484 (6,204) 02/17/2010 | 10/15/2017
032177 AD 9| AMSTAD INDUSTRIES FTW HI  HI-YIELD......cccovvvirevrerrereviverens | vevvee | oo | evverenens | WAFE | 81,975 | i 106.000 86,920 82,000 (8) 03/12/2010 | 03/15/2016
035229 CY 7|ANHEUSER-BUSCH COS INC CORPORATE........ccnmvemervmninerne [ eovvine | [rverrenns | WIFE | 2,721,794 | L 110.056 2,773,411 .2,520,000 | .. (47,677) 12/28/2010 | 01/15/2015
037933 AE 8|APRIA HEALTHCARE FTWHI HI-YIELD.....oviviicieennneceiens [roveee [ [ v | W3FE | iii02.303,207 | ......103.250 | oo 289,100 [ oo 280,000 .289,100 (4,862) (6,039) 06/16/2011 | 11/01/2013
039483 AY 8|ARCHER DANIELS CORPORATE ....375,000 443,193 (57) 12/23/2011 | 03/15/2018
05367A AD 5|AVIATION CAPITAL GRP FTW  CORPORATE . 89,000 | ..oovererirenne 89,090 (4) 06/16/2011 | 04/06/2021
05454R AG 5| AXCAN INTERMEDIATE HOLD FTWHI HI-YIELD.........oocconeremrimerinee | veveine [ oo [ crvveend [ WOFE | 190,200 | .. 105.500 [ ..ooverrernces 189,900 | ..covovvirrine 180,000 187,134 (2,757) 11/30/2010 | 03/01/2014
05523U AD 2 |BAE SYSTEMS HOLDINGSINC ~ CORPORATE.......ccccouuvmrermeennees | vevrne | oo | evvserinen [ 2FE | i 852,467 | ... 107.521 646,653 (5,814) 06/16/2011 | 08/15/2015
06849R AB 8 |BARRICK NA FINANCE LLC FTW  CORPORATE..........ccoccvuvrmeervins | veveine [ oo | eveveriven [ LIFE | ncec.....558,045 | ... 120.318 | . .546,305 (5,652) 11/04/2009 | 09/15/2018
06985P AB 6 |BASIC ENERGY FTWHI HIEYIELD...oovivieieeineiseieenieeeseens | oveees | oo | vevereend T | AFE | 073,522 | 100.250 | ooocvvcereeenn 73,183 [ 73,000 | e 73,183 (230) (110) 06/16/2011 | 04/15/2014
06985P AH 3 |BASIC ENERGY FTWHI HEYIELD..oooevivievennieeivereneneens | v | oo | oo T | AFE | i 341,176 | 100.750 .334,463 (5,937) (777) 06/16/2011 | 02/15/2017
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071813 BA 6|BAXTER INTERNATIONAL INC  CORPORATE.... | IFE| .. 2,647,875 | ...... 113.245| . ..2,831,125 .2,500,000 ....2,638,577 (9,298) [ ..vvvevrrreerrrerirerirene | vevirereneeinerisernens | eereeeneni 500 [ i, 3.660 05/19/2011 | 08/15/2019
073902 PR 3|BEAR STEARNS CO CORP CORPORATE......ccooosimnrinnicniiinnns | crii .| IFE| .. 2,302,640 | ...... 111.723| . ..2,234,460 .2,000,000 | .. ....2,280,863 (21,777) | e v | cereeen8.400 | e 3.660 06/28/2011 | 10/02/2017
084670 AV 0|BERKSHIRE HATHAWAY CORPORATE.. .| IFE| .. 2,586,708 | ...... 106.016 | . ..2,703,408 .2,550,000 | ...ovvereen 2,575,135 (7,837) [ oo | eevrerineenerisernens | erreeernn3.200 [ o 2.860 06/15/2010 | 02/11/2015
085789 AC 9|BERRY PETROLEUM FTWHI HI-YIELD e [ . AFE ] 351,710 | 104.000 | . .364,000 .351,573 (247) ..8.040 06/16/2011 | 11/01/2014
088611 AA 6|BI-LLOLLC  FTWHI HEIYIELD..oooviericeieeiseierienienenseenns [ oo . .|.4FE[| .................260,900 | ...... 103.000 | . 267,800 .260,824 (TB) [ oovereercricrinernens | e [ e 9.250 | i 9.180 06/16/2011 | 02/15/2019
093662 AC 8|BLOCK FINANCIAL CORP CORPORATE | .2FE| ... 468,050 | ...... 101.999 | . 509,995 487,772 3,850 | v | e | eereeenn3125 | 6.070 02/08/2006 | 10/30/2014
096630 AA 6|BOARDWALK PIPELINES LLC FTW CORPORATE... e | . V2FE 331,409 | L 112493 | . .362,227 .328,903 (1,210) ..5.360 11/09/2009 | 11/15/2016
097023 BC 8|BOEING CO CORPORATE.......oovemvieeiereeereseeesreeersenes | evves . AFE] 1,098,930 | .. 109.615 . ..1,096,150 | ..............1,000,000 | ...ocosvrenee 1,094,081 (4,849) [ ..o | e | e 3750 [, 1.730 09/21/2011 | 11/20/2016
10112R AQ 7|BOSTON PROPERTIESLP FTW  CORPORATE.........cccocovervmmrines [ covuee [ [voverirens | L2FE | ncc...531,644 | ... 112616 . 534,926 531,474 (170) | ceververrrierirerirenins [ everirereeesreiesnins | eereeen.875 | s 4.070 12/16/2011 | 10/15/2019
115885 AE 5|BROWNING-FERRIS INDUSTRI FTW CORPORATE........cccoecmmvemneer | veverne [ v | eevvveiinen | 2FE | viiiiiie619,620 | ... 138.783 | . .693,915 614,757 (4,863) ..6.000 06/16/2011 | 05/01/2021
118230 AG 6|BUCKEYE PARTNERS LP FTW ~ CORPORATE.......cccoevnmvvvrecnnnn | veveine [ or | evvveriven | W 2FE | ciiiii521,824 | L. 110.757 . 548,247 515,889 (2,874) [ coevvvevrerererienins | ervrrsnneisisenenes | ererernn8.050 | e, 5.220 11/05/2009 | 01/15/2018
12429T AB 0|BWAY HOLDING CO FTW HI HIYIELD....ocvocvverineenseiseineins [ vvee | oo | eevreee T WBFE | 185,234 | ... 106.500 | . 186,375 184,316 (933) | cevereererrnrinerinenns [ ereerreeirseiseninnnins | eereenn10.000 | covenecs 8.510 06/16/2011 | 06/15/2016
1248EP AL 7|CCO HLDGS/CAP CORP FTWHI  HI-YIELD......c.cecorurrmrrvrmrvevvrans | vervene | oo | wrveenen 1| W3FE | e 360,070 | ... 106.625 | . 373,188 .358,600 (1,270) ..7.200 06/16/2011 | 04/30/2016
1248EP AU 7|CCO HLDGS/CAP CORP FTWHI  HI-YIELD.......ccosvemeremmrrrmerrennnns [ overes | oo | v 1| W3FE | 152,000 | ... 101.250 | . 152,000 | oo [ | e | e | 8500 | i 6.500 06/23/2011 | 04/30/2021
125581 FZ 6|CIT GROUP INC HI-YIELD .330,765 (188) 1,579 | oo | vevvreereensnnienens | veveneenn 1.000 | e 7.400 06/17/2011| 01/01/2012
125581 GA 0|CIT GROUP INC HI-YIELD . N . . (125) (500) ..5.750 07/29/2011 | 01/01/2012
125896 BC 3| CMS ENERGY CORP FTW HI HI-YIELD...oviiciccees . | . ..109,250 | ... 118.474 | . .108,050 (T87) [ vvrevrererrererrerieinns [ everrerinerensnnnrens | voreeernn 8750 | o 7.320 06/08/2010 | 06/15/2019
12626P AG 8|CRH AMERICAINC FTW CORPORATE.......ccoerimreeereriseins | eeeens 1,065,509 | ...... 106.822| ..............1,068,220 | ..............1,000,000 | .............. 1,055,913 (6,839) [ .ovuvernerrrrrnerieriinee | eerrereseeseniiseniens | eereernn8.000 [ oo 4.660 06/16/2011 | 09/30/2016
126307 AC 1|CSC HOLDINGS LLC FTWHI HI-YIELD . . .454919 | ... 115.250 | . 450,187 2,880 (4,488) [ ..vcvvvvrererersrirenns | erverrnnnerisnsenenins | ereeenen8.625 | e, 6.400 06/16/2011 | 02/15/2019
131347 BS 4| CALPINE CORP FTWHI HIYIELD oo | s e T LBFE | 57,505 | ...... 107.750 | cooovvvceieen.62,495 | 58,000 | oo 57,556 35 [ | eoveneneeinsesisnnens | soeneenna 875 | i 8.000 07/20/2010 | 07/31/2020
131347 BW 5| CALPINE CORP FTWHI HI-YIELD....ooviiciinicrenenescnienes | e [ oo e T L3FE | 025,000 | ... 107.000 | ..ovvevevrreeen 26,750 | 25,000 | oo 25,000 [ e [ | s | e | e 1900 | e 7.500 06/16/2011 | 02/15/2021
131347 BY 1| CALPINE CORP FTWHI HI-YIELD . ceerneennnnn 306,811 | . 107.500 | . . ....300,000 .306,465 (B47) | cevereerrrrerrnerirenins [ everireniseeseeiesnins | erereeen 1875 | i 7.510 06/16/2011 | 01/15/2020
13959R AB 0 |CAPELLA HEALTHCARE FTW HI  HI-YIELD.....ccocovvvevervrrervrsnricires [ o el AFE | 420,291 | ...... 101.500 | ..vveveirinnn 403,970 | oo 398,000 402,822 (14,904) (2,571) [ v | ervrrsnnerisnsenenns | ereeeren9.250 | e, 7.900 06/16/2011 | 07/01/2016
141781 AX 2|CARGILLINC FTW CORPORATE.......ccomevirereersrinirnneninenes [ s LAFE] 1,113,016 | ...... 117.888 | . ..1,178,880 .1,000,000 | ..covvernees 1,097,831 (10,072) | cevvveervernernerrenins [ erveererincenseineins | ereeenen8.000 | i 4.110 . 06/16/2011 | 11/27/2017
147446 AR 9| CASE NEW HOLLAND HI-YIELD RN IR . . 271,875 | ... 113.000 . 282,500 | .. ....250,000 271,144 (T31) [ v [ e | e 1875 | i 6.140|JD....... 1,641 09/23/2011 | 12/01/2017
14912L 2Y 6| CATERPILLAR FIN SERV CORP  CORPORATE.......ccocommurirmrirnrens | rveens | e AFE ] 1,840,053 | ...... 115.030 | .ovvvrrineee 1,857,735 | oo 1,615,000 | ..coovvvrne 1,815,658 (24,395) | ovvonverrrnrrnerenins [ e | eeeeenn8.500 | i 2370 [MS..ccc. | v 26,154 | oo 44,413 | 06/16/2011 | 03/15/2016
15189T AN 7| CENTERPOINT ENERGY INC FTW  CORPORATE.......ccccovrmrvivnes | verens 1,568,863 | ...... 113.095| . .1,706,604 | .. 1,509,000 | ..oceines 1,563,479 (5,274) [ coocvevevvrererincrenns | erveirernerisnnenenins | ereeeren.950 | e, 5120 | FA....... 06/16/2011 | 02/01/2017
153527 AG 1|CENTRAL GARDEN & PET FTWHI  HI-YIELD IO . . . ...499,006 | ........ 98.000 | . 471,380 | .. ....481,000 471,380 (25,438) (2,188) [ covuverrervrrrrnerierinne | eevirererneernsrisennens | eereeernn8.250 [ oo 7.310[MS...... 06/16/2011 | 03/01/2016
154051 BH 8| CENTRAL MAINE POWER CO CORPORATE.......cccovrmrrrevernrinns | cerens [ R AFE | 232,359 | ... 104.770 | oo 225256 | ..ccviirinn 215,000 .230,710 (1,649) [ coovvvvrererernerenins | erversrnerisnserenins | ereeenen.700 | e 4.520|JD....... 01/13/2011| 06/01/2019
156700 AJ 5|CENTURYTEL INC CORPORATE.......commrimrereerieiserineriens | oveens ...989,850 | ...... 101.178 . ..1,011,780 .1,000,000 .996,267 1,077 | covevvrnerinerirennnee | vevrseeneesssrineninens | eerenennn8.000 [ e, 5.130 | FA....... 02/15/2005 | 02/15/2015
15671B AE 1| CENVEO CORP FTWHI HI-YIELD.... v e . . 243477 | 87.250 | . 218,125 | .. ....250,000 218,125 (25,387) 535 | | e | 8875 [, 9.390 [FA....... 06/16/2011 | 02/01/2018
15672W AA 2| CEQUEL COM FTWHI HIYIELD..oovevievieeeenseissienienes | cevi e T AFE | 331,756 | ...... 106.000 | ..oovvrvernees 349,800 | ..ccovvvrerneen 330,000 .331,782 (181) | cevereerereerrrerirerins [ evererereseeseeiinnins | evereees8.625 | v 8.410 [MN...... 06/16/2011 | 11/15/2015
165167 CD 7|CHESAPEAKE ENERGY FTW HI-YIELD.....oovvvevcinereinernenes v [ [ oevveiins | W3FE | . 377,303 | e 114.500 400,750 ....350,000 371,204 (4,140) [ oo | e | o050 [ oo 7.280 |FA....... 06/16/2011 | 02/15/2015
165167 CF 2| CHESAPEAKE ENERGY FTWHI  HI-YIELD. [T . | WBFE| 121,293 | 107.250 121,193 | .. ....113,000 .120,888 (405) | ovevverreerrnerirerins [ e | eereee8.625 | s 5.590 | FA....... 06/23/2011 | 08/15/2020
17121E AC 1|CHRYSLER GP/ICG  FTWHI  HI-YIELD.....ccocvivminircrnirciiinins | s [ I 1|.4FE| .................266,000 | ........ 91.000 | ..vorveernne 242,060 | ...oooovreene 266,000 .242,060 (23,940) [ ...ovvcveeinriieiiins | e [ e | e 8.250 | i 8.240(JD....... 06/23/2011 | 06/15/2021
171871 AL 0| CINCINNATI BELL FTWHI HI-YIELD. JROT [P I 1|.4FE| ................509,070 | ...... 100.500 .510,540 ....508,000 .506,759 (1,325) 15 | e [ e [ 8,250 | e 8.140 [AO...... 07/26/2011 | 10/15/2015
171871 AN 6| CINCINNATI BELL FTWHI HI-YIELD. JRO F [ I 1| AFE| 69,392 | Lol 99.750 ...69,825 | .. 70,000 | oo 69,430 37 | e | e | e 8.375 | s 8.500 [AO...... 06/16/2011 | 10/15/2020
17275R AH 5| CISCO SYSTEMS INC CORPORATE........ccomeveierineeinerinens | cevies IR IR VAFE ] 37,292 | 113.69% | oo, 39,793 | oo 35,000 | .ooovrerrerirenne 37,194 (99) [ ooevereercricrinernens | e | e 4480 | e 3.540 | JJ....... 07/27/2011 | 01/15/2020
17275R  AK 8| CISCO SYSTEMS INC CORPORATE.......ocomerimeirneineiinssinenns | seves . .|..1FE| ..............2,050,963 | ...... 108.538 | . ..2,170,760 . ....2,046,045 (4,918) [ oo | e | 3150 [ 2670 MS...... 05/18/2011 | 03/14/2017
172967 FS 5|CITIGROUP INC CORPORATE........ccoviviriirinninerierienens | eeeens . | AFE] .ni....2,066,760 | ........ 99.655 ..1,993,100 .2,000,000 | .. ....2,061,398 (5,362) [ ..vovvvrrveerrrerirerirene | verirereneeinerisninens | erreeennn3.953 [ e 3.200|JD....... 07/25/2011 | 06/15/2016
18911M AC 5|CLOUD PEAK FTWHI HIEYIELD..oooviiiecieiieeieeeeiseis [ e [ I 1|.4FE]| ................155,205 | ...... 106.500 | ..oovvvvereces 159,750 | voovvvvriirs 150,000 .154,664 (542) | cevevrernerrnrieninenns [ e | cereeeee8.250 | oo 7.330(JD....... 06/16/2011 | 12/15/2015
18911M AD 3| CLOUD PEAK FTWHI HEYIELD.oooivivcievissisenenienis [ s [ I 1| .4FE| ...cccc0........221,873 | ... 108.000 | ..oovvveerenes 240,840 | .....ccocvonnee. 223,000 222,012 B4 | oo | e | cereeeenn8.500 | i 8.570|JD....... 02/16/2010 | 12/15/2019
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19190A AB 3| COFFEYVILLE RESOURCES FTWHI HI-YIELD......ccoovovveirrverreens | oo VAFE] 285,759 | L. 112.000 . 321,440 .286,065 186 06/16/2011 | 04/01/2016
20030N AP 6|COMCAST CORP FTW CORPORATE......cccooevmrinriiniicniicnns | e .|..2FE| ................545,455 | ... 117618 . 588,090 533,638 (5,742) 11/12/2009 | 01/15/2017
203372 AH 0| COMMSCOPE INC FTWHI HIYIELD.ooocrereceeeisnines | e VAFE ] . 842,743 | 100.000 | . 617,000 617,000 (23,092) (2,650) 06/16/2011 | 01/15/2017
20825C AR 5| CONOCOPHILLIPS CORPORATE. AFE | 377,140 | 120.500 | . .379,575 377,118 (22) 12/27/2011 | 02/01/2019
20854P AD 1|CONSOL ENERGY FTW HI HI-YIELD.. VAFE ] 20,000 | 109.500 | . 21,900 | .o 20,000 | oo 20,000 03/25/2010 | 04/01/2017
20854P AF 6|CONSOL ENERGY FTW HI HIEYIELD...ooviiiieieeiesiseieen [ s AFE ] 290,551 | . 110.500 | . 298,350 .288,828 474 (1,697) 06/16/2011 | 04/01/2017
210795 PL 8|CONTL AIRLINES 03-ERJ1 FTWHI HI-YIELD.. LAFE | . .97.500 | . .221,316 221,316 (4,968) 85 06/16/2011 | 07/02/2018
216762 AE 4|COOPER-STANDARD AUTO FTWHI  HI-YIELD. AFE] ... 288,690 | ... 104.625 | . 284,580 .283,052 (1,378) (2,311) 06/16/2011 | 05/01/2016
216871 AB 9| COOPER INDUSTRIES INC CORPORATE........coonmrvmriiriniirens | eveens | AFE] nee....495,805 | ... 103.822 . 519,110 499,370 688 03/14/2006 | 11/15/2012
217203 AD 0|COPANO ENERGY HI-YIELD A AFE| 152,296 | ... 104.000 | . .156,000 .152,090 (206) 06/16/2011 | 06/01/2016
217203 AE 8| COPANO ENERGY HEYIELD.oooivevievierineenseiessnnennes | e | oo [ e 1|.4FE] .................320,000 | ...... 101.000 323,200 .320,000 06/16/2011 | 04/01/2021
21871D AA 1|CORELOGIC INC FTWHI HI-YIELD VAFE | 119,155 | 95.750 113,943 113,943 (5,208) (5) 06/23/2011 | 06/01/2019
224044 BQ 9|COX COMMUNICATIONS INC CORPORATE L2FE | . 849,140 | . 115.456 | . .865,920 .840,058 (9,082) 06/16/2011 | 12/01/2016
224044 BS 5|COX COMM FTW CORPORATE | 2FE | v 476,952 | 116452 . 524,034 471,353 (2,722) 11/12/2009 | 06/01/2018
225310 AE 1|CREDIT ACCEPTANC FTWHI HI-YIELD.ooooviieiccniccninns | v | o [ v 1].4FE| ................188,451 | ...... 104.250 | . 185,565 .185,565 (1,590) (1,297) 06/16/2011 | 02/01/2016
226373 AA  6|CRESTWOOD MIDSTREAM PART FTW-HI A|.4FE] .. 97.250| . .399,698 .399,698 (14,668) (279) 06/16/2011 | 04/01/2017
226566 AM 9| CRICKET COMM FTWHI HIYIELD....oiicceecnencreees e [ | e 1[.5FE| 312,805 | ... 87.500 286,125 .286,125 (27,400) 720 06/16/2011 | 10/15/2020
22764L AB 9| CRTX ENRG/CE FINC FTWHI  HI-YIELD....ooooovveerierieseerciienns [ s LAFE | .. L3714 109.250 327,750 .310,021 (1,662) 06/16/2011 | 02/15/2016
22822R AQ 3|CROWN CASTLE TOWERS FTW  CORPORATE... T I .| AFE| . 1,316,106 | ...... 109.204 | . ..1,365,050 | .. 1,250,000 | .coccerienne 1,306,245 (6,942) 06/16/2011 | 01/15/2017
22822R AR 1|CROWN CASTLE TOWERS FTW ~ CORPORATE.........ccoovummermerns | vvverne [ v | cerveriens AFE] s 553,370 | ...... 110.334 | v 551,670 [ ..oovreererens 500,000 552,932 (438) 11/29/2011 | 01/15/2020
24422E QM 4| JOHN DEERE CAPITAL CORP CORPORATE..........ccccovvrerniinvinirininns | evern .| AFE| .. 2,040,840 | ...... 104.176 ..2,083,520 .2,000,000 | .cocoerrenee 2,009,301 (9,272) 05/20/2008 | 12/17/2012
245217 AS 3|DEL MONTE CORP FTWHI  HI-YIELD IO I A[.5FE] .. ...644,601 | ........ 96.000 608,640 ....634,000 .608,640 (34,634) (1,327) 06/16/2011 | 02/15/2016
24823U AG 3|DENBURY RESOURCES FTWHI HI-YIELD....ooiiicicvcnecrienns [ | e T AFE| s 19,228 | ...... 111750 | e 21,233 | v 19,000 | .oovrvecirnne 19,186 (23) 02/03/2010 | 02/15/2018
25459H AG O0|DIRECTV HOLDINGS CORPORATE........ccoomeveeirinernerienes [ s 525,458 (9,151) 06/16/2011 | 05/15/2012
25470X AB 1|DISH DBS CORP FTWHI HI-YIELD T IR .329,153 (1,451) 06/16/2011 | 09/01/2019
257867 AW  1|R.R. DONNELLEY & SONS FTWHI HI-YIELD.......coconvvverrmrrneernenns [ vvene | oo | verrerrnee [ WBFE | o 94,173 | 500 v 85,085 | 91,000 | e 85,085 (8,944) (144) 06/23/2011 | 06/15/2020
257867 AX 9|R.R. DONNELLEY & SONS FTWHI HI-YIELD.......c.cocoevrmrririvirrires | vernns . cereeenenn:42,000 | L 97.000 40,740 42,000 (1,260) 06/23/2011 | 05/15/2018
26442C AJ 3 |DUKE ENERGY CAROLINAS CORPORATE IO VAFE] e 1,576,043 | 112.631 1,571,202 | .. .1,395,000 (160) 12/22/2011 | 06/15/2020
26779Y AA 7 |DYNACAST INTL LLC/FIN IN FTW Hl...oooovvrrvveirnerenereriensensrens [vveine [on [ vervvneeT| WAFE | . 279,049 | o 94.000 | ...oovervrvnnan 257,560 | ..ccvvvrine 274,000 .257,560 (21,188) (300) 07/13/2011| 07/15/2017
268520 AA 1|EHHOLDING CORP FTWHI  HI-YIELD. .38,000 | ...... 104.250 ...39,615 06/23/2011 | 06/15/2019
268520 AC 7|EHHOLDING CORP FTWHI  HI-YIELD. . .10,000 | ...... 105.000 ...10,500 10,000 06/23/2011 | 06/15/2021
269279 AD 7|EXCO RESOURCES FTWHI HIYIELD...oooveceieeiseiserienineees | e [ [ e 1| AFE| oo, 345716 | ........ 94.500 | ..ocovnrrrinns 330,750 .330,750 (13,869) 403 06/16/2011 | 09/15/2018
291011 AX 2|EMERSON ELECTRIC CO CORPORATE......ccooosvimiiniiniiinies [ s AFE] 1,868,555 | ...... 118.261 ..1,868,524 | ..............1,580,000 | ............. 1,855,663 (12,892) 08/23/2011 | 10/15/2018
29348Q AA 0[ENOGEXLLC FTW CORPORATE . . ...508,701 | ...... 109.471 519,987 494,322 (6,953) 11/06/2009 | 07/15/2014
293791 AN 9|ENTERPRISE PRODUCTS FTW ~ CORPORATE........cccovvvirvmmirens [ vvver | oo | vervirniins V2FE | 108,043 | ...... 109.567 | ..ovvrvveirene 109,567 .104,994 (1,671) 02/18/2010 | 10/15/2014
29379V AA  1|ENTERPRISE PRODUCTS OPER  CORP........cooccmirumrrinrinerirncenrenens [ s . . ..842275 | ...... 117.113 878,348 835,194 (7,081) 06/16/2011 | 09/15/2017
29379V AN 3 |ENTERPRISE PROD OPER FTWH FLOAT HI-YIELD.. SOV P A(.3FE] .. ..251,306 | ........ 98.125 260,031 | .. .250,796 (556) 24 06/16/2011 | 06/01/2067
29382R AD 9|ENTRAVISION COMM FTWHI HIYIELD..oovvievieceseesseiennines | veviee oo [ e 1| AFE| oo, 185,653 | ........ 98.000 | ..ovevurrrrinne 180,320 | vooovvreririns 184,000 .180,316 (5,203) (138) 11/29/2011 | 08/01/2017
294440 AJ 5|EQUINIX INC FTWHI HIEYIELD...oooiieieiseiisseieeiecnineninees | eeviee oo [ e 1|.3FE| .. ..392,949 | ...... 109.000 404,390 ....371,000 .389,685 3,296 (3,059) 06/16/2011 | 03/01/2016
294456 AH 9 |EQUINOX HOLDINGS INC FTWHI  HI-YIELD.....ccoovvvnirverimrenennine [ v | oo [ v 1|.4FE| .. ...196,289 | ...... 102.750 195,225 | .. ....190,000 192,294 (3,101) (865) 06/16/2011 | 02/01/2014
302051 AQ O|EXIDE TECHNOLOGIES FTWHI  HI-YIELD...ooooiieeinieneiieinenes [ o | oo | e 1| AFE| oo, 202,040 | ........ 77.000 | oo 151,690 | cooveverrirs 197,000 .151,690 (50,032) (318) 07/21/2011 | 02/01/2017
30225X AC 7|EXTERRAN HLDGS INC FTWHI  HI-YIELD...ooooviveeriereneeeericnernes o | o e 1] .3FE | s 378,965 | ........ 95.000 | ..oeouerrninns 356,250 | ..covcrirnnns 375,000 .356,250 (21,385) (330) 06/16/2011 | 12/01/2016
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30769Q AA 8|FARMER MAC GTD TR CORPORATE | IFE| .. 1,091,920 | ...... 116.673 | . .1,000,000 ....1,073,567 (12,395) 12/29/2010 | 04/19/2017
30769Q AA 8|FARMER MAC GTD TR CORPORATE AFE] 3,895,798 | ...... 116.673 | . ....3,840,294 (36,832) 12/29/2010 | 04/19/2017
319963 AW 4 |FIRST DATA CORPORATION HI-YIELD....oocvoevevireriecesceneienns | evvevee [ [T LAFE | .. 208,740 | ... 100.000 | . .192,000 (15,752) (987) 06/23/2011 | 08/15/2017
337756 AB 6| FISHER COMMUNICATIONS FTWHI HI-YIELD......ccocovvvmernerrernnee [ eoveis | oo | evvererrnns | AAFE | 70,955 | ... 101.750 | . 217 05/25/2010 | 09/15/2014
345397 VC 4 |FORD MOTOR CREDIT FTWHI  HI-YIELD.....ccoovvevvvnerininervenns | cevnee [ [rverirnens | W3FE | 213,298 | oo 113.461 212,185 (1,112) 06/16/2011 | 12/15/2016
345397 VM 2| FORD MOTOR CREDIT FTWHI  HI-YIELD....c.ccoconvermneinerrerrnnernes [ ovees | oo | eveerevenns | w3FE | i 245,760 | ... 117.707 . .246,397 304 12/07/2009 | 01/15/2020
35906A AH 1|NEW COMM HLDGS FTW HI HEYIELD...oovocverneeneesnninninens [ e | oo [ evvevnene | W3FE | . 270,876 | ... 102375 . .265,151 263,742 (6,528) (543) 06/16/2011 | 04/15/2020
36239Y AB 8|GABELLI ASSET MANAGEMENT =~ CORPORATE........ccccoucummvmmerns | covenee [ [ v | 2FE | ec..1,525,468 | ... 101.487| . ..1,522,305 11,500,000 | ...ovveneee. 1,504,337 (2,973) 05/30/2003 | 05/15/2013
369604 BC 6|GENERAL ELECTRIC CO CORPORATE........ccovevrmrnennnrennns [ wovere | oo | vvvvvreene | AFE | ene.. 3,069,983 | ... 114.776 | . ..3,185,034 2,775,000 | .coovvvereee. 3,042,964 (27,018) 04/26/2011 | 12/06/2017
37185L AB 8|GENESIS ENERGY LP FTWHI  HI-YIELD......cocovvvmerreenernciienns [evvens | oo | v 1| AFE | i 422,761 | ... 100.000 | . .420,000 420,000 (1,527) (234) 06/23/2011 | 12/15/2016
374689 AC 1|GIBRALTAR INDUSTRIES INC  HI-YIELD......ccccovurrmrmminrinrvnnens | weeene [ [roverere 1| LAFE | 382,718 | e 100.000 | . 372,000 .372,000 (8,081) (2,636) 06/16/2011 | 12/01/2013
38141G CM 4| GOLDMAN SACHS - CORPORATE ~ CORPORATE..........coucemmeermere | wovnree [ o [ everrnens | WIFE | . 263,083 | ... 103.027 | . 257,568 .254,501 (1,429) 02/10/2005 | 11/15/2014
38143U SC 6| GOLDMAN SACHS GROUPINC ~ CORPORATE. .96.622 | . .289,866 .300,322 (31) 05/26/2011 | 02/07/2016
382550 BA 8| GOODYEAR TIRE FTWHI HIYIELD...oovvoveerincirneeisssisersenies [ v oo [ evervnens | WAFE | i 174,346 | 110.250 | . 171,990 171,634 (1,916) (796) 06/27/2011 | 08/15/2020
398433 AF  9|GRIFFON CORP  FTWHI  HI-YIELD.....cccoovvvrrvvinrrvereiiereierinnerens | s 122,760 ....124,000 122,760 (1,350) (8) 06/16/2011 | 04/01/2018
40052T AA 7|GRYPHON FUNDING LTD CORPORAT .821,200 .2,932,858 818,151 06/22/2009 | 08/06/2012
404121 AC 9|HCAINC HIEYIELD.ccoiccnceceeeeenessenens | e ...437,000 453,388 437,000 07/26/2011 | 02/15/2020
42217K AT 3|HEALTH CARE REIT INC FTW  CORP......cecomierrrierrerirenineerienis | reeens 1,493,162 | ........ 99.313 ..1,489,695 11,500,000 | ...ovvennes 1,494,401 945 06/16/2011 | 09/15/2017
42330P AA 5|HELIX ENERGY SOL FTW HI HI-YIELD, [P . ..392,950 | ...... 104.000 409,760 | .. ....394,000 .392,100 (250) 06/16/2011 | 01/15/2016
428236 BE 2|HEWLETT-PACKARD CO CORPORATE........ccomerirmrermennnnninnennn | cevene [ v [ eerveiiiens AFE] s 999,110 | ........ 97.654 | ..o 976,540 | ..coovvvvnee 1,000,000 .999,294 170 11/29/2010 | 12/01/2015
431318 AJ 3|HILCORP ENGY FTWHI HI-YIELD....ooiiiicicniecreseeiciens | v | oo [ 1|.4FE ..165484 | ... 107.000 | . 160,500 .155,150 (334) 06/16/2011 | 02/15/2018
431318 AL 8|HILCORP ENGY FTWHI HISYIELD..oovvieeiecseenseisnrineninens | eeviee [ [ e 1|.4FE| .. ...120,350 | ...... 104.750 | . 121,510 120,131 (219) 06/28/2011 | 10/01/2018
435765 AB 8|HOLLY ENGY FTWHI HI-YIELD ... | v | o v 1[AFE| 170,550 | ...... 100.750 | .voeveiriiene 181,350 173,921 1,646 11/17/2009 | 03/01/2015
435765 AD 4|HOLLY ENGY FTWHI HI-YIELD VAFE | . ...156,557 | ...... 105.000 157,500 .155,936 (621) 06/16/2011 | 03/15/2016
438516 AP 1|HONEYWELL INTERNATIONAL ~ CORPORATE.. [ AFE] 1,028,482 | ...... 116.301 1,058,339 | ...cc0ee00eee.910,000 | oo 1,007,002 (21,423) 12/28/2010 | 03/15/2016
443520 AA 3 |JMHUBER CORP HIYIELD ..o | eeviee [ [ e 1| AFE| oo, 121,174 | ...... 105.000 | ..oovvvrernes 128,100 121,186 12 10/21/2011 | 11/01/2019
44929H AH 1|ICON HEALTH & FITNESS FTW HI-YIELD.......ccoovivvvermreirernnireerernnins [ cvers [ oo [roviniine 1|.4FE ..108,577 | .......81.250 | ..coovirirern 88,563 | oo 109,000 | i 88,563 (20,076) 58 06/16/2011 | 10/15/2016
45661T AM 3 |INERGY LP/INERGY FIN FTWHI  HI-YIELD......ccocorsvvrmvenirnerrerrnee [ corvene oo [ erveries 1|.4FE| .. ...101,000 .101,000 06/16/2011 | 10/01/2018
457030 AG 9|INGLES MRKTS FTWHI HI-YIELD ... | e [ | e 1| AFE | oo 342,039 | ...... 108.250 | ..eoveerinas 357,225 .339,428 (1,686) 06/16/2011 | 05/15/2015
45768V AD  0|INSIGHT COMMUNICATIONS FTWHI HI-YIELD.......ccocovvermiererivrinns | s VAFE | . ...386,550 | ...... 114.250 | . 411,300 .383,609 (2,907) 06/16/2011 | 07/15/2016
458140 AH 3|INTEL CORP CORPORATE.........coontimrinrineerneissiseinens [ ceenes AFE | ..310,517 | ...... 102.802 | . 313,546 .310,409 (109) ..1,685 11/21/2011| 10/01/2016
45865V  A* 1|INTERCONTINENTAL EXCH PRIV PLACE........c.ouevmermernennnees | eevrne oo [ v [ o BFE | oo 2,350,000 | ...... 101.633 | .ovvvrrenee 2,388,376 | ...oocvvnnen. 2,350,000 | ..oovvvennees 2,350,000 14,019 11/09/2011 | 11/09/2018
459200 GJ 4|IBM CORP CORPORATE......ccooeviniiniinsiccieninnins [ oo AFE | L AT72,872 121.088 | . 181,632 .169,980 (2,892) 01/27/2011 | 09/14/2017
460377 AB 0|ARCELORMITTAL FTW CORPORATE . 1,337,472 | ...... 105.723 | . 1,321,638 | ..............1,250,000 | .............. 1,308,182 (18,173) 06/16/2011 | 04/15/2014
460690 BF 6|INTERPUBLIC GROUP FTW CORPORATE........covvmrernereernns [ vvree e | verivnis 1] 2FE | oo 915,684 | ...... 114.250 | coovvvrrirncs 879,725 .893,289 (22,395) 07/27/2011 | 07/15/2013
46284P AL 8|IRON MTN FTWHI HIYIELD...ooicivceceieinensenieneneennenes [ e | [ eeveriens 1|.4FE| .. ...252,600 | ...... 104.125| . 260,313 .251,929 (350) 02/17/2010 | 06/15/2016
46284P AM 6 |IRON MTN FTWHI HIEYIELD...oovoiiiceseiseieeiesiseinenes [ e | o [ ereviens 1|.4FE]| ................. 157,982 | ...... 106.500 | . 159,750 157,435 (548) 4,746 06/16/2011 | 08/15/2017
465685 AE 5|ITC HOLDINGS CORP FTW ~ CORPORATE......ccooevmmremmrirnrirenns [ rvern | oo | vrervnine V2FE | s 548,291 | ... 116.675 | oo 583,375 544,861 (3,430) [ ..oovereerrerrerireriens | eerverirerineenneiinens | ererrenn8.050 [ i 4350 [ I | v 12,688 06/16/2011 | 01/31/2018
466112 AF  6|JBS USALLC/FINA FTWHI  HI-YIELD.....cooooiiieiieeincinneneiseiees [ | oo | e 1|.3FE| .. 479,529 | ....... 93.250 455,060 ....488,000 455,060 (24,824) 355 06/23/2011 | 06/01/2021
46625H HA 1 |JP MORGAN CHASE & CO CORPORATE.......cooveverinrennrnens [ eevene | [ e 1|.2FE| .. 1,038,750 | ...... 106.469 | . ..1,064,690 | .. .1,000,000 | ...ocveveve. 1,037,828 (922) 10/13/2011 | 04/30/2018
471109 AB 4|JARDEN CORP FTWHI HIEYIELD..oocieiceiseiseisseinnes | ceees [ or | e VAFE | 274,560 | ...... 106.000 | ..oocvvvverecs 271,360 | oo 256,000 .271,360 (2,837) (363) | cevvveeererrrrienninenins [ ereeeneeineeneniennins | errneen 12500 | 100005920 | MN L | 03,200 [ oo 11/10/2011 | 05/01/2017
471109 AC 2| JARDEN CORP FTWHI HEYIELD.cooiveevienieriseeenisnniens | vvvi | oo | vevereens 1] .3FE | s 104,000 | ...... 108.000 | ..oovvveerenes 108,000 | .ooovveerrinen 100,000 .102,661 (686) | ..vvveevnreerrererirenins [ rverirenineinsriinniine | eereres8.000 | civeers7.080 | MNLcccs | i 1,333 | s 8,000 | 12/11/2009 | 05/01/2015
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47759Y AA  7|JMC STEEL GROUP FTW-HI  HI-YIELD.... LA412,401 | . 97.500 400,725 400,725 (11,544) (132) 06/16/2011 | 03/15/2017
478160 AY 0|JOHNSON & JOHNSON CORPORATE......ccoovvverimrinriiniinns [ s 1,565,502 | ...... 104.296 21,611,373 | ............. 1,545,000 | ..o 1,563,338 (2,164) 06/13/2011 | 05/15/2016
48121C YK 6|JP MORGAN CHASE FTW CORPORATE........ccomrvmririnernens | vveens 1,084,841 | .....107.570] ..............1,075,700 | ..............1,000,000 | .............. 1,074,320 (7,657) 06/16/2011 | 10/01/2017
488360 AF 5|KEMET CORP FTWHI HI-YIELD... .287,840 (5,904) (2,166) 06/16/2011 | 05/01/2016
494368 BB 8|KIMBERLY-CLARK CORP CORPORATE........ccconuvrmrermmnnnninene | veveine | oo | wevveriren [ LIFE | 13,109,148 | ..... 122.319] .............3,278,149 | .............2,680,000 | .............. 3,058,024 (51,124) 02/23/2011 | 08/01/2017
500605 AE 0|KOPPERS FTWHI HIYIELD...ooveoviereeineesnisereenieeinnees | eovenee | [eovereneT | WAFE | 208,721 | oo 106.000 | . 207,760 .203,490 (2,300) (946) 06/16/2011 | 12/01/2014
50075N AU 8|KRAFT FOODS INC FTW CORPORATE L7216 .586,080 527,638 (3,793) 11/16/2009 | 02/01/2018
52517P D6 5|LEHMAN BROTHERS HOLDINGS ~ FLOATER........ccooommrvrmervmrrnces [ eovnene | e [ ovevvcnne | BFE | iiiiii.974,680 | ... 25.500 255,000 | ..............1,000,000 | ..coovrirrirnens 95,000 11/06/2007 | 12/23/2010
52517P WL 1|LEHMAN BROS INC FLOATER........ovvvmmrvmrnerrenirseinenennns | cvveee | oo | eeriverinens [ BFE | 1. 1,990,000 | ... 24,500 490,000 .100,000 04/02/2004 | 05/12/2014
52989L AE 9|LIBBEY GLASSINC FTWHI HIYIELD...oovverineeieeiseesssninnns [ eveeen | oo [ v 1| AFE | 299,710 | ... 107.000 .310,300 .296,615 (2,139) 06/16/2011 | 02/15/2014
53079E AR 5|LIBERTY MUTUAL GRP FTWHI  HI-YIELD.....ccccovvvevrervnrirervenes [ evenee [ [roverene 1| W3FE | i 47,565 | oo 125.500 252710 [ 42,000 | e 47,499 (47) 05/06/2010 | 06/15/2038
531359 AA  5|LIBERTY TIRE RECYCLING FTWHI HI-YIELD......ccocoveveneemvrnneernns [ ovens | oo | eerorenend T [ WBFE | v 120,679 | e 99.750 117,705 117,267 (2,994) (387) 06/16/2011 | 10/01/2014
536022 AC O|LINN ENERGY LLC FTWHI HI-YIELD.....oviiviivcnicvcrivievcecs oo | oo [veeen 1] LAFE | . 302,460 | ... 108.500 | . .303,800 .302,304 (156) 12/07/2011 | 04/15/2016
543218 AA  9|LONGVIEW FIBRE PAPER FTWHI HI-YIELD ..109,115 | ...... 100.000 | . ....109,000 .108,635 (512) 32 11/18/2011 | 06/01/2015
55068# AK 5|LUXOTTICA USHLDGS CORP PRIV PLACE. 3,000,000 | ...... 102.206 | . 3 12/15/2011 | 12/15/2021
552078 BA 4|LBI ESCROW CORP FTWHI HIYIELD...oovovieveneereeisseinerinenins | eveveee [ froveeenn T W3FE | 42,620 | ... 109.250 | . (89) 03/24/2010 | 05/01/2016
55342U AC 8|MPT OPER PARTNERSP/FINL FTWHI HI-YIELD.......ccoccovrvererveronns | vervene | oo | ererenen T L3FE | i 253,776 | oo 99.125 .251,702 (2,107) 33 09/23/2011 | 05/01/2021
559080 AE 6| MAGELLAN MIDSTREAM PARTN FTW CORPORATE.......cccocommvnnee [ wovees | oo | cvvervvnnns | n2FE | . 570,665 | ... 118.274 .566,693 (3,972) 06/16/2011 | 07/15/2019
565849 AF 3| MARATHON OIL CORP FTW CORPORATE o [ | e | W2FE | i 044731 | L 117.067 | . 681,330 ....582,000 .640,328 (4,403) 06/16/2011 | 03/15/2018
573334 AB 5|MARTIN MIDSTREAM PTNR FTW HI HI-YIELD.......cccosevevmrrmerncnrans [ ovees | oo | cvvreennT| AFE | .. 249,356 | ... 103.000 [ ..oovvrrernes 253,380 | ..covvrcrinnns 246,000 247,524 (1,441) (418) 06/16/2011 | 04/01/2016
59001A AN 2| MERITAGE HOMES CORP FTWHI  HI-YIELD.......cccoovcvvrmrverevrvnnns [ coveres [ | verivrvvns | SAFE | . 395,541 | 96.000 379,200 .379,200 (15,336) (5) 06/16/2011 | 04/15/2020
59156R AV 0|METLIFE INC FTWHI CORPORATE.... Al ...288,375 | ...... 132.000 290,400 .287,298 (798) 06/16/2011 | 08/01/2034
591709 AK 6|METROPCS FTWHI HI-YIELD....ooveievceiccnnercnennenes | v | o [ T[AFE| 409,687 | ...... 101.375 | e 397,390 | oo 392,000 .396,468 (11,328) (1,896) 06/16/2011 | 09/01/2016
611662 BM 8| MONSANTO CO CORPORATE........coomreerrierierierineens | vevis LAFE] ...408,071 | ...... 104.959 414,588 395,000 406,671 (1,399) 06/13/2011 | 04/15/2016
615394 AJ 2|MOOG INC FTWHI HI-YIELD .o [ e ..194,000 | ...... 105.500 211,000 200,000 .195,137 562 11/24/2009 | 06/15/2018
61745E SS 1|MORGAN STANLEY FLOATER......coovviirerierineenenisninens [ eveeen | oo | vvevvninn AFE ] 2,000,000 | ........ 94.000 | ..ovoerrne 1,880,000 | ..ooovvvrnee 2,000,000 | .oovvvenecn 2,000,000 07/29/2004 | 08/11/2014
628782 AH T7|NBTYINC FTWHI HI-YIELD....viiiiciccniecneseresieiens [ e [ | e 1|.4FE] ................538,088 | ...... 110.000 550,000 .533,504 (4,584) 06/16/2011 | 10/01/2016
629377 BQ 4|NRG ENERGY FTWHI HIYIELD.cooocverecenseisernerrerinees | eeviee oo [ e 1].3FE| ...c.cc00...... 106,000 | ........ 97.500 103,350 .103,350 (2,650) 06/23/2011 | 05/15/2021
637432 ML 6|NATIONAL RURAL UTILITIES ~ CORPORATE........ccosuvevemrirernnniins [ vvver | oo | verevirnnins AFE | s 499,500 | ...... 100.596 | ...oovvvvreinns 502,980 499,612 97 10/25/2010 | 11/01/2015
641423 BS 6|NEVADA POWER FTW CORPORATE........cconuvrmeemmennerinerns | vevine oo | eevvirinen [ w2FE | i 547,590 | ... 119.988 599,940 537,532 (4,872) . 11/12/2009 | 05/15/2018
651290 AN 8 |NEWFIELD EXPLORATION FTWHI  HI-YIELD......cocoovievvrmrvievnnins | vervee | oo | eevveene [ W3FE | 289,169 | ... 107.000 296,390 .287,925 (1,184) . X ..7,935 06/16/2011 | 02/01/2018
67021B AE 9 |NII CAPITAL CORP FTWHI HIYIELD...oovcvierieeeeeneeisssisernnens [ v | [ eovereeenT | CAFE | .. 573,050 | ... 99.250 | ..ovevnrrrinns 560,763 .560,156 (12,338) (556) | eveveeerereererrerierins [ errerireeereeiseinenis | e 7.625]......... 7.370[AO..c... | vevvrrerrnns 10,770 12/05/2011 | 04/01/2021
67059T AA 3 |NUSTARLOGISTICSLP FTW  CORPORATE . crereenn 554,785 | L 118.724 593,620 .543,335 (5,531) 11/04/2009 | 04/15/2018
67740Q AC 0|OHIO NATIONAL FINANCIAL SVCS CORPORATE........cccccomurmmrrener [ s VAFE ] . 512,478 | 104.484 522,420 502,071 (1,552) 10/09/2003 | 04/01/2013
681904 AM 0| OMNICARE INC FTWHI HIEYIELD ... | e | oo [T W3FE | . 343,391 | L 107.375 | v 360,780 342,722 (653) 06/16/2011 | 06/01/2020
681936 AV 2| OMEGA HEALTHCARE INV FTWHI  HI-YIELD....cooovvvvevrvvrvcirnn [ eovere | oo | v 1| W3FE | 107,500 | ... 106.500 106,500 .106,500 2,227 (852) 11/17/2010 | 02/15/2018
681936 AX 8| OMEGA HEALTHCARE FTWHI HIEYIELD...oovocvceisesevnneinnins [ evveee | oo | e T WB3FE | ii00.329,192 | .. 100.500 331,650 .329,261 69 06/16/2011 | 10/15/2022
693320 AL 7|PHH CORP FTWHI HIYIELD....ovievvieeriiniseinereseneenenins [ evneee | oo [ oveviverins | #3FE | i 200,108 | ... 95.000 | ..oevurrrninne 189,050 .189,050 (10,882) (153) 12/07/2011 | 03/01/2016
693475 AJ 4|PNC FINANCIAL SRVC FLOAT  CORPORATE......ccccomeumrrermrinnens [ s 1,032,250 | ...... 102.320 ..1,023,200 .1,000,000 ....1,031,520 (730) 12/14/2011 | 05/21/2013
69352 AL 1|PPL ENERGY SUPPLY FTW CORPORATE IO 1,710,919 | ...... 113.704 | . 1,777,194 .1,563,000 ....1,694,099 (11,903) 06/16/2011 | 05/01/2018
695459 AD 9|PAETEC HOLDING CORP HIYIELD....ooereeiscirseeinenens [ovee | oo | vevreeed T BFE | i 185,417 | ...... 108.000 | ..oovvvverncs 194,400 | .ovvviircrnnn 180,000 184,731 (640) 06/16/2011 | 06/30/2015
70109H AH 8| PARKER-HANNIFIN CORP CORPORATE........cccovermmrrmrnnnnnns | wrvene [ e AFE ] v 1,206,752 | ...... 17591 | oo 1,264,103 | .............. 1,075,000 | ..coovrrenen 1,195,535 (11,217) 04/27/2011 | 05/15/2018
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704549 AJ 3|PEABODY ENERGY CORP HEYIELD.ooviovievieccesriserinens | e | .3FE| ..cinee.n.n. 155,000 | ... 102.000 | . .155,000 11/14/2011 | 11/15/2018
70788A AA 6 |PENN VIRGINIARES FTWHI  HI-YIELD......coovivienicienciciinines [ v A AFE] 278,893 | . 100.500 | . .269,105 (8,609) (1,121) ..15,593 | 06/16/2011 | 04/15/2016
723655 AB 2|PIONEER DRILLING CO FTW HI  HI-YIELD.....ccoovveivenirrerirerireees [ v | oo | vevereens 1|.4FE|......cc..........99,800 | ...... 104.500 | . .100,309 295 ..10,171 | 03/05/2010 | 03/15/2018
723655 AC 0|PIONEER DRILLING COMPANY  HI-YIELD.. AFE | ... 101,000 | .. 104.500 | . .100,988 (12) 11/15/2011 | 03/15/2016
724479 AG 5|PITNEY BOWES INC CORPORATE........comiereerierrerirenins | coveens | W2FE| 1,022,590 | ... 105.774 | . (3,759) 05/22/2009 | 03/15/2015
72650R AP 7|PLAINS ALL AMER PIPELINE ~ CORPORATE........ccocosvemeernnrisernnns | rveens .|..2FE| ..............1,570,881 | ...... 113.054 | . (13,179) 11/18/2011 | 01/15/2017
73179P AH 9|POLYONE COPR FTWHI HI-YIELD. VAFE ] 41,000 103.250 | . 06/16/2011 | 09/15/2020
74153Q AH 5|PRIDE INTERNATIONAL INC FTWHI .| .2FE| ..cce........890,702 | ...... 117.243 | . 690,451 (251) 15,583 12/15/2011 | 08/15/2020
742718 DV 8|PROCTOR & GAMBLE CO CORPORATE.. GAFE] 1,974,526 | . 101173 .............1,998,167 | ..............1,975,000 | .............. 1,974,561 35 10,819 08/15/2011 | 08/15/2016
745332 BZ 8|PUGET SOUND FTW CORPORATE.. LAFE] 554,100 | ......119.428| . 597,140 537,212 (8,184) 11/12/2009 | 01/15/2016
745867 AP 6|PULTE GROUP INC FTWHI HI-YIELD, GSFE i 34,418 | 69.250 229,778 | i 83,000 | oo 29,778 (4,747) 106 06/16/2011 | 05/15/2033
74971X AC 1|RRIENERGY FTWHI HI-YIELD VAFE | i 271,410 96.500 270,200 .270,200 (1,557) 797 06/16/2011 | 06/15/2017
75886A AD 0 |REGENCY ENGY FTWHI HI-YIELD A|.4FE]| 155,370 | 110.000 | . 159,500 154,123 (1,247) 06/16/2011 | 06/01/2015
760943 AM 2| RES-CARE INC FTWHI HIEYIELD....oocveeeeeiseineiienineennenis | eeviee oo e 1|.4FE| .................350,000 | ...... 103.250 | . 361,375 .350,000 06/16/2011 | 01/15/2019
761056 40 7|RESERVE PRIMARY FUND CORPORATE.......cccovrmrrvernvnrnnirens [ vvree [ o | vervnieens | vovd B | v 16,053 | e 1 ..9,999.000 06/09/2009 | 12/31/2012
761733 AA  2|REYNOLDS GRP ISS FTWHI HI-YIELD. 421,000 404,225 (463) ..7.400 06/16/2011 | 10/15/2015
77340R AB 3|ROCKIES EXPRESSFTW  CORPORATE.... . rervreeenn.045,530 | L 105.532 | . 527,660 .519,882 (12,354) | oo [ evreeneiiesnneinnns | vererenn8.250 [ i 3.570 11/13/2009 | 07/15/2013
78403D AA 8|SBA TOWER TRUST FTW CORPORATE........coommvemeernrinnirinens | wevies VAFE ] . 374,868 | 102.803 | . 370,091 372,872 (1,997) [ oo | e | e 4254 | i, 3.100 06/16/2011 | 04/15/2015
78442F BH 0|SLM CORP FLOATER......ovteirieinrinsississienssiseeesinnes | ovenns 2FE] ..............1,000,000 | ........ 96.500 965,000 | .. .1,000,000 | .c.ccrvennee 1,000,000 | ..orevierriereieirine [ v [ e e | veene.5.825 | 5.850 06/28/2004 | 11/01/2013
78442F CT 3|SLM CORP MTN BOOK ENTRY  FLOATER.......coocomveemerrmnrrmernes | veveine [ oo [ ervvernens [ e 2FE| ..............2,000,000 | ........ 93.000 | ..vvvrine 1,860,000 | ..oovvvrnee 2,000,000 | c.oovvvrnnen 2,000,000 | ovouverrereernninens [ e | e | e | o000 | e 4.000 07/29/2004 | 07/25/2014
785583 AC 9| SABINE PASS LNG FTWHI HI-YIELD... . e 297,100 | L 101.000 | . 282,800 .266,582 5,218 | oo v [ e 7.250 | e 06/16/2011 | 11/30/2013
806605 AJ 0|MERCK&COINC CORPORATE........ccomerrmreeeririnernernens | cevies VAFE ] nn..607,810 | . 122.59% | . 612,970 591,046 (14,642) 11/03/2010 | 09/15/2017
816851 AN 9|SEMPRA ENERGY FTW CORPORATE.......cccovrmrrernmmrneererinnes | vervnne | oo | eervvreens | 2FE | i, 548,190 | ... 116.650 | ..ocvverinnns 583,250 .534,059 (6,777) 11/04/2009 | 06/01/2016
817565 BU 7|SERVICE CORP FTWHI HIYIELD...oovocvierieernseissernenireneinee | eeveiee [ oo [ eevverinen [ w8FE | v 104,983 | ... 111.500 119,305 105,214 114 11/05/2009 | 11/15/2021
826418 BD 6| SIERRA PACIFIC POWER CO FTW CORPORATE........ccocoveummrrnns [ ovene | oo | cvvivriens | n2FE | . 558,774 | ... 116.006 580,030 552,767 (6,007) 06/16/2011 | 05/15/2016
828690 AA 5|SIMMONS BEDDING CO FTWHI HI-YIELD......ccoovvveveemvrenrervenns [overs | oo | v 1| AFE | . 73,458 | ... 103.250 | cooovvrrrirnenns 71,243 | oo 69,000 | oo 71,196 (1,850) 06/16/2011 | 01/20/2012
828807 BZ 9|SIMON PROPERTY GROUP LP FTW CORPORATE........cccovuvvrmrns | verens AFE| .562,076 (4,563) 06/16/2011 | 05/30/2018
852060 AD 4|SPRINT CAPITAL CORP FTW HI  HI-YIELD v | e Lo [ervveinnnn [ AFE | 63,426 | ... 71.375 53,531 | v 75,000 | oo 53,531 (10,164) 253 06/16/2011 | 11/15/2028
852061 AF  7|SPRINT NEXTEL CORP FTWHI  HI-YIELD.....c.cocoovrvvmervnvererinnns [veree [ oo | vervvirveere | WAFE | i 467,181 | i 89.625 | ...cviiriian 398,831 .398,831 (63,051) (2,049) 06/16/2011 | 08/15/2017
858119 AJ 9| STEEL DYNAMICS INC FTWHI  HI-YIELD.....oooovivoieenernerreneneenee [evee | oo | vvervvninns | W3FE | i 167,778 | 104.125 156,188 154,758 (3,020) 06/16/2011 | 11/01/2012
858119 AR 1[STEEL DYNAMICS INC FTWHI  HI-YIELD... RO I A1.3FE] 270,000 | ... 105.500 263,750 .263,750 (1,501) (2,250) 11/17/2010 | 03/15/2017
860370 AM 7| STEWART ENTERPRISES FTWHI HI-YIELD.......cocomivemirrcerneeninns v | oo | vevereens 1|.4FE| .................100,000 | ...... 100.500 [ ..oocvvrereraees 100,500 .100,000 06/16/2011 | 04/15/2019
86184B AB 8| STONEMOR/CNRSTN FTWHI HIEYIELD..ooovenceieinees [ v WSFE 249,806 | ... 93.250 233,125 233,125 (17,004) T | s | e | 2010250 | i 07/26/2011 | 12/01/2015
86311X AA 8|STRUCT REP ASSET FLOATER IO I | 2FE | 995,000 | ... 98.000 980,000 | ..............1,000,000 | .....ccooe.ce 1,000,000 12/27/2004 | 11/15/2013
87311X AB 4 |TW TELECOM HOLDINGS FTW HI  HI-YIELD......ccooovveeverneernniinnnins [ v oo [ v 1| AFE| i AT0747 | 106.500 | ..o 175,725 170,205 (550) 06/16/2011 | 03/01/2016
87612B AB 8| TARGA RESOURCES PTNRS FTWHI HI-YIELD.......cccomevneveveeninn | o o [ 1.3FE| .o 101,250 | ..o 104.750 104,750 .100,840 (293) 07/14/2010 | 07/01/2014
87612B AF 9| TARGA RESOURCES PTNRS FTWHI HI-YIELD.......cocovvenirrneinnnins [ v o [ v 1|..3FE ...356,000 | ...... 105.500 375,580 | .. . .356,000 06/16/2011 | 10/15/2018
87612B AG 7| TARGA RESOURCES PTNRS FTWHI HI-YIELD.......cocomevreviiverinns [ corvene o v 1 3FE | s 175,000 | ...... 101.250 | oo 177,188 | oo 175,000 .175,000 06/16/2011 | 02/01/2021
87612E AP 1|TARGET CORP CORPORATE.......cooerieirneineirseriesineens [ s .|.1FE| .. 756,087 | ...... 117.528 | . 763,932 ....650,000 738,578 (15,283) 11/03/2010 | 05/01/2017
87612E AT 3|TARGET CORP CORPORATE..... [T I | AFE] ...nn.2,037,800 | ... 104.676 | . ..2,093,520 | .. .2,000,000 | ...ovveveee. 2,009,224 (8,475) 05/23/2008 | 01/15/2013
880349 AN 5| TENNECO INC FTWHI HISYIELD.ooccieeseieniesireeins | v | e | eerireeens 1 3FE | s 152,989 | ...... 106.000 | ..oovvvverecs 159,000 | .oovvvcercrinn 150,000 152,745 (244) 06/16/2011 | 08/15/2016
880349 AQ 8|TENNECO INC FTWHI HIYIELD.ooooercseseienenenenns | vveis | oo | verereens 1] .3FE | s 300,000 | ...... 102.500 | ..oocvvrrerenes 307,500 | ..ocorrerirnnns 300,000 .300,000 06/16/2011 | 12/15/2020
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882491 AQ 6| TEXAS INDUSTRIES INC FTWHI  HI-YIELD......ccccovvvrerirrencrrrvirnnns [ s .5FE | .. ..281,925 | ....... 89.500 | . 244,335 .244,335 (36,657) (860) ..19,756 | 06/16/2011 | 08/15/2018
883556 BA 9| THERMO FISHER CORPORATE .| IFE| .. 1,020,320 | ...... 101.947 . .1,019,470 | ..............1,000,000 | .......c...... 1,019,272 (1,048) 09/21/2011 | 08/15/2016
88732) AL 2|TIME WARNER CABLE FTW CORPORATE. .|..2FE | .................830,400 | ...... 118.771 890,783 815,321 (8,266) 02/11/2010 | 07/01/2018
890027 AA 3| TOMKINS LLC/INC FTWHI HI-YIELD... . o A|.4FE] ... 140,000 | ... 110.875 .148,573 139,072 (844) 06/16/2011 | 10/01/2016
89170N AA 4 |TOWER AUTO HLDGS/TAHLDG  HI-YIELD N [P I 1| 4FE| ..ol 270,173 | oo 100.500 | . 263,310 .260,275 (8,514) (1,293) 06/16/2011 | 09/01/2017
893647 AP 2| TRANSDIGM INC FTWHI HI-YIELD.... B [ 1|.4FE| .................450,000 | ...... 107.500 | . 483,750 .450,000 06/16/2011 | 12/15/2018
901109 AB 4|TUTOR PERINI CORP FTWHI  HI-YIELD 94,500 | . .349,650 .349,650 (25,016) (1,192) 06/17/2011 | 11/01/2016
902911 AM 8|UST INC CORPORATE.......ccoosevmrineiserinsniisennennsennee | wvinnee [ [eoveivnens | 2FE | iine.....588,498 | ..... 102.865 | . 581,187 567,347 (4,171) 03/06/2006 | 07/15/2012
913017 BM 0|UNITED TECHNOLOGIES CORP ~ CORPORATE........cccoorvurmmvrane [ overe | oo | cvvvvvrens | AFE | nenn..620,662 | ... 118.293 | . 619,855 619,371 (1,291) 11/25/2011 | 12/15/2017
91359P AE 0 |UNIVERSAL HOSP FLOAT FTWHI  HI-YIELD .90.250 | . .270,750 .269,682 (9,750) 5,931 06/16/2011 | 06/01/2015
920355 AF 1|VALSPAR CORP CORPORATE........cccnuvrmvnirinrivnrinenines | eovvene | [ voverirenns | W2FE | ... 2,428,800 | ... 121.303 ..2,426,060 | .............2,000,000 | .............. 2,415,463 (13,337) 09/14/2011 | 06/15/2019
92276M AW 5|VENTAS REALTY LP FTWHI  HI-YIELD....ccocosvvnvenciservneincrneens [ v | oo | eeriven T [ L 2FE | ... 968,320 | ..o 96.515 965,150 .968,395 75 12/16/2011 | 06/01/2021
925524 BB 5|VIACOM INC FTW CORPORATE.......ccovrmmmerrnrnrrermnennrens | vevnne | oo | vreriveinns [ w2FE | i 1,731,109 | e 116.079 | . .1,799,225 ....1,698,472 (21,931) 06/16/2011 | 04/30/2016
92552V AC 4 |VIASAT INC FTWHI HIYIELD...oocvcvieeeeiseeiesrisnrseneeinnees | eeveine oo [eecvnenn ] [ WAFE | i 465,759 | ..o 102.500 | . 452,025 451,762 (10,033) (3,325) 06/16/2011 | 09/15/2015
92839U AE 7|VISTEON CORP FTW-HI HI-YIELD 428,925 414,951 (450) 401 09/23/2011 | 04/15/2019
929160 AR 0|VULCAN MATERIALS FTWHI HI-YIELD.. .190,080 176,938 (37) 06/03/2011 | 06/15/2021
92928Q AA 6|WEAFINANCE LLC CORPORATE.......ccoconvrmrmernemrnerinnens | wvnre | oo frvvrcvvire [ WIFE | 612,990 | ... 111.762 | . 621,397 612,677 (313) 12/13/2011 | 04/15/2018
92933B AB  0|WMG ACQUISITION FTWHI HI-YIELD ..261,875 | ...... 108.500 | . 271,250 | .. .258,319 (2,000) . 02/12/2010 | 06/15/2015
92976G AH 4 |WACHOVIA BANK NA FTW CORPORATE.. . . ...547,330 | ...... 110422 | . 552,110 | .. ....500,000 .543,827 (3,503) i ..3,833 06/16/2011 | 11/15/2017
92976W BH 8| WACHOVIA CORP FTW CORPORATE........ccomrimrrreererineins | veeens i e | AFE | 2,242,120 | ...... 113602 ..cvonenee 2,272,040 | coovvvrnnen 2,000,000 | c.oovvvrnnen 2,225,657 (16,463) | vvvoerrrrrinerienins [ eoverreriesineeieni . 660 | FA....o. | covvrrernns 47,917 06/27/2011 | 02/01/2018
94106L AS 8| WASTE MANAGEMENT INC FTW  CORPORATE........cccceecmvrmrivens | vervune | oo | eerveiveens | 2FE | .. 565,452 | ... 118.195| . 590,975 .560,825 (4,628) 06/16/2011 | 03/15/2018
952355 AH 8|WEST CORP FTWHI HI-YIELD, 1| AFE | 401,910 | ... 101.000 | . 383,800 .383,800 (16,128) (1,820) 06/16/2011 | 10/01/2016
97381W AJ 3| WINDSTREAM FTWHI HI-YIELD...ooiccceceeceeeens [ e e | WFE ] 252,452 | L 108.250 | ..cocveerinnee 254,388 251,147 (1,305) 11/17/2011 | 11/01/2017
97381W AU 8| WINDSTREAM FTWHI HIYIELD..oooovierieeecerseissnserieees | e . rerneennnn 318,000 | e 98.750 314,025 .314,025 (3,975) 06/16/2011 | 04/01/2023
983024 AE 0|WYETH CORPORATE.......ovtriieineirneiiesiesesnsesssines | sviiens . o[ AFE] v 345,104 | 109.626 335,456 .330,367 (11,413) 09/10/2010 | 02/01/2014
000000 00 O|REGIONSLTDCD CORPORATE........ccommrmrieereniisinneris IS0 N O VAFE ] 00:200,000 | s | e 200,000 200,000 [ cooueverirerierienens [ e | e | 12/08/2010 | 09/08/2014
136385 AN 1| CANADIAN NATL RESOURCES ~ CORPORATE........ccooovimirmrnees | vernns I [ | W2FE | e 444,451 | L 117.859| . 465,543 441,286 (3,166) 08/19/2011 | 02/01/2018
13645R AH 7 |CANADIAN PACIFIC RR CO FTW CORPORATE.. l. | 2FE | 546,394 | L. 113479 . 567,395 .536,590 (4,744) 11/10/2009 | 05/15/2018
146900 AG 0| CASCADES FTWHI HI-YIELD ..o [ e | Y 1|.4FE| ..ciie...66,018 | ........99.000 | ...ovvevrernn66,330 [ oviiiirennn87,000 | oo 66,219 99 | e | e 11/18/2009 | 12/15/2017
146900 AL 9| CASCADES FTWHI HIYIELD.cooovececeeisenienieseseens | e | 1. X 274,510 (12,291) (228) 06/16/2011 | 01/15/2018
552704 AA 6|MEGENERGY CORP  FTWHI  HI-YIELD.....ccooovviviierrercieinees | e | I 1| 4FE| oo 147,124 | 102.250 149,285 147,075 (49) 11/21/2011 | 03/15/2019
67000X AL O[NOVELISINC FTWHI HIYIELD..oooveececeiseisenieniesenseens | e | 1|.4FE| .................350,000 | ...... 106.250 | ..oovvrnernes 371,875 350,000 [ oo [ e | e | e 06/16/2011 | 12/15/2017
74819R AG 1|QUEBECOR MEDIA HI-YIELD ... [ v L] 1| LAFE ] 101,657 | L 102.750 102,750 101,276 (281) 06/16/2011 | 03/15/2014
775109 AK 7|ROGERS COMMUNICATIONS FTW CORPORATE. RO l. | 2FE| 561,695 | ... 121.814 609,070 550,293 (6,266) 02/17/2010 | 08/15/2018
878742 AQ 8|TECK RESOURCES LIMITED FTW CORPORATE........cccccovevmrirneirans [ s | I 1|.2FE]| ..............1,454,585 | ...... 122.000 | .ovvonrenene 1,464,000 | ..............1,200,000 | .............. 1,405,781 (39,635) | vvveereerrrireiieiis [ e 06/16/2011 | 05/15/2014
87971K AG 2|TEMBEC INDUSTRIES INC HIYIELD.oooviceiceeienieseieeins | e L | AFE ]| .. 287,155 | .. 103.000 | . 301,790 .287,439 281 09/23/2011 | 12/15/2018
89346D AB 3| TRANSALTA CORP CORPORATE.... JOOT o l. | 2FE | 402,029 | .. 107.040 | . 402,470 .396,536 (5,493) 06/16/2011 | 12/15/2013
89346D AD 9| TRANSALTA CORP FTW CORPORATE........conseerrinrrnerirenis [ s [ I V2FE | i TB7,670 | 107411 | s 805,583 .755,016 (1,528) 02/16/2010 | 01/15/2015
89352H AF 6| TRANS-CANADA PIPELINES FTW CORPORATE.......ccosvermvinniirnes | crie l. AFE] ...843,068 | ...... 122377 . 917,828 ....750,000 .825,607 (9,526) ..48,750 | 02/12/2010 | 08/15/2018
98417E AK 6|XSTRATA CANADAFIN CORP ~ CORPORATE RO l. . 1,025,290 | ...... 102.163 | . ..1,021,630 | .. .1,000,000 | ...ocveveve. 1,025,232 (58) . 12/15/2011 | 11/15/2021
02364W AN 5| AMERICA MOVIL SAB DE CV FTW CORPORATE........cccccomuvmerirerens | eveens 24 [ AFE] s 554,875 | ...... 114.954 | ..oovvirinnes 574,770 | .o 500,000 550,731 (4,143) [ oo | e | 5625 | 1000000 3.680 [ MNLcooo [ 3,594 | e 14,063 | 06/16/2011| 11/15/2017
046353 AB 4|ASTRAZENECA PLC CORPORATE.......oomiviririnerireriennes | veeens R| i AFE] v 2,308,340 | ...... 120.790 | .ovverrenee 2,415,800 | ..o 2,000,000 | ..ooovrereces 2,249,842 (38,989) | ..vouveurirrierirenins [ e | ereren9.900 | 10003460 | MS..c | v 34,744 | L 118,000 | 06/22/2010 | 09/15/2017
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117788 AA  0|BSKYM FINANCE UK PLC FTW CORPORATE R 546,430 (6,207) ..14,063 | 06/16/2011 | 10/15/2015
128690 AA 2| CALCIPARSA FTWHI HI-YIELD Rl 1| LAFE | 92,375 | 90.000 ..90,000 | ...cccc0eeer.iu100,000 | oo 90,000 (2,425) 50 12/07/2011 | 05/01/2018
22546Q AF 4 |CREDIT SUISSE NEW YORK FTW CORPORATE.......c.ccocemmvevvrrnes [ vrreees R| oo | AFE | i 499,405 | ... 98.047 490,235 499,457 52 06/16/2011 | 08/05/2020
26835P AB 6 |EDP FINANCE BV HI-YIELD . . . .103,465 .106,158 378 10/25/2011 | 02/02/2018
29268B AB 7 |ENEL FINANCE FTW CORPORATE.......coierrinninerirerirenes | veeens R| v | AFE| v 548,895 | ... 95.440 477,200 537,325 (5,576) 11/06/2009 | 09/15/2017
302203 AA 2| EXPRO FINANCE FTWHI HI-YIELD.....cooeveneineniseinseiserssniines [ vvees | R e[ AFE | i 371,581 | e 88.000 330,880 .330,880 (40,452) 458 06/16/2011 | 12/15/2015
40420X AA  3|HKCG FINANCE FTW CORPORATE........covuvmerrmennneennrnnns [ weveree | R o | AFE | iiiin..812,565 | ... 115.749 | . .868,118 .800,931 (6,363) 02/12/2010 | 08/07/2018
448414 AC 6|HUTCHISON WHAMPOA FTW CORPORATE.......ccconvvmeenseinnnes | vevene | R v [ LAFE | 1,030,781 | e 119.353 | . 1074177 | ce2900,000 | oo 1,013,304 (11,862) 06/16/2011 | 08/01/2017
45074G AA 8|IBERDROLAFIN IRE FTW CORPORATE........ccoomrmriniririseines | vveens 748,793 755,411 (1,883) 02/11/2010 | 09/11/2014
45824T AD 7 |INTELSAT JACKSON HLDG HI-YIELD. .406,000 .400,000 06/16/2011 | 04/01/2019
45867X AE 4 |INTERGEN NV FTWHI HI-YIELD, 252,600 247,332 (1,365) 06/16/2011 | 06/30/2015
45903P AA 5|INTL AUTO COMPONENT FTWHI HI-YIELD 142,305 142,305 (18,963) (177) 06/23/2011 | 06/01/2017
639365 AF 2|NAVIOS MARITIME HOLDINGS FTWHI HI-YIELD.. .266,710 .266,710 (75,735) 460 08/04/2011 | 02/15/2019
63938N AA 2 |NAVIOS SALOGIST/FIN FTWHI  HI-YIELD 106,400 .106,400 (27,457) (67) 06/23/2011 | 04/15/2017
65504L AB 3 |NOBLE HOLDING INTL LTD CORPORATE.......c.coccrmmermenererinne | verevee | R vivivennn | L2FE | .cce......500,000 | ... 104.036 | . 520,180 .500,000 06/16/2011 | 08/01/2015
670849 AA 6|OGX PETROLEO E GAS FTWHI  HI-YIELD.. . .98.000 . .255,780 .255,780 (5,635) (35) 06/23/2011 | 06/01/2017
71645W AR 2|PETROBRAS INTLFIN FTW CORPORATE. RPN IR Rf.oovee | L2FE | ... 1,376,647 | ... 105.060 | . 1,418,310 | ..............1,350,000 | .....ccooeee 1,376,540 (107) 12/15/2011 | 01/27/2021
78572M AE 5| SABMILLER PLC FTW CORPORATE......coonternrinerinernernenens | wevees R| oo | L2FE | iiiinne....689,166 | ... 108.448 | . 688,645 664,258 (13,645) 02/19/2010 | 01/15/2014
858577 AP 4|STENA AB HI-YIELD....iccicnccsecseseneeinns | e R . . ..109,150 | ........ 91.312 107,748 107,748 (1,439) 37 . 12/19/2011 | 12/01/2016
87938W AM 5| TELEFONICA EMISIONES FTWHI CORPORATE.........cocommivmeriranes | rveens 24 [ V2FE | i 703,327 | 93.932 | v 704,490 .703,465 138 | e [ s . 090 [AO..... | vovvrereenn6,845 | oo 12/15/2011 | 04/27/2020
881575 AA 2|TESCOPLC FTW CORPORATE.......ccoccvvrmrvenvrmnserinnans | vervnee | R vvvvcveenn [ AFE | i 416,653 | ... 116.040 | . 436,310 413,575 (3,078) 06/16/2011 | 11/15/2017
91911T AL 7 |VALE OVERSEAS LIMITED CORPORATE OO I . ...515,665 | ...... 103.410 . 517,050 | .. 515,627 (38) 12/16/2011 | 09/15/2020
97314X AE 4 |WIND ACQUISITION FTWHI HI-YIELD ..o [ e R T[3FE| e 270,516 | ........ 89.500 | ...oovvvvrrnnae 223,750 | o 250,000 .223,750 (42,501) (V) R ISR 06/16/2011 | 07/15/2015
980888 AC 5| WOOLWORTHS LIMITED FTW  CORPORATE........ccoonsmrnmminnrnnnes [ voneee R| i AFE] 499,415 | ...... 102.163 | . 510,815 500,000 499,557 112 09/14/2010 | 09/22/2015
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ccccouiinniiaas . s 172,962,653 | ... XXX........ .172,715,381 165,052,972 | ......... 167,182,589 | ........ (1,021,589) [ ........... (961,477) | oo 0 i [ XXX [ XXX [ XXX 2,376,238 ] ......6,486,908 ... XXXeovo [ XXX......
Industrial & Miscell us (Unaffiliated) - Residential Mortgage-Backed Securities
1248ME AG 4 |CREDIT-BASED ASSET SERVICING NONGOV MBS........ccccoccrmvrmees [ voveres [ oo [rovirnnine 1].1FM 3,927,669 | ........ 77.268 | . ..3,701,014 ....3,927,669 8,733 08/16/2011 | 04/01/2037
32051G SD 8|FIRST HORIZON ALT MTG NONGOV MBS [T [P I 1|.1FM | .. 1,953,840 | ........ 80.584 | . ..1,885,608 . ....1,953,992 8,170 09/08/2011 | 06/01/2035
362257 AB 3| GSAA HOME EQUITY TRUST NONGOV MBS.......ocovvvervrrriererns | vevns [ IR TLAFRM [ s 4,086,027 | ........ 36.624 | ...coovvenne 1,496,466 | .............4,086,027 | ............... 2,555,783 06/09/2009 | 11/25/2036
362381 AA 3| GSAA HOME EQUITY TRUST NONGOV MBS.......ccovvvrmremeenenns [ corvene | o [ erverirens 1].1FM ..892,161 | ....... 38.493| . 343419 | .. ...(117,478) 06/09/2009 | 08/25/2036
36298Y AA 8|GSAA HOME EQUITY TRUST NONGOV MBS.. [P I 1 1FM | ................926,312 | ....... 35.457 328,442 | .. ...926,312 ceveennn(108,419) 06/17/2009 | 09/25/2036
46629E AC 7|JP MORGAN ALT LOAN TRUST =~ NONGOV MBS........cccrvvereerrinins | rveens IR I AFM | 1,799,431 | 51.103| oo 1,042,706 | ....covvvnee 2,040,402 | ..............1,042,706 | ........... (112,753) | covovereererineinenns [ v 240,971 | o 06/17/2009 | 09/25/2036
65535N AC 0| NOMURA CBO LTD....c.cvuiiiiiriiriniiirersiseiesssissesiessssssisenssssines | coreies . 2,972 | ... 5,944 06/07/1999 | 10/30/2011
760985 UR 0|RESIDENTIAL ASSET MORT NONGOV MBS........cccomvvmmrrnerireres | crveens . A[AFM | .............4,011,850 | ... 75422 oo 4,173,542 | ..ovveenn 5,533,587 12/12/2011 | 05/01/2033
76110W SZ 0|RESIDENTIAL ASSET SEC CORP  NONGOV MBS........cccovvvmivevrnns | verens [ I 1 AFM | ..............1,809,128 | ........ 87.068 | .............. 1,810,542 | .............. 2,079,457 08/04/2011 | 09/01/2030
88522W AB 9| THORNBURG MTGE SEC TRUST = NONGOV MBS........cccouvemurnins [ onnens N R AFM | 1,756,145 99.312] oo 1,744,063 1,756,145 06/09/2009 | 06/25/2037
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie: 21,164,593 | .. XXX..oooee ....16,528,775 ..24,449,803 | ... 17,732,107 | ........... (338,649) | ..ovvevninns 16,903 | .. 240,971 | o0 | XXX | e XXX | XXX | i 67,803 | ... 202,261 ] ... XXXeowe [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
52524N AA 5|LEHMAN BROS PL ST CMBS NONGOV MBS........covvvmmrrnernener | ereens 2,528,268 | ........ 97.344| . ..2,461,118 2,528,268 ....2,528,268 06/17/2009 | 06/15/2022
61757R AC 1 |MORGAN STANLEY CAPITALI  NONGOV MBS.. . . 2,044,375 | ...... 101.998 | . ..2,039,960 | .. .2,000,000 | .. ....2,043,123 (1,252) 11/03/2011 | 11/01/2016
69348H DP 0|PNC MORTGAGE FLOAT NONGOV MBS.......ccooniiimrinrinnninnes | caneens e JIFM | s 3,013,125 | ........ 99.991 | oo 2,999,730 | s 3,000,000 | ..oovrrnnees 3,013,125 12/16/2011 | 03/01/2034
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECURtES. ........covvvieriiieiininiiieierscnnniees | o 7,585,768 | ... XXX.oooowoe [ e 7,500,808 | ....ccooeenee 7,528,268 | .....ccccene. 7,584,516 0 (1,252) 0 [0 [l XXX | e XXX [ XXX | i 27,620 ] 22,999 XXXween [ XXX......
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Annual Statement for the year 2011 ofthe  N@tional Interstate Insurance Company

