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Annual Statement for the year 2011 of the  C@ ntury Surety Com pany

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr8ASUIY SECUMEIES.......cvuevveiecvcice ettt st | sensnes 5,524,406 |............ 12 | o 5,524,406 |....coovvvvrererevienn | e 5,524,406 |............ 1.2
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. OVEMNMENE AQENCIES........ccvvurrrrereeereriiseeeneinsiseesessesssssssessssssssessnns | eeeesessesssssssssessnnes | sesesensenn 0.0 [ oo e | e (V)N I 0.0
1.22 Issued by U.S. government SpONSOred agENCIES..........ccovcuevricvereeeeiireesereseressssniens | seeereresieesssissessnns | evveesenns 0.0 [ oo e | e (0} 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUMtES).........ccov. | vrurrerrrerrrrmerninens | woneereinns 0.0 [ [ [ v (0] I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccceveveeeieieivesieeen | ceveee 20,633,487 |............ 45 | .. 20,633,487 | .ocvereveeeereeien | e 20,633,487 |............ 4.5
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general obligations............cccvveeeiieniieesce e | ceeen 65,107,105 |.......... 142 | .. 65,107,105 | .oooveeveeeeeveenens | v 65,107,105 |.......... 14.2
1.43 Revenue and assessment Obligations............ccueveueriereniinseeseesee e ..105,972,223 |.......... 23.2 |...105,972,223 | ....ccoovverrererernns ..105,972,223 |.......... 23.2
1.44 Industrial development and similar OblIGAtioNS..............ocurrirriereerrieeirrreieeseireeeeines | ceeereeeeeseeneesesennes | ceneeneenn 0.0 [ oo [ e | e (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL...........cccrrriimiinniininsineeseneiseesseesseessenns | eeeeeens 4,934,173 | ..o 1A ] 4,934,173 | oo | oeee 4934173 |..coooe. 1.1
1.512 Issued or guaranteed by FNMA and FHLMC...........cccoovevveeieceveeieeserenens | e 28,301,967 |............ 6.2 | ... 28,301,967 |...coovvvrerererererens | v 28,301,967 |............ 6.2
1513 Al OtNET ...t | eebiessi sttt | seeneanneas 0.0 [ [ | e (01 R 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooconvinininninns | covene 12,634,630 |............ 28 | .. 12,634,630 |..coovvreieireiieinns [ e 12,634,630 |............ 2.8
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....... | .occeeveneniieies [rovreinnnad 0.0 [ oo [ [ e (0] IS 0.0
1,523 All ONEI ..ottt sttt ettt nsessenes | seenns 10,656,225 |............ 23 | .. 10,656,225 | ..o | s 10,656,225 |............ 2.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... | ...... 94,632,803 |..........20.7 | ...... 94,632,803 |.... B 94,632,803 |..
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccerereurenienensssenessisnenens | ceeees 28,085,819 |...........6.1 | ...... 28,085,819 | ..cvvvvrvreeviieniens | v 28,085,819
2.3 Affiliated SECUMHIES. ... .. overveeerereercirriseieeineesirecsseeesssssieesessesesssessessssssessessssssssssssenssssessans | ressensnessesssnssnssnns | seeseerenssd0:0) | rrirmirernmiinsnsnnins [ consernessssesssnssessensnns | seeeseeseesessnnennens 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........c.cveviviveiececee et | cveeee 14,791,936 |............ 32 . 14,791,936 | ..ooocvvereeereecesiens | e 14,791,936 |............ 3.2
3.2 Preferred stocks:
321 AFfIAIEA. ...t ssestene e ssessenssssesssnssnssenns | snsessnessessensnnnsenses | sreesenreess0:0 | rriernnininnnnnn [ e | e (V10 O 0.0
3.22 UNAffili@ted........coovieeieieiecsse sttt | cerees 13,838,129 |...cccoonee 30 | .. 13,838,129 | .o [ e 13,838,129 |...ccccooue. 3.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIEEE. .. oo sssssinsinnes | 20000 30,080,573 | ivvien T8 | 35,685,573 | ..o | oo 35,685,573 |............ 7.8
3.32 UNAffiliated.......ccoreerirrerereieeineire e eessieesssesessessressssssssessssssessssssssssssssensssssesss | ssssssnessesssnssnssensns | seessesrness0:00 | rriernninniinninnnns | seneiseesnsnnsssnnen | o (V] I 0.0
3.4 Other equity securities:
341 AFfIAEEG. ...ttt ssesssnsessesssnsnssenes | snsensnessessensnnnsenns | sressenreess0:0 | rriernniniinnnnn [ e | o (V1 O 0.0
342 UNaffiliated........c.ooeveieieieissieiesiesissiesisnsessssssssssssssssssessenssns | sneesesssssessnessenns | seesnerensi0:00 ot [ | e (01 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFfIIEEM. .. ..ooveeeeei et ssssessessssssssssnsnnes | snsesessssnnnnessenns | sresnenensi0:00 | s | e (018 O 0.0
3.52 UNAffiliated..... .o ecseseiecssieesseesessessresssessssesssnssssssssnssssssssensssssesss | sssessnessessssssnnsensns | reeseeness0:00 | rrirernrinniinsinnnns | eevenseesnsnnsssnnen | e (V10 O 0.0
4. Mortgage loans:
4.1 Construction and land deVElOPMENL..........c.ovrrierrrririrerreereerese st ssesssesssssesns | ceesesseesesseseeesenes
4.2 AGHCURUTAL ...cvvvieevi ettt en s s ssnsnns | svsssessessessnssnsansens | sees
4.3 Single family residential properties
4.4 Multifamily residential properties
4.5 COMMETCIAI I08NS........cuurerrircirereisiiesis st ss st es st ssessestessessens | sessessssssessssnnssnnes
4.6 Mezzanine real estate loans
5. Real estate investments:
5.1 Property occupied DY COMPANY........ccoiuiieieiiiisieiesisse ettt ssenes | sesessesessssssassesnes
5.2 Property held for production of income (including §$.......... 0 of property
acquired in SatiSfaCtion Of AEDE)...........curiiiiie s | s
5.3 Property held for sale (including $.........0 property acquired in satisfaction of debt)........... | .cccoevrerrerirniins
8. COMTACIOANS.......uveiirriiiiiei ittt | etinesiessentnsnneenes | cone
7. Derivatives
8. ReCeiVabIEs fOr SECUMHIES. ......c..uvuuririirieieiieci ettt | ersessees 275,000
9. Securities lending (Line 10, Asset Page reinvested COllAteral)............covrurirrrrirninrenrnninsnnrees | cerereeeeseenseneenees
10. Cash, cash equivalents and short-term iNVESIMENS...........cccevvcveieieieiseesese s | e 16,661,523
11, OthEr INVESIEA @SSEES.....vuvuereurerircieieirecisete ettt sttt ss st nsns | sranssnsssnsenssnssssns
12, TOtAl INVESIEA @SSELS........cvvoveeieiiciiitt e ....457,734,999 . A57,734,999 | ..o, 0|..457,734,999 |....... 100.0
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Annual Statement for the year 2011 ofthe  C@NItU ry Su rety Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........cvu i seieeee st st sseess e ese bbbt b s s s s bR E bbbt
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........cvuriiirirenriescessiseeese s sesnees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt bbb b s bbbttt

3.2 Totals, Part 3, COIUMN ...ttt bbb bbbttt
4. Total gain (10SS) 0N diSPOSAIS, Pt 3, COIUMN 18.........oiuiiriiieiereieieie ettt s st et s8R 8 bbbt
5. Deduct amounts received on disposals, Part 3, Column 15............cccccevuee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bt sttt

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

T4 Totals, Part 1, COIUMN 12.......o ittt ettt bbb bbb bbbttt

7.2 Totals, Part 3, COIUMN 0.......ciiiiiieieieiesie ettt ettt bbb bbb bbbttt
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN ...ttt bbbt ettt