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CcusIP 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
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 201,713,015 | ... XXXeeoroee | cornrrenns 196,744,964 | .......... 197,031,044 | .......... 192,499,213 I ........ (1,360,238)| ........... (945,826)] ............... 240,971 [ 0 [.. XXXt XXX IXXX| ......... 2,471,560 | ......... 6,712,167 |..... XXXeoooo [ XXX......
Hybrid Securities - Issuer Obligations
055189 20 3|BAC CAP TRUST X 377,336 (127,884 [ oo | e | e | 8,250 | 11000008250 [MUSD. | oo [ e 31,563 | 03/29/2006 | 03/29/2011
05518T 20 9|BAC CAPITAL TRUST VIl o . . 461,500 ....(163,500) .37,500 | 08/18/2005 | 09/09/2020
08449Q 20 3 |WR BERKLLEY CAP TRUST Il...cccoovrvririiriirirerierieneseesenissesseniens [ s [P I 1|.2FE| .. 387,600 | .. . .375,000 07/21/2005 | 07/30/2010
22080R 20 6|STRUCTURED PROD- PECO - TRUST . . 158,500 | ...... 5,000 .125,000 01/19/2001 | 04/27/2028
55270B 20 1|MBNA CAPITALE - TRUST. o A(.3FE] .. .234,100 ..10,000 .234,100 (15,900) 05/27/2003 | 02/09/2028
590199 20 4|MERRILL LYNCH CAP TRUST | [ I 1|.3FE| .. 465,000 225,000 | oo 465,000 | ........... (160,000) 12/07/2006 | 12/15/2011
59024T 20 3 |MERRILLLYNCH CAP TRUST Il PREFER STK.... N [ 1|.3FE| .. 373,200 20,000 | .oorererirenns 373,200 | ..cooouc (126,800) 05/02/2007 | 07/15/2012
61753R 20 0|MORGAN STANLEY CAP TRUST  PREFER STK.... e |- o A[.2FE| .. .544,000 25,000 625,000 04/19/2007 | 07/15/2012
903300 20 0|USB CAPITAL XI - TRUST ..c.ouuirimriieririniierierisneesssiessssesienesenenes | eoeees [P I 1|.1FE| .. 377,250 15,000 .375,000 08/23/2006 | 09/15/2011
91731L 20 7|USB CAPITAL X - TRUST. [ I 1|.1FE| .. 254,900 10,000 .250,000 04/12/2006 | 04/12/2011
92978U 20 7|WACHOVIA CAP TRUST IV. . A|.2FE| .. .754,800 30,000 .750,000 47,813 | 02/09/2007 | 03/15/2012
92978X 20 1|WACHOVIA CAP TRUST | PREFER STK [ I 1|.2FE| .. 502,000 20,000 500,000 [ cooueeneirerierienens e | e | e | seereeeen8.375 | 108370 [MISD. | oo | i 31,875 | 05/02/2007 | 06/15/2012
94979S 20 7|WELLS FARGO CAP XI-TRUST PREFER STK.....cccoeorurvurirersnirenns [over . .2FE| .. 377,550 15,000 .375,000 05/21/2007 | 06/15/2012
4299999. Hybrid Securities - Issuer Obligation ..5,267,736 ....5,286,136 ....(593,864) 0 0
4899999. Total - Hybrid Securities ..5,267,736 ....5,286,136 ....(593,864) 0 0
Totals
7799999. Total - ISSUET OblIGALIONS.......vveieieresiiierariiei st enssnnsnns | eransnenes 435,156,795 | ... XXX.oooore | ovenrans 444,276,652 | .......... 410,941,172 | .......... 425,668,493 | ....... (1,637,077) (2,322,000) () P 0 [..XXX........ XXX XXX [ s 5,324,357 | ....... 14,375,881 | ..... XXX e [ XXX......
7899999. Total - Residential Mortgage-Backed Securities......... PP PP PRRTRRTORTIO IFTORRTOOON 163,983,224 | ... XXXooovve | ovrinns 162,202,176 | ..cooovce 163,192,030 | .......co. 159,443,688 | ........... (338,649) | ........ (1,244,888) [ ...cooovvevnne 240,971 XXX XXX XXX [ s 561,242 | ......... 4,820,445 |..... XXXeowooo [ XXX......
7999999. Total - Commercial Mortgage-Backed Securities....... XXX ...13,769,414 ...30,128,268 13,598,825 0 (85,967) 0 XXX XXX XXX [ 85,873 | ...........96,365 | ... XXXwowe [ XXX......
8399999. Grand Total - Bonds LXK ..620,248,241 .604,261,471 ....598,711,005 | ........ (1,975,726) | ........ (3,652,855) | ........c...... 240,971 e XXX XX XXX | 5,951,472 | ... 19,292,691 | ..... XXX oo [ o XXX......
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Annual Statement for the year 2011 ofthe  N@tional Interstate Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
00211G 20 8 AT&T INC...oiooieriieeiieeieeeissieesseesseessessssssessssnsnne | oeveeee | one | eeeees 15,000.000 25.00 375,000 |..... 26.750 | .ovrrrerirens 401,250 23,906 0 RP1LFE. | 02/06/2007
010392 49 6|ALABAMA POWER CO 10,000.000 25.00 249,900 |..... 26.520 265,200 3,672 14,688 RP1LFE. | 04/13/2007
124857 40 0|CBS CORP .......20,000.000 25.00 500,000 |..... 25.410 .508,200 33,750 RP2LFE. | 03/20/2007
20030N 40 8| COMCAST CORP.....cooerirrerreririnnrieriereseesssessssssensensnens | overene | e | evves 15,000.000 25.00 375,000 |..... 25.590 383,850 26,250 RP2LFE. | 09/15/2006
20030N 50 7|COMCAST CORP PREFE........iemmrmereerneninees | oveiee [ eoe | erves 10,000.000 25.00 250,000 16,563 RP2LFE. | 05/10/2007
313400 64 0|FREDDIE MAC PERP PFD 5,000.000 PBLFE... | 09/25/2007
313400 66 5|FREDDIE MAC PREFE........iimemmiinernenrnnnnee | e | vene | e 20,000.000 P6LFE... | 04/11/2007
313400 67 3|FREDDIE MAC PERP DRD......ccoccnirimrinerimrieniineneinenins | veveinee | ene | vorenes 15,000.000 P6LFE... | 01/23/2007
313400 69 9|FREDDIE MAC PERP DRD . 5,000.000 . P6LFE... | 07/12/2006
313400 73 1|FEDERAL HOME LOAN MORTGAGE DRD PFD.......ccoouceee | cvvvvie [vore | crvreens 4,000.000 1,600 |... P6LFE... | 10/30/2001
313586 88 5|FEDERAL NATIONAL MORTGAGE DRD PFD........ccoouvummeens | corvvren | eere | v 15,000.000 11,100 ..| PBLFE... | 03/04/2005
36186C 50 9|ALLY FINANCIAL INC PFD-RE.... 9,474.000 14,226 (34,101) .| RPALFE. | 06/16/2011
36186R 20 9| GMAC INC.....oouiirireieieiesieeieesesise e | ceneens 67.160 ...199.094 ...13,371 4,690 P5LFE... | 01/12/2009
369622 47 7 |GENERAL ELECTRIC CAP CORP.......coovviverniireirniirsinninens | vernnens 5,000.000 125,000 X 8,063 RP1LFE. | 06/12/2006
373334 46 5|GEORGIA POWER COMPANY PREFE...... oo | vevenee e | s 10,000.000 250,000 |..... 26.630 .266,300 3,084 15,938 RP1LFE. | 07/13/2007
38144X 50 0|GOLDMAN SACHS GROUP DRD PFD 25,000.000 600,250 |..... 24.010 600,250 38,750 | cvvoevvveriererinnninns | eevreireeiiensd(3,500) [ oo [ | evvineeiennennn(3,800) | o, P2LFE... | 10/21/2005
414567 20 6| HARRIS PREFERRED CAPITAL.......ccccouvemreremmneenernnrinnnes [ rvnees | eeen | verinens 4,100.000 . 103,525 .103,525 7,559 P2LFE... | 04/27/2004
524908 63 9|LEHMAN BROS INC 23K DRD PFD.......cccovurnivrerneincirernninns | v 23,000.000 25.00 | ... 0.001 | oo 23 . ....581,093 0 P6LFE... | 12/01/2004
524908 70 4|LEHMAN BROTHERS HLDGS 4K DRD PFD.......ccccouvemernens [ rvveers | vene | vrrirs 4,000.000 B50.00 [ .vvvurerrirne | reerrreerersersnensensees | eerrensneene | e | e 187,000 (4) PBLFE... | 05/17/1999
524908 72 0|LEHMAN BROTHERS HLDGS 8K DRD PFD.......c.ccccrvvvurene | vovrinee 8,000.000 25.00 [ ovvoerrerns | e 1 (7 P6LFE... | 08/20/2003
570535 20 3| MARKEL CORP.......ccovvurmirirerierieeerseesssnssensesiensssensnnns | cevnnnes | vene | vveens 10,000.000 25.00 250,000 .253,290 18,750 0 RP2LFE. | 08/16/2006
65339K 30 8 |NEXTERA ENERGY CAPITAL......ccoovivvrrmriernrirensniseirsnnnnnes | covnries [ ene | ceveens 10,000.000 25.00 250,000 253,800 4,125 16,500 0 RP2LFE. | 09/11/2006
69352P 88 9|PPL CAPITALFUNDING INC ~ PREFE........cccommvmmirrnins | cerernee [ oee | e 10,000.000 25.00 249,829 X 260,000 4,281 17,125 342 RP2LFE. | 07/13/2007
742546 AA 2| PRINC PROT PRETSL 12......ccovimiieiieiceeinsensensissisnnees | voveieee | e | v 500,000.000 | ....ccovvuerne 1.00 | ... 0.943 | oo 471,650 | ...... 0.943 | . 471,650 34,900 | .o [ [ s 34,900 [ ..o RP6*A... | 12/09/2003
78442P 60 1| SLM FLOAT ...oiviiierierieeeeesssisesiesieneseesssssssssensensnnne | vevenee | one | verenes 10,000.000 | ......cco.ec. 25.00 |..... 18.760 | ..oveocernnne 187,600 |..... 19.790 | oo 197,900 11,194 2,800 | oo [ e | e 2,600 | .o RP3LFE. | 03/03/2006
92553P 30 O VIACOM INC.....cooiiiiiciiriiciinnissisciiesiseissississsienies | ceveens | ene | oo 20,000.000 25.00 500,000 |..... 25.100 502,000 34,250 0 RP2LFE. | 12/08/2006
998794 4F 5|CIB STATUTORY SER A PREFE. ... | vevieee | ere | cevrerinen 894.773 | ..., 1,000.00 |...409.776 | ....cocorvirrnees 366,656 |...410.000 366,857 01/14/2010
998794 4G 3| CIB STATUTORY SER B PREFE.......cooomiimmiimninenes | ceriens JOVRN IO 70.393 | ........ 1,000.00 |...409.754 | ...ccovvrvrrinncn 28,844 |..410.000 | ..ccocoorirrrncnne 28,867 | oo 28,844 | e | et | s | e 01/14/2010
GO0450A 15 4| ARCH CAPITAL GROUP LTD......coimimiimeremmsnissrsssnesnesseens | onnenns Fool i 5,200.000 25.00 132,028 . 10,238 (936)] ... ... | 05/17/2006
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........ceiiiiinnii e 5,499,245 | ... XXX..... . .5,717,439 8,782,200 16,063 312,438 11,816 12,806 20 XXX [ XXX
8999999. Total - Preferred Stocks.......... 5,499,245 | .. XXX.oo. | cerrerirenen. 5,717,439 8,782,200 16,063 312,438 11,816 12,806 | ...oooovvreerennn 0 |.XXX.... [ ..XXX.......
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Annual Statement for the year 2011 ofthe  N@tional Interstate Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 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.CV 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)

00206R 10 2 |AT&TINC COMMON STK.....coviiriiiiniinniieiiienisniienississiienes | coneiens 20,500.000 619,920 1911 [ (4,386) 08/05/2011
002824 10 0|ABBOTT LABORATORIES COMMON STK....ovoerirrerrererieiemerirerereees | ceveeene 9,100.000 511,693 9,744 P I 45,895 06/27/2011
005088 10 2|ACTUATECORP COMMON STK. ...16,313.000 (8,559) 09/21/2011
005125 10 9|ACXIOM CORP COMMON STK....oorvirieririreriersneesensenissseies | oveiene 8,127.000 7,260 09/21/2011
025676 20 6|AMEREQ INV LIFE COMMON STK....ocrvorireireineinerieseneesssiseens | onee 9,087.000 1,090 (10,346) 09/21/2011
049164 20 5|ATLAS AIR WRLDWD COMMON STK 1,548.000 59,490 09/21/2011
060505 10 4|BANK OF AMERICA CORP COMMON STK.....ovvrrremrerneirnneiseenerinenns [ everens | even | cervienns 370,000.000 | ..ocvvueernienne 2,057,200 ..2,253,950 10,300 ..(336,398) | .... 10/25/2011
06985P 10 0|BASIC ENERGY COMMON STK.....cevvmrireriiriererirerireeesseeisnins | ceriens 5,012.000 98,736 143,596 (44,860) 09/21/2011
118255 10 8|BUCKEYE CELLULOS COMMON STK 4,015.000 134,262 .109,938 410 09/21/2011
126501 10 5|CTS CORP COMMON STK.....oovvuirirerirrirrimerissinerienssssinniens | sereens 5,889.000 ...56,619 206 177 09/14/2011
134429 10 9|CAMPBELL SOUP CO COMMON STK.....ovririrriserierieeiseessenins | ceveees ...15,000.000 475,650 4,350 3,480 10/26/2011
14149F 10 9| CARDINAL FINL COMMON STK.. ...10,296.000 ..110,579 113,212 501 (2,633) 09/21/2011
166764 10 0|CHEVRON CORP COMMON STK....oovuririrrieinerierinsesneesnnins | sereees 3,500.000 372,400 362,180 P I 10,220 12/06/2011
17243V 10 2| CINEMARK HOLDINGS INC COMMON STK....covririrerieinernniseisnrnniiens [ v 5,026.000 92,931 1,827 (7,023) 09/21/2011
204149 10 8|COMMUNITY TST COMMON STK 3,111.000 91,526 964 830 [ v | e 6,764 09/21/2011
20825C 10 4|CONOCOPHILLIPS COMMON STK....ooovvvirriiirnereniersesssseeressssees | ovneee 7,000.000 510,090 501,935 12,870 | .o | e 8,155 06/27/2011
22002T 10 8| CORPORATE OFFICE PROP COMMON STK...ocvvrrereereirerinnrnenienes | e 2,424.000 51,534 ...68,102 1,000 1,000 (16,568) 09/14/2011
25659P 40 2|DOLAN CO COMMON STK....oovvriierrieinerriernnseeersssseeesnne | onneee 8,146.000 69,404 8. ....69,404 ..711,901 (2,497) 11/21/2011
263534 10 9|E.l. DU PONT DE NEMOURS ~ COMMON STK......ccoomiermirrrernerierierernenns | cerneens 5,500.000 251,790 | ......... 45.780 | oo 251,790 | coovverene 256,740 | ..voovereerierineinenn [ e | s (4,950) 12/08/2011
264147 10 9|DUCOMMUN INC COMMON STK....ouvivireriiinireniersiresiserisssssenens | v 5,977.000 76,207 76,207 | coveeeiiirercinieis | vt | e | s 09/21/2011
278058 10 2|EATON CORP COMMON STK....ocvirirerereereninernerserieserseessnees | ovevene | e | coveiineinn 11,500.000 | oo 500,595 503,930 2,720 (3,335) 12/08/2011
278715 20 6|EBIXINC COMMON STK....ovveririeiierinnieierisseessesssisssseessnns | rersees 3,695.000 81,660 | ........22.100 | .ovvrviririirreeen81,680 | coiiiciiinieeend85,398 [ s [ | e | e 16,264 11/16/2011
320209 10 9|FSTF INBNCP COMMON STK...ooviurirrereereniieiserierieesseessnens | sereees 4,784.000 79,606 1,292 | o878 | e | 4,879 09/27/2011
337915 10 2|FIRSTMERIT CORP COMMON STK....ovvviiiernrierinieirerssisseienineiens | v 4,768.000 72,140 TA18 | e | e 5,560 09/21/2011
369604 10 3|GENERAL ELECTRIC CO COMMON STK....oevvrvrrrierieerneeserisernes | s 35,000.000 626,850 5,250 | ovvocvrerierieienies | e (450) 08/17/2011
370334 10 4|GENERAL MILLS INC COMMON STK....cvoriiererninrierineisseenineresnnns | eoverne | eee | overerinens 15,000.000 | .ooocveerniereriened 606,150 4,575 [ IR 51,950 08/17/2011
391164 10 0| GREAT PLAINS ENERGY INC ~ COMMON STK......ocoorvrereerriierrserirerirene | cerneens 2,377.000 51,771 ceierrennrisnreenee e B88,219 e | e B05 | s | 3,552 09/27/2011
450828 10 8|IBERIABANK CORP COMMON STK.....cooriiririnrineiierinsiiesinnias | ceviens 2,092.000 103,136 | ........49.300 | ovovrviririniennn 103,136 | e 112,062 " 4 (8,927) 09/21/2011
451055 10 7|ICONIX BRAND GRP INC COMMON STK....ovvirirrereersrensrersesseeens | cereens 5,112.000 83,274 91,076 (7,802) 11/25/2011
452308 10 9| ILLLINOIS TOOL WORKS INC ~ COMMON STK........cooumirierierinrisniicciinns [ o 5,500.000 256,905 254,815 1,980 [ .o | e | e 2,090 12/08/2011
457688 10 5|INNOSPEC INC COMMON STK....ooorverrirrmerierieeesseessesseriens | sereees 2,010.000 56,421 | .........28.070 | oo 56,421 | s 51,865 | ooovercereerrnieries | e | s | s 4,756 09/21/2011
458334 10 9| INTER PARFUMS COMMON STK....ccooiiiiiiiinniciiinsieeisiissins | ceviens 4,618.000 71,856 95,285 369 (23,428) 09/21/2011
478160 10 4|JOHNSON & JOHNSON COMMON STK.....covvuerirrirerereernneinerinerirens | eveeene 8,200.000 537,756 524,477 9,462 | oo | s 13,279 10/26/2011
492914 10 6|KEY ENERGY GROUP COMMON STK.....coooreriineirerisereerieeseens | e 6,941.000 107,377 | cereee 15470 | oo 107,377 | 85,870 | s [ | e | eenieeesneenns 41,507 09/21/2011
493267 10 8|KEYCORP COMMON STK....oovirrirrereerrinnrierserseeesssesesines | ceneens 52,222.000 401,587 5,222 | (60,578) 08/10/2009
494368 10 3|KIMBERLY-CLARK CORP COMMON STK. OOV R 8,150.000 599,514 5,705 7,910 P I 68,143 06/27/2011
502403 20 7|LTX-CREDENCE CORP COMMON STK....oevorrireririrninerierirerennees | eovneens | vene | veererneens 17,169.000 | cooovvverrrierirns 91,854 | 115350 | oo 91,854 | 91,854 | e e || s 09/21/2011
52186N 10 6|LEAPFROG ENTRPRS COMMON STK....ocviririreeisriseiiesieeeeeins | evei 21,483.000 120,090 | ...........5.590 | ....... 120,090 | coovveecirieriens 71,929 | cooiieneiinrineiees | et | s | neeeesissins 48,161 | ..o 10,800 ....37,361 09/21/2011
524660 10 7|LEGGETT & PLATTINC COMMON STK.....cooreiiririierinnrierirererenins | e 28,500.000 656,640 | ........23.040 | ..occorivirirnrinnns 656,640 | ...cooveririins 631,098 7,980 10,275 08/17/2011
532457 10 8|ELILILLY &CO COMMON STK....orvrririireineiieriesiseesesisssssnssnes | coneene | eone | voveineins 16,000.000 | voooevurirniieiinan 664,960 | .......41.560 | .coooovrirrrirniinns 664,960 | ...ooovreririns 591,484 17,150 07/08/2011
539830 10 9|LOCKHEED MARTIN CORP COMMON STK.....coooivririnireerierirenerneeins | oreiene 8,100.000 655,290 | .........80.900 | ..cocovrrivirirerirnnns 655,290 | ..ooovvvirerirrirens 641,016 18,000 08/05/2011
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
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
559079 20 7|MAGELLAN HLTH COMMON STK.... 2,296.000 113,583 ..113,583 (7,122) (7,122) ... L. 09/21/2011
576323 10 9|MASTEC INC COMMON STK.....cooeiiiiiniinninnicsieneciiinsissis | ceviens 6,429.000 111,672 (15,781) . |L 12/22/2011
58319P 10 8|MEADOWBROOK INS COMMON STK....oervrvrierrierrnerierineerenes | ceviens 136,074 1,076 .| L 09/21/2011
594918 10 4|MICROSOFT CORP COMMON STK.....coorireierierieeineersnisersens | e 389,400 .| L 12/08/2011
653656 10 8|NICE SYSLTD COMMON STK...oovorrirrireererierreerieseseesenisssens | ceneens 63,767 .| L 09/14/2011
670872 10 0|OM GROUP INC COMMON STK. 3,035.000 67,954 L. 12/22/2011
678026 10 5|OIL STATES INTERNATIONAL ~ COMMON STK......cooveverrirrirrrinrrrerirens | e 1,196.000 91,339 .| L 09/21/2011
685564 10 6|ORBITAL SCIENCES COMMON STK.....oorirrireernrisniseiiesieseseens | e 6,288.000 91,365 (11,912) . |L 12/30/2011
69888P 10 6|PAR PHARMACEUTICALS CO COMMON STK....ovvvervrrreririrnerirerinns | coveeene 3,326.000 108,860 5,663 .| L 11/10/2011
716748 10 8|PETROQUEST ENERGY INC COMMON STK....ovooeirrieirerinninennnenes [ eovneens | veee | eerererneens 11,803.000 | coooovverireireniis 77,900 (10,550) .| L 12/16/2011
718172 10 9| PHILIP MORRIS INT COMMON STK.... 6,500.000 510,120 5,005 L. 12/06/2011
742718 10 9|PROCTOR & GAMBLE CO COMMON STK. 9,391.000 626,474 11,593 .32,683 .| L 06/27/2011
751452 20 2|RAMCO GERSHENSN COMMON STK 8,612.000 84,656 1,406 1,288 (15,505) .| L. 09/21/2011
755111 50 7|RAYTHEON COMPANY COMMON STK....oovorirrereeisenrnseiseisesenees | ceveene [ e [ ovverineins 12,100.000 | cooevvneirricrinne 585,398 5,203 9,546 8,128 .| L 08/05/2011
772739 20 7|ROCK-TENN CO COMMON STK....oovvrirerriernnrnriersssseeersssissees [ onnies 1,603.000 92,493 539 (3,350) . |L. 09/21/2011
78486Q 10 1|SVBFINL GROUP COMMON STK . 1,426.000 68,006 6,596 L. 11/21/2011
859241 10 1|STERLING CONSTRUCTION CO  COMMON STK......covvrrrrrrererrnrerrerernnes | vererene 6,941.000 74,755 (15,093) . |L. 09/21/2011
871829 10 7|SYSCO CORP COMMON STK....oerverirrireererississrserienessenens | eevnenen | vene | vevererneens 19,000.000 | coouevuevrnrirerinnn 557,270 . 6,812 (21,801) .| L 08/17/2011
879369 10 6|TELEFLEXINC COMMON STK....oovrirriireireiereriseiessessssensiens | verenene 1,250.000 76,613 ...76,613 735 3,499 . |L. 09/21/2011
884903 10 5|THOMSON REUTERS CORP COMMON STK...ovvrerirerereererisrrnennens [ eovneen | vene | eorererneens 18,000.000 | woooevuveernrirerinnn 480,060 480,060 4,743 (73,680) .| L 10/26/2011
88830M 10 2| TITAN INTERNATIONALINC ~ COMMON STK . 6,763.000 131,608 34 34 (13,833) L 09/27/2011
891777 10 4| TOWER GROUP COMMON STK...oovirrerrereiseimeriensesesseesssssns | oveve 4,713.000 95,061 1,644 | s (16,613) | .vvvevvrerrcrrnennenns [ vverrerrrnenneenn(16,613) [ oo | Lo, 09/21/2011
903236 10 7|URS CORP NEW COMMON STK.... 1,629.000 57,210 1,473 10/12/2011
92046N 10 2 |VALUECLICK INC COMMON STK. 5,977.000 97,365 (8,324) 09/21/2011
976657 10 6|WISCONSIN ENERGY CORP COMMON STK....ccovoeririnriiniineiveiiienes | evvine [ [ e 16,000.000 | ..o 559,360 4,160 59,440 10/26/2011
G0229R 10 8|ALTERRA CAPITALHLDINGS =~ COMMON STK......ovvevrrrerrerirererneirnsriins | ceveens 4,904.000 115,882 1,188 09/21/2011
G0464B 10 7|ARGO GRP INT COMMON STK....cooooivirinrieiieniesisnsississiiens | envie 3,885.000 112,510 LT (1,312) | oo | e 1,312) | e | L 09/21/2011
G9319H 10 2| VALIDUS HOLDING LTD COMMON STK...oovviirinrismsssmissrsssnsssneseens | sereens 1,558.000 49,077 JAC N 6,429 SRR | RO 07/25/2011
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated 18,001,130 .17,737,933 36,206 183,587 0 (55,607) [ ..ooovveeee 1,730,142 (1,785,748) | ... XXX..... XXX
C on Stocks - Parent, Subsidiaries and Affiliates
63654U 10 O |NATIONAL INTERSTATE CORPORATL......ovvuririirineiierieeirseisssesssissssens | eneenns | s 12,550.000 | .ooovverererrenrrneninnrineinne | ereerrnennd0.000 | i | s 3,589,300 | vvorvrererriineiieiies | eerrenieninennninnin | s | s 0 ST 09/16/2002
63655# 10 2| NATIONAL INTERSTATE INSURANGE.........ccocoumiirimrrinirneriereesessenssssinns | oveenne B [ 500,000.000 | ...oceourernrnnee 11,457,957 11,457,957 | coovvovrrn 6,641,936 | ...ocvvrrerierininniies | e 1,200,000 [ ..ocoomverrnerirenirines | eererienns (581,899) | ..vvvverrererrcrieenn | e [GLIE) I ST 01/01/1999
89684# 10 2| TRIUMPHE CASUALTY CO.....coviviiiriiciiniiiniiniississiissississsssssisssisssssns | onnies | oo | coniiennians 75,000.000 | ..oooovvrrirnnes 16,603,575 16,603,575 12,990,027 B 1,600,000 (340,052) | ..o [ i (340,052) | ..oovvveriiiciians K.... 02/28/2006
92206# 10 5| VANLINER GROUP INC COMMON STK....ooierirismrssrierssressssssiens | ovneens 2,000.000 135,126,845 | ...63,889.800 ...135,126,845 ....124,687,699 [ 10,500,000 . 765,515 ...765,515 K.... 07/01/2010
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 163,188,377 |....... XXXerioer | v 163,188,377 | oo, 147,908,962 | ..ovovvvriciiierinns [ 13,300,000 | .ooooverviiriiniinnn [ I (156,236) | cvvovereerrrinnina (] I (156,236) | ..ocvvvrenrinciinna 0 |..XXX..... XXX
Common Stocks - Mutual Funds
09348R 30 0|BLDRS EMER MKTS 50 ADR ETF COMMON STK......ccovvuerimrimeirnneirnens | orriee e [ e 47,209.000 | .oovvrevricrine 1,797,247 | ........ 38.070 | oo 1,797,247 | oo 2,098,952 14,189 45,005 | ..o | s (306,246) [ 1212712011
18383M 50 6|GUGGENHEIM MULTI ASSET COMMON STK.....oovoervriereriirerserireriinee | e 24,355,000 498,060 | ......... 20.450 498,060 500,008 (1,948) .| L 1212712011
27829F 10 8| EATON VANCE TAX - MANAGED GLO........ccomiiiireineineiieriesisneesssniseinns | oneene [ oo [ everneinns 40,000.000 | ..oooverniriiinns 330,000 | ........... 8.250 330,000 682,265 45,488 (91,200) .| L 08/25/2008
45409B 88 3|1Q GLOBAL RESOURCES ETF  COMMON STK.......coevoremrrernrinerirenirenes | e 29,545,000 827,851 | ......... 28.020 827,851 896,893 15,899 (69,557) .| L 12/27/2011
464287 46 5|ISHARES MSCI EAFE INDEX FUND.......cocoomirierirrieirneiserieeeissesississerins | ceeeens 38,127.000 1,888,430 | ......... 49.530 ...1,888,430 3,096,786 62,977 (316,794) L 1212712011
464287 50 7|ISHARES S&P MIDCAP 400  COMMON STK.......cooovervmrvrrerirnremmresninernne | v | vene | vorerernenns 15,009.000 | ..ovvorcrirerirnnes 1,314,938 | ........ 87.610 | oo 1,314,938 | ..oovvvrs 1,399,945 10,002 [ ..o (85,007) [ 12/27/2011
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
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
561911 10 8| MANAGED HIGH YIELD PLUS FUND CLOSED END........cccccovurmrvrmermmnirnenns [ worveens | vene | w0000 10,000,000 | oo 21,300 | e, 2130 | i 21,300 | .o 42,800 2,275 . 06/11/1999
628351 10 8| MUTUAL RISK MANAGEMENT LTD.....covvuurirrirneieineisensesiseeisensssisssssnns | coreeens . . 0 L. 05/06/2002
73935X 10 4| POWERSHARES DYNAMIC MKT PORT.......ccovivierirremeeinrrnerieeesenisseesenies | veverene | one | eeveerinens 26,391.000 | .ooovvverrrierinn 1,082,559 10,856 .| L 1212712011
73935X 30 2|POWERSHARES HIGH YIELD EQUITY 29,947.000 277,010 8,184 L. 1212712011
761396 30 8|REVENUE SHARES SMLCAP ~ COMMON STK......cccommremrrmerirerereernnnns | e 20,932.000 671,289 | .........32.070 | ... ..671,289 701,864 953 1,281 (30,575) .| L 05/24/2011
78462F 10 3|SPDR TRUST SER 1 COMMON STK....ovvorirnerrrineinneriesiseenssninees | eevieee | one | sevvneriiens 10,749.000 | ..ovvvrrrrerirncns 1,349,000 | ....... 125.500 | woovrevrrierirens 1,349,000 1,529,481 .18,290 26,428 (2,687) .| L 01/31/2008
81369Y 10 0|AMEX BASIC INDUSTRIES 7,628.000 255,538 ..33.500 . 255,538 284,720 5,381 . (38,572) L. 03/24/2011
81369Y 30 8|AMEX CONSUMER STAPLES........cccoviurririreirreineinerienissessesssssissssesssens | sevenene | one | eevsnerinns 10,052.000 | coooevnrerniieiinnn 326,589 | ........32.490 | oo 326,589 277,837 13,006 I I 31,965 . |L 05/01/2007
921908 84 4|VANGUARD DIVIDEND COMMON STK.....cvvrreriririnnirerirerierineeis | ceviens 9,094.000 496,987 496,987 499,988 (3,001) L 12/27/2011
922908 55 3|VANGUARD REIT ETF COMMON STK....oorinrineisminserssrsssresseessnss | eevneens 1,169,338 1,169,338 ..1,163,813 35,787 3,814 L. 12/27/2011
9299999. Total - COmMON SOCKS = MUUAI FUNDS..........vieiieiiiieiiieiisii s ..12,306,150 .12,306,150 49,330 266,761 (973,857)
9799999. Total - Common Stock........ccceevreenne 193,495,657 |....... XXX ...193,495,657 | ..oocoovirerr 180,569,580 | ..vviiiiienns 85,536 | .......... 13,750,348
9899998. Total - Preferred Stock from Section 1 . 5,499,245 . 5,717,439 ..8,782,200 .16,063 312,438
9899999. Total - Preferred and COMMON SEOCK...........cuuuciuuieriiririeieeeiieeieesees sttt ssssssssnsenins | resesaeesansians 198,994,902 |....... XXX....... ...199,213,096 ..189,351,780 |........c...... 101,598 | .......... 14,062,786
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

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
31331G NX 3 |FEDERAL FARM CREDIT BANK  AGENCY. 12/29/2011 | CLARKE (G.X.) & CO.vvvturirrirersaiiseeseesssisseisesssessse st ssse sttt sssesss | oessssesssssssssssesssessssessssssssssssssesssessssssans | sessssssesssnsssessnsssns 9,198 8,000 105
31331) 7G 2 |FEDERAL FARM CREDIT BANK  AGENCY. 06/30/2011 [ VARIOUS.......coouieiiiiieiseise ettt et asssns | cebesbansbses bbb bbbt | sesbes bbb bbbt 2,520,823 | ......... 2,510,000 22,112
31331 AW 3 |FEDERAL FARM CREDIT BANK  AGENCY. 08/26/2011 | BNY MELLON CAPITAL... 268,599 | ..o 237,000 1,339
31331Q X3 6|FEDERAL FARM CREDIT BANK  AGENCY. 11/29/2011 | CLARKE (G.X.) & CO...ccovvvvrrirririirriresiins 86,595 | ..o 58,000 1,102
31331S 2K 8|FEDERAL FARM CREDIT BANK  AGENCY 06/29/2011 [ JP MORGAN.......ovverrirrririrnnns 2,187,405 | ......... 1,945,000 35,296
31331V V8 6|FEDERAL FARM CREDIT BANK  AGENCY 01/31/2011 | CANTOR ... | cobnsiass bbb ssssnssnsienns | srssssiasssiessenssnssenssesssensenene 0 1 1,244 | i, 2,650,000 58,406
31331X DE 9|FEDERAL FARM CREDIT BANK  AGENCY 09/29/2011 | CLARKE (G.X.) & CO... 552
31331X SW 3|FEDERAL FARM CREDIT BANK  AGENCY 12/29/2011 | CLARKE (G.X.) & CO... 321,297 ...265,000 3,866
31331Y 4S 6|FEDERAL FARM CREDIT BANK  AGENCY 0472812011 [ CANTOR.......vourerrtseereeesesiese st ens e | cebseeb b s e bbb e | oees e b e bbbttt 2,809,270 | ......... 2,480,000 30,266
31331Y HQ 6|FEDERAL FARM CREDIT BANK  AGENCY 08/29/2011 | MORGAN STANLEY. 109,739 .94,000 906
31331Y K5 8|FEDERAL FARM CREDIT BANK  AGENCY 10/27/2011 | MORGAN STANLEY. 385,119 ...335,000 7,452
313370 SZ 2|FEDERALHOMELOANBANK  AGENCY... 09/26/2011 [ VARIOUS......coouieiiiineise ettt st | cebeebane s bbb bbbt bbbt | 4eeb e b e bbb n bbb 2,906,133 | ......... 2,998,000 4,029
3133X8 AS 1|FEDERAL HOME LOAN BANK  AGENCY... 02/18/2011 | STIFEL NICOLAUS & CO 384,682 | ..o 350,000 349
3133XE UG 2 |FEDERAL HOME LOAN BANK ~ AGENCY... 09/26/2011 | CLARKE (G.X.) & CO...coevvvmrvrirircrieeicenne 525,436 | ...voererriieeieeeerie s 452,000 979
3133XH VS 8|FEDERAL HOME LOAN BANK  AGENCY... 02/25/2011 | CANTOR .....1,640,404 | ......... 1,465,000 15,464
3133XL F8 1|FEDERAL HOME LOAN BANK  AGENCY... 03/29/2011 | CLARKE (G.X.) & CO...coevvvmrvrrvrrircrierircenne 172,760 | covoeeieiieeieeeese e 150,000 2,602
3133XM CL 3|FEDERAL HOME LOAN BANK  AGENCY... 02/28/2011 | CLARKE (G.X.) & CO... 523,383 ...470,000 10,820
3133XN 5N 5|FEDERAL HOME LOAN BANK ~ AGENCY... 05/12/2011 | CLARKE (G.X.) & CO... 728,544 ...640,000 13,689
3133XP CT 9|FEDERAL HOME LOAN BANK  AGENCY... 1202712011 [ VARIOUS.......ovioeeeiciiesiest sttt | oeess et es bbbttt | festseses bbb 2,258,856 | ........ 2,065,000 33,737
3133XU 3G 6|FEDERAL HOME LOAN BANK ~ AGENCY... 12/29/2011 | CLARKE (G.X.) & CO... 293,185 5,408
3133XX P5 0|FEDERAL HOME LOAN BANK  AGENCY... 12/27/2011 | CLARKE (G.X.) & CO... 462,854 4,873
3136FP ET 0 |FANNIE MAE AGENCY 06/28/2011 | CLARKE (G.X.) & CO... 885,211 5,250
3136FP MH 7| FANNIE MAE AGENCY. 03/29/2011 | CLARKE (G.X.) & CO... 198,694 14
3136FP YB 7 |FANNIE MAE AGENCY. 07/26/2011 | CLARKE (G.X.) & CO. 233,181 856
88059F AZ 4 |TENN VALLEY AUTH AGENCY... 09/27/2011 | WELLS FARGO. 600,304
912828 HA 1|US TREASURY GOVERNMENT. . | 06/22/2011 | VICO - POOLING. 79,625 1,167
0599999. TOtAl - BONAS = U.S. GOVEIMMENL.............ovviveeiveeveeiiiiieiiesisieesi st sae st s s b s esses s es s sbesssssssebasssans 4essessssssssssasssessesses s e e s st b s e s e s s b et b s e et b b e b s s st b e bt s s s e b s s s e s s ssessessesnsesssnssssssssssensses | oeviessessasssisssssessseessses 23,675,286 260,639
Bonds - U.S. States, Territories and Pc
613910 RC 4|MONTGOMERY CNTY PREREFUND  MUNICIPAL... 12/13/2011 | CONVERSION SPLIT... 907,806
613910 RD 2|MONTGOMERY CNTY UNREFUND MUNICIPAL. 12/13/2011 | CONVERSION SPLI 123,792
810453 L9 9|SCOTTSDALE ARIZ MUNICIPAL 06/22/2011 | VICO 611,141 ...610,000 14,488
1799999. Total - BoNds - U.S. States, TEITHOMES & POSSESSIONS............ccucueveieiveierieiteietiteteteecteteteetetetesestetesessetetesssesesessesesasasses  etsssesesassssesesssesesassseesessssssesassssesesassssesassssesesssessesassssesesassssesassesesesasessesassesesetssssesessesesesassssesessesetetesessesesssesesasassesassssesetasssssessns | neresessssesesassssesessssesesansssesesssastasan 1,642,739 | ........ 1,610,000 14,488
Bonds - U.S. Political Subdivisions of States
010410 Y4 4|ALABAMA ST MUNICIPAL......oovvrieieierierieeisseesesssssssessesssssssssssssssssssensns | sevessessssinns 06/17/2011 1,002,284 | ......... 1,000,000 14,722
385536 FT 9| GRAND HAVEN MICH AREA PUB SCHS 06/22/2011 .....1,066,420 | ......... 1,000,000 7,083
413450 FR 3|HARPER CREEK MICH SCH MUNICIPAL 06/22/2011 [ VICO....eevverrirrireesseeissessessesss s s s sttt bbbttt | £ebseeb bbbttt | Sees bbb 1,066,420 | ......... 1,000,000 7,083
521840 A3 2|LEANDER TEX INDPT SCH MUNICIPAL 06/22/2011 ...1,024,140 | ......... 1,000,000 17,286
567090 TY 1|MARICOPA CNTY ARIZ SCH MUNICIPAL 06/22/2011 .....1,001,030 | ......... 1,000,000 14,250
810453 L4 0|SCOTTSDALE ARIZ MUNICIPAL.....cooovrieriririnne 06/17/2011 391,551 | s 390,000 8,992
869257 KF 1|SUSSEX CNTY DEL MUNICIPAL. ... sssssesssnsssssssnssenens | nosessssssseens 06/22/2011 [ VIO, 1ttt es et esssess sttt | Cedseeb ettt | ettt 1,012,020 | ......... 1,000,000 7,444
2499999, Total - Bonds - U.S. POIItICAl SUDGIVISIONS Of SEALES.............ccivieiiiiiiiieteieiieeteeete ettt s et sae et essesasesee aetessssesessassssassseeesesasassessaeaesesesassaseseses s assssasesesesesseaseas e s et et sessseen e s esetes s s sees e s es et et s s seae e s eset et s snsesssesesessassesanssaesessansssssssantes | sevsesesesessssesisestssasneesesesantssanneees 6,563,865 | ......... 6,390,000 76,861
Bonds - U.S. Special R and Special A it
047870 BA 7|ATLANTA GAWTR SINK MUNICIPAL. ..ot iesisssseessssissssessins | veveseessnsinns 10/28/2011 | ANCORA ADVISORS LLC ...ttt sassssssises | eessisisstss st | fesisesisssss st 3,460,500 | ......... 3,000,000 82,500
181503 DM 2| CLARK-PLEASANT IND SCH MUNICIPAL 06/17/2011 [ VICO = POOLING.........uvvumirrrireiseesseessessesssessssesesssssssessssesssesssssssssssssesssssssinss. | cesseessessnesssesssesssssesssssssssesssesssessssssaness | sessssessssssssssesssesssssssssssnsssssssenes 1,033,868 |......... 1,000,000 21,111
196479 TZ 2|COLORADO HSG & FINAUTH = MUNICIPAL.....oovuiiriireiriinsieeiieniesisseesssssssisessnns | eoeersneseseeens 04/13/2011 | ANCORA ADVISORS LLC BA1TATS | s 500,000
20774W G9 6| CONNECTICUT ST HSG MUNICIPAL. .c..ovierverrirerireeeneeisssssesiessesessessssssssssenins | seesssesesneens 0712212011 [ JP MORGAN. ......coouvtrrtreistesseeissessesssesssesesse s ssses st es st ssessses | cesiesbanebsse s st e bbb bbb e | seebeeb e bbbt 2,081,660 | ........ 2,000,000
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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