8.2 Totals, Part 3, COIUMN O......oueeeicctee ettt ettt bbbttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8).......ccrrurrrrrerineirrireiiesineieesssiss et ssess st ss st ettt ssessessnsnns
10.  Deduct total NONAAMItIEA BMOUNTS.........c..iirieriiciireieie sttt bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........ovuiururiirerieiieseseee e ssessss s ssessessssssessessssssss st ess e st essssssessessssssessassesssessessesssssessasssssnns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAI........c.iuererrurriinrireiriseeeis ettt et ss st esseneas

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........ccrruriinrirrinenrireisee ettt st ssesens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.vurrrurirrniresinereeesese st sessees

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbttt
3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt bbb
4. ACCIUAI OF QISCOUNL.......e.ceveecte ettt ettt et s s se st s s bt s e b st s bt b s et e b s st s st b st n s b e e s e s et b st e s st n s s sennas

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ouvieeicetee ettt ettt bbbttt

52 Totals, Part 3, COMMN B NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........ccccccvvvrrrrnervrrencr oo N e IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccoiiiiiieieieeeeee ettt bbb bbbttt se bbb
8. Deduct amortization of premium and mortgage interest points and COMMItMENT FEES..........ovururririirririrrenee ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt

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

101 Totals, Part 1, COIUMN T1........oieeeeiecteee ettt sttt b a st a s bbb s saes et

10.2  Totals, Part 3, COIUMN 10.........coiuieiieieieteie ettt bbbttt a s bbb st saes et
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccevurrurrermrneerrernineernireessresesssessessssenens
12, TOtAl VAlULION GIIOWANCE.........uvorrirrirrirti ittt
13, SUDLOLAI (LINE 11 PIUS LINE 12).....eoieeeeieeieeeeeie et sse st essse st sttt 8 e85 12855824828 s s s en bt
14, Deduct total NONAAMItIEA BMOUNES.........cc..ierieriiiciireiee ettt bbbt
15.  Statement value at end of current period (LiNE 13 MINUS LINE 14)........ovuviuiurireinrirriniiesissiseesssisssesssssssssessesssssssssesssssss s st ssssssessessasssessessassssssessassssssessassssssessessanssnssns
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Annual Statement for the year 2011 ofthe  C@NItU ry Su rety Com pany

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YT ........cvuruueierererecereeeeseeeeeee s eeseesessees e ese st ee s ss s se e es s 8 eeeees a8t en e srees

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........couiiuririnieireree ettt senaes 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveieiireieicieiie ettt sttt a bbbt sae st
3.2 Totals, Part 3, COIUMN 12..........ooiiieieie ettt sttt a bbbt s s aa 0

4. ACCIUAI OF QISCOUNL.........oeiittie ittt b bbb bbb s s bbbt s s b s e 4 s s bbb et s e s bbbt bbb s a e bt s bbb b e as

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 N ‘ R R
5.2 Totals, Part 3, ColuMN 9.......c.ccvrvvireieriresieeseeeeseese s ) B v M B i, 0

Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 19.........iuiurierireie ettt as bbb £ 8 e s f 8RR s sttt

Deduct amounts received on disposals, Part 3, COIUMN 16............cc.cuciiuiuiieiciceieie ettt sttt bbb bbb ettt

Deduct amortization of premium @Nd AEPTECIALION. .............rururiieierei ettt sb et s E bRttt

© ®©® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ........cvieeiceeiecee ettt st bttt bbbt s st
9.2 Totals, Part 3, COIUMN T4..........oooieeeeeiecese ettt e s e b st bbbt sae s 0

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

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurirrerririreineise st ssssee sttt essssssenses 0

12. Deduct total NONAAMILEEA @MOUNLS...........ccoiveieeieiiiisiteic ettt bbbt bbb bbb s st b st b e b e s e bbb bbb bbb s st ns st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12)......urvueieiuririiniireie sttt ss st ss sttt ensas s ssessenssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YBAT........cvruiereeieereiereieessieseseseseesesesseesss e sese st sssse st ss st et ss b s s st sreen 410,850,156

Cost of bonds and stocks acquIred, Part 3, COIUMN 7............c.cuiuiieieiieieieie ettt ettt e bbb bbb b a bbbttt s e s 76,168,313

Accrual of discount 246,617

LN

Unrealized valuation increase (decrease):

L T - 1 TR 0010 1 OO 279,086

4.2 Part2, SECHON 1, COIUMN 15, ...ttt st e bbbt (268,919)

4.3 Part2, SECtion 2, COIUMN 13.......c.iieieiiiieie ettt bbb st b st b st enas 2,170,195

A4 Part 4, COIUMN Tttt ettt f bbbt 154,882 2,335,244

Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 19........c.iuiiiieieieseeee ettt bbb bbbt bbb s sttt b s se b naenes 1,969,324

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiieiieeesee ettt sttt sttt bbb et b e 48,523,153

DedUCt AMOTHZALION OF PIEMIUM.........oviveieciceete ettt st s e bbb e s e s et b st bbb s e b s s st st s s bt n s e et st e st s et en s s 2,238,825

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5.ttt s e b bbb bbb s bbb bbbttt
8.2 Part2, SECON 1, COIUMN 19.......oiiiiiiieicicteise ettt bbb bbb e bbbt bbbt nes
8.3 Part2, SECON 2, COIUMN 16.........coiviieieicieisie sttt ettt b sa bbbttt nas
8.4 Partd, COIUMN 5.ttt ettt a e bbb s s e s bt es bbbt n e st 0

9. Deduct current year's other than temporary impairment recognized:
9.1 Part1, Column 14................
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECON 2, COIUMN T4........oovieeiiecteie ettt bbbt bbb b ba bbb
9.4 Partd, COIUMN 13 ettt bbbt b s ettt et s bt n e bees 0

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........c.ceeiuiiriiieiiieieieeeeee ettt st sae e 440,807,676

11, Deduct total NONAAMILEEA GMOUNLS............cccvueieeiciiisitecte ettt et s s ettt bbb s st b st seb e e b s s st st s e bbb s bt s seenss st 9,200

12.  Statement value at end of current period (LiN€ 10 MINUS LINE 11)..c.uuu i essstsse st sse st sss sttt ettt s asssessessanssnssns 440,798,476
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Annual Statement for the year 2011 ofthe  C@NItU ry Su rety Com pany

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........comuvvvrveeens | coveevvnnereiinnens 10,458,579 | ..oovvvvvrrrcreenne 11,671,628 [ oo 10,515,392 | ..ovvvvrrrrriennee 10,307,259
Governments (Including all obligations 2. CaANAUA.......coceieeieieeieis | e | e | st sseens | eeresrese et
guaranteed by governments) 3. Other COUNHES. ....vuoviiviiiiens [ rriiisiiiiieissiesisiissssssssens [ osssesssssissessssssesessesssesssssens | sressessoessessssssessessassssessanssns | sresssssessonssessessansnssessanssssans
4, TotalS...coereiiisiciiciicniis | i 10,458,579 [ .o, 11,671,628 [ .o, 10,515,392 | oo, 10,307,259
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.....cocoovoveieereieiiiieeies | e 20,633,487 | ..covovvirnnnns 22,761,503 | ..coocvevvee. 21,255,333 [ .o 19,605,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS......ocoooeveireieiiiceees | e 65,107,105 | ..ovovvrirennnans 70,484,548 | .....cccoovvee. 67,380,375 [ ..o 60,995,000
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.ooiscienieiessiinnss | i, 146,908,819 | oo, 157,473,104 | oo, 150,391,776 | oovvvvene. 141,041,672
Industrial and Miscellaneous and Hybrid 8. United States.........ccovevvevees | covrerrrirrerin. 103,528,182 | ....covvvvvree. 111,727,938 | oo 104,901,863 | ..cocvevrerrnen 108,847,196
Securities (Unaffiliated) 9. CaNada......ooveveenreerrerriines | e AAT44T | oo 4,429,085 | oovvvreririeininns 4,183,387 | oo 3,991,000
10._Other Countries....c..ocevvvscriee | covverniirisie, 25,667,218 | ..ooovoviv, 26,336,648 | ..o 26,021,025 | .o, 25,347,943
11, TotalS...ooovcvernsiiesiiicsnicenss [, 133,374,847 | oo, 142,493,670 | oo, 135,106,274 | .coovene. 138,186,139
Parent, Subsidiaries and Affiliates 12, TotalS. v | v | i L L,
13. Total Bonds.......cooosmseensssieee | covviiciinn, 376,482,837 [ ...coocovnen 404,884,453 | ..o, 384,649,150 [ .ovovivcicnees 370,135,070
PREFERRED STOCKS 14. United States.......cooeevvvvvveeens [ vevvvneeriinneenns 13,210,729 | oo 13,613,695 [ ..o, 14,004,634
Industrial and Miscellaneous (Unaffiliated) 15, Canada.........cccoeeverereeeveriens | cervereeieeisieins 300,000 | coveererereieis 306,480 | .ovverereriereis 300,000
16._Other Countries.......ccvenvcve | vovvvviiiniiiiiinciens 336,600 | ..ooocviiiiins 336,600 | ..ooviiiiis 440,820
17, Totals...onveiiiensiiicsiie | v, 13,847,329 [ oo, 14,256,775 [ oo, 14,745,454
Parent, Subsidiaries and Affiliates 18. Totals....oocoeevcirreiicsciiniiesiie e Lo L,
19. Total Preferred StockS....... | ...ccooccvvnen. 13,847,329 [ oo, 14,256,775 [ oo, 14,745,454
COMMON STOCKS 20. United States.........coouerveerveens | ovvervrnncrriinnens 14,791,937 | oo 14,791,937 [ oo 16,439,923
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA.......ccerciereieies | e | st | s
22. Other COUNMES......covcviiiens | v | e | e
23, TotalS. oo | v 14,791,937 [ i, 14,791,937 [ o, 16,439,923
Parent, Subsidiaries and Affiliates 24, Totals....oovcsiiieiciiiiciciices | e 35,685,573 | ..ccoovcvviiinnes 35,685,573 | ..ccovcvvcnennn, 26,582,503
25. Total Common Stocks....... | .ccccoovvciiieeneces 50,477,510 | ccoovvvvivns 50,477,510 | oo 43,022,426
26. Total StOCKS...cmmreemssrrenssnse | v 64,324,839 | ..o 64,734,284 | oo 57,767,881
27. Total Bonds and Stocks.... | ........ccccceeeen: 440,807,676 | ...ovvverreeens 469,618,737 | ..oovvrvrvrnnns 442,417,031
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Annual Statement for the year 2011 of the Century Surety 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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments
Class 1
Class 2

Class 5....
Class6....
TOtAIS .ttt

............................ 2.7
............................ 0.0
............................ 0.0

............................ 44
............................ 0.0
............................ 0.0

21

22
23
24
25
26
2.7

All Other Governments
ClASS vttt ns s
ClASS 2.ttt

Class 4....

ClaSS 5.ttt

ClASS B......vv et
TOtAIS. ..ttt

3.1

32
33
34
35
36
3.7

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

ClIASS 4.ttt

ClASS 5.ttt

TOtAIS .t

4.1
4.2
43
44
4.5
46
4.7

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

Class 1
Class 2
Class 3
Class 4....
Class 5....
Class 6
Totals

1,031,486

24,254,407

37,458,368

65,107,105

5.1

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

............... 15,956,310

............... 62,007,842
2

............... 54,125,989

213,094 |....

............. 143,951,308
2

213,094 |....
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Annual Statement for the year 2011 of the Century Surety Company

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

Quality Rating per the 1 Y1ear Overf Year Over 53 Years QOver 13 Years Ove5r 20 T:tal Cqum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1o enssensas | svsnssnsiaens 15,197,942 | ....ocoeeee. 30,135,793 | ...cooverenee 54,442,609 | ...cccovvrrnnne. 854,621 | cooovevrrinne 2,934,224 | ............. 103,565,190 | ..cooevvvereerirerirnn 266 | .o 76,219,155 [ .ovvverierirrienneenn 7 | e 100,443,254 | .....vvvvne 3,121,936
B.2 ClaSS 2.ttt | eesienssenssenninnes 38,550 | .oovrvencen. 13,583,542 | .cooovvvnnee. 24,370,004 | cooovrrrinns 56,143 | oo 2,259 | oo 38,050,498 | ....oovverrirririiens 9.8 | 17,774,306 | ..ovvvervrrivrcreeenn B | 38,050,498 | ....ovvvreririreeierins
8.3 Class 3.ttt | eesieeeseessenninnes 60,674 | ..o 627,527 | coovvereris 264,865 | ..o | e | e 953,086 | ..eoverrerrierieiin 0.2 | e 3,518,328 |..ooovvvrrvrrrrnneenn 10 | 911,566 | ..o 41,500
.................... 446,862 | ...ovvvveereen 185,328 | oo | s | 835,712 |02 | 2,162,628 cervnernneennnennD00,691 [ 135,021
.................... 355,309 cereneenennnnnn009,028 ceeeneenennnnnn 163,251 cervnernennneenn009,028 [ i
.................................................... 1,926,496 v 1,883,398 cernerenennn 185,864 | ... 1,140,632
Totals... ...45,149,033 145,739,990 | ... 101,721,066 |.... 141,300,901
Hybrid Securities
T ClASS Tttt st sss s ssss s sssssssessesns | stesssssesisssssessessssessessssons | sressesissessesssesssssesssssssens | sessssssessessssessessssssssssess | seesessessessssssessessssesesnss | sestessesessensesesssssssessesanss | seesessessesesesssssesesinean 0 | eveeeererieeeieneeeen0.0 e [ 0000 [ | e
T2 ClaSS 2.ttt s sessssssssssssessesns | cressssesisssssessssssessssessons | sesesessessesssesssssessssssess | sesssessessesissessesssesssssess | essesssssessssessessssssesesonss | sestesesessessesesesssssesnsanss | seeseesesesessssseesesenaan 0

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1....

ClASS 2.ttt st n

ClASS 4.ttt
ClASS 5.ttt ettt
Class 6
TOtAIS. ..o




Annual Statement for the year 2011 of the Century Surety Company

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 ClASS .ottt naans (d).......... 33,794,929 | ............. 125,018,758 | ............. 163,701,847 | ..............18,036,444 | ................3,182,443 | ...........343,734,420 | c.oevvovrerrrrereeren888 [ e b XXX s [ e ) .0 CRN B 340,612,484 | ....cooeeee. 3,121,936
9.2 ClASS 2...occveeveeveeieeieeies e 38,550 | ..coovveinne 15,796,636 | ............... 24,370,004 | coovevvereereen 56,143 [ 002,259 | 40,263,592 | e 104 | b XX K [ ) 0.0 G IO 40,263,592 | ..cooeveieee) 0

9.3 Class 3.... ....627,527 ....264,865 ..911,566 | ... ....7111,506

9.4 Class 4. | Q3,922 | i 446,862 | e, 185,328 575,102 | oo 135,021
9.5 Class b.......cococvverinniisriinicsrssnisssnssisnssssssssssssssnens | (@i | 358,309 | ) 0 609,028 | ... 0
9.6 Class b......c.ovvverervreererncernrerneeeeernenessenerenseessesssenssensssnensss (v 1,827 | v | i, 54,752 785,864 .1,140,632

.188,576,796 .383,757,636 5,109,095

9.8 Line9.72a58 % Of COL B....ocvureieiiieeccce e | eveesessassssessaeneeees 8.7 | o366 | e 48.5 | o33 |09 [ 100.0 [ XX K | e e XK | e XK X i | 98.7 [ oo 1.3
10. Total Bonds Prior Year

101 ClaSS .ottt ssesssesssessaessans | seenssessaienes 29,308,004 | .............116,286,554 | ............. 157,468,813 | .......c....... 15,995,282 | .ooovveerreenn 1,989,611 | oot XXX e [ e e XXX [ 321,048,263 318,629,220 | ... 2,419,043