218855 AB O|CORINTHNY INDLDEV AGY = MUNICIPAL......ccovvuirriiieriinsierisiseienisrssssssenenses | vsineireninns 03/17/2011 | ANCORA ADVISORS LLC.....couvuiriirriiiiierisissisesisisesnsiersssssiesssssssssesssssssensss | snnssesnsssssessnssssssesssssonsssensssssssesnsns | senessesssssenssseseneseesssenennen 016,000 | s 2,000,000 16,292
222734 AS 4|COURTLAND AL INDL MUNICIPAL 09/22/2011 | ANCORA ADVISORS LLC.......oooeeeeieeseessieeesesesesseeessesseseseseseesesssssesssesssesssssens | sesesseossssssssssssssssssssesssssssssssesessssesseessss | evvessesssessssnssssssesssesssenssesnseennes 1,937,000 | coverees 2,000,000 33,511
25483V EQ 3|DIST OF COLUMBIA REV MUNICIPAL 11/22/2011 | ANCORA ADVISORS LLC.....ocouiiiieriieicieie ettt ssesssessssssssssssesssnss | sresessssssiesssssssssssssessessesssssssessessssessesess | sesessssssssssessessnsessessessssessessnsensess 2y 001407 | viveiunns 2,605,000 9,407
311450 FE 5|FARMINGTON NM POLL CONTROL MUNICIPAL .| 12/19/2011 | ANCORA ADVISORS LLC 2,110,040 | ......... 2,000,000 21,150
3128PU C8 3| FEDERAL HOME LOAN BANK FHLMC 06/17/2011 | VICO = POOLING........cooivimivuiriieinissiesesissisesissssssssssesssssesse s essesssssssssssssssns | aestssesssssssessssssssesssesssssssssessesssssesssssans | sessessssssssessessessssssessessssssessessanes 2,500,280 | ......... 2,498,027 3,886
3136A0 DT 1|FANNIE MAE CMO.. 07/25/2011 | CANTOR ..2,750,203 | ......... 2,700,000 7,350
3136A1 HC 2|FANNIE MAE CMO.. 12/21/2011 | MERRILL LYNCH 4,175,187 | ......... 3,926,701 9,926
3137A6 DT 6|FREDDIE MAC CMO 02/24/2011 | CANTOR.......vourirrireeieeseteri bbb ...3,918,206 | ......... 3,780,000 11,340
3137A6 FB 3|FREDDIE MAC CMO 06/16/2011 | VARIOUS.........orvviiiiiniineiseneissssissisee s 5,174,846 | ......... 4,949,959 11,231
3137A9 VR 4|FREDDIE MAC CMO 06/27/2011 | ANCORA ADVISORS LLC 2,012,672 | ... 1,922,552 6,195
3137AF ZA 3| FREDDIE MAC CMO 10/26/2011 | CANTOR 1,480,273 | ......... 1,430,000 3,575
3137AJ MG 6 |FHLMC MULTIFAMILY 10 CMO. 12/13/2011 | DEUTSCHE BANK SECURITES ....2,004,150 18,600,000 18,914
3137GA LA 3|FREDDIE MAC CMO 06/17/2011 | VICO - POOLING, 1,978,880 | ......... 2,000,000 3,556
31394G ST 1|FREDDIE MAC CMO 06/16/2011 | VICO - POOLING, ..2,268,299 | ......... 2,209,142 4,602
31395E S3 2|FREDDIE MAC CMO 06/16/2011 | VICO - POOLING, 2,894,800 | ........ 2,835,190 5,907
31395F HG 2|FREDDIE MAC CMO 06/16/2011 | VICO - POOLING. .2,051,872 . 2,023,373 3,372
31395 S6 4|FREDDIE MAC CMO 06/17/2011 | VICO - POOLING, 3,271,920 | ......... 3,202,465 6,287
31397C TK 5|FREDDIE MAC CMO 06/16/2011 | VICO - POOLING.........ccovvrrerirncs ..1,140,212 | ......... 1,116,183 2,558
31397S XM 1 |FANNIE MAE CMO.. 06/15/2011 | ANCORA ADVISORS LLC 1,306,700 |......... 1,290,548 2,384
31397U RJ 0| FANNIE MAE CMO.. 07/22/2011 | ANCORA ADVISORS LLC 2,115,792 | 2,049,504 5,181
31398R E7 6 |FANNIE MAE CMO.. 06/16/2011 | VICO - POOLING. .1,921,994 . 1,860,396 3,101
31398R ZU 2|FANNIE MAE CMO.. 06/16/2011 | VICO - POOLING, ...1,906,716 | ......... 1,841,577 3,069
31398S TN 3 |FANNIE MAE CMO.. 03/18/2011 | ANCORA ADVISORS LLC 5,131,250 | ......... 5,000,000 12,222
31412Q SE 0 |FANNIE MAE FNMA, 01/28/2011 | CANTOR.......veurirrirriiceii e ...3,677,836 |......... 3,555,746 11,852
31416W ZA 3| FANNIE MAE FNMA. 06/16/2011 | VICO - POOLING, 1,988,717 | ... 1,939,429 2,828
31417Y GK 7 |FANNIE MAE FNMA. 06/16/2011 | VARIOUS.........oovveriirierierierieeiesiessienienes ..3,499,813 | ......... 3,388,668 8,749
31417Y SD 0|FANNIE MAE FNMA. 06/16/2011 | VICO - 954,458 | ..ot 924,717 1,349
31417Y SK 4|FANNIE MAE FNMA. 06/16/2011 | VICO - POOLING 440,334 | ..o 422,938 617
31417Y U4 7 |FANNIE MAE FNMA. 06/20/2011 [ VICO = POOLING.......ouvuuueirmeiireiseisneesaseessessessssesessssssesssesssssssessssssssssessssssasses. | cesieesssssssesssesssesssaessasssssessssssesssasssssssnees | aessassssssssssssesssesssessnsssssssesssannes 4,951,396 | ......... 4,871,989 9,000
31418V T5 1|FANNIE MAE FNMA. 06/16/2011 | VICO - POOLING 1,713,590 e 1,648,169 2,747
31419D MQ 1|FANNIE MAE FNMA. 06/16/2011 | VICO - POOLING. .2,845,519 2,771,200 4,041
31419D NW 7 |FANNIE MAE FNMA. 06/16/2011 | VICO - POOLING 980,741 | oo 947,968 1,382
373506 AV 6| GEORGIA ST ENVIRONMENTAL  MUNICIPAL.......covmremrierrieiienireesseisenssenises s 03/25/2011 [ MORGAN KEEGAN.........coourimmriuiimerssenssesiseesessssesssessesssesissesssssssssssessesssssssssssas. | cessessasesssessesssessssessssssasssssessesssesssessaness | sessasesssssssssssesssesssassssesssnsssssssenen 2,227,185 | ......... 2,250,000

38373A D9 4|GOVT NATIONAL MORTGAGE ASSOC CMO. 08/18/2011 | CANTOR 456,490 | oo 434,042 1,061
38376E VJ 1|GOVT NAT MORTGAGE ASSOC  CMO 08/16/2011 [ CANTOR.......oouverrireereeseesesie st 1,411,666 | ......... 1,347,351 2,695
38376G R5 1| GOVERNMENT NATIONAL MORT ASSOC........coomiiiermriirsirnsisressseesssssssesessssssssssssenss | vevsessssssnnens 05/05/2011 [ JP MORGAN........coovrrrirrirnnne .....2,020,000 | ......... 2,000,000 4,650
38376G TM 2| GOVERNMENT NATIONAL MORT ASSOC........crumurumrrmerierireseseessesssessessenssssssssssess | seesssesesncens 06/16/2011 [ VICO = POOLING.........uvvumvrmrireireesseesseesiesssessssesesssesssessssesssssssssssssesssesssessssnss. | cesseesssesssesssesssesssssesssssssssesssesssessssssaness | sesssssssssssssssesssesssssssssssssssssssenes 2,074,873 | ......... 2,000,000 2,984
38376X L5 0|GOVERNMENT NATL MTG ASSOC CMO. 06/16/2011 | VICO - POOLING 2,439,173 | 2,344,363 3,907
38377E NN 0|GOV NATL MORT ASSOC CMO .. 06/16/2011 | VICO - POOLING, ..1,961,737 | ......... 1,890,286 3,150
38377K FN  5[GOVT NATIONAL MORT ASSOC  CMO......cooviiiciiiiiririnissicsies s 09/19/2011 | ANCORA ADVISORS LLC 902,025 | .vvooirriiieieiee e 855,000 1,746
38377L ZD 3| GOV NATL MORTAGE ASSOC CMO. 06/16/2011 [ VICO = POOLING.........ovvumvimrereeseississeessesssessssesesssesssessssesssessssssssssssssesssesssinss. | cessessssesssesssesssesssseesssssssssesssesssesssssssness | sessssessssssnesssesssesssssssssssnsssesssenen 2,012,682 | ......... 1,953,743 2,442
38377W W9 1| GOVT NATIONAL MORT ASSOC  CMO......cociiiiiiiiiisiinsiesiesinsiseiissiissiesisseeas TAMTI20T1 | CANTOR ..ottt | oebbseees et bbbt | Hiebtsesss e ss st 3,093,738 | ......... 2,956,978 5,175
402228 AV 2| GULF COAST WASTE DISP AUTH = MUNICIPAL.........ovvirrerieririereinerisesiesiesesseenns 04/08/2011 | ANCORA ADVISORS LLC ...1,207,200 | ......... 1,200,000 14,640
419800 EW 3 |HAWAII ST DEPT OF BUDGET ~ MUNICIPAL 12/21/2011 | ANCORA ADVISORS LLC 3,036,000 | ........ 3,000,000 10,833
454624 CC 9|INDIANA BD BK REV MUNICIPAL.... 06/17/2011 | VICO - POOLING, ...2,000,000 |......... 2,000,000 37,778
454624 CD 7|INDIANA BD BK REV MUNICIPAL.... 06/17/2011 | VICO - POOLING, 1,815,000 |......... 1,815,000 34,283
45506A BL 4|INDIANA ST HSG MUNICIPAL. .c..ovvevirrireireeseisssssessesssesssesssesssessenssesssees | seerssesssnsens 06/17/2011 [ VICO = POOLING........cuvvumvtrrireiseesseesseessesssessssessessssssessssesssssssssssssssssesssessssnss. | cessesssesssesssesssesssssesssssssssesssesssesssssssaness | sessssessssssesssesssessssessssssnsssssssenes 1,049,269 | ...oouvvrireeerieieeee s 980,000 1,960
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455254 FC 1|INDIANAPOLIS IN ARPT MUNICIPAL 08/25/2011 | ANCORA ADVISORS LLC.....couvuiriiririniiirerisisiesisisessiersssssiesssssssssessssssssensss | snsesssessnssssessssssssesssssossssensssssssesesses | senesesssssesssssesensssesssnsesesseesr 3y 398,900 | wovvaes 3,000,000 19,125
45528U DG 3| INDIANAPOLIS IN LOCAL MUNICIPAL......ovverveerirecieerissies e 12/22/2011 | ANCORA ADVISORS LLC 3,449,460 | ......... 3,000,000 11,250
462467 MP  3|IOWA FIN AUTH SINGLE FAM MTG MUNICIPAL.... .| 06/29/2011 | MORGAN KEEGAN.........corimiiririiiiirerisisisesisssssssie e sssnsnes 539,315 | oo 500,000

485429 KY 9|KANSAS ST DEV FIN AUTH MUNICIPAL 12/13/2011 | ANCORA ADVISORS LLC......ouvuuviurirrercesieiasesssesisessseseseessssssessessesssssssssssssssas | sesssesssssssssssssssssesssessssssssssssssssssssesssesssne | oesssesssssssssssssssesssesssassssssssnssanes 1,090,865 | ......... 1,070,000 104
49130T NP 7 |KENTUCKY ST HSG CORP MUNICIPAL......... 12/16/2011 | MERRILL LYNCH.......ooviiiiiiiiriieissesiesi st 525,895 | ..o 500,000

54811A AX 1[LOWER COLORIV AUTH MUNICIPAL 06/17/2011 520,000 | .oovverrrerienieeieeserieerenieneeens 520,000 2,484
56879E FQ 7|MARION CNTY FLASCH  MUNICIPAL 06/22/2011 [ VICO....oovvveiiriireireiissisee ittt | cebesbane bbb bbb s et | eeeb et 2,054,840 | ........ 2,000,000 5,833
57419P HA  0|[MARYLAND ST CMNTY DEV ADMIN  MUNICIPAL......c..ovverrimriirmnerierieeessesssisnninees 05/04/2011 [ ANCORA ADVISORS LLC......ccourirmrirmieimiimeriesisesesssessesssessesssesssessssssssssssssessses | cessesssesssesssesssessssesssssssssssesssesssesssssssaness | sessssessssssssssesssesssssssssssnsssssssenes 1,453,900 | ......... 1,400,000 15,206
60416Q CD 4 |MINNESOTA ST HSG FIN MUNICIPAL......ocorririinrinnns 06/17/2011 [ VICO - POOLING........ccoovrvrrrrnecn 528,046 | ..o 500,000 3,563
60416Q DL 5|MINNESOTA ST HSG FIN MUNICIPAL.......coorrererinrinnns 06/08/2011 | WELLS FARGO.... 539,775 | oo 500,000

605279 KZ 0|OBG MISSISSIPPI POWER COMP  MUNICIPAL 06/16/2011 | VICO - POOLING. 11,501,481 1,500,000 1,406
60535Q FD 7 |MISSISSIPPI HOME CORP MUNICIPAL......ovvriirierieriesisseeseeisesiessensesessseseees | soesesesesneens 06/21/2011 | VICO - POOLING, ...1,906,141 | ......... 1,840,000 4,986
60637B BD 1|MISSOURI ST HSG DEV COMMN  MUNICIPAL .| 04/12/2011 | MORGAN KEEGAN.........ccoomiimerierirneircisssiessiesssssise s 745,290 ...700,000

60637B CK 4 |MISSOURI ST HSG DEV SINK  MUNICIPAL .| 12/07/2011 | STIFEL NICOLAUS & CO 804,540 ...750,000

63967C N6 5|NEBRASKA INVT HSG MUNICIPAL. ... | ceviesiseniians 09/27/2011 | ANCORA ADVISORS LLC 2,000,000 7,089
64468C BP 8 |NEW HAMPSHIRE STATE BUSINESS MUNICIPAL.... 02/23/2011 | ANCORA ADVISORS LLC 2,000,000 14,250
646136 DY 4|NEW JERSEY ST TRANSN MUNICIPAL.....oomiiiiiieieeiseseiississessesiseessssinns | eevssesssiiens 10/25/2011 | ANCORA ADVISORS LLC 3,000,000 58,188
647200 M8 4|NEW MEXICO MTG FINAUTH ~ MUNICIPAL 06/21/2011 [ VICO = POOLING.........ovvuuiirrirrireeasisaeesiesssessssesessssssseessesssesssssssessesssesssenssnnss | cesseessessnesssesssessssessssssssssesssesssessssessness | aeesssessssssnesssesssesssassssesssnsssesssenes 1,044,450 ...995,000 14,061
647200 N5 9|NEW MEXICO MTG FINAUTH ~ MUNICIPAL 06/16/2011 | VICO - POOLING, 539,625 ...500,000 1,875
658207 MZ 5|NORTH CAROLINASTHSG MUNICIPAL 12/08/2011 | MORGAN KEEGAN........ouuvirririermesriiaeisesiessseseseesssssseessess s ssssssssesssse st esssenes | oesssessssessssssssssssesssesssssasssssssssssssesssenssne | oestssesssssesssnsssesssesssesssssssnssenes 1,047,300 |......... 1,000,000

658877 DZ 5|NORTH DAKOTA ST HSG FIN AGY MUNICIPAL 07/14/2011 | MORGAN STANLEY. 639,954 ...600,000

677377 U9 2|OHIO HSGFIN AGY MUNICIPAL......ooiimiiiininisriseiesisesiesiesesssessssessienins | revesneesnnins 05/12/2011 [ JP MORGAN........cvverrirriicrians 541,095 ...500,000

677525 TF 4|OHIO ST AIR QUALITY DEV AUTH MUNICIPAL .... | 06/28/2011 | ANCORA ADVISORS LLC 1,103,100 |......... 1,000,000 4,531
677525 TK 3|OHIO ST AIR QUALITY DEV AUTH MUNICIPAL .| 03/22/2011 | ANCORA ADVISORS LLC ....2,069,160 | ......... 2,000,000 17,100
677660 TV 4|OHIO ST WTR DEV AUTH MUNICIPAL 04/20/2011 | STIFEL NICOLAUS & CO 384,150 | .ouveerereeeeieeieeeriee s 390,000 4,205
686087 LA 3|OREGON ST HSG MUNICIPAL 11/25/2011 | ANCORA ADVISORS LLC 1,215,000 22,629
702528 EG 1|PASCO CNTY FLA SCH BRD MUNICIPAL 06/20/2011 [ VICO = POOLING.......coivumirmrineireiseiesssisessssisssisessssssssssessssesssssssssesssessssssnses. | cesssssnssssesssssssssssssssssssssesssesssssssnssnnss | sessnssssssnessessssessnssonssnsssnensne 2y094, 185 | civieins 2,000,000 38,611
708796 YR 2|PAHSGFINAGY MUNICIPAL 06/17/2011 | VICO = POOLING........cooiviiiririeisisissieiessssisssessssssssssessssssssesssssessesssssssssessssssns | sesesssessnsssssesssssssssessssssssssssesssssssssesossns | senesessssssessssssssenssessesanssessesneesdy 118,167 | vvvnes 3,000,000 34,583
71323M CE 0|PEORIA IL PUBLIC BLDG MUNICIPAL 12/28/2011 | ANCORA ADVISORS LLC rerrernnnrensessenennenn 2,416,901 | 4,300,000

71883V DY 7 |PHOENIXAZ INDLDEV SINK  MUNICIPAL.. 12/08/2011 | ANCORA ADVISORS LLC......courirrieiiiriieiisissesesissisesessss s siesssss e essssssssessnss | esssessssssssessasssssessssssssesssssssssssssessasssnsns | toessesssssessssssssessosssnssasssessessassns 3,138,390 | ......... 3,000,000 36,667
721882 AV 0|PIMACNTY ARIZ STR MUNICIPAL... .| 06/17/2011 550,000 ...550,000 11,095
762224 EM 1|RHODE ISLAND ST MUNICIPAL 06/22/2011 | VICO......oviiieeicieieie ettt et ss st sssssesns | ebssssesessessesssssssesssssesessessessssesse s ssssessenss | aesessesssssssessesesanses e st s s s snee 1,055,740 | ......... 1,000,000 11,250
762224 EP 4|RHODE ISLAND ST MUNICIPAL 06/22/2011 969,243 | ..oooiiei e 925,000 10,406
808390 DP 0|SCHUYLKILL CNTY PA MUNICIPAL. ...t sieeissisesssssssesssensns | vevesseesansins 06/17/2011 [ VICO = POOLING. ... viueiiriireireissiisesiies it sss sttt ssssssnss. | cesssssnsssssssesssesssesss s ssessssesssesssesssnsss | aessssssssssesssssssesssaessssssssssessssenen 2,043,930 | ......... 2,000,000 17,944
875301 DX 8| TAMPA-HILLSBOROUGH CNTY FLA REV... ....| 02/11/2011 | CONVERSION SPLIT... 568,963 ...545,000

875301 EF 6| TAMPA-HILLSBOROUGH CNTY FLA REV... .| 02/11/2011 | CONVERSION SPLIT... 475,005 ...455,000

880459 6U 1| TENNESSEE HSG DEV AGY MUNICIPAL 06/21/2011 [ VICO = POOLING.........ovvumvirrireimeesseesseessesssessssessesssssssessssesssesssssssessssssesssessssnss. | cessesssesssesssesssesssssesssssssssesssesssessssssssness | sessssessssssssssesssesssesssssssnsssnesssenes 3,870,314 | ......... 3,670,000 99,651
88271H EP 0| TEXAS ST AFFORDABLE HSG MUNICIPAL. ....corirriiniseierssisiseiessssesssssssssesiens. | ovniseerensnes 12/01/2011 | MORGAN KEEGAN.. 856,960 | ..o 800,000

914353 UV 7|UNIVERSITY ILL UNIVREVS  MUNICIPAL 06/22/2011 [ VICO....eeuvervirrereeseeissesssessesss s ssss st es st ees sttt | cebeebase bbb e bbbt | ees e bRt 1,058,080 |......... 1,000,000 10,694
91474P BH 2|UNIV OF NTHRN IOWA MUNICIPAL. ..ot iiesiesissessssissisessssssnns | eesseisessinns 12/23/2011 | ANCORA ADVISORS LLC......occvuuiiuiiriirciseiseiss i ssssiss st ssssssssssns | oesssesssessssssssssssssssesssessssssssssssesssesssessses | ossssesssasssssssnsssessses s ssassssssses 1,643,448 | ......... 1,630,000 3,803
915137 4Q 3|UNIVERSITY OF TEXAS REVS ~ MUNICIPAL 06/22/2011 202,437 | covvoeeirieee i 180,000 3,175
917436 X7 7|UTAH HSG CORP MUNICIPAL. ...ttt 06/21/2011 500,456 | ..ovvorerrirerierieireiiesieesiesieens 500,000 9,444
917565 GU 1|UTAH TRAN AUTH ZERO CPN  MUNICIPAL .... | 08/23/2011 | ANCORA ADVISORS LLC ...1,256,321 | ......... 1,795,000

919061 FC 0|VALDEZ AK MARINE MUNICIPAL . | 09/26/2011 | ANCORA ADVISORS LLC crrnrenneenenssssssesnnen 8,820,320 | o 3,000,000 2,500
92812U DA 3|VIRGINIA ST HSG MUNICIPAL... 06/17/2011 [ VICO = POOLING.........uvvumirrrireiseesseessessesssessssesesssssssessssesssesssssssssssssesssssssinss. | cesseessessnesssesssesssssesssssssssesssesssessssssaness | sessssessssssssssesssesssssssssssnsssssssenes 1,000,000 |......... 1,000,000 9,078
93978T MA 4| WASHINGTON STHSG ~ MUNICIPAL... 06/21/2011 | VICO - POOLING, 985,604 | ..o 945,000 2,363
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97689P 6R 4| WISCONSIN HSG & ECON MUNICIPAL 06/21/2011 [ VICO = POOLING........ciiiiiirriiriiiiisiissiieiiesisiisiiesiississsssisssissssisssssssssiannes. | sosnsiassisesssssssssensssssssssesssessssnssenssnnss | snssesssssssessesssnssensensensennns 1,999,481 | i, 1,865,000 31,342
97689P X2 9|WISCONSIN HSG & ECON MUNICIPAL 06/17/2011 [ VICO = POOLING........ovvumvrrrireireiieiissessessesisssesesssssssessessssesssssssssessssessssssnees. | eessssssnsssesssesssssssssnsssnsssesssesssssssnssnnns | sessesssssssnessnssssesssnssnssnsnsensen 25496,368 | vovines 2,500,000 37,542
988516 AP 5|YUMA ARIZ MUN PPTY MUNICIPAL reee | 062202011 [ VICO... ittt ss s ss st ssssssessesssanss | soinsessessessssssessessssssessesssssssessesssssssessesns | svessessnsensessessnsessessessnsenensessnsesses 1,000,320 | oviinas 1,000,000 23,750
988516 AQ 3| YUMA ARIZ MUN PPTY MUNICIPAL . | 06/22/2011 | VICO.... 2,122,840 | ......... 2,000,000 47,500
3199999. Total - Bonds - U.S. Special REVENUE BNT SPECIal ASSESSMENS. ... ... vuutuurriiserssteiersssssseess s s st erss e ersess e ens s ems 42 fee1e88se8seE8 48880848481 E8 408481 o088 4E 81080848118 E8 488108 E 4L £ E 8108084 E£E 104404 E 1L E L1 E 8oL E 0 E b en bbbt n sttt et s | enbnbsssssns st 188,944,928 | ..o 200,478,204 1,127,781

Bonds - Industrial and Miscellaneous

00130H BN 4|AES CORP FTWHI HI-YIELD 06/16/2011 [ VICO - POOLING........ccoovvvrrrrrnecn 105,849 333
00130H BR 5|AES CORP FTWHI HI-YIELD 06/01/2011 | BANC/AMERICA, 12,000

001546 AL 4|AK STEEL CORP FTWHI HI-YIELD..cooicnae 06/16/2011 | VICO - POOLING, 100,686 657
00164V AA 1[AMC NETWORKS INC HIEYIELD...ooviivieieieiesiesiiesiesessessssssssensesssssssens | sevesseesssseons 06/23/2011 | VARIOUS 224,463

00430X AD 9|ACCELLENT INC FTWHI HI-YIELD 06/16/2011 | VARIOUS........corvviiiirniieeiseseisseseesiseeniees 571,942 20,135
00439T AE 7 |ACCURIDE CORP FTWHI HI-YIELD 06/16/2011 | VICO - POOLING, 96,219 3,206
014477 AM  5|ALERIS INTL INC FTWHI HI-YIELD 06/16/2011 | VARIOUS 406,965 6,326
02005N AJ 9 |ALLY FINANCIAL INC HIEYIELD.cooiviviieieisiiesieseesesssesssssessssessenssesesee | sevesseessniens 06/16/2011 | VICO - POOLING, 106,109 2,029
023763 AA 3| AMER AIRLN FTWHI HIFYIELD...ocoiiitciie et | soesssessseeens 07/20/2011 | VARIOUS 141,665 809
0258M0 DA 4|AMER EXPRESS CREDIT CO FTW CORPORATE.......cccccouvimriiiririririesiisrieniesisnians 06/16/2011 | VICO - POOLING. 501,451 3,476
037933 AE 8|APRIA HEALTHCARE FTWHI HI-YIELD 06/16/2011 | VICO - POOLING 105,657 1,406
039483 AY 8|ARCHER DANIELS CORPORATE 12/23/2011 | MERRILL LYNCH......oouiiiierierieceesssissriesiesesees st enssesessssessens 443,250 5,904
05367A AD  5|AVIATION CAPITAL GRP FTW = CORPORATE.......ccsstieirnrinerierisemsssissenssssssenssnins | sevesseesanses 06/16/2011 | VARIOUS........oomrrvririieiieniseieesssississensenes 89,093 381
05523U AD 2 |BAE SYSTEMS HOLDINGSINC ~ CORPORATE 06/16/2011 | VICO - POOLING, 652,467 10,574
06985P AB 6 |BASIC ENERGY FTWHI HI-YIELD 06/16/2011 | VARIOUS. 73,522 1,301
06985P AH 3 |BASIC ENERGY FTWHI HI-YIELD 06/16/2011 | VARIOUS 341,176 ...333,000 4,690
071813 BA 6|BAXTER INTERNATIONAL INC  CORPORATE 05/19/2011 | STIFEL NICOLAUS & CO.....vvurirrircireiseiieiiesiesesessseisse e sssesssssssssssssssssssans | sesssssssssessssssssssssssssssssssesssesssssssnssnnss | sesssssssssnessessssessnssssssnsssessns 2gOA 1,879 | vovieens 2,500,000 30,938
073902 PR 3|BEAR STEARNS CO CORP CORPORATE 06/28/2011 | ANCORA ADVISORS LLC........oririiimiiiiiiierieresseississsiesiesesssessesssssssssensses | cossssisnsssesssssssssssssssssessesssessssssnssennss | sessesssnessessenssssssnssenssesserssene 29 302,040 | vovirenes 2,000,000 31,289
085789 AC 9|BERRY PETROLEUM FTWHI HI-YIELD.. 06/16/2011 | VICO - POOLING, 152,460 ...150,000 1,547
088611 AA 6|BI-LLOLLC  FTWHI HI-YIELD.... 06/16/2011 | VARIOUS 260,900 | ..o ...260,000 4,042
097023 BC 8|BOEING CO CORPORATE.......oovuiimiireireeissine e ssssssssssssssssssssnse | soesssesesncens 09/21/2011 [ STIFEL NICOLAUS & CO.....couvuuiiriireireissiseisessesssesssesssssssessesssesesssssssssessses | cesesssssssssssesssesssasssassssssssssssesssasssessaness | sesssssssssssnssssesssesssssssssssssssesssnnnes 1,098,930 | ......... 1,000,000 13,125
10112R AQ 7 |BOSTON PROPERTIESLP FTW =~ CORPORATE........cecstmiieirnereieriseiessssissesssesssins | sorsseernnss 12/16/2011 [ FIRST TENNESSEE BANK, NA.......c.vviriiiiiininnieisseesisseesenines 531,644 5,116
115885 AE 5|BROWNING-FERRIS INDUSTRI FTW CORPORATE.........c.costurieierierieeerensssissessssienns 06/16/2011 [ VICO - POOLING.........ccovrvrrrrnncs 619,620 5,781
12429T AB 0|BWAY HOLDING CO FTW HI HILYIELD ..o | eveeeinnienns 06/16/2011 | VICO - POOLING 160,569 42
1248EP AL 7|CCO HLDGS/CAP CORP FTWHI  HI-YIELD. 06/16/2011 | VICO - POOLING. 154,320 1,509
1248EP AU 7|CCO HLDGS/CAP CORP FTWHI  HI-YIELD 06/23/2011 | VARIOUS. 152,000 ...1562,000 512
1248ME AG 4| CREDIT-BASED ASSET SERVICING NONGOV MBS.........cccmmrierierireeieireriesineneenes 08/16/2011 [ AMHERST SEC GP INC.......ouivuivimiimiireeseesaesssessesssseesessssssessssessssssssssssssssssses | cessessssssssesssesssesssesssssssssssssssesssesssssssaness | aesssssssssssssssssssessssssssssssnsssssssenes 3,969,342 | ......... 4,840,661 14,190
125581 FZ 6|CIT GROUP INC HI-YIELD 06/17/2011 | VICO - POOLING, 151,794 | oo 150,000 1,079
125581 GA 0|CIT GROUP INC HI-YIELD 07/29/2011 | BARCLAYS CAPITAL... 100,500 933
12626P AG 8|CRH AMERICAINC FTW CORPORATE 06/16/2011 | VICO - POOLING, 545,634 6,333
126307 AC 1|CSC HOLDINGS LLC FTWHI HIYIELD .cooiciceseiesieniesesseessssssssensenines | cessesnneniens 06/16/2011 | VICO - POOLING.........ccovvrrirerecs 169,294 4,348
131347 BW 5| CALPINE CORP FTWHI HI-YIELD .... | 06/16/2011 | VICO - POOLING. 25,000 594
131347 BY 1| CALPINE CORP FTWHI HI-YIELD .| 06/16/2011 | VARIOUS 306,811 6,646
13959R AB 0 |CAPELLA HEALTHCARE FTWHI  HI-YIELD 06/16/2011 | VARIOUS 362,403 9,614
141781 AX 2|CARGILL INC FTW CORPORATE.......couvirereriseisesiesiesissesssssssssssessisenseninnee | nevesseessssnnns 06/16/2011 | VICO - POOLING, 569,556 1,583
147446 AR 9| CASE NEW HOLLAND HI-YIELD 09/23/2011 | WELLS FARGO.........cocvorrerninn. 271,875 | oo 250,000 6,398
14912L 2Y 6|CATERPILLAR FIN SERV CORP  CORPORATE 06/16/2011 [ VICO = POOLING.........ovvuurimrirririasisaeisiesssessssesesssesssessssesssesssssssessesssesssesssnnss. | cessessssssnesssesssesssasesssssssessesssesssesssssssness | aeesssesssssnesssesssesssassssesssnsssesssenes 1,840,053 | ......... 1,615,000 22,453
15189T AN 7| CENTERPOINT ENERGY INC FTW  CORPORATE........ccocosverirrieireiineiiesiienisssisensis 06/16/2011 | VICO - POOLING, 815,988 16,935
153527 AG 1| CENTRAL GARDEN & PET FTWHI  HI-YIELD....c.ovviririieircrieriereseenenssesesssessnennns | sovereseseseens 06/16/2011 | VARIOUS........corvvmrrmerierierieireessessessisensnenes 499,006 13,821
154051 BH 8| CENTRAL MAINE POWER CO CORPORATE... 01/13/2011 | MESIROW FIN., INC 232,359 1,634
15671B AE 1| CENVEO CORP FTWHI HI-YIELD............. 06/16/2011 | VICO - POOLING.........ccovvrrirerecs 146,227 4,992
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15672W AA 2| CEQUEL COM FTWHI HI-YIELD 06/16/2011 | VICO - POOLING 153,556 1,114
165167 CD 7| CHESAPEAKE ENERGY FTW HIEYIELD..cooevierieeieesiessesiseissssssssenes. | eoenssesenneens 06/16/2011 | VICO - POOLING, 165,803 4,790
165167 CF 2| CHESAPEAKE ENERGY FTWHI HIYIELD.ooiice e 06/23/2011 | VARIOUS. 121,293 2,144
17121E AC 1|CHRYSLER GP/CG FTWHI  HI-YIELD... 06/23/2011 | VARIOUS 266,000 758
171871 AL 0| CINCINNATI BELL FTWHI HI-YIELD 07/26/2011 | VARIOUS........coviririiririersiseiesesissiesisies 256,610 4,832
171871 AN 6| CINCINNATI BELL FTWHI HI-YIELD 06/16/2011 | VARIOUS........corrvrrmerierierieineessessesssseneenes 69,392 1,388
17275R AH 5|CISCO SYSTEMS INC CORPORATE 0772712011 | CANTOR ...ttt 37,292 61
17275R  AK 8| CISCO SYSTEMS INC CORPORATE 05/18/2011 | WALL STREET ACCESS .....2,050,963 | ......... 2,000,000 11,725
172967 FS 5|CITIGROUP INC CORPORATE. ..ottt isasssnses | evsssisnsssnes 07/25/2011 | ANCORA ADVISORS LLC........ooviiiiiiiiniiiiiicrieiiniineissiisesiesisssnesssiessssssses | sosnsiassisesisssssssenssessissssesssesssssssnssennss | snssesssssssessesssssssnssnsssnssesssern2y000, 100 | voveves 2,000,000 9,443
18911M AC 5|CLOUD PEAK FTWHI HI-YIELD 06/16/2011 | VICO - POOLING, 155,205 34
19190A AB 3| COFFEYVILLE RESOURCES FTWHI HI-YIELD.. . | 06/16/2011 | VICO - POOLING. 125,551 2,832
203372 AH 0| COMMSCOPE INC FTWHI HI-YIELD 06/16/2011 | VARIOUS 642,743 11,643
20825C AR 5| CONOCOPHILLIPS CORPORATE ....| 12/127/2011| BNY MELLON CAPITAL... 377,140 7,497
20854P AF 6|CONSOL ENERGY FTW HI HI-YIELD .| 06/16/2011 | VICO - POOLING. 162,051 2,578
210795 PL 8|CONTL AIRLINES 03-ERJ1 FTWHI HI-YIELD 06/16/2011 | VARIOUS 233,832 7,627
216762 AE 4| COOPER-STANDARD AUTO FTWHI  HI-YIELD 06/16/2011 | VICO - POOLING. 79,975 797
217203 AD 0|COPANO ENERGY HI-YIELD 06/16/2011 | VICO - POOLING, 152,296 484
217203 AE 8| COPANO ENERGY HI-YIELD 06/16/2011 | VARIOUS 320,000 2,389
21871D AA 1| CORELOGIC INC FTWHI HIEYIELD..oiiieseisseessesiseissessssissssssnns | oevessessnsinns 06/23/2011 | VARIOUS 175,155 591
224044 BQ 9|COX COMMUNICATIONS INC CORPORATE 06/16/2011 | VICO - POOLING, 849,140 1,836
225310 AE 1|CREDIT ACCEPTANC FTWHI HI-YIELD 06/16/2011 | VARIOUS. 188,451 3,402
226373 AA  6|CRESTWOOD MIDSTREAM PART FTW-HI 06/16/2011 | VARIOUS 414,644 3,192
226566 AM 9| CRICKET COMM FTWHI HI-YIELD 06/16/2011 | VARIOUS 312,805 6,658
22764L AB 9|CRTX ENRG/CE FINC FTWHI  HI-YIELD 06/16/2011 | VICO - POOLING, 104,130 2,983
22822R AQ 3| CROWN CASTLE TOWERS FTW ~ CORPORATE.........cccostrimirrerierereeisersesianeesenineens 06/16/2011 | VICO - POOLING. 539,188 76
22822R AR 1|CROWN CASTLE TOWERS FTW  CORPORATE. 11/29/2011 | SUNTRUST.. 553,370 1,443
245217 AS 3|DEL MONTE CORP FTWHI  HI-YIELD 06/16/2011 | VARIOUS 644,601 7,159
25459H AG 0|DIRECTV HOLDINGS CORPORATE 06/16/2011 | VICO - POOLING 534,609 3,283
25470X AB 1|DISH DBS CORP FTWHI HIEYIELD ..ottt ssessssissssesssssisssisens | eesssisssssnnns 06/16/2011 | VARIOUS 330,604 5,659
257867 AW 1|R.R. DONNELLEY & SONS FTWHI HI-YIELD 06/23/2011 | VARIOUS. 94,173 1,751
257867 AX 9|R.R.DONNELLEY & SONS FTWHI HI-YIELD 06/23/2011 | VARIOUS. 42,000 80
26442C AJ 3|DUKE ENERGY CAROLINAS CORPORATE........ooitriiinirniiiierssiesessssesssssssnnss | sereesnsrnsses 1212212011 [ MERRILL LYNCH. ...ttt ss st sssssenss | esssessssssssessassssssessssssssessssssssssssessassnens | oessessssssessssssssesssssnssasssessessnsns 1,576,043 | ......... 2,166
26779Y AA 7|DYNACAST INTL LLC/FIN IN FTW HI 07/13/2011 | JP MORGAN.... 279,049