10.2 Class 2.... 1,519,027 | .... 1,074,277 | ... ..21,607,587 | .... ...21,607,588 |....

10.3 ClaSS 3...couvecveciecieereeee e | eeveeesiessaessaneses 80,628 | .................826,103 | .................1,286,969 | .........ccooou..... 381,219 | oo 1,687,050 4,261,969 2 [ 3,507,456 | ...oovvverrnn 754,513

10,4 ClASS Aot sees s sssssessessssssessss s sssannes | esvessassasssinsans 123,074 [ v 933,618 | 919,212 | e | e 186,724 2,162,628 B | e 2,002,664 | ...ocvvreerernne 159,964

10.5 ClaSS 5......oovvvcicicteesc s et s reveerreenrieneenee 81975 [ it 75,276 | e | ....163,251 ...163,251 | ...

10.6 ClaSS B........ooveeecececece et ....106,052 | ... ....108,230 .1,639,606 |.... .1,883,398 ....874,705

10.7 Totals.....coovveererrrrerernnns ..31,136,785 | .... 168,723,711 | .... ...19,090,384 351,127,096 .346,784,884

10.8 Line 10.7.858 % Of COL 8......veuiveiieiicieciecieciesiecieecieesieesieesies | evsssesssesssssssssanseas 8.9 N T 481 | oo 54 [l I L XXX e Lo e XXX [ 10000 [ e XX | e

L0IS

. Total Publicly Traded Bonds
T4 ClaSS 1ot et essnes | susessesseneans 33,652,818 | ..ccovvvne 124,083,979 | ..coevvee. 162,603,151 | coovevvvrenes 18,033,517 [ oo 2,239,021 | .cvvrrenee 340,612,484 318,629,220 340,612,484
11,2 ClaSS 2.t sesiss s ssssesssssessssssssssssssssssssnss | eeveesnssenssesenssn 38,990 [ eiviivniinn. 15,796,636 | ............... 24,370,004 | ..covrrerrrinnn 56,143 | covverereeeerennas 2,259 [ .o 40,263,592 A 21,607,588 2 | e 40,263,592
11,3 ClaSS 3...oeeeceeveeeeereeesiesesseseesssessssssssssssesssessssssssssessssssssssnssnss | servenssnsssrssnsenssn00,074 [ covvveririierinne 627,527 | coovvvererieren 223,365 | oo 911,566 2 | e 3,507,456 911,566
11.4 Class4.... ...367,449 | ... ..133,242 | ... 74,411 ..575102 | ... A .2,002,664 ..575102 |....
115 ClASS Bt ssen s sass s sssasssssssnss | esvssssesssssasssssssssssssseses | ceessessssssensenses 355,309 | ooocverreeeereeeereeeeeeiens | ceveees s 609,028 28 I 163,251 609,028
11,68 ClasS B......ooevvereirersereieissiesisesesessssessesssssssssssssesssssessesssssssssens |_ossssessssssssessens ol 7021 | oneriersssssssssesssessanssnssens | eosersessenssnssersens D4 792 | sovvereseessiessens 683,785 | ..o | e 785,864 2 [ 874,705 785,864
11.7 Totals....coveveerereerne. . . ...18,847,856 .383,757,636 .346,784,884 .383,757,636 |....
11.8 Line 11.7asa % of Col. B.......cccervrrrerrvrnne. .
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........cccceceeenivnnnnes

12. Total Privately Placed Bonds

121 ClaSS 1ottt ensen

12.2 Class 2....

12.3 ClaSS 3.t

124 ClaSS 4.ttt naen

12.5 ClaSS 5.ttt

12,8 ClaSS B.......ovvcvecrieiciceie sttt aen

12.7 Totals......coevververercinne

12.8 Line 12.7 as a % of Col. 6...

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........cccccvveiiinnees

(@) Includes $.....5,035,703 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§$.......... 0 current year, $.....10 prior year of bonds with Z designations and §......... 0 current year, $.....10,779,798 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 $.....355,309 current year, §$.......... 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§.....12,383,894; NAIC28§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S.... 0; NAIC6S........ 0.
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Annual Statement for the year 2011 of the Century Surety Company

SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODIGAtIONS.......veecveceeveeeecee ettt sss s s seensssssssens | envnssessnssnsens 523,799 | oo 831,682 | oo 487,675 [ oo [ oo | e 3,943,157 [ e 14 [ 9,552,481 | vvevreerieieeenin 0 | v 5,543,157
1.2 Residential Mortgage-Backed Securities. .1,085,392 2,309,289 6,054,158 .4,934173 |..
1.3 Commercial Mortgage-Backed SECUMILIES...........cvrrrrrinenrnrirririnnns [ v [ o [ enrneseessseessssssenees | cersseenssneesssssesenssnsss | eonsessesnssssssssssssssssenss | svsessessessesnsssessessnnsnsd | revmsnesnesnsnnnnneens0:0 | evvnrnrnnnennnssiennnnns | s 0000 | oo
1.4 Other Loan-Backed and Structured Securities.
1.5 TOtAIS. ...t

2.1

22
23
24
25

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

3.1

32
33
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OblIGAtIONS.......ceoveereriecieeeireseesseseese et esesnns
Residential Mortgage-Backed Securities..........ccovueeevernreeveiersnins
Commercial Mortgage-Backed Securities....

................. 5,479,744

............... 12,503,744

..18,339,045

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

ISSUET ObBIIGAtIONS.......eeeceeeereiiieceeie ettt enees
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccocveevvererrreiinenne.

............... 24,254,407

............... 37,458,368

..70,720,143

5.1
52
53
54
55

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

Issuer Obligations..........cc.ccceunnee
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
Tt ettt

..105,302,217 | ..
..33,373,458 |..
...1,563,138 |..

............... 64,220,936

............... 54,125,989

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OblIGALIONS. ......vveveerereieecirieieiseesese et senrens
Residential Mortgage-Backed Securities..........ccoveuveueeverervneiseiereeinns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS .1ttt

............... 42,165,821

............... 77,649,750

............... 1,760,846
............... 1,450,874

............. 135,083,766
................. 3,741,839
3,847,565
3,066,822

.87,575,338
....6,208,282
3,923,565
....4,013,881

133,963,822
....3,486,449
...2,367,002
....1,483,628

............. 145,739,991

101,721,066

141,300,901

741

72
73
74
75

Hybrid Securities
ISSUET OBIIGAtIONS. .....cuveviviecietee et
Residential Mortgage-Backed Securities.

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

C 81

8.2
8.3
8.4
85

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS.......eveevicvieesetetes ettt
Residential Mortgage-Backed Securities..........ccvevveueeverervneiveierniins
Commercial Mortgage-Backed Securities..........cc.ceveveveeervereerseernnnns
Other Loan-Backed and Structured Securities.
TOtAIS .ttt
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Annual Statement for the year 2011 of the Century Surety Company

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........ouvvrierieeiieieeiee ittt 18,208,214 | ..ccovvveneee 116,603,340 | .............179,200,012 | ............. 16,348,109 | ....cccvvnveen. 1,980,062 | ............. 332,339,737
9.2 Residential Mortgage-Backed Securities..... ...13,440,033 ...19,668,385 ..1,702,778 .1,699,093 ...42,049,470
9.3 Commercial Mortgage-Backed SECUItIES............ccovveveerreercivereierieins | e 2,217,709 | covvereeree. 5,236,570 | .cocvereerenrnn 3,485,848 | oo 470,576 | covevvevereererereers 0 11,410,703
9.4 Other Loan-Backed and Structured Securities.............cccoveveereerreereereens [ eoversiecieisinnans 79,045 | oo 736,795 | oo 351,757 | o 1,899224 [ ..o (L I 3,066,822
9.5 TOAIS.....cvoeivrrirriie sttt sttt sstnstnns | enssensienseas 33,945,001 | ............. 142,245,091 | ............. 188,576,797 | ...ccouuc.. 20,420,687 | .....cccoun... 3,679,155 | ccovvverinne 388,866,732
9.6 Line9.5a58 % 0f COL B.....ooviiisiieiisiisissi s sssssssssssssnes | enssesssssssssssssssssssans I 36.6 | oo 485 | o 53 | i) 09 [ 100.0 | XXX s [ XXX [ XX [ 987 | 1.3
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS.......ocvveierierieeiieeieeeeseeeet et esiees | ceeeeessineens 9,258,087 | ..ooovvrrnnn 95,442,242 | ............. 157,529,930 | ...ccoeuc.n. 14,774,160 | ......coc.c.... 1,975,645 |............. ) 0.0 N PR ) 0.9, CHRIN U 278,980,063 | ...ooovverrecienens 795 | v 277,122,164 | ............... 1,857,899
10.2 Residential Mortgage-Backed SECUMHES............covveierrenerennienrienniineins [ ceriineienennns 20,595,623 | ..coovvrenee. 24,555,851 | ..o 6,798,066 | ......coo...... 1,845,896 | .....cccoeenen. 1,887,739 |..ccoooveennee ) 0.0 N P ) .0 ORI IR 55,683,176 [ .covvvrerrcrrcienee 15.9 [ 55,599,693 | ....ovvvrrerienns 83,483
10.3 Commercial Mortgage-Backed SeCUrities............cccouvnrineinerneineinnins [ cevvriinsiinenns 1,024,149 | ......cceoeece. TA473,626 | .cooovvvrnnes 3,233,667 | coeovrrerinnn 718,534 | oo | e ) 0.0 N P ) .0 ORI IS 12,449,976 | ..oovoevveeeireis 35 [ 12,449,976
10.4 Other Loan-Backed and Structured SECUMHES..........c.ovevreereerreerneernens [eonmrisiiisiiannens 258,925 | ..o 841,113 | oo, 1,162,048 | .......ccco.... 1,751,796 | .o [ D .0 Y I D O.0 T [P 4,013,882 [ ..cooovviviiiiniinn, 1A | i 1,613,052
10.5 TOHAIS...vvuerrereereireer ittt ententens | esbssesinnnens 31,136,784 | ............. 128,312,832 | .ovvenen. 168,723,710 | ..ccvvne. 19,090,385 | ....ocvvnnene 3,863,384 |.....ccccoen. ) 9,9 TN P ) .0 R I 351,127,096 | ..oovvvvcvreirnne 100.0 | .ovverrnnne 346,784,885
10.6 Line 10.5858 % 0f COL 8. ssssssssnses | onsssssssssesssssssssssass 89 [ 36.5 | i 481 | s X 1 e, XXX e, XXX [ v 100.0 | XXX oo | e 98.8
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 18,204,692 116,523,928 179,106,425 15,897,319 330,549,787 277,122,164 330,549,787
11.2 Residential Mortgage-Backed Securities 13,376,967 | ..ovvvvenen. 19,562,454 | ......coceene.. 5477234 | ...ccuveanee. 1,699,850 | ......c..... 1,677,575 | ....coecccc. 41,794,080 | .ovovvvrrrrreinnenn 107 | e 55,599,693 2 41,794,080
11.3 Commercial Mortgage-Backed Securities.............ccovernrineineineionnions [ cevririinnens 2217710 | oo 4685275 | ..o 2,556,580 | ..ooorivrienns 470,576 | ..oveererrneeeeeeieenns | e, 9,930,141 | o 2.6 | 12,449,976 | oo 35 [ 9,930,141
11.4 Other Loan-Backed and Structured SECUMHES..........c.rvvrrvreeneeneeneins [rnmmnnnniiiniissiin | s 459,244 | .........cc..c...... 244274 | ................. 780,110 | .o | e 1,483,628 [ ..o 04 [ 1,613,052 [ oo 05 i 1,483,628
11,5 TOtAIS .ot sssssssssssssssssssnnes | ceneennsenneenn393 199,309 | oienne 141,230,901 | ............. 187,384,513 | ............. 18,847,855
11.6 Line 11.5asa % of Col. B......c.covvervrervrercrenee .49
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9. | e 7 | 363 | 882 | i 4.8
12. Total Privately Placed Bonds
12.1 1SSUET ODlGALIONS.......ooorveoierirriseiesissies ettt esssesssensss | ssseessesssnsssnsssnsens 3,522 | oo 79413 [ oo 93,586 | ...cooverrrnnn. 450,790 | .ooovrrnn. 1,162,638 | ...cooeveeeee. 1,789,950 [ oovooveeverieiieenn0.5 | e 1,857,899 | 0.5 e e XXX i 1,789,950
12.2 Residential Mortgage-Backed SECUNHES............covvverereeeinreneineinniens | v 63,066 | ..coovrrreerennns 105,931 [ oo 61,946 | oo 2,928 | oo 21,518 [ oo 255,389 | v 0 | 83,483 [ 00 [ XXX [ 255,389
12.3 Commercial Mortgage-Backed SECUMEIES...........c.cceveveveerriercrieieies | e ssssens [ ceieisesesennnans 551,295 | oo 929,268 | ..o | e | e 1,480,563 O e XXX | e 1,480,563
12.4 Other Loan-Backed and Structured SECUMHES...........cevveervereneinrinnies [, 79,045 | oo 277,552 | oo, 107,483 [ ..o 119114 | [ 1,583,194 A 2,400,829 | .o 0.7 [ 0, SR [ 1,583,194
12.5 TOHAIS ..ot | ceeeeseeeseneens 145,633 | .coovrrin. 1,014,191 | .o 1,192,283 | ..o 1,572,832 | oo 1,184,156 | ...coooovveneeen. 5,109,096 | ..ooorirrririiciinens 1.3 ] 4342211 [ oo, 1.2 | 90,9 CHRININ IR 5,109,096
12.6 Line 12.585@ % Of COL B......cvurerierrieisiiseeeeessssisessississiseins | veesseisnsisne e 29 [ 19.9 | e, 233 | o 30.8 | e 232 | oo 100.0 [.ovvvreennes ) 0.9 R P ) .0 I P ) .9 GO IO D.0,9 RN I 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9........cccccovivinniiniisinnins | o 0.0 [ (U 03 [ i, 04 | i) (UK 1.3 |, D O.0 Y I D O.0 S I D O.0 S [ XXX oo | e, 1.3
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Annual Statement for the year 2011 of the Century Surety Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DEeCEMDEr 31 Of PHOT YEA. ...ttt ssenes | cbseesessestesssessesses s st eseneeses 3,237,102 | e 3,237,102 [ oottt seseses | ceerei ettt | eetes ettt bt nn
2. Cost of short-term iNVESIMENS ACQUIME............ccovvieeiiirceiciceee ettt bsses e ss s ssesssssssesesans | evsessssissessssissesses s sessesaesnenes 136,041,804 | ...oocvoeeeceeereee e 136,041,804 [ ...o.oeoeceeeeecceee ettt | ettt | eerestes et ettt ettt nee
3. ACCTUAL OF QISCOUNL........ovvveeerrerceiee ettt | ehbsnsb e st 0 [ et | e | e | e
4. Unrealized valuation INCrEASE (ECIEASE)........c.cvuvuireiiireiieieieeiet ettt bbbt se st s st s e sntes | sebessesssssssesssssssesses st esses s ben s s e snsesaesansnd 0 [ ettt sense s | seresse sttt s s st s s st nas | estesietstes st n s s s sttt ente st es s s sssensens | Sbensebiet et st es et ettt b bbbttt
5. Total Gain (I0SS) ON GISPOSAIS.......cuureurerrereererireiseesseeeeseeseeseeeseesesseesssssseseesess st eessessessessesssssessessessessessessassssssessessssnnssesss | saetsessessssssessssessasssssnssessasssssssssassassnnsnnes 0 [ oottt senas s | sttt a sttt nas | estesissestes st s et es s st st ste s s st s sssensens | Shebsebaetne st ettt s et es bt en s n et e
6. Deduct consideration reCeived 0N dISPOSAIS............ccvviveeicirireieieieee ettt sssse s sessessssssesans | sevsesssssssesssessesse s ses s ssaes 126,895,012 | ..o 126,895,012 [ ..voieeeceeieeeeeee et seesesaens | et sttt | eetesaes ettt ettt s et anee
7. Deduct amortization Of PIEMIUM...........ccevcvieie ettt st sttt a st es s ss s e s ssessnsssesseses | evsesssssssessesissessesssessessssnssssesssssssessnsnea 0 [ e [ et eae st esssesens | ebeaetes e ea et sss et b bbb s e et s nsebesssnaesns | Hentebeseeae s sttt et b et et s et s st n s b naes
8. Total foreign exchange change in book/adjusted CaImyiNg VAIUE..........cc.cccccueuivcisiiceieie sttt sessessens | vevessessssse et bbb ssen s 0 [ ettt sense s | seresse sttt s et entenae | estesses s ten et n st n st et en s s st s s tensens | Sbensesset et st ettt ettt sttt
9. Deduct current year's other than temporary impairment rECOGNIZEM. ..........cuuererrurerreereinrieieeeseeseseesseeseeeesssseeessssnes | srssisessssssssss s st s ses st sne st st ssssees 0 ettt sttt et | et st et ses et ens st see e sttt ensens st snesnsentenes | Shienieetseeessersentsntinsiententensannsessenesessesentensans | oeeteetietieesertoneseeeeent et e et et enE et
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7T+8-9).........occovrrurrinrnrinrnninrnsnsiesnssnnes | cereseeeesssnsssssssssessesssssessessnes 12,383,894 | oo 12,383,894 [ oo L0 OO 0 | coereeeeeeeeee e 0