268520 AA  1|EHHOLDING CORP  FTWHI = HEYIELD.....coiviiiiiiriieiiicisnieierseienesiseiesssisienes. | evsineieninns 06/23/2011 | VARIOUS. 38,000 64
268520 AC 7|EHHOLDING CORP  FTWHI  HI-YIELD....coosiiirieiieeieriseirenisssinessenssseissesssssnnnnes. | eevssisneninens 06/23/2011 | VARIOUS 10,000 19
269279 AD 7|EXCO RESOURCES FTWHI HI-YIELD.... 06/16/2011 | VICO - POOLING 148,216 2,844
291011 AX 2|EMERSON ELECTRIC CO CORPORATE 08/23/2011 [ STIFEL NICOLAUS & CO0.....couvumrirririersriseinersessessseessesssessessesssessssssssssssesssnes | cessesssessnesssesssesssssesssssssssesssesssessssssssness | seesssessssssssssesssesssssessesssnsssssssenes 1,868,555 | ......... 30,185
29379V AA 1 |ENTERPRISE PRODUCTS OPER = CORP........cevrirririreriniisirssiessissiesssssseessessssesenss | soesinesnsss 06/16/2011 | VICO - POOLING 842,275 11,944
29379V AN 3 |ENTERPRISE PROD OPER FTWH FLOAT HI-YIELD... 06/16/2011 | VARIOUS 133,806 1,225
29382R AD 9|ENTRAVISION COMM FTWHI HI-YIELD 11/29/2011 | VARIOUS 163,742 5,275
29444U AJ 5|EQUINIXINC FTWHI HI-YIELD 06/16/2011 | VARIOUS 180,449 4,204
29445G AH 9 |EQUINOX HOLDINGS INC FTWHI  HI-YIELD............... 06/16/2011 | VICO - POOLING.........covoriverririnee 80,957 2,672
302051 AQ O|EXIDE TECHNOLOGIES FTWHI  HI-YIELD 07/21/2011 | VARIOUS 202,040 7,285
30225X AC 7 |EXTERRAN HLDGS INC FTWHI  HI-YIELD.......ovvviicieiceincciee 06/16/2011 | VICO - POOLING, 178,965 529
319963 AW 4 |FIRST DATA CORPORATION HI-YIELD...... 06/23/2011 | VARIOUS.......corverrerierierieiseessessessesenenenes 208,740 5,467
32051G SD 8|FIRST HORIZON ALT MTG NONGOV MBS.......coieiiiririreeiseiseiesesessssessessanse | seessesesesens 09/08/2011 | GREENWICH CAP MKT, INC.......ocoiiiiiiiiiieiiiiisissisissisiississisissssisiins | cosmsiisiis st sssssss | srssssssassias s sssenes 1,999,218 | ......... 2,394,274 4,390
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345397 VC 4|FORD MOTOR CREDIT FTWHI HI-YIELD......coccviinnee 06/16/2011 | VICO - POOLING 213,298 . 44
35906A AH 1|[NEW COMM HLDGS FTW HI HI-YIELD..cooicnne 06/16/2011 | VICO - POOLING, 160,538 ...150,000 2,160
369604 BC 6|GENERAL ELECTRIC CO CORPORATE.......ovvimiiierinrieiisisssssseseessssissssssssnnnes | eevnsisessinns 04/26/2011 | ANCORA ADVISORS LLC......covuiirririiiineisesieeisesessesssises s ssesssssssssssssssesssses | cesssssnsssssssesssesssesssssssssssessssesssesssasssnsss | aessasssssssssssssssesssasssssssssssessssnnes 3,069,983 | ......... 2,775,000 57,870
37185L AB 8| GENESIS ENERGY LP FTWHI  HI-YIELD 06/23/2011 | VARIOUS.......corvvrrmerieriesieineessessessssenenenes 222,767 | coovoeerieeeeieereee e 220,000 1,336
374689 AC 1|GIBRALTARINDUSTRIESINC  HI-YIELD............. 06/16/2011 | VARIOUS........oooviririirirriercineiesesiseiesiniees 382,718 | .o 372,000 5,244
38143U SC 6| GOLDMAN SACHS GROUPINC ~ CORPORATE 05/26/2011 | ANCORA ADVISORS LLC 300,353 3,444
382550 BA 8| GOODYEAR TIRE FTWHI HIEYIELD oo sseissssssssessssnenns | oevesssssnsinns 06/27/2011 | VARIOUS........coriiriiiieiieeiseseiseesissiseenieees 174,346 4,435
398433 AF 9|GRIFFON CORP FTWHI HI-YIELD 06/16/2011 | VARIOUS 124,118 737
404121 AC 9|HCAINC HI-YIELD 07/26/2011 | JP MORGAN.... 437,000
42217K AT 3|HEALTH CARE REIT INCFTW  CORP. 06/16/2011 | VICO - POOLING, 501,112 5,940
42330P AA 5|HELIXENERGY SOL FTW HI HI-YIELD.... . | 06/16/2011 | VICO - POOLING. 148,690 5,977
431318 AJ 3| HILCORP ENGY FTWHI HI-YIELD 06/16/2011 | VICO - POOLING, 155,484 4,033
431318 AL 8|HILCORP ENGY FTWHI HI-YIELD 06/28/2011 | JP MORGAN 120,350 1,867
435765 AD 4|HOLLY ENGY FTWHI HI-YIELD 06/16/2011 | VICO - POOLING, 156,557 3,128
443520 AA 3 |JMHUBER CORP HI-YIELD 10/21/2011 | BANC/AMERICA. 121,174
44929H AH 1|ICON HEALTH & FITNESS FTW HI-YIELD 06/16/2011 | VICO - POOLING. 39,852 805
45661T AM 3 |INERGY LP/INERGY FIN FTWHI HI-YIELD................... . 06/16/2011 | VICO - POOLING, 44,000 642
457030 AG 9|INGLES MRKTS FTWHI HIYIELD .cooiieeieeceiesieesienienisssesessesiesssensnes | covnsssneniens 06/16/2011 | VICO - POOLING, 156,639 1,146
45768V AD  0|INSIGHT COMMUNICATIONS FTWHI HI-YIELD.......ovvuriririneiicrieeireesseisessesiessenens 06/16/2011 | VARIOUS 326,033 8,594
458140 AH 3|INTEL CORP CORPORATE........ccovererririieriesiesesseessssssssensensessssssssssns | cesssranesinens 11/21/2011 | BNY MELLON CAPITAL............ 310,517 1,090
45865V A* 1|INTERCONTINENTAL EXCH PRIV PLACE...... 11/09/2011 [ INTERCONTINENTAL EXCHANGE INC.......cooouiiiriiiiieiineiseiieriesessessssinsnsenin | cevesneessssississssssssssssssesssnssssssesssessssssens | onesesessessssnssnessesssssssessnssonssns: 2,390,000 [ ovivencs
459200 GJ 4|IBM CORP CORPORATE........cotriteiiiniiiesiesissesseiessiesiessesessssssssessnies | sevesseesssinns 01/27/2011 | STIFEL NICOLAUS & CO 172,872 3,254
460377 AB 0|ARCELORMITTAL FTW CORPORATE 06/16/2011 | VICO - POOLING, 536,407 5,507
460690 BF 6|INTERPUBLIC GROUP FTW CORPORATE........coriiiriiiierisseiessesissssssssenenes. | severirerernens 07/27/2011 | CITADEL SECURITIES.... 915,684 3,422
46284P AM 6 |IRON MTN FTWHI HIEYIELD ..ottt sssssssensssssssesssssnsnes | sevessessssinns 06/16/2011 | VICO - POOLING, 157,982 4,222
465685 AE 5|ITC HOLDINGS CORP FTW  CORPORATE 06/16/2011 | VICO - POOLING. 548,291 11,428
466112 AF 6|JBS USALLC/FINA FTWHI  HI-YIELD 06/23/2011 | VARIOUS 479,529 ...488,000 995
46625H HA 1|JP MORGAN CHASE & CO CORPORATE.......coovttrirrieisirssierssisseessssss s 10/13/2011 | JP MORGAN........ooeiiieieietecte ettt bbb ssssesaess | saesiesssessessssssessesses s sesse s sssessessesessessess | ebsesssssssassessessssssesses st ensessnsnsens 1,038,750 | ......... 1,000,000 36,867
471109 AB 4|JARDEN CORP FTWHI HIEYIELD ..ot essssssssesseninee | eesssisnsnsnes 11/10/2011 | BANC/AMERICA.. 274,560 | oo 256,000 800
47759Y AA  7|JMC STEEL GROUP FTW-HI  HI-YIELD 06/16/2011 | VARIOUS........oooviririiririieieissiesiesissiessniees A12,807 | 411,000 4,062
478160 AY 0|JOHNSON & JOHNSON CORPORATE 06/13/2011 | CANTOR 1,565,502 | ......... 1,545,000 2,399
48121C YK 6|JP MORGAN CHASE FTW CORPORATE.......cimiiiiimeieiesissiesisisssssssessssessnene 06/16/2011 | VICO - POOLING.........cocorvvrervranes 554,631 | ooiierieeeeee e 500,000 6,250
488360 AF 5|KEMET CORP FTWHI HI-YIELD 06/16/2011 | VARIOUS.......corvrrrrrreriesiseiseesessesssseneenes 217,895 | oo 200,000 5,658
494368 BB 8|KIMBERLY-CLARK CORP CORPORATE........... 02/23/2011 | ANCORA ADVISORS LLC......ooiiiiiicieicieieieisie et tssse s ssssessesses | essessessssessesssssssesssssssessessesssessesssssssessesss | assessesssssssossessssassessesssssssessessnsnes 3,109,148 | ......... 2,680,000 12,311
500605 AE 0|KOPPERS FTWHI HI-YIELD 06/16/2011 | VARIOUS 141,073 1,175
52989L AE 9|LIBBEY GLASS INC FTWHI HI-YIELD 06/16/2011 | VICO - POOLING 137,761 4,504
531359 AA 5|LIBERTY TIRE RECYCLING FTWHI HI-YIELD 06/16/2011 | VICO - POOLING.........ccovvrrirerecs 54,277 1,215
536022 AC O|LINN ENERGY LLC FTWHI HI-YIELD 12/07/2011 | BARCLAYS CAPITAL... 302,460 3,735
543218 AA  9|LONGVIEW FIBRE PAPER FTWHI HI-YIELD 11/18/2011 | VARIOUS 109,115 1,339
55068# AK 5|LUXOTTICAUS HLDGS CORP PRIV PLACE v | 12/15/2011 | LUXOTTICA US HOLDINGS CORP........coouiiniiriirciineinsisesiesisesessssssisssssesisenes | ossissssssssesssessssssssss s st sssssssssssesssns | stossssssssssssssssassssssssssssssssssssssas 3,000,000 |........
55342U AC 8|MPT OPER PARTNERSP/FINL FTWHI HI-YIELD .1 09/23/2011 [ VARIOUS........oooomrirrirrirerissrisesienieseseeiesinns 253,776 4,392
559080 AE 6| MAGELLAN MIDSTREAM PARTN FTW CORPORATE........ccocommirirnriseissiissieenienies | cevneiseeninns 06/16/2011 | VICO - POOLING........ccocovvvrrrrrnecn 570,665 13,737
565849 AF 3| MARATHON OILCORP FTW  CORPORATE 06/16/2011 | VICO - POOLING, 644,731 8,680
573334 AB 5|MARTIN MIDSTREAM PTNR FTW HI HI-YIELD........ccccovrvvvrrnrinne 06/16/2011 | VARIOUS 154,032 4,068
59001A AN 2 |MERITAGE HOMES CORP FTWHI  HI-YIELD 06/16/2011 | VARIOUS 195,541 2,967
59156R AV 0 |METLIFE INC FTWHI CORPORATE 06/16/2011 | VICO - POOLING, 134,475 4,031
591709 AK 6|METROPCS FTWHI HIYIELD oo esieessesssssessenssssinees | seveseessesnns 06/16/2011 | VARIOUS.......corvvrrmerierierieiseessesssssiseninenes 383,875 4,659
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611662 BM 8| MONSANTO CO CORPORATE 06/13/2011 | STIFEL NICOLAUS & CO 408,071 | coooc s 395,000 1,841
61757R AC  1|MORGAN STANLEY CAPITALT  NONGOV MBS.......osvviririeririeisseressesisseessssssnes | soversesesneens 11/03/2011 | WELLS FARGO.......uvuuiiueiineiseeise s essesssessessssses s s sss st ess st sssenis | oesssessssesssssssssse st ss s s ssenssessses | fesssessssessesssnssssess st ssssssssssns 2,044,375 | ......... 2,000,000 2,197
628782 AH T7|NBTYINC FTWHI HI-YIELD 06/16/2011 | VARIOUS. 538,088 12,963
629377 BQ 4|NRG ENERGY FTWHI HIEYIELD oot essssssensesssesssees | seensseseseens 06/23/2011 | VARIOUS 106,000 292
651290 AN  8|NEWFIELD EXPLORATION FTWHI  HI-YIELD.......ccoccovvvrvirnrrnnne 06/16/2011 | VICO - POOLING.........cocoirreririnee 102,344 2,527
67021B AE 9 |NII CAPITAL CORP FTWHI HI-YIELD 12/05/2011 | VARIOUS 573,050 4,474
681904 AM 0| OMNICARE INC FTWHI HI-YIELD 06/16/2011 | VARIOUS 256,721 2,917
681936 AX 8| OMEGA HEALTHCARE FTWHI HI-YIELD 06/16/2011 | VARIOUS 399,017 5,569
693320 AL 7|PHH CORP FTWHI HI-YIELD 12/07/2011 | VARIOUS 160,693 ...160,000 4,276
693475 AJ 4|PNC FINANCIAL SRVC FLOAT CORPORATE................. 12/14/2011 | ANCORA ADVISORS LLC ...1,082,250 | ......... 1,000,000 6,417
69348H DP 0|PNC MORTGAGE FLOAT NONGOV MBS 12/16/2011 | BANCIAMERICA........oooivvniiriirreieissiissie st ssssssesssssssnns | nevssesssessisnsssesssssssesssssssssssssssessssssssnssens | revsessensssnssessnssnssesonsseensnnn 3,013,125 [ i 3,000,000 11,610
69352) AL 1|PPL ENERGY SUPPLY FTW CORPORATE 06/16/2011 | VICO - POOLING, 864,186 | ...ooovvrrerererierreeree i 768,000 6,240
695459 AD 9|PAETEC HOLDING CORP HILYIELD .o cieeseiesieniesesseissssssisennes | eevneisesninens 06/16/2011 [ VICO - POOLING........ccccovvvrrrrnncs 155,089 | covvvienieeierieeiee i 150,000 6,139
70109H AH 8|PARKER-HANNIFIN CORP CORPORATE 0472712011 [ CANTOR ... votretrercereieee ettt neb e | cebeebeee bbb e bbb | oees e bbbttt 1,206,752 | ......... 1,075,000 26,935
704549 AJ 3|PEABODY ENERGY CORP HI-YIELD .... | 11714/2011 | BANC/AMERICA. 155,000 )
70788A AA 6|PENN VIRGINIARES FTWHI  HI-YIELD .| 06/16/2011 | VICO - POOLING. 167,476 2,209
723655 AC 0|PIONEER DRILLING COMPANY  HI-YIELD 11/15/2011 | BANC/AMERICA. 101,000 1,810
72650R AP 7|PLAINS ALL AMER PIPELINE ~ CORPORATE 11/18/2011 | VARIOUS 835,076 19,134
73179P AH 9|[POLYONE COPR FTWHI HI-YIELD 06/16/2011 | VICO - POOLING, 18,000 336
74153Q AH 5 |PRIDE INTERNATIONAL INC FTWHI 12/15/2011 | DEUTSCHE BANK SECURITES..........ooviiriiiiriieinirieriesiesesseessssssssessssensnenes 690,702 14,323
742718 DV 8|PROCTOR & GAMBLE CO CORPORATE 08/15/2011 | MORGAN STANLEY. 1,974,526 | ......... 239
745867 AP 6|PULTE GROUP INC FTWHI HI-YIELD 06/16/2011 | VARIOUS.........ootverriirierierieriseiesiesiienienes 34,418 573
74971X AC 1|RRIENERGY FTWHI HI-YIELD 06/16/2011 | VICO - POOLING, 96,360 22
75886A AD 0|REGENCY ENGY FTWHI HIEYIELD e esiesissesssisssiessensins | vevesssesssiens 06/16/2011 | VICO - POOLING, 160,728 586
760943 AM 2| RES-CARE INC FTWHI HI-YIELD .| 06/16/2011 | VICO - POOLING.........ccovvrrcrrnncn 150,000 | covoveenrreereeerenseeeseesees e 150,000 7,794
760985 UR 0|RESIDENTIAL ASSET MORT NONGOV MBS.... .| 12/12/2011 | CORTVIEW CAPITAL 4,011,850 5,533,587 10,691
76110W SZ 0|RESIDENTIAL ASSET SEC CORP NONGOV MBS 08/04/2011 [ JEFFRIES & COMPANY .....rvumiimiimeiierierineessesiss e ssesssesessesssssssssssessessssessnes. | cesssssnssssssssssssessssssssssnsssesssessssessanssnsns | sessessssssseessesssessssssesssnsssnensonees 1,809,128 | vovicees 2,079,457 2,657
761733 AA  2|REYNOLDS GRP ISS FTWHI HI-YIELD 06/16/2011 | VICO - POOLING 155,784 1,970
78403D AA 8|SBA TOWER TRUST FTW CORPORATE.......ooouiiirireireisseisseiessesssssisssissssseses | nevessessnsinns 06/16/2011 | VICO - POOLING, 374,868 43
785583 AC 9| SABINE PASS LNG FTWHI HI-YIELD 06/16/2011 | VICO - POOLING 94,650 322
826418 BD 6| SIERRA PACIFIC POWER CO FTW CORPORATE 06/16/2011 | VICO - POOLING. 558,774 2,583
828690 AA 5|SIMMONS BEDDING CO FTW HI HIYIELD...oceeceeessenensinsiens | seveensinninns 06/16/2011 | VICO - POOLING 31,521 1,416
828807 BZ 9|SIMON PROPERTY GROUP LP FTW CORPORATE........ccocommirerirrereesseeserssenssensnnens 06/16/2011 | VICO - POOLING, 566,640 1,361
852060 AD 4 |SPRINT CAPITAL CORP FTW HI  HI-YIELD 06/16/2011 | VICO - POOLING 21,176 148
852061 AF 7|SPRINT NEXTEL CORP FTWHI ~ HI-YIELD.........c....... 06/16/2011 | VICO - POOLING, 213,606 5,630
858119 AJ 9|STEEL DYNAMICS INC FTWHI  HI-YIELD 06/16/2011 | VICO - POOLING 157,778 1,383
860370 AM 7|STEWART ENTERPRISES FTWHI HI-YIELD........... 06/16/2011 | VARIOUS.......covvvrrmerieriereeineessessessesenenenes 100,000 524
86184B AB 8| STONEMOR/CNRSTN FTWHI HI-YIELD 07/26/2011 | VARIOUS. 152,454 2,272
87311X AB 4 |TW TELECOM HOLDINGS FTW HI  HI-YIELD.......cooueiireireireirerissresiensseesensssssnenes | sevesseessniens 06/16/2011 | VICO - POOLING, 155,855 3,500
87612B AF 9| TARGA RESOURCES PTNRS FTWHI HI-YIELD.........ccccovvunee. 06/16/2011 | VICO - POOLING, 199,000 2,655
87612B AG 7 |TARGA RESOURCES PTNRS FTWHI HI-YIELD........ccccovuveneee 06/16/2011 | VARIOUS 175,000 1,919
880349 AN 5| TENNECOINC FTWHI HI-YIELD 06/16/2011 | VICO - POOLING........ccocovvvrrrrrnecn 152,989 3,907
880349 AQ 8|TENNECOINC FTWHI HI-YIELD 06/16/2011 | VICO - POOLING, 100,000 19
882491 AQ 6| TEXAS INDUSTRIES INC FTWHI  HI-YIELD......coooviiiiiieiiiiinisticiecsiesisieiis 06/16/2011 | VICO - POOLING, 123,000 ...123,000 3,824
883556 BA 9| THERMO FISHER CORPORATE 09/21/2011 [ STIFEL NICOLAUS & CO.....ouvuurirririereiseineriesiessseessesssesssessesssessssssssssssesssses | cessessssesssesssesssesssssesssssssssesssesssesssssssness | sessssessssssssssesssesssssssesssnsssssssenes 1,020,320 |......... 1,000,000 2,500
890027 AA 3| TOMKINS LLC/INC FTWHI HI-YIELD 06/16/2011 | VICO - POOLING........cccovvvrrrrnncs 28,000 | coouierirciierieeriesi s 28,000 525
89170N AA 4 |TOWER AUTO HLDGS/TAHLDG  HI-YIELD 06/16/2011 | VICO - POOLING.........ccovvrrirerecs 87,536 | ..oovvrerrerierireenerieere s 90,000 2,789
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893647 AP 2| TRANSDIGM INC FTWHI HI-YIELD. ..o 06/16/2011 | VICO - POOLING, 150,000 32
901109 AB 4| TUTOR PERINI CORP FTWHI  HI-YIELD......oooiirieririercerseinenienissesensssissesssssssenes. | cevssvaneninens 06/17/2011 | VICO - POOLING, 174,858 1,656
913017 BM O|UNITED TECHNOLOGIES CORP  CORPORATE.........cccvuvverieriniirceriines 11/25/2011 | STIFEL NICOLAUS & CO 620,662 12,909
91359P AE 0 |UNIVERSAL HOSP FLOAT FTWHI  HI-YIELD 06/16/2011 [ VICO - POOLING.........ccovvrrcrrrecs 100,000 160
920355 AF 1|VALSPAR CORP CORPORATE. ..ottt issessssssessssssses | nevesseesassins 09/14/2011 [ ANCORA ADVISORS LLC......coouiirirniiiiseisesisesisesesssesssisesssesssessssssssssssssesssses | cesssssssssssssssssesssessssssssssssessssesssesssasssansss | aessasssssssssssssssesssasssssssnsssesssannen 2,428,800 | ........ 37,861
92276M AW 5|VENTAS REALTY LP FTWHI  HI-YIELD w.. | 12116/2011 | UBS FINANCIAL SERVICES.........covverireercrierinerienns 968,320 | ......... 2,639
925524 BB 5|VIACOM INC FTW CORPORATE .| 06/16/2011 | VICO - POOLING.........c.ccovrvvrinece 906,021 6,389
92552V AC 4 |VIASAT INC FTWHI HIEYIELD oot sssessenssees | soenssenessens 06/16/2011 | VARIOUS 295,396 7,290
92839U AE 7|VISTEON CORP FTW-HI HI-YIELD 09/23/2011 | VARIOUS 415,000 9,244
929160 AR 0|VULCAN MATERIALS FTWHI HI-YIELD..ooocicccii 06/03/2011 | BANC/AMERICA.........coooieririiriniieriesiesesnseisssessssessesesssenns 176,975

92928Q AA 6 WEAFINANCE LLC CORPORATE 12/13/2011 | DEUTSCHE BANK SECURITES 612,990 6,713
92976G AH 4| WACHOVIA BANKNA FTW CORPORATE........cooririiierieriesesseesessssssesssensns | cevsssaneriens 06/16/2011 | VICO - POOLING.........ccoovrrrrirerecs 547,330 2,583
92976W BH 8| WACHOVIA CORP FTW CORPORATE.......covuiiirieirneinsieesissiesisseessssissssessins. | ceessisssinnns 06/27/2011 [ ANCORA ADVISORS LLC......ccourirrirniimiineisesisesiseessesssisesssesssesesssssssssssssesssses | cesiessassssssesssesssasss s s ssssss st ssasssnees | sessaessassssssssssssessssessssssssssessssenen 2,242,120 | ......... 47,597
94106L AS 8| WASTE MANAGEMENT INC FTW CORPORATE 06/16/2011 | VICO - POOLING.........ccovrrrrrreres 565,452 7,710
952355 AH 8|WEST CORP FTWHI HI-YIELD .| 06/16/2011 | VARIOUS 268,470 6,408
97381W AJ 3| WINDSTREAM FTWHI HI-YIELD. 11/17/2011 | VARIOUS. 252,452 2,993
97381W AU 8| WINDSTREAM FTWHI HI-YIELD .... | 06/16/2011| VARIOUS, 318,000 2,213
136385 AN 1| CANADIAN NATL RESOURCES =~ CORPORATE.. l... .... | 08/19/2011 | VARIOUS, 444,451 6,904
146900 AL 9| CASCADES FTWHI HI-YIELD l... .| 06/16/2011 | VICO - POOLING. 156,129 4,955
552704 AA 6[MEGENERGY CORP  FTWHI  HI-YIELD.....ccocoiiiiirreriiricriniseesesisesienieseseeens [ 11/21/2011 | VARIOUS 147,124 1,239
67000X AL 0[NOVELISINC FTWHI HI-YIELD | 06/16/2011 | VICO - POOLING. 150,000 35
74819R AG 1|QUEBECOR MEDIA HI-YIELD | 06/16/2011 | VICO - POOLING, 101,557 1,959
878742 AQ 8|TECK RESOURCES LIMITED FTW CORPORATE | 06/16/2011 | VICO - POOLING, 841,460 6,480
87971K AG 2|TEMBEC INDUSTRIES INC HI-YIELD [ 09/23/2011 | VARIOUS 193,374 4,046
89346D AB 3| TRANSALTA CORP CORPORATE .| 06/16/2011 | VICO - POOLING.........ccovvrrcrrnncn 402,029 | oo 376,000 60
98417E AK 6| XSTRATA CANADAFIN CORP ~ CORPORATE 12/15/2011 | SOCIETE GENERALE SEC. CORP/IPO.........covvvririeriniirririsriieries ...1,025,290 | ......... 1,000,000 5,500
02364W AN 5| AMERICA MOVIL SAB DE CV FTW CORPORATE. 06/16/2011 [ VICO - POOLING.........ccovvrrrrrnncs 554,875 2,422
117788 AA  0|BSKYM FINANCE UK PLC FTW CORPORATE................. 06/16/2011 | VICO - POOLING 552,637 4,766
128690 AA 2|CALCIPARSA FTWHI HI-YIELD 12/07/2011 | CREDIT AGRICOLE CIB.. 92,375 783
22546Q AF 4 |CREDIT SUISSE NEW YORK FTW CORPORATE........ccccosiiirirrerenierssississiersssiensnes 06/16/2011 | VICO - POOLING 499,405 7,960
26835P AB 6 |EDP FINANCE BV HI-YIELD 10/25/2011 | JP MORGAN.... 105,780 1,763
302203 AA 2 |EXPRO FINANCE FTWHI HI-YIELD 06/16/2011 | VARIOUS. 275,374 2,326
448414 AC 6|HUTCHISON WHAMPOA FTW CORPORATE 06/16/2011 | VICO - POOLING, 584,565 13,969
45824T AD 7 |INTELSAT JACKSON HLDG HI-YIELD 06/16/2011 | VARIOUS. 400,000 2,431
45867X AE 4|INTERGEN NV FTWHI HI-YIELD, 06/16/2011 | VICO - POOLING, 104,018 4,150
45903P AA 5|INTL AUTO COMPONENT FTWHI HI-YIELD 06/23/2011 | VARIOUS. 161,445 345
639365 AF 2|NAVIOS MARITIME HOLDINGS FTWHI HI-YIELD Reeeeiins 08/04/2011 [ VARIOUS......ccouvvmririrrieereeisssesienseniseenns 341,985 7,320
63938N AA 2| NAVIOS SALOGIST/FIN FTWHI  HI-YIELD 06/23/2011 | VARIOUS. 133,924 963
65504L AB 3 |NOBLE HOLDING INTL LTD CORPORATE 06/16/2011 | VICO - POOLING, 500,000 6,469
670849 AA 6|OGX PETROLEO E GAS FTWHI  HI-YIELD.....oiooiiiriirciieieiieiieeiieeieeesseisesisnisnes 06/23/2011 | VARIOUS. 261,450 | ..o 261,000 406
71645W AR 2|PETROBRASINTLFIN FTW CORPORATE.......... 12/15/2011 | VARIOUS bbb | Heieee bt s et | ees bbb 1,376,647 | ......... 1,350,000 24,285
858577 AP 4|STENA AB HI-YIELD 12/19/2011 | BANC/AMERICA........oovvviiiriirerieirsiissisee s sienes 109,150 | covvvernireiieeieeieeseesi s 118,000 482
87938W AM 5| TELEFONICA EMISIONES FTWHI CORPORATE 12/15/2011 | VARIOUS 703,327 5,669
881575 AA 2|TESCOPLC FTW CORPORATE............. 06/16/2011 | VICO - POOLING, 416,653 1,781
91911T AL 7 |VALE OVERSEAS LIMITED CORPORATE......... 12/16/2011 | HSBC SECURITIES. 515,665 6,167
97314X AE 4 |WIND ACQUISITION FTWHI HI-YIELD 06/16/2011 | VICO - POOLING, 160,016 7,393
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3899999. Total - BoNdS - INAUSAI BNA MISCEIIANEOUS................cvevviiseveeeiiiieieiisieeei et se ettt es s baes s s essessessses s ebesessss detssessesssssseseessessee s essebses s e st es s e s e e s et beee e s ebses e st e s s s e s e et bese s e beee e b s e b e es s b s ee e beee s ebaes s st es st esssensesennsenssessessessses | ebiesssssessesesssesssessesssssessesseses 115,656,183 ... 112,425,624 1,196,850
8399997. Total - Bonds - Part 3 SRR 336,483,001 ....342,822,828 2,676,618
8399998. Total - BondS - SUMMANY EM fTOM P ...tttk 8 88880k eeE1 fee4 4810848808084 E 8 E L8808 E 1o E 8488108 E 8L E 1808481 HE 8181 H L E 841148084 E 48 E 1028 b bbbttt s | oebnesent s en bbbttt 75,859,506 74,735,769 655,621
8399999. TO8AI = BOMEAS. .ttt E LR L8 4EEE LR SR £ LR R SEEE HeLEfeEEE SRR EEE R EEEE LR LR LR R LR LR LR R LSRR LRkttt ene e 412,342,507 | ..o 417,558,597 3,332,239

Preferred Stocks - Industrial and Miscellaneous

36186C 50 9|ALLY FINANCIAL INC PFD-REDEEM I | 06/16/2011 [ VARIOUS. ..ottt snssssnsenis | aosssssssssssssssssssenssenssssssssnsnas 12,894.000 306,237
8499999, Total - Preferred Stocks - Industrial and MiSCEIANEOUS................ccovueveiiriiiieiiieieieieieiisiieseevesiesie e sssneisssessesesssssnsenses | oerseesssesessnsenes 306,237 XXX ovoieievieiieieneiieienins | cvisiieiesiesess st enneenee 0
8999997. Total - Preferred Stocks - Part 3 306,237 XXX eirirersmisnirensnieneiens | e 0
8999998. Total - Preferred Stocks - Summary Ifem from Part 5.........cciiiiiiiis s nses . 60,630 XXX
8999999. TOtAl - PrEfErmEA SHOCKS. .. ...ttt beenient s 366,867 XXX oo | e 0

Common Stocks - Industrial and Miscellaneous

00206R 10 2 |AT&TINC COMMON STK...ooovirrirrereirsieriesseseseessssssessessesssssssesssessses. | eeresesesneens 08/05/2011 | ANCORA ADVISORS LLC.......coureriermrimrimerierisesessessessssssesisesssesesssssssssssssessses | sesesssssssssssssssesssesssssesssssnns 24,200.000 727,494 XXX

002824 10 0|ABBOTT LABORATORIES COMMON STK....oovuiirrireireeiseiseieesseesssessessssssesses | eesrseseseeens 06/27/2011 | ANCORA ADVISORS LLC ...11,300.000 570,800 XXX

005088 10 2|ACTUATECORP COMMON STK. 09/21/2011 [ VARIOUS......ccourvrririeriseereeisersesienieneseenns . ...19,843.000 127,228 XXX

005125 10 9|ACXIOM CORP COMMON STK....ooiiriirireiineiseeiiesissessessssisssssssesesseesnees | seessesesesens 09/21/2011 [ VARIOUS......ooouiieiireiieeie sttt ssnnins | eessessnsisasssesssessb s ssseess s 10,636.000 122,538 XXX

025676 20 6|AMEREQINVLIFE COMMON STK 09/21/2011 | VARIOUS. 9,087.000 104,851 XXX

049164 20 5|ATLAS AIR WRLDWD COMMON STK.....oiriiriiniinsiiesieeiseesssssssseessesssesseses | eesessensssnns 09/21/2011 | VARIOUS 1,548.000 78,063 XXX

060505 10 4|BANK OF AMERICA CORP COMMON STK........... 10/25/2011 | ANCORA ADVISORS LLC......ccvuurirrirmeiniimniriesiesisseesssssssssesiessssesssessssssesssesses | sessesssssesssesssesssessssssnsssens 150,000.000 | ..oovveurerrerrereenerinerieeieneseenns 1,030,750 XXX

06985P 10 0|BASIC ENERGY COMMON STK. 09/21/2011 [ VARIOUS......coomrerrierieeiseiseeissese e 5,453.000 159,440 XXX

118255 10 8|BUCKEYE CELLULOS COMMON STK 09/21/2011 [ VARIOUS.......ccouvvrrierierieirseisersesiesiesessenns 5,053.000 139,803 XXX

126501 10 5|CTS CORP COMMON STK 09/14/2011 | CANTOR 5,889.000 56,619 XXX

134429 10 9| CAMPBELL SOUP CO COMMON STK....oorviirirrirriierinsiinesiesissesessessiensenesnne | veveseeseneins 10/26/2011 | ANCORA ADVISORS LLC.......cuuuivimrirririeiiiseiiesieriesessssesiesssiesiesssssessssesssses | sesssesssesssssessssssssssesssenssseees 15,000.000 475,650 XXX

14149F 10 9|CARDINAL FINL COMMON STK 09/21/2011 [ VARIOUS......eoouieiieiieeise ittt sttt snnins | eesessssssssssesssassssssssssssisns 10,296.000 113,212 XXX

166764 10 0|CHEVRON CORP COMMON STK 12/06/2011 | ANCORA ADVISORS LLC 3,500.000 362,180 XXX

17243V 10 2| CINEMARK HOLDINGS INC COMMON STK..... 09/21/2011 | VARIOUS 5,026.000 99,953 XXX

204149 10 8|COMMUNITY TST COMMON STK 09/21/2011 | VARIOUS 3,111.000 84,761 XXX

20825C 10 4| CONOCOPHILLIPS COMMON STK 06/27/2011 | ANCORA ADVISORS LLC 7,000.000 501,935 XXX

220027 10 8| CORPORATE OFFICE PROP COMMON STK 09/14/2011 | CANTOR 68,102 XXX

25659P 40 2|DOLANCO COMMON STK....oiirireireeisrissieesesieeissesssssssssssssesssseseenas 11/21/2011 | CANTOR . 71,901 XXX

263534 10 9|E.l. DUPONT DE NEMOURS = COMMON STK. 12/08/2011 | ANCORA ADVISORS LLC 5,500.000 256,740 XXX

264147 10 9|DUCOMMUN INC COMMON STK.... .| 09/21/2011 | VARIOUS 5,977.000 125,550 XXX

278058 10 2|EATON CORP COMMON STK 12/08/2011 | ANCORA ADVISORS LLC......courirriuirirrieisiseiessssssiesssisesessssssssesssssssssssesssses | serssssssssessssssssssssssessessessnns 11,500.000 503,930 XXX

278715 20 6|EBIXINC COMMON STK....ooorirrireerrissisessesessessesssessssssessenes 111612011 | CANTOR ...ttt 3,695.000 65,396 XXX

320209 10 9|FSTF INBNCP COMMON STK 09/27/2011 [ VARIOUS.......cccouiveireiieseseiissiesie s 4,784.000 74,726 XXX

337915 10 2|FIRSTMERIT CORP COMMON STK............. 09/21/2011 [ VARIOUS.....cccomvvmirierieeiseirserissisesiessesesseenns 4,768.000 66,580 XXX

369604 10 3|GENERAL ELECTRIC CO COMMON STK 08/17/2011 | ANCORA ADVISORS LLC......ouvvuririireiiiriierississiesissisesessesssssssesssssssssesssssssssenses | sosesssssssssessssssssessessssssesenss 35,000.000 627,300 XXX

370334 10 4|GENERAL MILLS INC COMMON STK....oirrirrireemrisesiessensesesseesssssessesssnsenns | cevsssnesenens 08/17/2011 | ANCORA ADVISORS LLC.......couririirmeimeimeriesieeesseesssssssssessesssessssssssssssssssssnes | soseessssssesssssssessesssssssssanes 15,000.000 554,200 XXX

391164 10 0| GREAT PLAINS ENERGY INC  COMMON STK......ovmrirerinrieirerineinminremssseessnisssneens | onnineeennnnns 09/27/2011 | CANTOR ...ttt bbbt 2,377.000 48,219 XXX

450828 10 8|IBERIABANK CORP COMMON STK 09/21/2011 [ VARIOUS......coourverierieriseereeisessesiesiesessenns 2,092.000 112,062 XXX

451055 10 7|ICONIX BRAND GRP INC COMMON STK. 1112512011 | CANTOR ..ottt ssnnts | esesesisns st 5,112.000 91,076 XXX

452308 10 9|ILLLINOIS TOOL WORKS INC ~ COMMON STK.......... 12/08/2011 | ANCORA ADVISORS LLC 5,500.000 254,815 XXX

457688 10 5|INNOSPEC INC COMMON STK 09/21/2011 | CANTOR ..ottt 2,010.000 51,665 XXX

458334 10 9|INTER PARFUMS COMMON STK 09/21/2011 [ VARIOUS.....cccourvrrieririeereeissrserienienessenns 5,331.000 111,512 XXX

478160 10 4|JOHNSON & JOHNSON COMMON STK....ooorrirririiniiresiieeieeseissssssssssessissins | vevessessaneen 10/26/2011 | ANCORA ADVISORS LLC 9,000.000 571,188 XXX

492914 10 6|KEY ENERGY GROUP COMMON STK........ 09/21/2011 [ VARIOUS......cccouiverierieriseireeisssesienieseseenns 6,941.000 117,792 XXX