11. Deduct total nonadmitted amounts

12.




Annual Statement for the year 2011 ofthe  C@NItU ry Su rety Com pany

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2011 of the Century Surety 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./JA.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912810 ED 6|US TREASURY N/B........ccovvenee. SD.. | [ e 1] 75,961 | L 148.719 | oo 111,539 75,000 75,485 02/14/1991 | 08/15/2019
912828 AP 5|US TREASURY N/B.... SD.. [ [ [ s 1| e 115,027 | e 103.332 . 118,832 ....115,000 10/29/2007 | 11/15/2012
912828 BA 7|US TREASURY N/B.... SD.. [ [ | e 1| 105,531 | i 104.641 . 104,641 ....100,000 03/04/2008 | 05/15/2013
912828 GC 8| US TREASURY N/B......cooovirierirrireriirinerieniesessesssssssssesiessessssnss | evnneen | oo | oveveenens | aeeens T | s | e | e | e 02/16/2007 | 12/31/2011
912828 GS 3|US TREASURY N/B.... (510 00 U0 RPN OO 1| 217,250 | e 118.602{ ..... 260,924 | ..... 220,000 | ..... 218,367 05/14/2007 | 05/15/2017
912828 GU 8|US TREASURY N/B.... SD.. [ [ [ s T 390,426 | ... 101.914] ..... 397,465 | ..... 390,000 | ..... 390,043 08/08/2007 | 05/31/2012
912828 HV 5|US TREASURY N/B SD.. [ [ [ s 1| 507,969 | oo 102.852 | ..o 514,260 | ..... 500,000 | ..... 502,784 08/03/2009 | 03/31/2013
912828 HZ 6|US TREASURY N/B.... SD.. [ [ oo | e 1| e 799,816 | ... 116.641 | . 933,128 ....800,000 ...799,894 07/08/2008 | 05/15/2018
912828 JH 4| US TREASURY N/B......coooviriirirrieriniinsrieniesessesssssssssnesiesssessssenss | evnneen | oo | oveveenens | aeeens 1| 3,133,137 | e 117.773| . ..3,533,190 .3,000,000 3,093,929 09/16/2008 | 08/15/2018
912828 NP 1[US TREASURY N/B......cooiiiriiriniiseisssiissnsssnssssssssessssssssssssnsenssssssenss | ennenes | oo | onenensnenns | sveees 1] 228,252 | oo 104.375] ..... 234,844 | ..... 225,000 | ..... 227,369 08/12/2010 | 07/31/2015
0199999. U.S. Government - Issuer Obligations. 0.0, SO 6,208,823 | ...covvcenne 5,425,000 [ ..ccooveenee 5,524,405 | ..o [ i (16,198) | 0 [0 [ XXX | XXX [ XXX | eeeeee..68,587 ] ..., 208,369 | ... XXX [ e XXX......
U.S. Government - Residential Mortgage-Backed Securities
36202C 5D 1| G22644........coivieieieernsens s | e | on | erenenns 2| Tl 21,407 | L 114.384 | .... 24,169 | .. 21,130 |. 21,340 09/25/1998 | 05/01/2027
36202E BE 4 [G24409.........cooieireee e | criene | oo | ceeeies 2| 1| 2,092,568 | ...... 110.725] oo 2,296,543 | ..ovvernne 2,074,096 | ...ocooonven. 2,091,115 06/19/2009 | 02/01/2039
362020 KY 4| GN BT15T Tttt ssesssesssessssssssssns | cnnnen | oo | eeeseees 2| 1 43,885 | Lo 109.040 | .... 45,703 41,914 42,966 06/02/2003 | 03/01/2018
36211W  KC 1| GN B525097.......ccoureeriirierieeseniseisesiessessensssessssesssssssenssessssssnns | evnneee | oo | ovevsnenes 2| T 26,139 | L 104.414 ] ... 24,632 23,591 25,063 10/17/2001 | 03/01/2028
36296D LB 2| GN B88022.........couurirrernereineiierisessseesssissesssssessssessessssssssssnsssnne | oenvee | oo | eeereeenns 2| 1 ..710,043 | ... 113.338] . 805,693 ...7110,876 ...710,256 10/30/2008 | 06/01/2038
36296P  6Q 9| GN BI7579......cuirieririerinisiiensssisnssnssssssssssssensssesssssnssssssnssssensasssssens | sronnes | oo | onneenees 2]...... 1 2,048,980 | ...... 112.703 ..2,266,065 | .. .2,010,652 | ... 2,043,435 ...110,586 | 12/05/2008 | 06/01/2038
0299999. U.S. Government - Residential Mortgage-Backed SECUMIES. ... ..c.overmrrieririeiesc e 4,942,023 | .. XXX oooooe | v 5,462,805 | .............. 4,882,259 | ...cccoocenn 4934174 | o0 | e (10,903) | 0 |0 XX | XXX [ XX ] 21,868 | 262,418 |..... XXX oo [ e XXX......
0599999. Total - U.S. GOVEIMIMENL. .....ivuieuiisseisiseiseisssies ettt sttt sttt | sbsssnianes 10,515,392 [ ... XXXuoooowe | cornnrins 11,671,628 | ..ccovvene 10,307,259 | .o 10,458,579 | .ovvvvvincrinnncnnn0 | oo RT0D | o0 |0 [ XXX [ XX [ XXX | 000,455 | s 470,786 | ..... XXX [ o XXX......
U.S. States, Territories & Pc ons (Direct and Guaranteed) - Issuer Obligations
373383 5B 0| GEORGIA ST.....oiiiiinerierieriseisssissisesiesisesssssssssssssessssesssssnses | snnens | oo [ veeerneenns AFE| 1,950,725 | 121162 oo 2,120,335 | oo 1,750,000 | ..ccoovrennee 1,873,142 | e [ e (21,009) 02/08/2008 | 04/01/2019
373383 5B 0|GEORGIAST.. .| .1FE | .................836,025 | ...... 121,162 . 908,715 ...750,000 | ..... 802,775 | .oveereeriirianiins ..(9,004) | ... 02/08/2008 | 04/01/2019
373384 NZ 5|GEORGIAST.. JIFE| ..............1,400,000 | ...... 112.348 | . .1,672,872 .1,400,000 | ..oovvvrnvee 1,400,000 | ...coooerenrrrerirnens 11/04/2009 | 11/01/2025
419791 YN 2| HAWAII ST AFE| i 524,576 | ... 111.346 | . 578,999 | ... 520,000 | ..... 523,934 | ..o [ e 02/10/2010 | 02/01/2021
604129 ED 4|MINNESOTA ST JAFE| 1,201,970 111.377| . .1,225,147 .1,100,000 11/29/2007 | 08/01/2014
605580 6L 8|MISSISSIPPIST. JIFE| . 1,250,000 | ...... 108.077 . ..1,350,963 1,250,000 10/21/2010| 11/01/2023
644682 K7 0[NEW HAMPSHIRE ST.. .|..1FE] .. 2,467,956 | ...... 125479 . ..2,622,511 .2,090,000 05/03/2011 | 06/01/2019
644682 XT 8|NEW HAMPSHIRE ST.. JAFES 2,239,280 | ...... 123.956 | . ..2,479,120 01/11/2008 | 03/01/2019
658256 PF 3 |NORTH CAROLINA ST | AFE]| 1,073,590 | ...... 106.252 | . ..1,062,520 12/12/2007 | 05/01/2016
658256 WW 8| NORTH CAROLINA ST | 1FE| .. 1,656,630 | ...... 118.192 . .1,772,880 . 01/04/2008 | 06/01/2018
882721 NR 0|TEXAS ST JIFE| . 1,139,114 | ...... 115.819| . ..1,216,100 .1,050,000 1,104,655 01/10/2008 | 04/01/2017
928109 HW 0| VIRGINIA ST....oviiiiiirieieineieieisssiessessseessssssssesssesssssssesssssssssesses | seseee .|..1FE] .. 1,248,061 | ...... 106.599 | . ..1,193,909 1,120,000 ....1,143,402 08/20/2004 | 06/01/2013
93974A H7 2 [ WASHINGTON ST....covirieririreereriesiessessesisseesessssssssssesssssssensns | cvnnens |.1FE| .. ..607,792 | ...... 108.957 . 626,503 ....575,000 586,278 08/30/2007 | 01/01/2015
93974B  3M 2 | WASHINGTON ST...oiiiiririieieiiiseieinsieiesssssessssssssesssssesessssseses | oenene A1AFE] 1,659,615 | ...... 120.166 | . ..1,802,490 | .. .1,500,000 | ... ....1,603,182 . 01/10/2008 | 01/01/2018
93974C QY 9| WASHINGTON ST.....coiiiimiriiriimirssmsserissmsssrssenssnesssnssssssssssensssnssssess | onnrene | oo | sveneenns 1AFE| o 2,000,000 | ...... 111422 oo 228,440 | ..o 2,000,000 | oo 2,000,000 | oo v [ | s | e 119 |10 FA ] i 34,325 | 96,110 | 05/25/2010 | 08/01/2020
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ocwerennreneenas ..21,255,333 | ... XXX...o.o. ....22,761,503 ...19,605,000 ..20,633,487 ...957,850 |..... XXX [ o XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) s ..21,255,333 | .. XXX.ooonene ....22,761,503 ..20,633,487 ...957,850 |..... XXXeooreo [ o XXX......
U.S. Political Subdivisions of States, Territories & P (Direct and Guaranteed) - Issuer Obligations
005518 SB 2| ADAMS & WELD CNTYS CO SCH DIST.....cocovvvuremrrimeinerireniscennnes [ rvvee | oo | ervrenns 1].1FE| .. 2,643,632 | ...... 114192 . .2,791,994 ....2,553,077 .(19,524) | ... ...122,250 | 12/21/2006 | 12/01/2016
018105 Y8 3| ALLEN TXINDEP SCH DIST.....ovvviirireerrrierinerienesneessnissenssesssennes | evvvens | oo | oveveenes 1].1FE| .. 1,108,420 | ...... 109.645| . ..1,096,450 ....1,026,701 ...(11,888) ] .... 50,000 | 03/09/2004 | 02/15/2014
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Annual Statement for the year 2011 of the Century Surety 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./JA.C.V. of of Paid Accrued Year Acquired Maturity
034132 AY 6|ANDERSON TWP OH.................. SD.. | [ 1 AFE| o 1,093,080 | ...... 115.908 | ..o 1,159,080 | ..ccoovvvvenee 1,000,000 | ..coooovrennee 1,058,259 [ ...vveeererierienins | e (9,517) 02/14/2008 | 06/01/2017
041826 VT 2| ARLINGTON TX INDEP SCH DIST.......cocivririrrrmrnnrnressirenrnerssssnssersnnss [ venees [ [ vervnrenes 1AFE| e 1,077,180 | ...... 116.378 | oo 1,163,780 | ..coovvrenee 1,000,000 | ..cooverenee 1,035,727 | oo | e (7,815) 01/19/2006 | 02/15/2016
073900 SP 8|BEAUFORT CNTY SC SCH DIST.... | WIFE| 1,811,401 | 120.044 | ... .1,585,000 | ..oovvrnene 1,721,629 ...(23,798) 01/10/2008 | 03/01/2017
101547 TP 2|BOULDER VLY CO SCH DIST #RE-2 AFE] 1,285,519 | L 121.859] ... .1,085,000 ..(21,298) 11/04/2010| 06/01/2019
116421 ZA 9|BROWNSVILLE TX INDEP SCH DIST AFE v 1411994 | 112117 ... .1,315,000 ..(11,720) 01/18/2008 | 02/15/2016
132375 LD 6|CAMBRIDGE MN INDEP SCH DIST #9 AFE| cnn..624,506 | ... 112.676 | ... 636,619 | .. ...565,000 | ... I I (6,134) 01/26/2005 | 04/01/2015
160069 PL 8| CHARLESTON CNTY SC.....cccovvvrerirnenne AFE| 2,222,940 | ... 119.380 | ovocveree 2,387,600 | ..ovvernvene 2,000,000 | ..ovrernvene 2,142,095 | ...cooovrrririririinin [ e (21,502) 01/10/2008 | 11/01/2017
167505 AD 8| CHICAGO IL BRD OF EDU.... .IFE| ..............1,080,320 | ...... 111.838] ... .1,000,000 | c.oovvernvene 1,052,218 I I (7,680) 02/12/2008 | 12/01/2017
180847 G7 4|CLARK CNTY NV. ACAFE] 1,613,126 | 111.5211 ... .1,500,000 1,542,208 ...(12,259) 07/18/2005 | 03/01/2015
181059 FU 5| CLARK CNTY NV SCH DIST.....oivirerereerieiirneriesiereeesseesesseeniens AFES 2,738,600 | ... 113.085] ... .2,500,000 | .oovvernvene 2,648,197 ...(24,028) 01/04/2008 | 06/15/2017
249164 JM 7|DENVER CITY & CNTY CO JAFE| 1,075,830 | ... 114.023] ... .1,000,000 1,051,429 (6,679) 02/07/2008 | 08/01/2018
249164 KC 7|DENVERCITY & CNTY CO JFES ee..2,810,800 | ... 119.662] ..............2,991,550 | ..............2,500,000 | .............. 2,754,000 ....(28,826) 12/22/2009 | 08/01/2019
249174 PE 7|DENVER CITY & CNTY CO SCH DIST.. AFE| 1,017,232 108.703] ..............1,065,289 | .................980,000 | .............. 1,003,823 .(11,789) . 11/10/2010| 12/01/2016
249174 PH 0|DENVERCITY & CNTY CO SCH DIST AFE 20,760 107.609 .... 20,486 (241) 11/10/2010 | 12/01/2013
258885 WB 4| DOUGLAS CNTY CO SCH DIST #RE-1......ovvuerierercrieineiiserierienes | 1FE| ..............2,120,400 | ...... 118.665] ..............2,373,300 | ..............2,000,000 | ......c....... 2,079,061 ..(14,112) 12/09/2008 | 12/15/2016
366119 SV 8| GARLAND TX AFE| 2,013,714 | 116.996 | ... 1,929,074 ..(22,663) 01/23/2008 | 02/15/2017
414004 5E 7|HARRIS CNTY TX AGAFE | e 720775 | 124489 .............1,867,335 | ..............1,500,000 | ......c....... 1,658,590 ...(17,399) 02/11/2008 | 10/01/2019
425200 Q5 4|HENDERSONNV... AFE| 2,280,817 | 110.199] ... ..2,202,579 . (20,869) | . 01/09/2008 | 04/01/2014