494368 10 3|KIMBERLY-CLARK CORP COMMON STK . 06/27/2011 | ANCORA ADVISORS LLC 8,150.000 531,371 XXX

502403 20 7|LTX-CREDENCE CORP COMMON STK....oocvirrirrereemirinerseriensesessessssessssessnns | cevesssnerinens 09/21/2011 [ VARIOUS......ccouivecrieriesiseesseisssse st sss st sssss st sssssssssssesins | sossssssssssssssssnessessssssssssnes 17,169.000 119,404 XXX
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52186N 10 6|LEAPFROG ENTRPRS COMMON STK.....cocveree 0972172011 | VARIOUS.......ooeiririiiiierieieiesiersissiesesisine 85,176 XXX
524660 10 7|LEGGETT & PLATT INC COMMON STK 08/17/2011 | ANCORA ADVISORS LLC . 631,008 XXX
532457 10 8|ELILILLY & CO COMMON STK....ovoriiirriiisirsriersesssiesesisseesssssssssesesssssenss | aoesenerinsses 07/08/2011 | ANCORA ADVISORS LLC........cciiiiiiiiiiiiieiineisinsissiissiesiesssssssssssisssissies | sosneinsissssssssesssesssssissions 19,000.000 693,841 XXX
539830 10 9|LOCKHEED MARTIN CORP COMMON STK... 08/05/2011 | ANCORA ADVISORS LLC 8,100.000 641,016 XXX
559079 20 7|MAGELLAN HLTH COMMON STK 0972172011 | VARIOUS.......ooiiririeierieieiesieisisssiesesisine 2,296.000 120,705 XXX
576323 10 9|MASTEC INC COMMON STK 12/22/2011 | VARIOUS 6,429.000 127,452 XXX
58319P 10 8|MEADOWBROOK INS COMMON STK, 0972172011 | VARIOUS.......ocouiriiiitirenie it sensens | tesesssissssesss s sessssssesenes 12,741.000 121,229 XXX
594918 10 4|MICROSOFT CORP COMMON STK...oovirrirrireenerisersesiessesessessesssssssessssessns | svesesesesneens 12/08/2011 | ANCORA ADVISORS LLC 15,000.000 383,307 XXX
653656 10 8|NICE SYSLTD COMMON STK 09/14/2011 | CANTOR ..ottt .1,851.000 53,688 XXX
670872 10 0|OM GROUP INC COMMON STK....oovirrerrereiriierienseseseessssssssessesssssesnes. | cesesssnerinens 1212212011 [ CANTOR ... .ottt 3,035.000 69,632 XXX
678026 10 5|OIL STATES INTERNATIONAL ~ COMMON STK.....cvorirmiriiireriiiieisieieienississesesisiees 09/21/2011 | VARIOUS. 1,196.000 93,765 XXX
685564 10 6|ORBITAL SCIENCES COMMON STK....coorirrireerrrieries 12/30/2011 | VARIOUS 6,288.000 103,276 XXX
69888P 10 6|PAR PHARMACEUTICALS CO COMMON STK....ooiieiireireirnriseiiesiseessessessssisens 11/10/2011 | VARIOUS. 3,326.000 103,197 XXX
716748 10 8|PETROQUEST ENERGY INC COMMON STK....orvueririrrerieisrineieseieeseresssesseeens 12/16/2011 [ VARIOUS.......oceoeieiirietieeieese sttt ss st | oesisesssessssssssssssesssensenes s 11,803.000 88,449 XXX
718172 10 9|PHILIP MORRIS INT COMMON STK 12/06/2011 | ANCORA ADVISORS LLC 6,500.000 466,570 XXX
742718 10 9|PROCTOR & GAMBLE CO COMMON STK 06/27/2011 | ANCORA ADVISORS LLC 9,391.000 593,791 XXX
751452 20 2|RAMCO GERSHENSN COMMON STK....oviiiriireirsiissieesieseseessessssesssssesses | eeerseeesneens 09/21/2011 [ VARIOUS......ccoouivririieiseseeieseesise e 8,612.000 100,161 XXX
755111 50 7|RAYTHEON COMPANY COMMON STK 08/05/2011 | ANCORA ADVISORS LLC.......couririermrimiimerieriseseseessessssssesiesssesessssssssssssessses | sosesssssssesssssssesssesssssessssanes 12,100.000 577,270 XXX
772739 20 7|ROCK-TENN CO COMMON STK 09/21/2011 [ VARIOUS......coomrerrierieeiseiseeissese e 1,603.000 95,843 XXX
78486Q 10 1|SVBFINL GROUP COMMON STK....ocvirrirereieirieriesiesessessssesessesseesssesessees | severesesesneens 1112172011 | CANTOR ..ottt esnans | reseseees bbbt 1,426.000 61,410 XXX
859241 10 1|STERLING CONSTRUCTION CO  COMMON STK.....ooosverrremrrrerinnns 09/21/2011 | VARIOUS 6,941.000 89,848 XXX
871829 10 7|SYSCO CORP COMMON STK. 08/17/2011 | ANCORA ADVISORS LLC.......couviriiimiririeiiieriesistesseisssiesiesssesessssssssessssessses | sosssssssssesssssssessesssssesssssnes 22,600.000 679,781 XXX
879369 10 6|TELEFLEXINC COMMON STK. 09/21/2011 [ VARIOUS.......coomieirierieeiseiseeissieeese s 1,250.000 73,113 XXX
884903 10 5|THOMSON REUTERS CORP COMMON STK....ovvvrrierirrerinieriesinesiessssesneinnns. | eevessinesinens 10/26/2011 | ANCORA ADVISORS LLC.......cuuuiiimrirriiieiiinsiieiiesiesessesesiesssiesiesssssessesesssses | serssesssesssssessssssssssesssesssseses 18,000.000 553,740 XXX
88830M 10 2| TITAN INTERNATIONAL INC  COMMON STK......ooirrremeimerereeirneesenssesserseneeseseenns 09/27/2011 | VARIOUS 6,763.000 145,441 XXX
891777 10 4| TOWER GROUP COMMON STK 09/21/2011 | VARIOUS 4,713.000 111,674 XXX
903236 10 7|URS CORP NEW COMMON STK.....ooriirirrineiseesesiseeisseessesssssessessssesens | sevesseesassens 10/12/2011 | CANTOR ...ttt nnns | ieessees e bbbt 1,629.000 55,738 XXX
92046N 10 2| VALUECLICKINC COMMON STK...... 0972172011 | VARIOUS.......oorirriiireirinieisissieisisssiesssisine 5,977.000 105,689 XXX
976657 10 6|WISCONSIN ENERGY CORP COMMON STK. 10/26/2011 | ANCORA ADVISORS LLC........courveevitciieeeeeeieseses e sssssess s ssssssssssssssias | eesssesssssssssssssssasssssesseesssesias 16,000.000 499,920 XXX
G0229R 10 8[ALTERRA CAPITAL HLDINGS =~ COMMON STK... 09/21/2011 | VARIOUS. 4,904.000 104,814 XXX
G0464B 10 7|ARGO GRP INT COMMON STK... .| 09/21/2011 | VARIOUS. 3,885.000 113,822 XXX
G9319H 10 2|VALIDUS HOLDING LTD COMMON STK 07/25/2011 | MORGAN STANLEY 1,558.000 42,648 XXX
9099999. Total - CommON StOCKS - INAUSHIIAl AN MISCEIIBNEOUS................ceiieciereiieeieiitetete ettt ettt ettt eteteseeaeetesesaetesesaeses  eassesessssssesasssesesesassesasasseeesesssseseseseeesssssesesaeseeesesasseses e esesesasessesanseset et s aesesasseset et s aesesassesetesasaesesassesesetassesesessssesesassssesasssnsetasns | bevsesesssssesesssesesesssesasansneesasanas 16,965,907 XXX ooveiieevereceeiiieies | ettt
Common Stocks - Parent, Subsidiaries and Affiliates
922064 10 5|VANLINER GROUP, INC.....cccoovvvrrs | 09/30/2011 [UNIGROUP, INC......ccovvrmirinirrnireanes XXX
9199999, Total - Common Stocks - Parent, Subsidiaries and AffilIAtES................cceiveiuiiieriieiiiiiee et eienies evesesssesessnsenes .....6,581,709 XXX ovoiiieveiieieseiierenins | cvvsiieie e
Common Stocks - Mutual Funds
09348R 30 0|BLDRS EMER MKTS 50 ADRETF COMMON STK. 12/27/2011 | ANCORA ADVISORS LLC........vvvrierrirrirernnisceerisinsienissssssssensnssseessssssssensonns | rensseessssnssenssnsesesssseenenss 7140000 | i 1,983,359 XXX
18383M 50 6|GUGGENHEIM MULTI ASSET COMMON STK....ouviuirmrirerireereeiseiesseessenseseseenns 12/27/2011 | ANCORA ADVISORS LLC . 500,008 XXX
45409B 88 3|1Q GLOBAL RESOURCESETF ~ COMMON STK 12/27/2011 | ANCORA ADVISORS LLC......couiirriririinnieisiieie it esssssssensses | sersssssssesssssessesssssessassssenes 26,780.000 809,409 XXX
464287 46 5|ISHARES MSCI EAFE INDEX FUND 12/27/2011 | ANCORA ADVISORS LLC 2,464.000 128,924 XXX
464287 50 7|ISHARES S&P MIDCAP 400  COMMON STK.......ovvuriirrirrirneirnniineiissiiessississisessinens | eesssesessinns 12/27/2011 | ANCORA ADVISORS LLC......cvuuiiniiriireisseineisesiie i sesssssssssssss s ssssssssssssssas | oesssesssssssssesssssssssesssssssensas 15,009.000 | ..ooovvuierirerieeiereriseieeiiees 1,399,945 XXX
73935X 10 4| POWERSHARES DYNAMIC MKT PORT.......covuivirrirriiieriieessenessessssssessessesesssesseenn 12/27/2011 | ANCORA ADVISORS LLC 1,991.000 85,007 XXX
73935X 30 2|POWERSHARES HIGH YIELD EQUITY 12/27/2011 | ANCORA ADVISORS LLC 8,647.000 75,349 XXX
761396 30 8|REVENUE SHARES SML CAP COMMON STK....oovvirirrereeisrierisesensssessessssssens 05/24/2011 | ANCORA ADVISORS LLC.......couririemmeimermerierisesisseesssssssssessesssesssssssssssssssessnes | soseesssssesssssssssssessssssssssnns 20,932.000 701,864 XXX
81369Y 10 0| AMEX BASIC INDUSTRIES........ooiiieiiieriiiniierisisiesiisessee s 03/24/2011 | ANCORA ADVISORS LLC 1,968.000 76,709 XXX
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921908 84 4|VANGUARD DIVIDEND COMMON STK........... 12/27/2011 | ANCORA ADVISORS LLC 9,094.000 499,988 XXX

922908 55 3|VANGUARD REIT ETF COMMON STK...otiiiesierseesssnississens s seessnssssssnsees 12/27/2011 | ANCORA ADVISORS LLC.......iuuuiieriarisseesssnissssssnssensssesssnsssssssnssenssensssesssnssssnsss | sessssssssesssssesssssssssssssssesssenees 18,646.000 | ...ooivvirenirierisniseiseri s 1,081,639 XXX
9299999. Total - Common Stocks - Mutual Funds 7,342,201 XXX eirirerinrineirernnissinens | e 0
9799997. Total - Common Stocks - Part 3 ...30,889,816 XXX eirirerismiseirerisnieniiens | crrmssssns s 0
9799998. Total - CommOon Stocks - SUMMANY EM fTOM P 5.ttt sk e8 s fE o810k 8 L8808 488810848481 088 4EE 4088488 £E 8L 1L E 84880 E 084808110 E 4 E 1810 E 888 E 1oL E bbbt sen ettt | Shieesentsen st en bbb 2,832,524 XXX
9799999. Total - Common Stocks............ 33,722,340 XXX eirirerisnissirenisnieniiens | ceormssssers s 0
9899999. Total - Preferred and Common Stocks 34,089,206 XXXttt | i 0
9999999. Total - Bonds, Preferred @Nd COMMON SEOCKS...........c.euiiiiiiiieiiieiieeeiise ettt eses | eeresseesatesessees e s ees e s e e ee e st ae et e st ee s ee s ee et e e ettt e e b ettt ettt es e en e renssneaena | eviesesesseesnss e ian e ene e 446,431,714 XXX 3,332,239
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Bonds - U.S. Government
3128X1 MB 0|FREDDIE MAC STEP UP <. | 06/20/2011. | MATURITY ..ooovinrireinerierieeennes | veveereseensessssnnens | eveneenns 500,000 | ........... 500,000 | ........... 491,690 500,000 | 500,000 0| e 12,500 |06/20/2011.
3128X1 SJ 7|FREDDIE MAC STEP UP v | oo [ 0712512011, | MATURITY .o [ e | ceeenns 1,000,000 | ........ 1,000,000 | ........... 983,750 | ...occoeeae 1,000,000 I 1,000,000 0| s 50,000 |07/25/2011.
3128X5 BB 3|FREDDIE MAC AGENCY.....ovvvrririiirnne ... | 05/23/2011. | CALL at 100.000.........ccrvvermrvererrnnee 2,000,000 | ........ 2,000,000 | ......... 2,168,600 2,032,656 2,000,000 0 58,750 | 05/23/2016.
3128X6 N8 5|FREDDIE MAC AGENCY ... 10/19/2011. | CLARKE (G.X.) & CO...cecouvvrrrcres [ v | cvvi 1,111,760 | ........ 1,000,000 | ....... 1,066,510 | ....ccco.n. 1,047,618 | ..o 1,038,703 [ ..ovevrvcrirnns | e 73,057 | .. 73,057 | .o 52,556 | 01/30/2015.
3128X8 2V 3|FREDDIE MAC AGENCY ... | 01/14/2011. | CALL at 100.000...........cvvererrrerreenns | coerrrerreesriessrensiiens | cevies 1,900,000 | ........ 1,900,000 | ........ 1,904,180 | .cocvevene 1,900,102 [ ..cvovvevrrncrne | errreerrenens(102) | oo | e (102) | e | o 1,900,000 0 32,300 |07/14/2011.
3128X8 TZ 5|FREDDIE MAC AGENCY ...| 04/08/2011. | CALL at 100.000..........covverrrrrrennce 3,500,000 | ....... 3,500,000 3,500,000 3,500,000 . 3,500,000 04/08/2013.
3128X8 YK 2|FREDDIE MAC AGENCY veer | | 04/29/2011. | CALL at 100.000..........cvrererrrrcrirecs 2,000,000 | ....... 2,000,000 | ........ 1,990,000 | ...ccoveue 1,993,167 | .oocvovveververne | ervrrreeeeen843 | e 843 | | s 1,993,810 04/29/2014.
3128X9 F8 8|FREDDIE MAC AGENCY.....ovvrrrinrins ... | 02/24/2011. | CALL @t 100.000..........cevvrrrrriraees | corrrerireeerenrinssinenns | cevereeinns 575,000 | .......... 575,000 | ........... 576,294 575,238 . 575,000 02/24/2017.
31331G WJ 4 |FEDERAL FARM CREDIT BANK ~ AGENCY........ ... [ 05/19/2011. | CALL @t 100.000..........ccourrrerermmerne | wrrreriremerneernseinnins | crveeens 3,465,000 | ........ 3,465,000 | ........ 3,399,608 BA18,770 | oo | verreeeeeeh 976 [ s | e 976 | e [ e 3,423,746 | ..oovvrirnne 05/19/2014.
31331) A3 7 |FEDERAL FARM CREDIT BANK ~ AGENCY........|... | 09/01/2011. | CALL at 100.000...........ccoserrrrermeres | cerrmrirmerrrenienieenns | cereees 1,750,000 | ........ 1,750,000 | ....... 1,750,000 | ......c.... 1,750,000 1,750,000 06/07/2018.
313310 NY 5|FEDERAL FARM CREDIT BANK ~ AGENCY........|... | 05/18/2011. | CALL at 100.000...........ccovrvrerereres | verrrrrmerirerirenerieens | cvvrenes 4,500,000 | ........ 4,500,000 | ........ 4,520,625 | ........... 4,508,347 | ..ocovvrirerirens I [ 4,500,000 05/18/2017.
31331 V7 5|FEDERAL FARM CREDIT BANK ~ AGENCY........ ... | 10/27/2011. | CALL @t 100.000.........ccooorrerrrerrrens | correererimeissensienens | ceveeeens 140,000 | ..coovenee 140,000 | .coovnee. 139,930 139,933 139,947 10/27/2014.
31331S 2K 8|FEDERAL FARM CREDIT BANK  AGENCY........| ... | 10/19/2011. | CLARKE (G.X.) & CO 181 | o 70,000 T8724 | oo | e [ evvverinenennd(838) | oo | verrerrnnnd(835) | s e 78,089 |..covvveriirinne 08/10/2015.
31331V V8 6|FEDERAL FARM CREDIT BANK  AGENCY ..110/19/2011. | CLARKE (G.X.) & CO 481,841 405,000 | .. 469,379 461,595 09/07/2016.
31331X RF 1|FEDERAL FARM CREDIT BANK  AGENCY........| ... | 10/19/2011. | CLARKE (G.X.) & CO 237,122 200,000 | ........... 234,990 233,340 229,859 02/05/2018.
31331Y AW 0|FEDERAL FARM CREDIT BANK  AGENCY........ ... | 10/19/2011. | CLARKE (G.X.) & CO....oorvrrrvrrrns | verrerirseireriinninens | evireenns 568,405 | .......... 500,000 | ........... 548,925 535,839 529,436 | ..oveveeereer | e 38,969 | ......... 38,969 | ........ 26,319 | 04/01/2015.
31339X 5Q 3|FEDERAL HOME LOANBANK  STEP UP........ v | 1211612011, | MATURITY c.oooiicierierieeenes | vevieniseessesisssnens | evereeens 500,000 | ........... 500,000 | ........... 492,015 499,176 | 500,000 0 25,000 |12/16/2011.
31339X DB 7|FEDERAL HOME LOANBANK  STEP UP........ ...| 12/16/2011. | MATURITY. 1,000,000 1,000,000 | ........... 985,510 999,906 I 1,000,000 0 12/16/2011.
31339Y PU 0|FEDERAL HOME LOAN BANK STEP UP. ... | 07/29/2011. | MATURITY .200,000 .200,000 | .. .197,612 200,000 200,000 0 , 07/29/2011.
3133F4 MQ 1|FREDDIE MAC AGENCY ...| 01/15/2011. | CALL at 100.000...........cevvreerrerrrenes 1,000,000 1,000,000 | ........... 992,500 993,153 993,181 6,819 | .ot 6,819 | ..coes 20,000 |01/15/2019.
3133F4 NN 7 |FREDDIE MAC AGENCY ... | 05/15/2011. | CALL @t 100.000...........covvrrrrerereris | corrrrerirerirsrisssienns | cevireeinns 500,000 | ........... 500,000 | ........... 494,688 495,394 |+ 495,705 | ..o | e 4,295 | ... 4,295 | ... 11,250 | 02/15/2016.
3133F4 PN 5|FREDDIE MAC AGENCY v | .| 03/15/2011. | CALL @t 100.000............ovveeveeereenns | oeveereeseessiesniiens | cvvis 5,780,000 | ........ 5,780,000 | ........ 5,745,320 5,750,124 OO 5,751,335 | .oovvevvrneenes | e 28,665 | ........ 28,665 | ........ 86,700 |09/15/2015.
3133XR HK 9|FEDERAL HOME LOAN BANK ~ AGENCY......... ... | 06/17/2011. | CALL at 100.000. 1,250,000 | ........ 1,250,000 | ........ 1,300,000 | ....ccco... 1,260,018 | ..ooovvvrriirinne I [ 1,250,000 06/17/2013.
3133XU KV 4|FEDERAL HOME LOAN BANK  AGENCY. ...| 10/19/2011. | CLARKE (G.X.) & CO 276,813 | .. .250,000 | .. .264,168 263,083 . 261,358 09/09/2016.
3133XY LN 3 |FEDERAL HOME LOAN BANK AGENCY......... ... | 06/08/2011. | CALL at 100.000........ccovrvrrrrrrmrrares | crrvrrrrerenrserisnnnrens | vvvver 1,015,000 | ........ 1,015,000 | ........ 1,032,519 | oo 1,027,568 | ..ovverviiens B 1,015,000 06/08/2017.
3134G1 DH 4|FREDDIE MAC AGENCY ...| 05/26/2011. | CALL at 100.000...........ccovoeerrerrrenes 2,930,000 | ........ 2,930,000 2,962,113 2,947,587 2,930,000 05/26/2015.
3134G1 TX 2|FREDDIE MAC AGENCY ... | 06/23/2011. | CALL at 100.000........cccvermmrrrrrmrrnees | crrververnmrersnserens | cerverenns 128,000 | ..o 128,000 | ......co... 127,680 127,680 127,724 06/23/2014.
31359M XX 6| FANNIE MAE AGENCY.... ... | 12/01/2011. | ANCORA ADVISORS LLC.....coovvvs | rrrrrerereereriinninens | vevereenns 667,573 | ...ccvona 590,000 | ........... 643,401 628,764 620,662 | ....ooovveereiirs | i 46,912 03/02/2015.
3136F9 5L 3|FANNIE MAE AGENCY.... ... | 10/28/2011. | CALL at 100.000..........ccccovrvrrrrrrrens 475,000 475,000 | .. 470,488 471,893 . 472,702 2,298 01/28/2014.
3136F9 7F 4 |FANNIE MAE AGENCY.... ...| 02/18/2011. | CALL at 100.000...........coocreerrrrrrenes 1,910,000 1,910,000 | ........ 1,908,281 | .ooovevene 1,908,896 I 1,908,940 | ...coovverirrens | e 1,060 02/18/2014.
3136F9 PH 0|FANNIE MAE AGENCY.... .. 105/13/2011. [ CALL @t 100.000.........cvvrrvereerreens | cvrrererieisseiseisienins | cevereenns 750,000 | ..o 750,000 | ........... 777,915 754,622 750,000 11/13/2013.
3136FH 6G 5|FANNIE MAE AGENCY.... ... | 05/17/2011. | CALL @t 100.000...........covveereereeres | correrererereeseessiesnns | cereereens 125,000 | .ovvvrneee 125,000 | .oovvrnee 127,625 127,138 125,000 05/17/2016.
3136FH EV 3 |FANNIE MAE AGENCY.... ... 103/23/2011. | CALL at 100.000........cccvvvmrrrrmrrnees | errvererererirernnneirens | coveeenns 460,000 | ........... 460,000 | ........... 465,170 460,647 460,000 03/23/2012.
3136FH JU 0|FANNIE MAE AGENCY. ... | 04/29/2011. | CALL at 100.000.........ccrvvermererrrrnnee . .815,000 | .. .815,000 | .. .824,067 820,121 . 815,000 10/29/2012.
3136FJ 4X 6| FANNIE MAE AGENCY.... ... 1 02/16/2011. | CALL at 100.000........ccovrmrrrrrrernnes | crrvrrrrerenrserismnenens | cevveres 1,245,000 | ........ 1,245,000 | ........ 1,254,873 | ..o 1,247,676 B 1,245,000 08/16/2013.
3136FJ 5C 1|FANNIE MAE AGENCY. ... | 02/18/2011. | CALL @t 100.000........c0covvererererrees [ rererreererisrinenirens | cvveereeis 70,000 | .ovverneen. 70,000 70,391 ...70,236 08/18/2015.
3136FM 6K 5|FANNIE MAE STEP AGENCY... .. 1 08/10/2011. | CALL at 100.000..........ccorvrverrrernenne 2,800,000 | ........ 2,800,000 2,813,748 2,809,722 2,800,000 08/10/2015.
3136FM CH 5|FANNIE MAE AGENCY. ... | 02/25/2011. | CALL at 100.000...........cevvvrrererrreres | comrrrerieniresriessienns | cevireeinns 916,000 | ........... 916,000 | ........... 925,874 919,652 | 916,000 08/25/2015.
3136FP EQ 6 |FANNIE MAE AGENCY. .| 09/09/2011. | VARIOUS........ovvmrrimrirnrinneinniirnnns | cveeiseirsssinsiennnens | cvviens 1,000,000 | ........ 1,000,000 | ........ 1,001,000 | ........... 1,000,734 I 1,000,000 09/09/2015.
31398A 4Y 5|FANNIE MAE AGENCY....oovvriririri .. 110/27/2011. | CALL @t 100.000.........coovevvremrrerers | coremrierireciressissies | e 1,010,000 | ........ 1,010,000 | ........ 1,006,686 | ........... 1,006,796 | ...ccovvevrrverne | wrvrreneenenD29 | i e 529 | e | s 1,007,325 2,675 10/27/2015.
31398A D3 3|FANNIE MAE AGENCY.... ...| 01/25/2011. | CALL at 100.000...........crvverrrrrrrinnns 2,800,000 | ........ 2,800,000 2,819,880 2,803,290 2,800,000 01/25/2013.
31398A H7 0|FANNIE MAE AGENCY.... . 103/15/2011. | CALL @t 100.000..........c0vrrererirerries | crrererreissiensiinsin | cvresians 790,000 | ........... 790,000 | ........... 795,270 792,364 790,000 03/15/2013.
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31398A P2 2|FANNIE MAE AGENCY...ooooviririiinri ...| 04/26/2011. | CALL at 100.000..........evverererrerranns | corverseiriniirneieniinns | cvvirs 3,100,000 | ........ 3,100,000 | ........ 3,133,635 3,116,193 | oo [ e (16,193) | .vovverecirnvrinns [ rreereen(16,193) [ o | e 3,100,000 0 04/26/2013.
31398A Q5 4 |FANNIE MAE AGENCY.... ... | 05/06/2011. | CALL at 100.000...........coverevvrerreenns | conrrrerreesiiensreniiens | ceviens 1,430,000 | ........ 1,430,000 | ........ 1,437,706 | ....cccoone 1,437,645 | ..o | e (7,645) | c.ooververvrnennn | verereeerane(T,845) | s [ s 1,430,000 0 05/06/2013.
31398A UX 8|FANNIE MAE AGENCY.... v | . [01/28/2011. | CALL @t 100.000.........ccvrererrererinnre | v | vvvees 1,440,000 | ........ 1,440,000 | ........ 1,439,424 | .......... 1,439,604 9 1,439,614 [ oo | s 386 | .o 386 01/28/2014.
31398A WH 1 |FANNIE MAE AGENCY....corvriiirini ... | 04/07/2011. | CALL at 100.000...........ovverevrrerrenns | orrrrerriesrieesreniiens | cevies 1,600,000 | ........ 1,600,000 | ........ 1,600,000 | .....cc.... 1,600,000 [ ...oouveerrreris [ e | v | e 0 | e | s 1,600,000 0 04/07/2014.
31398A XB 3|FANNIE MAE AGENCY.... ... | 05/05/2011. | CALL at 100.000..........ccvvurreerinnis | covvierierieniicnsinnns | cevieieas 540,000 | ........... 540,000 | .......... 548,905 544,455 | ..o [ s (4,455) | oo, 540,000 0 05/05/2014.
31398A Z6 2|FANNIE MAE AGENCY.... ... | 02/09/2011. | CALL at 100.000...........cevvvrrererrrerns | comrrrerirerieeriessienss | cevieninns 233,000 | ........... 233,000 | ........... 233,000 233,000 233,000 (V] I 08/09/2013.
690353 PV 3| OVERSEAS PRIVATE INVEST ~ AGENCY.. ... 08/31/2011. | HUDSON INDEMNITY......oorrinrins [ rmrirmeirnerinniinennens | v 31,115 | e 25,000 30,134 ...30,829 285 . 31,115 0 09/07/2016.
742651 DE 9 |PRIVATE EXPORT FUNDING  AGENCY. v | 10/19/2011. | CLARKE (G.X.) & CO...couvvvnrrnnnes [rerenrinnnisnissninnns | cvvvenas 2,179,652 | ........ 1,815,000 | ........ 2,160,456 2,156,427 | oo | e (38,029) | ..vevverrerrrins [ (38,029) | . 22,118,397 | | s 61,254 | ......... 61,254 | ..... 108,534 | 09/15/2017.
0599999. Total - Bonds - U.S. GOVEMMENL. ...t ssienis eniiesiis sttt nniessnienes | eeod 64,775,461 | ... 63,997,000 | ...... 64,905,256 | ......... 64,079,403 | .o 0] (210,264) | .ooovvvvcinnnn, [V (210,264) | ..ooovvvcrinnn 0 ] 64,417,241 | .o 0. 358,219 | ...... 358,219 | ...1,261,513 |..... XXX......
Bonds - U.S. States, Territories and P¢
57582N DH 5|MASSACHUSETTS ST MUNICIPAL.......... woe | 11701/2011. | MATURITY oo | e | cvvis 1,900,000 | ........ 1,900,000 | ....... 2,178,103 | oo 1,936,210 | ..oovverrrincins | v (RIS 10) N R RN [ 10) RN IS 1,900,000 0 e 104,500 | 11/01/2011.
810453 L9 9|SCOTTSDALE ARIZ MUNICIPAL............. .. | 07/01/2011. ] MATURITY ..o | covreeneseessnisnnnnns | voveoeeens 610,000 | ........... 610,000 | .......... G114 | v | e (BL14) [ i, (1,141)|. . 610,000 0] 15,250 | 07/01/2011.
1799999. Total - Bonds - U.S. States, Territories & Possession 2,510,000 | ........ 2,510,000 | ....... 2,789,244 | ........... 1,936,210 | oo 0 (37,35 [0 2,510,000 | ..o () I [ 0 [ 119,750 |..... XXX
Bonds - U.S. Political Subdivisions of States
567090 TY 1|MARICOPACNTY ARIZ SCH MUNICIPAL...... | ... | 07/01/2011. | MATURITY ......1,000,000 | ........1,000,000 | ........1,001,030 1,000,000 (V] I 15,000 |07/01/2011.
810453 L4 0|SCOTTSDALE ARIZ MUNICIPAL............. ... 1 06/22/2011. | NIHI = POOLING........oooimrierieniiins [ corirnriississiisssiienns | covisninas 390,997 | .oovveeas 390,000 | ........... 391,551 . 390,997 0 9,263 | 07/01/2011.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES. ........eieriririiriiriiiiiins aorisiissiissssissis sttt ssisssnias | eseesas 1,390,997 | ........ 1,390,000 | ........ 1,392,581 0 0 ,584) | o0 [ 1,390,997 | ..o () I (I 0 ] 24,263 |..... XXX.ooo
Bonds - U.S. Special Revenue and Special A it
040665 AK 7|ARIZ ST UNIV NANO TECH MUNI TAX... ... 03/01/2011. | CALL @t 100.000...........ovveereereries | comrerereeneeseessiesnns | ceveeneeas 115,000 | .ovvvvneee 115,000 | .oovernees 114,845 114,886 114,886 | oo | v M4 | 114 | 2,904 | 03/01/2014.
052414 KA 6|AUSTIN TXELEC UTILSYS  MUNICIPAL. ...| 02/10/2011. | ANCORA ADVISORS LLC . .1,164,620 ..1,000,000 | ........ 1,125,640 | ........... 1,093,818 |.... 1,092,084 | ..o | e 72,536 | ......... 72,536 | ........ 15,000 | 11/15/2016.
196479 TZ 2|COLORADO HSG &FINAUTH  MUNICIPAL..... ... | 11/01/2011. | SINKING FUND REDEMPTION..... . 10,830 | ovvenerrereererneernnis [ | eevsersiesinsinenns | cesreenenneenes | snsnrnennenneen0 [ | e 10,000 0 236 | 11/01/2028.
3128M1 CK 3|FREDDIE MAC FHLMC. .. | 12/15/2011. | MBS PAYDOWN........covvuirimrinirines | verirenirerereninninens | eveveeens 236,422 239,747 237,007 236,422 0 6,170 | 05/01/2021.
3128MB DN 4|FREDDIE MAC FHLMC. <. | 12/15/2011. | MBS PAYDOWN.......covvmerverirnenines | oerrenirneeneniensinens | evenseenns 200,338 204,095 200,882 200,338 0 5,292 | 04/01/2022.
3128PU C8 3|FEDERAL HOME LOAN BANK FHLMC ... | 12/15/2011.| MBS PAYDOWN 239,277 239,493 239,277 0 2,877 | 01/01/2026.
31294L 6V 0|FREDDIE MAC FHLMC. .. | 12/15/2011. | MBS PAYDOWN . .758,138 794,623 765,846 [ . . 758,138 (V] I 17,774 | 11/01/2021.
3133XC T6 0|FEDERAL HOME LOAN BANK AGENC CMO. 1 [ 12/18/2011. | MBS PAYDOWN......coovvrirniiriniinne | crvrrneierinsiisinninens | evrnevnnns 97,163 96,788 ...96,909 . JRTTE ITTRON: 97,163 0 2,478 |08/18/2015.
3133XE 5D 7 |FEDERAL HOME LOAN BANK  CMO... .| 12/28/2011. | MBS PAYDOWN.......coovurrimrirnrinnes | eerrerirneenneninsinens | evereenns 152,324 153,038 152,429 ) )| |- 152,324 0 3,918 | 12/28/2012.
3136A0 DT 1|FANNIE MAE 1 [ 1212512011, | MBS PAYDOWN......oovvrirniiiiininns | crvrrneierinsissinniiens | evrvernnns 45,794 46,646 ) ). B 45,794 0 479 | 12/01/2019.
31371L RK 7 [FANNIE MAE <. | 12/01/2011. | MBS PAYDOWN........coovuerimrirnernnes | rerrenerneesseninsinens | everneenns 358,986 | ........... 358,986 | ........... 371,887 362,479 ) .. ). . 358,986 [V 7,293 | 02/01/2014.
3137A1 X9 9|FREDDIE MAC ... | 12/15/2011. | MBS PAYDOWN v 1,026,996 | ........1,026,996 | ........1,061,978 | ........... 1,033,710 ) .. )1 TR IS 1,026,996 0 29,100 | 06/01/2020.
3137A2 PF 2|FREDDIE MAC <. | 12/15/2011. | MBS PAYDOWN........covvmerverirmerines | rerrerirneenseninninens | evereenns 845,631 | ...ccooeu 845631 | ........... 856,730 847,487 )| ). 845,631 (V] I 13,506 | 10/01/2020.
3137A6 DT 6|FREDDIE MAC .. | 12/15/2011. | MBS PAYDOWN.......ooovvrmrviririreis [ e | cevnninns 906,539 | .......... 906,539 | ........... 939,684 ) ). 906,539 0] 19,916 |03/01/2021.
3137A6 FB 3|FREDDIE MAC <. | 12/15/2011. | MBS PAYDOWN.......covvmerrerirnerines | rerrenirneeseninsinens | everneenns 160,185 | ..cocvvvve 160,185 | ..ccoovve. 167,488 ) ). 160,185 0 2,688 | 07/01/2025.
3137A9 VR 4|FREDDIE MAC ... | 12/15/2011. | MBS PAYDOWN 57,502 (83) (83)]. . 0 700 | 01/01/2021.
3137AF ZA 3|FREDDIE MAC ... | 12/15/2011.| MBS PAYDOWN 18,470 5 (5)|. 7,842 0 73 | 11/01/2020.
31393D ZX 2|FANNIE MAE ... | 12/01/2011. | MBS PAYDOWN.......coooormrierirnrnns [ vnrrereninnnirnniiens | corrienseedTLTT6 | i ATTTT6 | 485,540 480,280 (2,504) ). 477,776 0 8,536 | 01/01/2013.
31393G W5 9|FREDDIE MAC +.| 12/01/2011. | MBS PAYDOWN........ccoovuerimrrrerines | rerrenirneemeeinsinens | evereenns 271,920 | ........... 271,920 | ........... 273,875 272,178 (258) ). | 271,920 (V] I 7,137 | 04/01/2014.
31393P LN 2|FREDDIE MAC .. [ 1171572011, | MBS PAYDOWN.......oovivrimrieni | o | ceeenns 1,000,000 | ........ 1,000,000 | ....... 1,019,375 | cooooveenne 1,016,449 | ..o | v (16,449) | ..o ). I 1,000,000 0 23,410 | 11/01/2011.
31393W W8 8|FREDDIE MAC «.| 12/01/2011. | MBS PAYDOWN........cocvurimrmrnerines | rerererirneenseinsinens | evereenns 113,989 | .ccvvrneee 113,989 | oo 110,961 113,611 378 113,989 0 2,759 | 12/01/2018.
31393y 6K 6|FANNIE MAE ... | 07/01/2011. | MBS PAYDOWN.......ccooorrrimrirnrinns | eerierirseiresiiissienns | cevireinns 157,284 | ........... 157,284 | ........... 154,237 155,484 | ..o | v 1,800 | oo 157,284 0 2,133 | 04/01/2013.
31394D H6 0|FANNIE MAE ... | 10/01/2011. | MBS PAYDOWN........covvuerirmrirrirines | verirererneeneeinninens | evereenns 413554 | .......... 413,554 | ........... 417,108 413,658 (104) 413,554 0 9,784 | 12/01/2012.
31394D S9 2|FANNIE MAE ... | 12/01/2011. | MBS PAYDOWN........ccooormrrimrirnrinns | enrieeirseiresiinnsienns | cevereeinns 312,873 | oo 312,873 | ........... 315,904 313,099 (226) 312,873 (V1 IO 9,232 | 01/01/2013.
31394G ST 1|FREDDIE MAC .| 12/15/2011. | MBS PAYDOWN 2,865,558 | ....... 2,865,558 2,962,995 2,024,689 | ....coovrerirerene | e (43,619) | ..evovvercerniens 2,865,558 0] 62,068 | 09/01/2012.
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31394K 2V 5|FREDDIE MAC L[ 1200172011, | MBS PAYDOWN......coouiinrirnriinnes | croreirneeinsiessienins | eevreene 402,927 | ........... 402,927 | ........... 411,804 403,497 (571) (Y40 402,927 (V] I 10,077 |04/01/2023.
31394M ZK 9|FREDDIE MAC + | 12/01/2011. | MBS PAYDOWN.......oovvvrerireerrinins [ rererneererinsinenirens | cveerenn 73,679 | oo 73,679 74,364 ..73,782 (103) (103)|. 0 2,416 | 04/01/2014.
31394N GP 7|FREDDIE MAC ... | 12/01/2011. | MBS PAYDOWN........ooovrrrimrirnriinns | eerrerineirnsiinnsinnns | cevireinns 911,906 | .......... 911,906 | ........... 928,862 915,286 ). 911,906 0 22,037 | 02/01/2013.
31394R FP 9|FREDDIE MAC «..| 12/01/2011. | MBS PAYDOWN........ccocvuerimrrrerines | rerererirneemeeinninens | evereenns 702,185 | ....coeee. 702,185 | ........... 723,909 707,453 ) 702,185 0| e 17,894 |02/01/2018.
31394T VE 2|FREDDIE MAC .1 01/01/2011. | MBS PAYDOWN........ccoovrrrimrirnrinns | eerreeiseerseninsninnns | cevireenns 262,729 | ........... 262,729 | ........... 264,125 262,905 ). 262,729 (1 I 1,204 | 03/01/2013.
31394W FL 7|FREDDIE MAC ... | 12/20/2011. | ANCORA ADVISORS LLC.....covvve [ rvvereervrrnerrerirens | cvvvines 2,155,547 | ........ 2,000,000 2,018,750 2,014,783 ). OO R 2,011,689 | .oovvercrveins | v 143,858 | ....... 143,858 | ........ 84,889 | 04/01/2019.
31394W YN 2|FREDDIE MAC ... | 12/20/2011. | ANCORA ADVISORS LLC....ccoovvver [ rrvereernrrinerneinens | ceviene 2,143,906 | ........ 2,000,000 2,031,563 2,023,483 ). I 2,018,340 | .oovvvvriverns | v 125,567 | ....... 125,567 | ........ 84,889 | 02/01/2019.
31395B J9 5|FANNIE MAE .| 12/01/2011. | MBS PAYDOWN........ooovuerimrirerines | verirerirneenneinsinens | evereeens 126,612 | .cvvvenee 126,612 | covvvnees 128,432 126,817 ). 126,612 (V] I 4,153 | 05/01/2014.
31395C QA 2|FREDDIE MAC ... | 12/01/2011. | MBS PAYDOWN.......ocvvrrimrirrnrinns [ v | cvvis 1,356,631 | ........ 1,356,631 | ........ 1,377,722 | e 1,361,409 [ .o )| SRS IS 1,356,631 (V] IO 33,611 | 11/01/2013.
31395E CT 2|FREDDIE MAC .| 01715/2011. | MBS PAYDOWN........ccovvurimrirerires | verirerirneenneinninens | evereeens 361,532 | ..o 361,532 | oo 362,887 361,532 361,532 (V1N I 1,416 {01/01/2011.
31395E S3 2|FREDDIE MAC .| 12/15/2011. | MBS PAYDOWN.......cocvorrimrirnnrinns [ reeiseersnninsieeinens | cvvis 1,459,068 | ....... 1,459,068 | ....... 1,489,745 B 1,459,068 0| s 21,318 | 07/01/2012.
31395F FW 9|FREDDIE MAC .| 12/01/2011. | MBS PAYDOWN.......covvvrmrienieninns [ rererneeiesisnriseninens | cvvies 1,097,435 | ........ 1,097,435 | ........ 1,140,646 | ........... 1,108,848 | ...oovvevvrvcrne | v (1T1A14) | e e (T1A14) | s | s 1,097,435 0 32,379 | 09/01/2014.
31395F HG 2|FREDDIE MAC .| 12/15/2011. | MBS PAYDOWN.......cocvvrrimrirnrinne [ rreiseirsseiinsieeinnns | cvvi 1,123,569 | ........ 1,123,569 | ........ 1,139,394 1,123,569 (V] I 13,866 | 06/01/2012.
31395 4E 3|FREDDIE MAC .| 12/15/2011. | MBS PAYDOWN........ccoovumrimrinirines | verirenirenenseinninens | eveveeens 358,973 | .......... 358,973 | ........... 370,751 364,853 358,973 0 12/01/2012.
31395) S6 4|FREDDIE MAC ...| 12/15/2011.| MBS PAYDOWN v 1,409,110 | ........1,409,110 | ........1,439,670 1,409,110 0 12/01/2012.
31395M G9 4|FREDDIE MAC ... | 12/01/2011. | MBS PAYDOWN.......ccoovurimririnires | verirenireeeneieninens | eveveeens 280,840 | .......... 280,840 | .......... 285,930 281,942 280,840 (V] I 13,846 |09/01/2013.
31395P FJ 6|FREDDIE MAC ... | 10/01/2011. | MBS PAYDOWN.......cocomrrimrirnrinnes | oerrerirseennenisnsinens | cevereenns 808,045 | .......... 808,045 | ........... 836,579 826,104 808,045 (V] I 14,829 |08/01/2012.
31395P QP 0|FREDDIE MAC .| 12/01/2011. | MBS PAYDOWN.......covvuerimrvrerines | verirererneenseinninens | evereeens 310,229 | ...ccveees 310,229 | ........... 310,495 310,264 310,229 0 8,223 | 01/01/2019.
31395P U6 7 |FREDDIE MAC ...| 12/01/2011.| MBS PAYDOWN 619,823 619,823 | ........... 630,379 622,425 619,823 0 06/01/2014.
31395R FF 0|FREDDIE MAC ... | 12/01/2011.| MBS PAYDOWN . 426,192 | .. 426,192 434,583 427,975 426,192 0 12/01/2013.
31395T KP 8|FREDDIE MAC .| 12/01/2011. | MBS PAYDOWN.......covvurrvmrirnriines | eerreeirneennenisnninens | evereenns 820,691 | ...ccoeuu 820,691 835,566 824,771 820,691 0 01/01/2014.
31396A 6H 2|FREDDIE MAC ... | 12/01/2011. | MBS PAYDOWN........ccoovurimririrines | verirerireeennneinninens | eveveeens 285,797 | .ovvvena 285,797 | oo 290,173 286,855 285,797 0 12/01/2015.
31396A AE 4 |FREDDIE MAC +.| 12/01/2011. | MBS PAYDOWN.......ovvmerimrirnerines | revrererneeseninsinens | evereenns 631,220 | .......... 631,220 | ........... 656,962 640,416 631,220 0 05/01/2012.
31396G MY 4 |FREDDIE MAC ... | 09/01/2011. | MBS PAYDOWN........coovuerimriminines | verirerirenerneinninens | veveveenns 643,346 | ........... 643,346 | ........... 648,573 643,495 643,346 0 02/01/2013.
31396H AN 9|FREDDIE MAC ...| 12/01/2011.| MBS PAYDOWN .136,840 .136,840 .137,609 137,015 136,840 0 11/01/2015.
31396) A3 9|FREDDIE MAC ... 03/01/2011. | MBS PAYDOWN 188,469 188,469 191,768 189,500 188,469 0 05/01/2013.
31396K PR 7 [FANNIE MAE .| 12/01/2011. | MBS PAYDOWN.......ccocvuervmrirnrinnes | eerrerirseenneniinsinens | cevereenns 646,297 | ........... 646,297 | ........... 655,083 647,537 646,297 0 04/01/2013.
31396L E3 0 |FANNIE MAE [ 12/01/2011. | MBS PAYDOWN.....coovirirnriernnines | erverrersnssersnsneinens | cerneeenns 879,332 | ...couued 879,332 | ........... 883,591 879,332 879,332 0 10/01/2013.
31396N 6Y 7|FREDDIE MAC ...| 12/01/2011.| MBS PAYDOWN 392,326 392,326 399,130 393,887 392,326 0 10/01/2015.
31396R H8 3|FREDDIE MAC ... 03/01/2011. | MBS PAYDOWN .196,984 .196,984 199,015 197,240 196,984 0 07/01/2013.
31396T JV 6|FREDDIE MAC ...| 12/01/2011.| MBS PAYDOWN 453,599 453,599 454,875 453,599 453,599 0 12/01/2013.
31396U DP 2|FREDDIE MAC ... | 11/01/2011. | MBS PAYDOWN........ooovrrrimrirnninns | errrerirseireniisnsienns | cevireenns 515,638 | ..covnene 515,638 | ........... 520,311 516,305 515,638 0 09/01/2013.
31397A ED 1|FREDDIE MAC 1| 12/01/2011. | MBS PAYDOWN........oocvverirmeirinins [ rererneernerinnnrneniens | oveeneninns 58,775 | wvvvereenne 58,775 58,834 ...58,775 0 11/01/2012.
31397A HE 6|FREDDIE MAC ... | 12/01/2011. | MBS PAYDOWN 466,745 | ........... 466,745 476,809 469,273 466,745 0 11/01/2015.
31397B NE 7 |FREDDIE MAC ...| 12/01/2011.| MBS PAYDOWN 658,761 658,761 652,173 657,016 658,761 0 12/01/2014.
31397C 3M 9|FREDDIE MAC ...| 05/01/2011. | MBS PAYDOWN 302,716 302,716 299,594 301,232 302,716 0 04/01/2014.
31397C TK 5|FREDDIE MAC <. | 12/15/2011. | MBS PAYDOWN........ooevurimrrrerines | vererenerneemeeinsinens | eveneenns 664,507 | .......... 664,507 | ........... 678,812 664,507 0 08/01/2012.
31397F 2N 1|FREDDIE MAC ... | 12/01/2011. | MBS PAYDOWN........covvrrrimrirnrinns | eerierirseisniisnsienns | cevireeinns 119,835 | oo 119,835 | oo 120,191 119,892 119,835 0 11/01/2018.
31397G MB 3 |FREDDIE MAC «.| 12/01/2011. | MBS PAYDOWN........cocvurimrmrnerines | rerererirneenseinsinens | evereenns 746,018 | ........... 746,018 | ........... 755,110 747,565 746,018 0 09/01/2014.
31397H YK 8|FREDDIEMAC FLRT ... | 12/15/2011. | MBS PAYDOWN.......coovrrrimrinriinns | errieriseirsneisnsienns | evereenns 129,079 | oo 129,079 | oo 128,595 129,235 .- 129,079 0 07/15/2015.
31397H ZP 6|FREDDIE MAC CMO..coreririins ... | 07/01/2011. | MBS PAYDOWN.......ovvvmrvenreninns [ rererneersnnneriseniiens | cevvis 1,000,000 | ........ 1,000,000 | ........ 1,009,375 | .coovvvene 1,000,000 [ ..ovoeveenirierins | e | cevvrererieninee | e (V1 TR PR 1,000,000 0 03/01/2012.
31397S XM 1 |FANNIE MAE CMO...oriniieries . [ 12/25/2011. | MBS PAYDOWN......coooiirirnniiines | croeeirneeinnsiesiienins | cevneenn 808,174 | .......... 808,174 | ........... 818,288 | ... | e | e [T T51C) ) SN IO (KR LC1C) T — 808,174 0 01/01/2026.
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31397U RJ 0|FANNIE MAE . [12/25/2011. | MBS PAYDOWN......ccoorririnieinnes | ceereeirnsiinnsiensinenins | ceenee 52,943 | ... 52,943 54,655 | ..o | e | reeerieeineenn(50) [ | e (80) | e [ 52,943 0 464 | 02/01/2022.
31398C TG 3|FREDDIE MAC +.| 12/01/2011. | MBS PAYDOWN........coovuerimrirrerines | rererenirneeneeinninens | evereenns 571,944 | ........... 571,944 | ... 588,477 574,580 571,944 0| e 14,888 | 04/01/2019.
31398F JG 7|FANNIE MAE .. [ 12/25/2011. | MBS PAYDOWN......coooiimrinrinies | coreeirieiissinsiinnins | ceveeinns 146,063 | ........... 146,063 | ........... 152,956 147,129 146,063 0 3,604 | 11/01/2017.
31398R E7 6|FANNIE MAE <. | 12/25/2011. | MBS PAYDOWN........oovvurimrirrerines | rerererirneemeeinsinens | evereenns 311,595 | oo 311,595 | ........... 321,912 311,595 0 5,665 | 10/01/2027.
31398R ZU 2|FANNIE MAE .| 12/25/2011. | MBS PAYDOWN........coovvrrimrinrines | eerrerirseiseninsninens | erireenns 353,601 | ..ocovenae 353,601 | ..coonee. 366,108 353,601 0 6,428 | 05/01/2022.
31402D 7J 3|FANNIE MAE «.| 12/01/2011. | MBS PAYDOWN........oovvmerimrererines | rerererirneemseinsnnens | evereenns 596,010 | ........... 596,010 | ........... 612,773 598,826 596,010 (V] I 11,089 |01/01/2018.
31403D JE 0|FANNIE MAE FNCI .| 12/01/2011. | MBS PAYDOWN......ccovvurrirrirnrines | eerrerirseerseninnsinnns | evereinns 304,356 | ........... 304,356 | ........... 305,545 304,524 304,356 0 8,063 | 08/01/2020.
31403D KD 0|FANNIE MAE FNCI .| 12/01/2011. | MBS PAYDOWN........ooovuerimrirerines | verirerirneenneinsinens | evereeens 197,649 | ..ccoovnee 197,649 | ..o 199,440 197,894 197,649 0 5,128 | 01/01/2021.
31412Q SE 0|FANNIE MAE .. | 1210172011, | MBS PAYDOWN........ocvvmrviririneins [ e | cevnriees 880,960 | ........... 880,960 | .......... 911,209 880,960 0 | 21,625 | 07/01/2024.
31416W ZA 3 |FANNIE MAE «. | 12/01/2011. | MBS PAYDOWN.......covvuerimrvrnirines | verirererneeneeinninens | vevereeens 159,531 | ovvvrnee 159,531 | oo 163,585 159,531 0 2,321 | 09/01/2030.
31417Y GK 7 |FANNIE MAE .| 12/01/2011. | MBS PAYDOWN........ccoovurrimrirnriines | eerrerisecrseninsninens | oevireenns 596,182 | ........... 596,182 | ........... 615,775 | 596,182 (V] I 13,138 | 04/01/2024.
31417Y R2 5|FANNIE MAE .| 12/01/2011. | MBS PAYDOWN.......covvvrmrienieninns [ rererneeiesisnriseninens | cvvies 1,785,647 | ........ 1,785,647 | ........ 1,863,769 | ...ccooene 1,809,653 N [ 1,785,647 0 36,592 | 07/01/2020.
31417Y SD 0|FANNIE MAE .| 12/01/2011. | MBS PAYDOWN.......ccocurrrimrinrinns | eerreeineirseninsninens | evireenns 768,310 | ...cooee. 768,310 | ........... 795,699 609,692 768,310 (V] I 16,797 |07/01/2025.
31417Y SK 4 |FANNIE MAE .| 12/01/2011. | MBS PAYDOWN.......ovvvrerirrienins [ rerernreisninsrivennens | cevies 1,170,196 | ........ 1,170,196 | ........ 1,224,275 | ooveeene 1,078,667 | ...oovvvrrricrinne I [ 1,170,196 0 23,272 | 07/01/2020.
31417Y U4 7 |FANNIE MAE ...| 12/01/2011.| MBS PAYDOWN .362,856 .362,856 .368,770 362,856 0 10/01/2030.
31418V T5 1|FANNIE MAE ... | 12/01/2011. | MBS PAYDOWN.......ccoovurimririnires | verirenireeeneieninens | eveveeens 232,192 | ... 232,192 | oo 241,408 232,192 0 3,498 | 04/01/2025.
31419D MQ 1|FANNIE MAE +..| 12/01/2011. | MBS PAYDOWN........cooomrrvmrirnrinns | eerrerirneereninsinens | eveneenns 524,947 | ........... 524,947 | ......... 539,025 524,947 (V18 I 7,421 | 07/01/2025.
31419D NW 7| FANNIE MAE FNMA. vee || 12101/2011. | MBS PAYDOWN........oovumrinriinines | verirerirenerneeisninens | evereenns 528,251 | ........... 528,251 | .......... 547,784 284,514 528,251 (V] I 12,715 | 08/01/2025.
38373A D9 4[GOVT NATIONAL MORTGAGE ASSOC CMO....... .| 12/20/2011. | MBS PAYDOWN.......cocvverimrirnninns [ rerineirnerinnsineniiens | oveereeinns 38,020 | .ocvernene 38,020 RIS YA UUUUUURTOOPURRPRUOPE BUPPRURPTURPPUORTUPRY IFVPUOPPPORPOUON (1<) Il IVPURTRUORTRRRPRRRPOR ISVURPRUPPURPRIN (21) I IVRTRRTRRTRRRIURY IVPTRTRN 38,020 0 272 | 03/01/2028.
38375Q EX 3| GINNIE MAE CMO... ... | 12/01/2011.| MBS PAYDOWN . .586,869 | .. .586,869 601,358 590,092 586,869 0| 11,937 |08/01/2013.
38376E VJ 1[GOVT NAT MORTGAGE ASSOC ~ CMO v | | 1211612011, | MBS PAYDOWN........cvvmrmerirnrinns | eeererieeensenssninens | everneenns 115,301 | v 115,301 | covveres 120,805 . 115,301 0 840 |07/01/2022.
38376W 2S 3| GOVERNMENT NATIONAL MORTGAGE ASSOC.. | ... | 12/20/2011.| ANCORA ADVISORS LLC 2,201,875 | ........ 2,000,000 2,057,266 2,052,221 B I 2,045,483 | ..ovvvvrvirns | v 156,393 | ...... 156,393 | ........ 95,500 | 12/01/2018.
38376X L5 0[GOVERNMENT NATL MTG ASSOC CMO.......... <. | 12/20/2011. | MBS PAYDOWN........coovuerrmrrrenines | rerrrenerseeseninsinens | vevereenns 130,811 | v 130,811 | covvvrns 136,101 130,811 02/01/2023.
38377E NN 0[GOV NATL MORT ASSOC CMO ... | 12/20/2011. | MBS PAYDOWN.......covvuerimrimirines | verienirenerneieninens | evereenns 101,972 | v 101,972 | oo 105,827 101,972 09/01/2022.
38377L ZD 3|GOV NATL MORTAGE ASSOC CMO.. ... | 12/20/2011.| MBS PAYDOWN 75,083 ..72,884 07/01/2023.
38377M G4 2| GOVERNMENT NATL MORT ASSOC CMO........ ... [ 12/20/2011. | MBS PAYDOWN......ovvriernrirninns | crvrernnirerisissreninnes | vieerenn 588,610 | ...........588,610 | ........... 611,327 591,198 588,610 07/01/2013.
38377W W9 1|GOVT NATIONAL MORT ASSOC ~ CMO............. ...| 12/20/2011.| MBS PAYDOWN 19,122 09/01/2021.
442331 JV 7|HOUSTON TX REF - PUB IMP  MUNICIPAL...... ...102/10/2011. | ANCORA ADVISORS LLC.....ccoces | wervrvrrrervvinererinne | 1,199,110 | ........1,100,000 | ........ 1,184,106 | ...ccoov 1,157,694 | oo | e (1,230) | e | (1,230 [ i | e 1,156,464 | o 03/01/2018.
45506A BL 4|INDIANA ST HSG MUNICIPAL................ ... | 12/01/2011. | SINKING FUND REDEMPTION..... | .cvovvermereerrirerinns 21,414 . 06/01/2028.
46246L VC 1 |IOWA FIN AUTH SINGLE FAMILY R MUNICIPAL.. |... | 12/01/2011. | VARIOUS. 19,850 ...19,986 2 ...19,988 01/01/2012.
474682 DV 0|JEFFERSON PARISH LA MUNICIPAL.......... ... | 11/14/2011. | CALL at 100.000...........covveereerrenns | comrrerecenecessicsniciens | e0000002.200,000 | ..........200,000 | .......... 198,500 199,355 83 199,438 01/01/2017.
54627A CD 7 |LOUISIANA HSG FIN AGY MUNICIPAL.......... 1 [ 12/01/2011. | VARIOUS........cooviierinncrernnisnins | v | e 135,000 | o 135,000 | oo 143,910 141,188 | oo | v (6,188) | cvvvveverrirerinns 135,000 12/01/2038.
57419P HA 0[MARYLAND ST CMNTY DEV ADMIN MUNICIPAL]| ... | 12/23/2011. | SINKING FUND REDEMPTION..... | ..cccovivrnerirmririeiins | wvevrenes 140,000 | ...........140,000 | ........... 145,390 140,000 09/01/2039.
580818 CA 8|MC HENRY CNTY ILL MUNICIPAL ...| 02/10/2011.| ANCORA ADVISORS LLC............. 552,005 | ........... 500,000 | ........... 552,095 535,632 (695) 534,938 | ..oooverirerirnns | s 17,067 | ..oooeee 17,067 | ........ 14,146 |02/01/2018.
60535G AX 0|MISSISSIPPI HOME CORP MUNICIPAL. ...| 12/01/2011. | SINKING FUND REDEMPTION. 37,7119 ...63,258 ...35,000 0 991 | 12/01/2031.
60535Q FD 7 |MISSISSIPPI HOME CORP MUNICIPAL........ ... | 12/01/2011. | SINKING FUND REDEMPTION..... | .ccvrvvrerrvirirerinnes | wrveeenn 195,000 | ...........195,000 | ........... 202,010 195,000 (V1 I 1,407 | 06/01/2038.
60636X 8E 6|MISSOURI ST HSG COMMN MUNICIPAL...... ... | 12/01/2011. | SINKING FUND REDEMPTION..... 48,467 ...87,494 ...45,000 (V] I 1,464 |11/01/2027.
63967C N6 5|NEBRASKA INVT HSG MUNICIPAL........... ...| 12/01/2011. | SINKING FUND REDEMPTION..... 96,758 ...95,000 0 29 | 03/01/2020.
644616 AT 1|NEW HAMPSHIRE HIGHER ED REV TAXARS... |...|09/06/2011. | CALL at 100.000..........cccmerermrrreres | servmrrmreriererenesneens | correees 1,850,000 | ........ 1,850,000 | ........ 1,850,000 | ....cccoene 1,850,000 I 1,850,000 (V] I 14,163 | 12/14/2040.
64469D EF 4 |NEW HAMPSHIRE ST HSG MUNICIPAL....... ...| 11/30/2011. | SINKING FUND REDEMPTION..... | .ccoovvvervcrriiniienns | cevircinns 615,000 | ........... 615,000 | ........... 643,290 631,279 615,000 0] 28,253 | 01/01/2037.
647200 M8 4|NEW MEXICO MTG FINAUTH ~ MUNICIPAL..... | ... | 09/01/2011. | SINKING FUND REDEMPTION..... | ..ccrvverieemirrerirens | v 50,000 | .oovernvne 50,000 52,485 | covoverreeeveieieeniiens | cevvenrieniisniinns [ rveviesisssissnies | svivenisssisnsiinnns | esvivensnsiennens0 | e [ 50,000 0 711 | 09/01/2025.
658909 CL 8|NORTH DAKOTA ST HSG FIN AGY MUNICIPAL. | ... | 07/01/2011. | SINKING FUND REDEMPTION..... | .ccoveverneirmniieeinnns | v 50,000 | .cocvornen. 50,000 51,656 ...50,000 50,000 (V1N I 1,306 |01/01/2035.
677555 YF 5|OHIO STECONOMIC DEVREV ~ MUNI TAX...... ... 03/01/2011. | CALL @t 100.000...........evvvrrrerrrenes | corrrrerieriressiissienns | cevireniens 100,000 | ..ccvvvneee 100,000 | ..oovvnee 100,072 100,000 100,000 0 2,892 | 09/01/2019.
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67755A X5 7 |OHIO BULDING-ARTS BLD MUNICIPAL........ ...| 04/01/2011. | CALL at 100.000..........evvvmererrerrenns [ corrirseiriniineieniinns | cvvis 1,085,000 | ........ 1,085,000 | ....... 1,219,442 | ...cco.... 1,091,005 | .ovvoovvneiieins | e [(H0[0L:) | - 0 | 29,838 | 04/01/2016.
708796 YR 2|PAHSG FIN AGY MUNICIPAL. ... | 12/15/2011. | SINKING FUND REDEMPTION..... [ .ccovcerverrvcrrcrrens | wvereernnn65,000 | oo 65,000 68,860 (V1N I 1,703 | 04/01/2028.
70914P PD 8|PENN ST BAB MUNI TAX woo | [ 12/02/2011. | ANCORA ADVISORS LLC............. 2,178,580 | ........ 2,000,000 2,013,040 2,013,030 | ovvorreerieriens [ s (L) —— 2,011,865 | ..vooocieiiens | s 166,715 | ....... 166,715 | ........ 77,400 | 07/15/2019.
875301 CT 8| TAMPA-HILLSBOROUGH CNTY FLAREV............. ... | 02/11/2011. | CONVERSION SPLIT......covvvererrnens [ rvverneerssrnserrerinens | cvvie 1,043,968 | ........ 1,000,000 | ........ 1,079,810 | .cooovevene 1,044,982 | ..o | e (1,014) | oo e 1,014) | s [ s 1,043,968 0 25,000 |07/01/2014.
880459 6U 1|TENNESSEE HSG DEV AGY MUNICIPAL...... ...| 10/01/2011. | SINKING FUND REDEMPTION..... | .ccvoevereereriiniincns | evircinne 260,000 | ........... 260,000 | ........... 274,191 260,000 0] s 7,658 | 01/01/2037.
917436 X7 7|UTAH HSG CORP MUNICIPAL v | . | 07/01/2011. | SINKING FUND REDEMPTION...... 5,000 5,000 ..5,005 5,000 0 100 | 07/01/2024.
93978T MA 4| WASHINGTON STHSG ~ MUNICIPAL................. ...| 12/01/2011. | SINKING FUND REDEMPTION..... 65,000 | ..ocooonen. 65,000 67,793 65,000 0] s 1,463 |06/01/2032.
97689P 6R 4 | WISCONSIN HSG & ECON MUNICIPAL....... ... | 09/01/2011. ] SINKING FUND REDEMPTION..... 135,000 | oo 135,000 | oo 141,550 135,000 0 3,713 | 09/01/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS. .......cuuiuuriuiiiriiiiisssiersssssesersersssssesssssssssssserssnsssssenssnssssensssssnes | sonnes 62,675,735 | ...... 61,636,124 | ...... 63,367,953 | ......... 49,005,096 | ................. 0 ... (311,929) | oo 0 [ (311,929) | oo 0 ] 61,950,265 |............... 0 ... 725470 | ... 725470 | ..1,539,318 |..... XXX......
Bonds - Industrial and Miscellaneous
02005N AJ 9| ALLY FINANCIAL INC HI-YIELD........ovvvrne 1| 03/15/2011. | VARIOUS........ovvmrrinririrneiinniinnens [ reriseirsesinssiseniens | oveesennins 50,370 | .oovveeenne 46,000 45,593 ...45,608 A | e | e i [ 45612 | .o 09/15/2020.
02635P TH 6|AMERICAN GENERAL FINANCE ~ FLOATER..... v | 1211512011, | MATURITY .coorirerierineeienins | e | cevvis 1,000,000 | ........ 1,000,000 | ........ 1,000,000 936,490 63,510 N [ 1,000,000 12/15/2011.
038521 AD 2|ARAMARK CORP FTWHI HI-YIELD............. .| 07/01/2011. | VARIOUS........oovoererieeieciesrenein | cerveereeniessessiennns | ceeveninns 160,638 | ........... 154,000 | .coovnee. 154,770 154,543 (109) 154,434 02/01/2015.
049302 AE 2|ATLAS ENERGY FTWHI HI-YIELD ... | 03/21/2011. | CALL at 130.378........cccrvverrrirrrrnns 286,832 | ........... 220,000 | ........... 244,000 240,614 (813) 239,801 08/01/2017.
057741 AA 8|BALDOR ELECTRIC FTWHI HI-YIELD ... 02/25/2011. | CALL at 111.853.......ccvvrvrrrirrrinnee . .111,853 .100,000 .102,000 101,711 (52) 101,659 02/15/2017.
06985P AF 7 BASIC ENERGY FTWHI HI-YIELD v |+ [ 02/15/2011. | BASIC ENERGY.......ovvvrrrririeriens [ | v 208,980 180,000 193,050 190,279 (319) 189,960 08/01/2014.
1248ME AG 4| CREDIT-BASED ASSET SRVC NONGOV MBS..... | ... | 12/25/2011. | MBS PAYDOWN........ccoccomirmmrirmnes | cormerrmrinneineeiinninns | cerveeereeens 50,820 | .ocvernne 50,820 41,672 415 50,820 04/01/2037.
17285T AD 8|CITADEL BROADCASTING FTWHI  HI-YIELD..... ... | 09/16/2011. | CALL @t 107.750........ccomrvrerrrereriees | coerirerirneereeinsinens | evereeens 215,500 | ........... 200,000 | ........... 200,000 200,000 [ .ooovveerieriniens | e | e | e 200,000 12/15/2018.
18451Q AC 2|CLEAR CHANNEL FTWHI HI-YIELD. ... | 04/11/2011. | BANC/AMERICA........cooomrierrinrinns [ e | coneeinei 3,330 3,000 ..3,000 3,000 | .cvereererneiee [ rrerierineeenins [ e | ceneeneeneen0 | e | e 3,000 | 12/15/2017.
18451Q AD 0|CLEAR CHANNEL FTWHI HI-YIELD. .. | 04/11/2011. | VARIOUS 178,616 .161,000 .165,500 165,141 (188) 164,952 12/15/2017.
20338C AE 4|COMM & POWER FTWHI HI-YIELD... ... 02/11/2011.| COMM & PWR INDS INC.....oovvvvr [ e 156,546 156,000 155,610 155,817 18 . 155,835 02/01/2012.
210795 PL 8|CONTL AIRLINES 03-ERJ1 FTWHI HI-YIELD ... | 07/02/2011. | SINKING FUND REDEMPTION..... | ..cccvvveemrrmerirerirene | e 7,635 | oo 7,635 ..7,609 2 | s | e [ | e 7,635 07/02/2018.
217203 AB 4|COPANO ENERGY HI-YIELD 1.1 03/25/2011. | JP MORGAN........cvvmririerirrnrinenns | eerrenerseesensnsinens | eveneenns 187,920 | .ovvvrnee 180,000 | .ocvvnee. 177,300 177,720 177,808 03/01/2016.
21871D AA 1| CORELOGIC INC FTWHI HI-YIELD.... o | 11103/2011. | JP MORGAN........cvvrririiininiiirenes [ rererereinnrienninenrens | v 54,880 | ............. 56,000 56,000 | oo | eerierieninrens [ | e | 0| 56,000 | ..ooovririirinne 06/01/2021.
22541L AB 9 |CREDIT SUISSE FIRST BOSTON US ... ...| 11/15/2011. | MATURITY 500,000 500,000 | ........... 536,620 504,434 500,000 11/15/2011.
226566 AK 3|CRICKET COMM FTWHI HI-YIELD.. wee | | 07/05/2011. | DEUTSCHE BANK SECURITES.... | coooovoevvriveirervniens | o 64,350 | .coovornee 60,000 59,850 BB [ e |10 i e 10 | 59,881 | .o 05/15/2016.
25459H AD 7|DIRECTV HOLDINGS FTW CORPORATE.... |... | 06/15/2011. | CALL @t 102.125........cocoevvreerrremrrens | corrrreenreerieeiesiees | oeriienns 510,625 | ........... 500,000 | ........... 517,045 511,993 509,885 06/15/2015.
32051G SD 8 |FIRST HORIZON ALT MTG NONGOV MBS... |... | 12/125/2011. [ MBS PAYDOWN.........cocrvrriirmmnnnrs | cerrveirernrinsirennnens | covverinnnns 54,345 | .......c..... 54,345 45,378 | oo | e | e 949 | | 949 i | 54,345 06/01/2035.
337756 AB 6 |FISHER COMMUNICATIONS FTWHI HI-YIELD... | ... | 12/19/2011. | CALL @t 102.875........cccosvrermrrmerrns [ cormerrerirerineerisiinns | cerverineens 36,949 | ..o 36,000 35,775 235,810 [ | 20 e 20 s | e 35,830 | ..o 09/15/2014.
362257 AB 3 |GSAA HOME EQUITY TRUST ... ... | 12/25/2011. | VARIOUS, 408,753 408,753 408,753 408,753 408,753 11/25/2036.
362381 AA 3|GSAAHOME EQUITY TRUST ... ... | 12/25/2011. | VARIOUS. 103,420 103,420 103,420 ...70,623 32,796 103,420 08/25/2036.
36298Y AA 8|GSAA HOME EQUITY TRUST ..coovvvvniinrrierirens o [ 1212512011, [ VARIOUS......ooviciierieeisninniins | cvieeisseiinssissiiesins | ceveneinns 101,641 | ovvvrne 101,641 | ocovenee 101,641 ...68,912 32,728 101,641 09/25/2036.
36966R WK 8| GENERAL ELEC CAP CORP CORPORATE.... | ... | 03/15/2011. | MATURITY ....ccoviurimirierrerinnirnee | ceevreeesseesnensssninens | oevesseenns 166,000 | ...coovnee 166,000 | ........... 161,231 165,722 166,000 03/15/2011.
382550 AZ 4|GOODYEAR TIRE FTWHI HI-YIELD............. ...| 06/03/2011. | VARIOUS, 157,628 140,000 155,425 153,182 | oo | e [(07Z:) | E—— 152,154 05/15/2016.
40052T AA 7 |GRYPHON FUNDING LTD CORPORATE.... | ... | 12/05/2011. | VARIOUS .320,210 .320,210 .157,357 320,210 320,210 08/06/2012.
404119 BA 6|HCA INC FTWHI HI-YIELD......coovviinnee. ... | 01/28/2011. | DEUTSCHE BANK SECURITES.... | .ccoovvrervirreirerinns 194,850 180,000 193,050 190,515 (206) 190,308 11/15/2016.
431318 AC 8|HILCORP ENGY FTWHI HI-YIELD... ... 06/28/2011. | BARCLAYS CAPITAL.....covovvrrrrens | corrrerieniesrisssienns | cevieninns 206,000 | ........... 200,000 | ........... 191,500 192,813 615 193,428 11/01/2015.
458665 AR 7|INTERFACE INC FTWHI HI-YIELD... veve | e | 051712011, | DIRECT .ocvvvririreiseiseiiesisesinees | ceeviesisseisssssssinnnns | eveseeenns 216,000 | ........... 200,000 | ........... 200,000 200,000 [ .oovererieiieiins | e | e | s 200,000 12/01/2018.
459745 FX 8|INTL LEASE FINANCE CORP FTWHI HI-YIELD... |... | 02/01/2011. | GOLDMAN SACHS & CO......cccoveure | covrrrerermrernemnssriinens | veverveenns 128,250 | .ovvvrnee 114,000 | .ooovnee. 112,103 112,259 19 112,278 03/15/2017.
46629E AC 7|JP MORGAN ALT LOAN TRUST .....oovvvvrirririniinns .. [ 12/25/2011. | MBS PAYDOWN......coooiirinriinnies | cormeirseisssissiinnins | ceverenns 116,222 | .ovvvene 116,222 | oo 116,222 | oo 79,541 | ......... 36,681 116,222 09/25/2036.
521865 AR 6 [LEAR CORP FTW HI HI-YIELD.....ocooivinees ... | 11717/2011. | BROADPOINT CAPITAL.....coorveens [ omrreriresrissieniiiens | ovriiesiians 18,403 | ..cvvvvnee 17,000 16,877 ...16,885 e [ e 1T e [ 16,896 | e 03/15/2018.
52524N AA 5|LEHMAN BROS PL ST CMBS NONGOV MBS. | ... | 12/15/2011. | MBS PAYDOWN........c.coevemirineianns | cerrrmeimniieriesineins | cvveees 1,187,805 | ........ 1,187,805 | ........ 1,187,805 | ..oooceenee 1,187,805 06/15/2022.
52989L AE 9|LIBBEY GLASSINC FTWHI HI-YIELD........... ... | 03/25/2011. | CALL @t 103.000........c00cvvererereerens | rererrermrinnrnenirens | coveerenis 18,540 | oo 18,000 17,655 ..17,705 14 | s e 14 | [ 17,719 | e 02/15/2015.
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570506 AH 8| MARKWEST ENGY FTWHI HI-YIELD........... 1| 03/10/2011. | VARIOUS........ovvrrieririrnniiiniinnnns [ orviseersssinnsiseinns | v 85,855 | ..o 77,000 78,540 ...78,340 (39) [ o | eerrrrriireennr(39) [ o | e 78,301 | oo | v 7,554 | .o 7,554 | .......... 2,714 | 04/15/2018.
570506 AM 7 [ MARKWEST ENGY FTWHI HI-YIELD... ... | 07/01/2011. | CIBC WORLD MKT CORP........ccccee | covrerererrerrrinrrnens | vevireenns 106,725 | ..ccoovnee 103,000 | .ovvrnees 103,000 103,000 103,000 11/01/2020.
576203 AH 6|MASSEY ENGY FTWHI HI-YIELD we| . | 02/123/2011. | SEAPORT GROUP, 2,048 | ... 2,000 ..1,985 1,989 1 [ | e | | i, 1,989 | v 12/15/2013.
59156R AV 0|METLIFE INC FTWHI CORPORATE.......... ... | 05/24/2011. | BANC/AMERICA........coooeverirrrienns [ e | e 42,900 | .cooovvrrnnee 30,000 38,475 ...38,405 [CC10) SRRSO ENSPURPRPRNN (5 1) ISP DTSR 38,356 | ..oovvrnereris | e 4544 | ... 4544 | ... 2,634 | 08/01/2039.
638612 AE 1 |NATIONWIDE FINANCIAL SERVICES o | 111512011 | MATURITY oo | v | ceneienns 600,000 | ........... 600,000 | ........... 626,070 604,510 | .o | s (4,510) | cvoovvevrreirerins 600,000 11/15/2011.
63934E AM 0 [NAVISTAR INTL FTWHI HI-YIELD.... veee | oo [ 05/13/2011. | BANC/AMERICA........oevvvvrverrernns [ cvririververrnciinnenns | i0eereen200,700 | e, 180,000 | ..oovvnee. 178,650 178,752 28 178,779 11/01/2021.
67021B AD 1 [NII CAPITAL CORP FTWHI HI-YIELD.............. ... 1 03/28/2011. | GOLDMAN SACHS & CO....c.ovvevvene | crvrrrrirernierirnrnens | ererennn 130,956 | oo 115,000 | .coovvveee 127,525 126,697 578 (589) 126,686 08/15/2016.
681936 AX 8| OMEGA HEALTHCARE FTWHI HI-YIELD....... ... | 08/01/2011. | DEUTSCHE BANK SECURITES.... | ..ccovevnverrverrerrens | v 70,175 | i 70,000 69,825 17 842 | i 10/15/2022.
695459 AD 9|PAETEC HOLDING CORP HI-YIELD............ oo | 11712011, | JP MORGAN.......cvvviriniiseiieies [ e | v 71445 | 66,000 66,845 ...66,731 (124) | oo | e (124) | e e 66,607 | ..oovvrrriiinne 06/30/2017.
716495 AL 0|PETROHAWK FTWHI HI-YIELD.... ... | 05/25/2011. | CREDIT AGRICOLE CIB | e 177,459 | 167,000 | .oovvnees 168,670 168,665 (84) 168,581 08/15/2018.
75886A AD 0[REGENCY ENGY FTWHI HI-YIELD. ...| 07/27/2011. | BANC/AMERICA | e 140,000 | ........... 125,000 | .......... 133,458 126,753 (777) 131,333 06/01/2016.
78108A AA 2[RSC EQUIP FTWHI HI-YIELD .| 05/24/2011. | VARIOUS........coovmerirerirnrinreinrinnns [ cvererneernnesnnrineninens | e 136,720 | ........120,000 | ..o 130,350 128,684 (634) 128,049 07/15/2017.
81683R AQ 7|SEMINOLE TRIBE OF FL FTWHI  HI-YIELD......... |... | 04/20/2011. | BANC/AMERICA........cccccocummrrmenns | cormerimmrnneinninnniins | cvrveeennnn 10,725 | i, 10,000 210,000 [ oo | e | e |0 [ | 10,000 | 10/01/2017.
828690 AA 5|SIMMONS BEDDING CO FTWHI  HI-YIELD..... ...| 01/31/2011. | PRINCE RIDGE 30,855 ...30,554 (56) [ .oovernrreerrrerine | eerererernrnenns(56) | o [ 30,498 | ..o 07/15/2015.
88522W AB 9| THORNBURG MTGE SEC TRUST ... ...| 12/25/2011.| MBS PAYDOWN . v 132,623 | . 732,623 732,623 732,623 06/25/2037.
890027 AA 3| TOMKINS LLC/INC FTWHI HI-YIELD. v | .| 09/02/2011. | CALL at 103.000..........ccreerrerererecs , X 14,000 234,000 [ | | |0 [ | e 14,000 | ..ooovrrnrirns 10/01/2018.
89170N AA 4|TOWER AUTO HLDGS/TAHLDG  HI-YIELD...... ...| 03/30/2011. | CALL at 105.000...........ccovveerrerrrenes ..5,821 5,827 A | e | e i | s 5,832 | oo 09/01/2017.
911365 AV 6|UNITED RENTALS NORTH AM FTWHI HI-YIELD.. | ... | 04/06/2011. | CITADEL SECURITIES ceee | e | e 231,750 | ...oeee 200,000 | ........... 209,500 208,310 (425) 207,885 06/15/2016.
918866 AR 5|VALASSIS COMM FTWHI HI-YIELD ... 01/28/2011. | VALASSIS COMMUNICATIONS.... [ ..cvoeerervnreneriens | woveereneansd 42,845 | ............. 41,000 39,565 ...39,824 A7 [ e [ 17 | [, 39,842 03/01/2015.
97381W AD 6| WINDSTREAM FTWHI HI-YIELD... ... | 03/30/2011. | VARIOUS, . .184,950 183,935 (165) 183,770 08/01/2016.
984135 AB 9| XTRA FINANCE CORP CORPORATE......... ... | 12/02/2011. | ANCORA ADVISORS LLC....cc.coevev [ rnvermrrvrnnrneriernnee | 001,272,694 | ........1,150,000 | ........ 1,204,648 | ........... 1,196,932 | ..o | e (6,226) | c.vovvreererirnnns | verereerenn(6,226) | o | s 1,190,707 [ oo 04/01/2017.
000000 00 0|JP MORGAN CHASE CORPORATE. ... | 01/05/2011. | MATURITY 20,000 020,000 [ oo | e e | 0 [ | e 20,000 01/05/2011.
374826 AD 7|GIBSON ENERGY FTWHI HI-YIELD ... |I..| 06/15/2011. | GIBSON ENERGY B [T I 207,211 | v 180,000 | .ocvvnee. 193,500 191,136 | oo | s [(R7K) | 189,213 | oo | e 17,998 | ......... 17,998 | ....... 11,398 |05/27/2014.
639365 AB 1|NAVIOS MARITIME HOLDINGS FTWHI HI-YIELD [R | 01/13/2011. | BROADPOINT CAPITAL v [ | s 177,661 | v 169,000 | ..covonee. 175,495 175,170 53 (150) 175,072 2,589 2,589 12/15/2014.
92769V AB 5|VIRGIN MEDIA FTWHI HI-YIELD. R | 03/22/2011. | CITIGROUP GLOBAL MRKTS .135,600 | .. .120,000 | .. .118,037 118,178 33 118,211 | oo | e 17,389 | .ocevene 17,389 10/15/2019.
97314X AE 4| WIND ACQUISITION FTWHI HI-YIELD............ |R [ 04/20/2011. | BNP PARIBAS........cccooimrnrrmrnninnns [ corennrnnnnnisnnsnnrins | corienienns 117,000 | ..o 100,000 | ...ccce.e. 112,750 110,673 (626) . 110,047 6,953 6,953 | .........9,172 | 07/15/2017.
3899999. Total - Bonds - Industrial and MISCEIBNEOUS. ........urreuirrieiseristissssissisiens | eississess st sess sttt | eeens 12,140,350 | ...... 11,544,472 | ...... 11,638,947 | oo 11,327,641 | ....... 166,347 | ....cce.. (23,095) [ ..vevrinnninnn 0] 143252 |0 [ 11,713,510 | oo 0 [ . 426,841 | ...... 426,841 | ...... 403,938 |..... XXX.ooo
Bonds - Hybrid Securities
49327Q 20 4|KEYCORP CAPITAL IX- TRUST. .....ccosmmrnmriinrinnns |...|12/15/2011. CALLED BY ISSUER at 25.000 3441 86,025 ...86,025 0 0 5,807 | 12/15/2011.
4899999. Total - Bonds - Hybrid Securities. 3,441 86,025 ...86,025 0 (1 IO o [ [P 0. 0 0 5807 |..... XXX......
8399997. Total - BONAS = Part 4. ssesssnins sersensssssssns s | e 148,578,968 | s 141,081,037 |..... 144,180,006 | ....... 126,434,375 | ....... 166,347 | ....... (584,223) | ooovvvinniinen0 [ (417,875) |. 0 [ 1,510,530 |..... 1,510,530 | ...3,354,588 |..... XXX
8399998. Total - Bonds - Summary Item from Part 5.........cccciiiiiiiiiiiiis i | ooen 10,204,608 | s 74,735,769 | ...... 75,859,506 [ ....vvvriiiiieinnierinns | v | oo (189,315) | covvvvrvrririnns | v (189,315) |. ....715,670,191 e 604,463 | ....... 604,463 | ...1,137,675 |..... XXX......
8399999. TOHBI = BOMAS. sttt Rt | e 219,853,223 |..... 215,816,806 |..... 220,039,512 | ....... 126,434,375 | ....... 166,347 | ....... (773,537) | o0 [ (607,190) | . .217,738,229 | .0 [ 2,114,993 |.... 2,114,993 | ..4,492,263 | ..... XXX.ooo
Preferred Stocks - Industrial and Miscellaneous
010392 54 6|ALABAMA POWER CO... veee | . [ 06/20/2011. [ CALL @t 25.000...........cevmeeerrecrins | cvrven 10,000.000 250,000 | ...cccererrn25.00 | oo 249,500 249,560 249,566 | .....oooorerrriens | cervrernenid35 | 435 | 9,343 | L XXX......
36186C 50 9[ALLY FINANCIAL INC PFD-REDEEM........... | ... | 05/26/2011. | BARCLAYS CAPITAL.......ccocovvrrerrurs | worernrens 3,420.000 | ...... 82,249 80,370 | coovvrrvervnreirernnins | ceereriserisnnninens | eevevensnssenenns e | onennennnn0 [ [, 80,370 | .ovvverrerverer | wrverenn 1,879 | i 1,879 | 03,626 XXX......
74255M AA 6| PRINC PROT PRETSL 13.......coveveerieicrieriereneens ... | 06/24/2011. | MATURITY. ....2,000,000.000 | ........ 2,000,000 | ..ocvvrrrnenn1.00 | e 2,000,000 | ........... 1,992,600 2,000,000 | ..ooureerrrrnnns | vernrerirerineenens | verrerireeennenQ e [ XXX......
80410Y 20 0|SATURN-GE ... | 04/25/2011. | CALL at 25.000........ccccooveniicnnicnniee | e 6,000.000 | ........... 150,000 | ...ccoe00.ee25.00 | e 150,000 150,000 . 150,000 | .o [onverinninnisinns | evvvsisninnenens0 | 05,500 Lo XXX......
8499999. Total - Preferred Stocks - Industrial and MiSCElIANEOUS. .........cviiuiiiiiiiies o enssnssesenes | conrenes 2,482,249 | ... XXXiovioen [ i 2,479,870 | ....c...c. 2,392,160 | ..o, 7,400 | oo |0 i 7405 | 0 2,479,936 |..ooen0 | 2,314 | 2,314 ] 18,469 XXX......
8999997. Total - Preferred SEOCKS = Pa 4. ..ottt dessess bbb | anenenes 2,482,249 | ... XXXooovvier [ e 2,479,870 | ...ooo.ce. 2,392,160 0 [ 2,314 | 18,469 |..... XXX......
8999998. Total - Preferred Stocks - Summary lfem from Part 5.........cooiiiiiiiins ot ensnrensena | aneees 62,048 60,630 | ..o [ | | s | seeenersenssnnen0 | i [ 60,630 | .o | e 1418 | e 1418 | ... 1,189 |..... XXX......
8999999. Total - Preferred StockS......ooccooviiniiiniiiniiinnninns 2,544,297 | .o XXXoeiiiiens [ s 2,540,500 | ........... 2,392,160 | ... 7,400 | oD [ [ 7,405 [0 [ 2,540,566 | ..o 0 [ o 3,732 | oo 3,732 | .. 19,658 |..... XXX......

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F ] 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.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.JA.C.V. Date Disposal Disposal Disposal Year Date
00206R 10 2|AT&TINC COMMON STK.....ocoovvrvrncs ...| 05/10/2011. | ANCORA ADVISORS LLC......cecvee | cornrenns 3,700.000 | .......... 117,251 |......... XXX | i 103,188 | oo [ | e | eevnnnenineninnne | cnneennneninen0 [ | veviveninnnnn 103,188 [ v | 014,063 | ... 14,083 | ... 1,591 | XXX......
002824 10 0|ABBOTT LABORATORIES COMMON STK... | ... | 05/10/2011. [ ANCORA ADVISORS LLC.......cccooe | werereneee 2,200.000 | ...........116,092 |......... ) .0 T I 105,003 | .ooovveereerirererneen [ erreerneeinninenins | eenrninennennnnens | s | evneeensnnerinen0 [ | e 105,003 [ i | 11,089 | Ll 11,089 | il 1,056 XXX......
005088 10 2[ACTUATECORP COMMON STK.......... .. [ 08/01/2011. | CANTOR.....ccooorvvrrierinrirnneirsrinens | evireens 3,530.000 | .............21,439 |......... XXX 23,075 (1,636) | ......c... (1,636) [ .ooovercerriinies [ o XXX......
005125 10 9|ACXIOM CORP COMMON STK............ ...| 09/27/2011.| CANTOR 2,509.000 | .............27,198 |......... XXX 30,567 | voovereerennrnineries | reerierienineenne [ everineensnnnins | e | vereresennnnnns0 | e [ 30,567 | oo [ e (3,369) | .oovve. (3,369) [ ..ooverneerreirens [ ernae XXX......
06985P 10 0 |BASIC ENERGY COMMON STK......coee. | e 08/01/2011.| CANTOR 441.000 | ............. 14,387 | ........ XXX 15,844 (1,456) | oo (1,456) [ oo [ o XXX......
118255 10 8|BUCKEYE CELLULOS COMMON STK...... .. [09/27/2011. | CANTOR......ccoorrverrrnrrreerreniininens | erereens 1,038.000 | ............27,428 | ......... XXX......... 29,865 | ..vovvrrerrrisnisniens | cevveniiesiieniiens | roeesiesisssinsnins | svivssieniensiensns | cessiesnisnsiennens0 | eeveeniesiesnins [ereeriienenn 23,865 | e | cveenreenn(2437) | e (2,437) [ 53 | XXX......
458334 10 9|INTER PARFUMS COMMON STK.......... .| 08/01/2011. | CANTOR 713.000 | ........... 14,091 | ......... XXX 16,227 | covooevereeeneeeneins [ rnnrsneiseriens | eenssiseniesineens | cevevsennennnennee | snnrnsnneeninen0 [ | oo 18,227 i | vevieneend(2,136) | oieeecn(2,136) | oo | e XXX......
478160 10 4|JOHNSON & JOHNSON COMMON STK.... | ... | 05/10/2011.| ANCORA ADVISORS LLC.....c.ccoce. | vorvrerinen 800.000 | ............52,323 | ......... XXX A8, 711 [ e | v | reveneeiesninennens | e | e [ |8, 71T i | 5,612 | 5,612 | s [ e XXX......
52186N 10 6|LEAPFROG ENTRPRS COMMON STK..... .. | 12/30/2011. | CANTOR 726.000 | ..ooooooven 4,138 | e XXX C2A8T | i s | | v | 0 L | e 2887 i | 1,692 | 1692 | | XXX......
532457 10 8|[ELILILLY &CO COMMON STK... ...| 05/10/2011. | ANCORA ADVISORS LLC.......cocvs | cerrrrenns 3,000.000 | ...oonee. 115,948 |......... ) .0 ST IO 102,357 | covvreererrerirerineens [ | e | v | o0 [ | e 102,357 [ | 13,591 | 113,891 | | e XXX......
871829 10 7|SYSCO CORP COMMON STK. ... |...105/10/2011. | ANCORA ADVISORS LLC......cccceee | wovrrrnn 3,600.000 | ........... 111,886 | ......... XXX [ v 100,709 0 [ L 100,709 | e | el 11,176 | 11176 936 XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS...........cciiiiiiiiis it enssnsnnsenes | eesnisneses 622,181 |......... XXXvviie | e 575,993 0 0 0] s 0] o0 o0 ] e .575,993 |0 | 46,188 | .......46,188 | .........3,636 | ..... XXX......
Common Stocks - Mutual Funds
464287 46 5|ISHARES MSCI EAFE INDEX FUND.. ... | 03/24/2011. | ANCORA ADVISORS LLC......cocoe | vorrrenne 7,337.000 | ..coonees 439,051 | .oveee XXX i | i 616,528 329,138 | .ovvverrieriiens | s 109,913 | ....... 109,913
464287 71 3|ISHARESDJ USTE.... ...| 03/24/2011. | ANCORA ADVISORS LLC ..9,550.000 | .. .221,093 .286,006 .157,384 63,709 63,709
78462F 10 3|SPDR TRUST SER 1 ... | 12/20/2011. | VARIOUS, 000n33,251.000 | ... 4,266,895 |....... XXXoooovirs | corns 5,084,004 23,000,570 | .ooovveerinnines [ e 1,266,325 |..... 1,266,325
81369Y 20 9|HEALTH CARE SELECT ...| 03/24/2011. | ANCORA ADVISORS LLC......ooeve | correnas 5,150.000 | ........... 167,020 | .ooooeee XXX e | s 181,117 136,733 | oo | e 30,288 | ......... 30,288
81369Y 30 8|AMEX CONSUMER STAPLES.... <o | .. | 03/24/2011. | ANCORA ADVISORS LLC [V IS 25,008.000 | ........... T42,473 | oo XK s | i 650,868 596,941 | ..oooovreeriens | s 145,532 | ....... 145,532
81369Y 88 6|AMEX UTILITIES SELECT SPDR......cccoivreniiiinninns .1 03/24/2011. | ANCORA ADVISORS LLC......cccciee | wovrrrnnes 7,500.000 | ...coooeee. 235,212 | oo XX | s 299,916 217,725 | oo | o 17,487 | oo 17,487
9299999. Total - Common Stocks - Mutual Funds...........ccoumininiinnninnisnins ..6,071,744 .7,118,439 4,438,491 |0 | 1,633,253 |..... 1,633,253
9799997. Total - Common Stocks - Part 4 6,693,925 | ... XXXoiiiiiins | e 7,694,432 5,014,483 0 | 1,679,442 |..... 1,679,442
9799998 Total - Common Stocks - Summary Item from Part 5............... 2,901,546 2,832,524 N 2,749,112 NI 152,434 | ...... 152,434
9799999. Total - Common Stocks 9,595,471 | oo XXXeiviiien | v 10,526,956 | ....coo.eu 5,961,916 | ...(1,523,426) | .....ccooeveee0 | ....83,412 | ......(1,606,838) | .oooovvrinrncn [ 7,763,595 |0 [ 1,831,875 |..... 1,831,875
9899999. Total - Preferred and COMMON SHOCKS. ...ttt einieiss st et nsessnsenes | eenens 12,139,768 | ....... XXXoooviee | e 13,067,456 | ........... 8,354,077 | ...(1,516,026) | .... ....10,304,161 0 [ 1,835,607 |..... 1,835,607 | ...... 112,769 |..... XXX....o
9999999. Total - Bonds, Preferred and COMMON SOCKS..............eurireiiriiriiiriiniiins ot | oo 231,992,991 233,106,967 | ....... 134,788,451 | ...(1,349,679) 28,042,390 0 ... 3,950,601 |..... 3,950,601 | ...4,605,032 |..... XXX......
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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F 12 13 14
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Bonds - U.S. Government
3128X8 QF 2 AGENCY.. ... | 01/31/2011 | CLARKE (G.X.) & CO.. 03/09/2011 | CALL at 100.0000.. 400,000 | ....ccovne. 401,476 | ...coonve 400,000 400,000 | ..vooerererercires | s (1,476) 0 | e 7,600 | ... 5,996
3128X8 QP 0 AGENCY.. ... | 02/25/2011 | MORGAN STANLEY.... .. | 03/18/2011 | CALL at 100.0000.. 10,655,000 | ....... 10,675,861 | ....... 10,655,000 | ......... 10,655,000 | ...ooovervveriies | v (20,861) 0. 173,144 |...151,020
3128X8 TZ 5 AGENCY.....covvrrerins ... | 02/28/2011 | MORGAN STANLEY..........ceeen. 04/08/2011 | CALL at 100.0000..........crevereverne | vererrernnee 520,000 | ...ooovvnee 521,302 520,000 520,000 | ..ovovrrerrvers | o (1,302) . 0 | e 6,500 | ...... 5,056
31331X NQ 1|FEDERAL FARM CREDIT BANK  AGENCY...... ... | 06/16/2011 | VICO - POOLING, 12/01/2011 | ANCORA ADVISORS LLC 763,000 | ........c.. 855,209 905,643 848,243 | ..o | eeeeeernd(6,966) | s [ eieirennd(6,968) [ i | e | 57,400
313370 TH 1|FEDERAL HOME LOAN BANK  AGENCY....... ... | 08/29/2011 | MORGAN STANLEY. 12/09/2011 | CALL at 100.0000..........ccmvrevrres | verernes 3,275,000 3,275,688 3,275,000 3,275,000
313373 NQ 1|FEDERALHOME LOAN BANK  AGENCY....... ... | 10/24/2011 | CLARKE (G.X.) & CO.. 11/16/2011 | CALL at 100.0000.. 1,400,000 | ......... 1,400,979 | ........ 1,400,000 | ........... 1,400,000 | ..ooovverivrirrinne
313374 3R 9|FEDERAL HOME LOAN BANK  AGENCY....... ... | 10/20/2011 ... | 12/16/2011 | CALL at 100.0000..........cvvverererer | wereenne 8,000,000 | ......... 8,019,816 8,000,000 8,000,000
313374 YM 6|FEDERALHOME LOAN BANK  AGENCY....... ...| 10/31/2011 | MORGAN STANLEY.................. 11/17/2011 | CALL at 100.0000 1,569,000 | ......... 1,569,830 | ......... 1,569,000 | ........... 1,569,000 | ...oovvvrrrrirnns
3133MJ QF 0|FEDERAL HOME LOAN BANK  AGENCY....... ... | 06/17/2011|VICO - POOLING. 06/22/2011 [ NIHI - POOLING.........cocrvevreveres | vrrreerenn870,000 | ovvoeee 1,017,402 | ......... 1,017,027 | coooveeene 1,017,027 | .o
3133XP CT 9|FEDERAL HOME LOAN BANK  AGENCY....... ... | 06/17/2011|VICO - POOLING. 12/01/2011 | ANCORA ADVISORS LLC.......... | ............500,000 | ............ 533,677 572,700 531,610 | .ovveeciverrerns | erreererne(2,087) | oo [ rerneiineecns(2,067) [ o | e | o 41,090
313461 L 1 AGENCY.. ... | 04/28/2011 | MORGAN STANLEY. 07/14/2011 | CALL at 100.0000........c.covvereveree | verrrerernee 70,000 | covriirnvcne 70,127 70,000 70,000 (127)
3134G1 VH 4 AGENCY.. ... | 06/17/2011 | VICO - POOLING, 10/07/2011 3,875,000 | ......... 3,881,511 3,875,014 3,875,014 | oo [ e (6,497)
3136FH JZ 9 AGENCY. ... | 06/17/2011| VICO - POOLING. 12/01/2011 | ANCORA ADVISORS LLC 650,000 | ............ 696,530 ..734,013 694,114 (2,416) 39,898
3136FM 6K 5| FANNIE MAE STEP AGENCY.. ... | 06/16/2011|VICO - POOLING. 08/10/2011 | CALL at 100.0000.. ..4,000,000 ,003,433 | ......... 4,000,000 24,000,000 | oo | s (3,433) ..
3136FP EQ 6 AGENCY. ... | 08/26/2011 09/09/2011 | VARIOUS........covvovrrmrrrerirerirane | e 6,340,000 6,342,706 6,340,331 6,340,331 (2,375)
3136FP ET 0 AGENCY.... ... | 06/28/2011 | CLARKE (G.X.) & CO.. 10/19/2011 | CLARKE (G.X.) & CO....ovvvvvvrne | v 670,000 | ............ 677,819 690,609 677,327 (492) [ coooeeeeeeeceeenee | eeeereieeennnn(492) | e e | e 13,283
3136FP QD 2 AGENCY.... ... | 09/21/2011 | MORGAN STANLEY.... 10/14/2011 | CALL at 100.0000..........coevveemreee | verrrenes 5,000,000 | ......... 5,004,120 5,000,000 5,000,000 {...ovormreerirreins | cerrern (4,120)
3136FP XT 9 AGENCY.... ... | 09/21/2011 | CLARKE (G.X.) & CO.. 11/18/2011 | CALL at 100.0000.. 5,965,000 | ......... 5,982,537 5,965,000 5,965,000 17,537)
3136FR BV 4 AGENCY... ... | 06/17/2011| VICO - POOLING. 08/25/2011 | CALL at 100.0000.. 435,000 435,000 (1,265) | ..
3137EA CF 4 AGENCY.. . | 06/23/2011 12/15/2011 2,000,000 2,000,044 (9,656) .
0599999. Total - BONAS = U.S. GOVEIMIMENL. .....eeiviuitisiesitistissesssstsssessesisstisseisene | eesetessees stk 56,957,000 | ....... 57,375,985 | ......57,424,380 | ......... 57,272,709 | ..ovvvevinens 0] . (103,277) | ccvvvvvvcris 0 ]eeiee(103,277) | civiiviiecn0 | i 0] 151,671
Bonds - U.S. Political Subdivisions of States
607114 M7 7 MUNICIPAL........ccovvveeee ... | 06/22/2011 08/15/2011 | CALL at 102.0000..........ccvrvvrerer | vereeene 2,000,000 | ........ 2,056,040 2,040,000 2,040,000 0 52,500 |..... 37,042
613910 KZ 0|MONTGOMERY CNTY UTIL MUNICIPAL.... | ... | 06/22/2011 12/13/2011 | CONVERSION SPLIT. ..1,000,000 ,037,480 | . 1,031,598 0....25,000 |..... 15,417
935341 UA 3| WARREN MICH CONS SCHDIST ~ MUNICIPAL | ... | 06/17/2011 | VICO - POOLING. .. | 06/22/2011 | NIHI - POOLING B I 1,000,000 | ......... 1,036,138 | ......... 1,036,078 | . . 0 | 7438 | ... 6,708
968593 AG 8| WILKINSON CNTY GA SCHDIST MUNI TAX....]| ... | 06/16/2011] VICO - POOLING........cccosvenerenns 12/02/2011 | ANCORA ADVISORS LLC N 1,400,000 | ......... 1,400,000 | ......... 1,556,338 | ..oooovnne 1,400,000 [ ..o [ e [ | om0 [ | s | o 156,338 156,338 | ....... 54,660 |..... 22,540
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEAES. ........riuiiiiiiiiiiiiis  oriiiesisieieeses et s sttt bbbttt nnsnnne | ersnssas 5,400,000 | ......... 5,529,658 5,664,014 5,507,676 0] e(21,983) | o0 | iienn(21,983) | cviiveeen0 | cviiiinnl0 | 156,338 156,338 | ... 139,597 |.... 81,707
Bonds - U.S. Special Revenue and Special A it
31393U 5K 5 ...| 06/17/2011 [ VICO - POOLING. 07/25/2011 | MBS PAYDOWN... ..93,769 93,769 93,769 0 338 | ... 180
567656 CS 0|MARIETTA GADEV AUTHREV ~ MUNICIPAL.. | ... | 06/22/2011 09/15/2011 1,000,000 | .........1,004,800 | ......... 1,000,000 | ...ccooene 1,000,000 | ..cooceririiinne 0. 18,000 | ...... 9,700
59455R TT 3|MICHIGAN MUN BD AUTHREV ~ MUNICIPAL..|... | 06/22/2011 12/05/2011 | CALL at 100.0000.. 1,000,000 | ......... 1,012,650 | ......... 1,000,000 . 0. 35,583 |..... 11,813
93978T LZ 0| WASHINGTON ST HSG FIN COMMN.......cccovvunes .| 06/21/2011 [ VICO - POOLING. 06/22/2011 [ NIHI - POOLING.....cooovvvivnvnirnns | corneenns 1,480,000 | ......... 1481412 | ......... 1,481,412 1,481,412 . 0 | 4,187 | ... 3,988
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 3,573,769 | ....... 3,592,631 3,575,181 3,575,181 0] . (17,450) [ ..o 0 0 0 0. 58,109 |.... 25,681
Bonds - Industrial and Mi
03852U AA 4| ARAMARK HOLDINGS CORP FTWHIHI-YIELD | ... | 06/16/2011 | VARIOUS.........cccouvvrrriirernrirrir 11/01/2011 [ VARIOUS........coovvvrrrrriricrnirs 89,194 81 | oo 5,081 5081 |....... 4162 | oo 556
165167 BS 5| CHESAPEAKE ENERGY FTWHI HI-YIELD... | ... | 02/25/2011 | CREDIT SUISSE 05/16/2011 | CHESAPEAKE ENERGY CORP. | ... 175,569 6,471 6,471 | .cooene 2,695 | ..oooone 503
17285T AD 8|CITADEL BROADCASTING FTWHI HI-YIELD... | ... | 06/16/2011|VICO - POOLING, 09/16/2011 | CALL at 107.7500 100,000 | oovuvvvrrireeriens | evrrrreieninenns e | eerennirenninennnns0 | e | e | oo, 7500 | i 7,750 [ 1,959 | i 22
21871D AA 1| CORELOGIC INC FTWHI HI-YIELD.......... ... | 05/13/2011 11/03/2011 62,372 | coverververrienis | eevreerrirenens(15) [ oreerierreniees | evveveiveeeecd(15) oo | e | e (1,612) | iien(1,612) | 1000000.2,098 | oo
235825 AB 2|DANAHOLDING CORP FTWHI  HI-YIELD...... .| 06/16/2011 [ VICO - POOLING. 07/12/2011 | BANC/AMERICA.... 302,625 300,000 | .oovvecrierinris | e | e | e i | | 02,625 | 02,625 09,394 | L 7,763
28660G AG 1|ELIZABETH ARDEN INC FTWHI  HI-YIELD..... .| 01/13/2011 [ JP MORGAN.......coorvverrerrirninne 03/18/2011 | PRINCE RIDGE..........cccovvvuerennns , \ 10,450 10,000 [ .oovevnceerrirers [ eernrrrerinnrnen | eevvrrrsennenens | s 0 o [ | 80 | 880 | 127 [
36962G X8 2| GENERAL ELECTRIC CAP CORP .......cccooommirnnes ... | 06/17/2011 | VICO - POOLING........ccocovvvrnnvn. 08/22/2011 | MATURITY ..ccovvvvniierieriins 1,000,000 | ......... 1,000,000 | ........ 1,000,000 | ........... 1,000,000 | .ooovovvenninnins | e | eervenrnennenes | e 0 e | e | e | o0 | 000.33,367 | 23,039
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F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CusIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss) on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized | (12+13-14) B./A.CV. | Disposal Disposal Disposal Year Dividends
36962G Z5 6|GENERAL ELECTRIC CAP CORP ........ccoovvvmnirnnes .| 06/17/2011 [ VICO - POOLING.........cccorrrennc 111512011 [ MATURITY c.oocrierineiscrnees | v 1,000,000 | ......... 1,000,000 | ........ 1,000,000 | ........... 1,000,000 [ .ooovvieniieeins [ e | e | e (V1 T 0. 27,500 | ... 4,889
404119 BA  6|HCAINC FTWHI HI-YIELD.....ccooovvvrnees ... | 06/16/2011|VICO - POOLING. 07/27/2011 [ JP MORGAN.......ocvrrrererrerinnns | vevvreine 150,000 | ..oovvvenee 158,985 | ...cooonce. 160,500 158,475 (510) 2,025 2,025 2,968 | ... 1,243
452308 AJ 8|ILLINOIS TOOL WORKSINC ~ CORPORATE....|... | 04/27/2011 | CANTOR ... | 12/02/2011 | ANCORA ADVISORS LLC.......... | covoueees 1,000,000 | ......... 1,175,780 | ......... 1,220,730 | .cooovvenee 1,164,073 [ oo | e (11,707) | v [ ereeraed(PL707) s | e | e 56,657 | ......... 56,657 | ....... 42,708 | ...... 4,861
459200 GJ 4|IBM CORP CORPORATE........ccoou.... ..| 01/27/2011 | STIFEL NICOLAUS & CO........... 12/02/2011 | ANCORA ADVISORS LLC.......... | vevorece 1,175,000 | ......... 1,354,164 | ......... 1,409,965 | ........... 1,333,184 | .o | v (20,980) | ..vvvevevevererine [ eererernen(20,980) [ covoeeniiiins | e | e 76,781 | ........ 76,781 | ....... 82,416 |..... 25,488
521865 AS 4|LEAR CORP FTWHI HI-YIELD.......ccoevenee ... | 06/16/2011|VICO - POOLING. 11/30/2011 | BROADPOINT CAPITAL.....cocovee | wvvrrras 150,000 | .ovoeeenee 156,176 155,869 (B07) | s | eererrreersee(B07) [ o | e | e 6,131 | oo 6,131 | oo 8,667 | ... 3,081
59018Y XX 4|MERRILL LYNCH & CO CORPORATE...... ... | 06/17/2011|VICO - POOLING. 08/08/2011 | MATURITY ....ovvvrerrrrrrirericnnnn | cereenns 1,000,000 | ............ 997,854 1,000,000 | ...ccovene 1,000,000 | ...cvovvvrverircrirs | e 2,146 0 | e 8,070 | ...... 1,106
70109H AH 8|PARKER-HANNIFIN CORP CORPORATE... | ... | 03/28/2011 | CANTOR 12/02/2011 | ANCORA ADVISORS LLC.......... | covoueee 1,500,000 | ......... 1,677,570 | ......... 1,748,460 | .......... 1,662,474 | ..o | e (15,096) 85,986 85,986 | ....... 87,542 |..... 31,167
716495 AN 6| PETROHAWK FTWHI HI-YIELD............. .| 06/23/2011 | VARIOUS v | 12/07/2011 | VARIOUS.......coorvericrierericenns | cevveriens 314,000 | ...coovvnee 313,395 343,830 313,430 36 | o | e 30 | e [ | e 30,400 | ... 30,400 | ....... 10,918 | ...... 1,015
911365 AU 8| UNITED RENTALS NORTH AM FTWHI HI-YIELD | ... | 06/28/2011 | WELLS FARGO........c..ccocrverennc 07/26/2011 | CITIGROUP GLOBAL MRKTS... | ...cvevvneee. 15,000 | .cooovrvrnees 16,163 16,838 16,152 (U0 ] T RN (D] — . 686 686 | ...cccovnnee 170 | e 62
934548 AE 8| WMG ACQUISITION CORP FTWHI HI-YIELD... | ... | 06/16/2011|VICO - POOLING. 07/21/2011 | WARNER MUSIC GROUP......... | ............200,000 | ............ 198,821 203,058 198,866 [N I 4,192 | oo 4,192 | oo 3,933 | ... 2,499
067901 AF 5|BARRICK GOLD CORP FTWHI ......coeevvrrernrrrnns I..| 06/22/2011 | VARIOUS 12/13/2011 | VARIOUS.......ccovvviveinvinniinnins | cerieeen 875,000 | oo 474,585 | .......... 485,329 474,623 I [ 10,706 | ......... 10,706 | ......... 6,646 | ......... 423
128690 AA 2|CALCIPARSA FTWHI HI-YIELD 04/18/2011 | JP MORGAN... 05/25/2011 | GOLDMAN SACHS & CO. 54,590 53,346 @) ] e | e 1244 | ........... 1,244 | . 334 [
60458P AA 3| MIRABELA NICKEL LTD FTWHI HI-YIELD....... |[R | 04/07/2011 | JP MORGAN... 04/07/2011 | JP MORGAN 47,881 47,000 [ .o |, .0 . . . 881 881
3899999. Total - Bonds - INdustrial @nd MISCEIANEOUS. .......cuiuuiiuiiiirisiissiiiesiiiss | ceriesssissess ekt | senisenes 8,805,000 | ......... ,361,232 9,611,081 9,314,626 0] s (46,605) (46,605) 0 0 296,454 | ... 296,454 | ..... 335,672 |...107,716
8399998. TOHAI = BOMAS. etttk LE1 LRkttt enesensnnsensesnseninnes | cnroee Ly 180,709 | Lieens 75,859,506 | ....... 76,274,655 75,670,191 0] (189,315) 189,315) | o0 | 0 | 604,463 | ...... 604,463 | ..1,137,675 | ...655,621
Preferred Stocks - Industrial and Miscellaneous
36186C 50 9|ALLY FINANCIAL INC PFD-REDEEM......... I...|O1/20/2011 U.S. BANCORP .....cooooniiniriens 05/26/2011 | BARCLAYS CAPITAL.... 62,048 60,630 | ..ovveeriineiinnes | e o | e [ [ | e 1,418 | i 1,418
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.......... 62,048 60,630 0 0 e 0 | 0 0] 1418 | 1,418
8999998. T8l = PTEFITEA SHOCKS. ..ttt tesseis ittt etk fe8 ook 8 EE e £E £ L8Rk E £ E L8R EEe0E £ o£EEeEE R 4R R AR R bbbk fnktent bbb 62,048 60,630 0 0 [0 [0 |0 | 0 |l 1418 | 1,418
Common Stocks - Industrial and Miscellaneous
024835 10 O|AMERCMPSCOMM .o | oo 08/18/2011 | VARIOUS........oovvvverirneirsriseinn 08/30/2011 | CANTOR.....cooumrvrererircirneeinees | cerveenns 2,081.000 77,499 TT,705 | oo | eevreeeneinnsniines | rneersenssssiinsens | cevnsessersnssand 0 | e e | e (205) (205) 596
026375 10 5|AMERICAN GREETINGS CORP ... | 09/21/2011 | VARIOUS. 12/22/2011 | CANTOR.......cooririinciiinni | e 4,605.000 60,297 102,241
089302 10 3|BIGLOTINC COMMON STK. ... | 09/21/2011 | VARIOUS. v | 1112512011 | CANTOR.....coouvrrierirerernennnnes | eerveenns 1,807.000 66,782 62,018
110122 10 8|BRISTOL-MYERS SQUIBB CO ... | 07/08/2011 | ANCORA ADVISORS LLC .| 12/06/2011 | ANCORA ADVISORS LLC.......... | ... 20,000.000 661,387 559,715 101,672 | ....... 101,672
12561W 10 5|CLECO CORP COMMON STK. ... | 08/04/2011 | VARIOUS. 08/05/2011 | CANTOR... ..1,824.000 58,694 65,095 (6,401) | .. (6,401)
126349 10 9|CSGSYST INTL COMMON STK.... ... | 07/25/2011 | MORGAN STANLEY. 08/03/2011 | CANTOR.......covevvrrriernrisverenns | crrvrir 1,828.000 ....33,886 28,622 33,886 B I (5,264) | .......... (5,264) | ...
153435 10 2|CENT EURO DSTRBN ... | 09/14/2011 | VARIOUS v | 10/24/2011 | CANTOR......ccovverrrrerierirerinenns | e 13,479.000 | ...ccoovnee 116,294 97,013 91,077 5,936 5,936
233293 10 9|DPLINC ... | 03/25/2011 | ANCORA ADVISORS LLC .| 11/28/2011 [ VARIOUS........coovrvrivrnrrrerierrnns | vvienns 7,700.000 | ............. 204,836 231,575 204,836 [ ...covrrrrirens v [ | e 0 26,739 26,739 2,560
29362U 10 4|ENTEGRISINC COMMON STK.... ... | 09/21/2011 | VARIOUS v | 10/06/2011 | CANTOR......cooovrrerierirnrerrennnnes | eerveenns 7,552.000 ....63,638 53,596 48,181 [ .o [ | e 15,456 [ i (15,456) 5,415 5,415
458140 10 O|INTEL CORP COMMON STK.. ...| 07/08/2011 | ANCORA ADVISORS LLC.......... | 12/06/2011 | ANCORA ADVISORS LLC 25,000.000 ..536,636 635,513 536,636
478160 10 4|JOHNSON & JOHNSON ... | 03/04/2011 | ANCORA ADVISORS LLC 05/10/2011 | ANCORA ADVISORS LLC......... | veoueeee 1,000.000 65,404 60,849
50077B 20 7 |KRATOS DEFENSE ... | 09/14/2011 | VARIOUS. 12/07/2011 | CANTOR.....ovuevveeieririrererinens | e 13,419.000 77,357 90,176 B (12,819)
62541B 10 1 |MULTI-FINELINE ELETRONIX .. ... | 08/18/2011 | VARIOUS. 08/22/2011 | CANTOR.....c..oovvvierinriiriiniiinnis | o 3,180.000 55,346 63,991 (8,645)
641288 10 8 |NEUTRAL TANDEM INC ... | 08/18/2011 | VARIOUS. 09/13/2011 | CANTOR......ovvvevveriernrircirenins | crvreires 4,503.000 45,030 69,859 B (24,829)
74267C 10 6|PROASSURANCE CORP ... | 08/08/2011 | VARIOUS. 08/11/2011 | CANTOR... .973.000 67,521 70,082 (2,561) | ..
87157D 10 9| SYNAPTICS INC COMMON STK ... | 09/21/2011 | VARIOUS. 11/21/2011 | CANTOR......oovvvrinrienirerreriens | v 2,472.000 80,053 60,280 19,773
87929 10 3|TELECOMM SYS COMMON STK.. ... | 09/21/2011 | VARIOUS. 12/05/2011 | CANTOR.......ovvriiniinrirciniins | v 19,736.000 50,952 89,150 | cvuvvrvierrerers [ vnrrerreieninniins [ enneennniinnens | seveersnsesinnennd0 e [ | s (38,197)
88224Q 10 7|TEXAS CAP BNCSH . | 08/04/2011 | VARIOUS. 08/08/2011 | CANTOR.......coovvriniirernninrirenns | crniins 1,953.000 46,945 55,591
9099999. Total - Common Stocks - INdustrial aNd MISCEIANEOUS...........oiuiiiiiiiiis ottt ettt nensenines | ersensae 424,779 | ... 2,459,586 2,341,367 0 |0 | 83412 | (83412) [ ieennl0 [ 0 | s 118,219
Common Stocks - Mutual Funds
57060U 10 O|MARKET VECTORS GOLD .....cccoouvumerierirmrernenes | oo 03/24/2011 | ANCORA ADVISORS LLC.......... 08/29/2011 | ANCORA ADVISORS LLC......... | wevuvene 3,260.000 | ...ccooonee 199,898 202,247 199,898 | .ovouveerrierirens | verreerienienins [ e | cerrenienennennd (V1 T . 2,349 2,349
580135 10 1|MCDONALD'S CORP COMMON STK..... .| 03/25/2011 | ANCORA ADVISORS LLC.......... 08/17/2011 | ANCORA ADVISORS LLC.......... | voruveee 2,750.000 | ...coonee. 207,847 239,713 207,847 | oo | e | e | e 0 | o | e | v 31,865 | ......... 31,865 | ......... 1,678 | v
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Annual Statement for the year 2011 ofthe  N@tional Interstate Insurance Company

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CusIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss) on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized | (12+13-14) B./A.CV. | Disposal Disposal Disposal Year Dividends
9299999. Total - COMMON SOCKS = MUIUAI FUNDS. ... ettt iiist eettetes stttk E £t E bbbttt | erssssssned 407,745 | oo 441,959 407,745 0 [0 P 0 | v 0] s 0] s [V 34214 | ... 34214 | ... 1,678 | oo 0
9799998. Total - Common Stocks 2,832,524 2,901,546 2,749,112 0 [ I 83,412 | .o (83412) | o0 | 0 | 152,434 | ...... 152,434 | ...... 30,072
9899999. Total - Preferred and Common Stocks............. 2,893,154 2,963,593 2,809,742 0 [ 83,412 | ..o (83,412)] ... w0 | 153,851 | ....... 153,851 | ...... 31,262 | ...
9999999. Total - Bonds, Preferred @and COMMON STOCKS..............cuuuiireririeririiiiiis  oeitieeseeesseessesssess st eee s ses sttt ssessneninenes | criiees 78,752,660 | ....... 79,238,248 | ......... 78,479,933 | ..ovvverernn. 0. (189,315)| ......... 83,412 | ......... (272,726) | oo (] [ 0 . 758,315 | ....... 758,315 | ..1,168,937 |...655,621




Annual Statement for the year 2011 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer
63655# 10 2|NATIONAL INTERSTATE CO OF HAWAIL.....cvovverierirines | crvnrirens 11051.....vnneee 2CB1.nee ..NO 11,457,957 | .coovvernees 500,000.000 | ......c..... 100.0
89684# 10 2| TRIUMPHE CASUALTY COMPANY......coccovimiermrnrenseinninnens | sovsnennens 41106............ 26B1. e ..NO 16,603,575 | .ovvvriinrnnns 75,000.000 | ....ccoeees 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty INSUFET ..o 0 28,061,532 |.......... D00 S XXX oo
Common Stocks - Non-Insurer Which Controls Insurer
92206# 10 5| VANLINER GROUP INC......coooiirmirisiisnrinniinnns | ............ | 2172, 20B2...viis | e N =T [P 18,979,539 | oo 135,126,845
1599999. Total - Common Stocks - Non-Insurer Which CONtrols INSUTE ... ssnessisssseseneenes 18,979,539 ....135,126,845
1899999. Total - COMMON SOCKS. ....cvurveereererseisssrisnrsseneereseeeas 18,979,539 | ...............163,188,377
1999999, Total - Preferred and COMMON SEOCK...........ccuueiiueiiiiiiieiiiiniieiieeet ettt eneiens | eteiessissianes 18,979,539 | ..ccvevernee. 163,188,377
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: $.....257,665,148.
2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding
Common Stocks
89391# 10 6| TRANSPROTECTION SVCS CO......ccovvrvvrrnnee . | VANLINER GROUP INC ....300.000
92206@ 10 7|VANLINER INS CO. VANLINER GROUP INC 18,979,539 3,000.000
G9319# 10 6| VANLINER REINS LTD......ovviiririiminisinssenisenesssesssnssssssesssenesresenees VANLINER GROUP INC 120,000.000
0299999. Total - ComMON SOCK. .....cucveiereirisiicierisersrisnienes 18,979,539
0399999.

Total - Preferred and Common Stock

18,979,539

E16
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SCHEDULE DA - PART 1

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

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
o Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
60934N 50 O|FEDERATED MONEY MKT OBLIGS........cc.ccccrvvrirnne SD....|.. | 12/31/2011. | DIRECT
94975H 29 6| WELLS FARGO ADV TRPLMMINS......ccoovvvvnivrnens SD....|.. | 12/31/2011. | DIRECT.
8899999. Total - Exempt Money Market Mutual Funds 0 0
Class One Money Market Mutual Funds
31846V 41 9|FIRST AMER TREAS OBLIG FD INSTL. .| 12/31/2011. | DIRECT... 18,670
693510 15 7[PNC GOVT MONEY MARKET.... .| 12/31/2011. | DIRECT 21,721 7
926464 52 0|VICTORY FEDERAL MONEY MKT INV......oooomvimvins | covieens [ o0 12/31/2011. | DIRECT... 2,321,477 3,257
926464 78 5|VICTORY INST MONEY MARKET.. . [ 12/31/2011. | DIRECT
8999999. Total - Class One Money Market Mutual Funds. 0 0 3,264 0
9199999. Total - Short-Term Investment 0 0 3,264 0
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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 Interest During Year Current Year Balance *
Open Depositories
Key Bank Cleveland, OH 918,335 | XXX
Key Bank Cleveland, OH ...24,621 | XXX
Key Bank ClEVEIaNd, OH......c.oviiieieiccieicess e ssisssssesssessesess | evesenns | seesrssessssissssseseses | sesesessssessesesssssssessens | iesessessesssssssssesiessnsens | sooessssensesens 4,598,874 | XXX
Key Bank Cleveland, OH (22,827,619) | XXX
Key Bank Cleveland, OH ..33,174 | XXX
First HAWaiian...........cccceueiicicieccceicee e HONOIUIU, Hl..oo s Variable 169 517,952 | XXX
0199999. Total - Open Depositorie: 169 (16,734,663) | XXX..
0399999. Total Cash on Deposit XXX 169 (16,734,663) | XXX..
0499999. Cash in COMPANY'S OffiCE........ruueruriirrerisiirisseisrsssssssesessessesssssssnsssssensassssssessssssssesssssssnssssssssansessenssssessensssssanssnsssnsansens | KAKere | eerersanes XXX oo XXX XXX 800 | XXX..
0599999, TOAl CASN.......cvvvrereirreiaeiieiieries sttt ensssensens s ssssnsnsnssensensesessnnins | KKKere | verererens XXX 169 (16,733,863) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (11,987,887) | 4. April (14,812,027) | 7. July. (13,752,846 | 10. October. (12,641,753)
2. February (11,700,576) | 5. May. (8,721,507) | 8. August (11,974,530) | 11. November. (20,423,482)
3. March (14,420,063) | 6. June (8,990,846) | 9. September. (15,857,570) | 12. December. (16,733,863)

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. Alabama.......cocvevvieienieieina
2. Alaska .
3. AMZONA....cerierereene AL | B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 1,557,151 [ .ovvercrrnens 1,639,933
4. ArKansas.........cocooerverenreneen AR | i C.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 200,000 | .ovevvririnnnnee 200,000
5. California........ccccoevrneerirrseiens CA | i B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 29,382,635 31,391,215
6. €0l0rado.......vuvveeereririrriririennnCO s | et e
T CONNECHCUL. ... T s | e
8. Delaware... . 108,891 | oo 123,903
9. District of Columbia...........ccc..... DC | criiriens | ot
10.  Florida.......ccccoerrvevvevrsrirnercenn FL [ s B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 320,935 | ... ...344 487
1. GeOIgia....oeuevererrereerereernrnnne GA [ O.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS 104,590 ...107,495

12. Hawaii

13.  Idaho.. 258,263 ..273,025
14. lllinois

15.  Indiana

16. lowa

17.  Kansas

18.  Kentucky....

19.

20.

21.  Maryland

22.  Massachusetts.. . | PLEDGED FOR PROTECTION OF POLICYHOLDERS 821,853

23.  Michigan PLEDGED FOR PROTECTION OF POLICYHOLDERS 365,081

24, Minnesota.........cccovverveirereninns

25.  Mississippi

26, MiSSOUI....c.ovvrvrerieiriieicias . .

27, Montana.........ccveeeeeieneiernnins ... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 31,353 | oo 43,966
28. Nebraska

29, Nevada.....coovenireininrinnnnd

30.  New Hampshire.
31, New Jersey . .
32, New MeXiCO......cmmverrrnerirerinns NM|...... B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 361,008

................... 382,095
33.  New York
34, North Carolina 332,187 | v 361,660
35.
36, ONiO.ccccrcvccrererrrerscsseriierenennnen:OH | . O.... | PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS.......ccccccccccvvvvrvricsiees 2933.236 3,134,186
37. . .
38, Oregon.....ccovveeneeveeeserrnerrnnenn OR [ i B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 540,381 | ..ovveivirrinns 576,013
39.  Pennsylvania.
40.  Rhode Island.. . .
41, South Caroling...........cccrerervreres SC [ s | e
42.  South Dakota. SD|..
43.  Tennessee
A4, TEXAS..eercreererrererierinreerirernnnnne X | rtieiinins | et
45,
46. VT .
47, Virginia.......coereereeeenesneins VA|..... O.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS 206,234 | oo 220,496
48.  Washington....
49.  West Virginia.. .
50, WISCONSIN....courverererereerireerereeeed W it | e
51.  Wyoming
52.
53, GUAM..ceicrrecrrrnrrneriene e OU [ s s
54.
55.
56.  Northern Mariana ISIAaNAS.........;MP [ ...c.coces [ oot
57, €aNAda......c.oevererrerrienreenn e ON [ s [ s
58.  Aggregate Alien and Other . XXX XXX ettt ssssnies | siessesnssessese st saees 0 0 0 0
59.  Total.creirrirrcrins XXX XXX 2,933,236 3,134,186 | ..ot 34,590,562 | .....oovvrnne 36,941,077
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