426362 KA 6|HENRY CNTY GA SCHDIST.......... JGAFE] 651,327 | 125313 ... 689,222 | e (4,071) 08/02/2011 | 08/01/2020
479340 KG 5|JOHNSTON CNTY NC | GAFE| 2,191,480 | ... 112.460 | ... ..2,249,200 | ..............2,000,000 | ...cccovvenee 2,088,700 ...(26,810) 12/12/2007 | 02/01/2015
495033 BT 8|KING CNTY WA SCH DIST #401 HIG AFE] 3,398,490 | . 121.916] ... 3,328,338 ....(35,568) 12/10/2009 | 12/01/2019
529063 PM  5|LEXINGTON CNTY SC SCH DIST #1.......evuviririnirirerireriseessninenis JAFES 2,368,580 | ... 123.744 | ... . .2,000,000 | .oovveennene 2,362,845 I I (5,735) 10/18/2011| 02/01/2022
549187 7B 2|LUBBOCK TX JAFES 1,099,620 1 ... 117.713] ... 177,130 .1,000,000 ..1,060,665 . (10,577) | . 01/17/2008 | 02/15/2017
549187 7C 0|LUBBOCK TX JAFE| nn....546,600 | . 115.9211 ... 579,605 | ..... 500,000 | ..... 528,419 B IR (4,943) 01/17/2008 | 02/15/2017
557412 VF  7|MADISON CNTY TN......cccoouuee AFE| i 1,044991 | 107.366 | ... 993,136 | ..... 925,000 | ..... 959,525 ...(12,340) 03/11/2004 | 04/01/2013
564300 FZ 9[MANSFIELD OH CITY SCHDIST ..ot JAFE] 1,059,020 | . 111,605 ............. 1,116,050 | ooovvnees 1,000,000 | ..cooovvreneee 1,026,009 (6,945) 10/24/2006 | 06/01/2015
586145 ST 2|MEMPHIS TN JAFE| 2,135,322 | 116.964 | ... .1,960,000 | ..cvvenvene 2,067,260 ..(18,117) 01/04/2008 | 04/01/2017
644800 C7 7|NEW HANOVER CNTY NC.... AFE 1,122,310 107.990 ... . .1,000,000 | ... 1,026,612 . ...(13,827) 03/03/2004 | 11/01/2013
660266 BG 1[N KANSAS CITY MO SCH DIST #74........covvvviirieirieeieinnrensersnis AFE] 1,084,150 116.836 | ......c....... 1,168,360 | ..ocvuneene 1,000,000 | ..coovoreee 1,046,943 | ..o | e (8,033) 12/21/2006 | 03/01/2017
688443 C9 9|OSSEO MN INDEP SCH DIST #279 | 1FE| ... 1,099,298 | ... 100.349 | ... .1,030,000 | c.oovvernvene 1,031,486 ...(17,649) 12/14/2007 | 02/01/2012
718814 XT 8|PHOENIX AZ AFE] 2,191,223 | L 115.860 ... .1,975,000 2,109,821 ..(21,781) 01/17/2008 | 07/01/2017
730436 YY 2| POCONO MOUNTAIN PA SCH DIST......ooomirierirrererireeserierierirenes JAFE| 1,019,141 1 108.736] ..............1,032,992 | ..... 950,000 | ..... 992,583 I I (7,277) 02/12/2008 | 03/01/2017
746673 WE 8|PUTNAM CNTY TN AFE| 2,162,820 | ... 114.687 | ............ 2,293,740 | coooeveneee 2,000,000 | ..ovrerneene 2,099,111 ....(16,685) 12/07/2007 | 04/01/2017
76222R GV 8| RHODE ISLAND ST & PROVIDENCE P......c.ccovvvvrirriririeiiirnrierisnins AFE] .. .554240 | L 122,950 [ .o 584,013 | e 475,000 | oo 552,785 | ..o | e (1,454) 10/19/2011 | 10/01/2020
763665 UA 2|RICHLAND CNTY SC SCH DIST #1 .IFE| ..............1,080,050 | ...... 112.581] ... .1,000,000 | ..oovvernvene 1,037,825 ....(11,060) 12/12/2007 | 03/01/2015
798360 ET 6|SAN JUAN CNTY NM UNR CLG DIST. AFE 1,300,848 115.541] ... .1,200,000 1,252,223 (9,004) 01/17/2006 | 02/15/2017
820642 LD 6|SHAWNEE CNTY KS UNIF SCH DIST... AFE| 2,193,794 | 115.526 | ... .2,045,000 | ..oovvernvene 2,145,173 ..(12,800) 12/05/2007 | 09/01/2018
821686 YA 4|SHELBY CNTY TN VAFES 2,363,300 | ... 121.546 | ... . .2,000,000 2,351,101 .(12,199) 09/01/2011 | 03/01/2020
836030 LG 9|SOUDERTON PA AREA SCH DIST. AFE] 544200 | 112.300{ ..... 561,500 | ..... 500,000 | ..... 516,898 | e (4,602) 05/05/2005 | 05/15/2015
840610 LQ 0|SOUTH WASHINGTON CNTY MN INDEP. AFE| 2,204,220 | 113.850 ... ...2,277,000 .2,000,000 | coooernene 2,104,322 (26,913) | . 01/29/2008 | 08/01/2015
968648 PR 0|WILL & KENDALL CNTYS IL CMNTY. e | WIFE]| ... 545,285 | ... 104.627 | ..... 523,135 | ... 500,000 | ..... 505,931 . (5,713) 03/10/2004 | 01/01/2019
969887 TT 5| WILLIAMSON CNTY TX...oouviuirierirerereeresinsessesssesssessensssesssessssssnee | ennees | oo | ovevsenes 1].1FE| ..............1,648,020 | ...... 112.386 | oo 1,685,790 | ..coovrrnnee 1,500,000 | ..cooovrvnnee 1,569,942 | ..o | e (20,889) 01/23/2008 | 02/15/2015
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Showing all Long-Term BONDS Owned December 31 of Current Year
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1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations... ..67,380,375 |...XXX........ . ..70,484,548 ...60,995,000 ..65,107,105 .(614,732) | ... .816,590 2,806,213
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions....... . o ..67,380,375 ... XXX..ooone voennnnn 10,484,548 ...60,995,000 ..65,107,105 .(614,732)| ... .816,590 2,806,213
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
057849 FZ 9|BALDWIN CNTY AL BRD OF EDU......ccrvviiiriinrinneieiseisseiissiennes | cvreens [ 1 AFE| v 2,163,140 | ...... 113.351 | oo 2,267,020 | ..oovvernvn. 2,000,000 | .oovrernene 2,102,898 | ..oovvverrnrrinrinninn | evnrireenens(16,445) | i [ | s 5.000......... 3.950 [ Jdevr | e 50,000 | ..o 100,000 | 02/12/2008 | 07/01/2017
058508 BK 7|BALLIN ST UNIV UNIV REVENUE...........cocomiviriemninireriererenisnennes | v [ TAFE| v 1,094,900 | ...... 113.944 | ......coooec. 1,139,440 | ..ccoovvrvenee 1,000,000 | ..cooovvrvenee 1,061,593 [ ..o [ cvrvrrrenereee(8,987) | v [ e | v 5.000......... 3.840 | s | e 25,000 | .coovovirenn 50,000 | 01/10/2008 | 01/01/2018
075388 EB 0|BEAVER AR WTR DIST BENTON & WA........covvieriierrineeneeisnienins | crveens | 1FE| .. 1,075,660 | ...... 104.101 ..1,041,010 1,000,000 ....1,009,419 . . 11/10/2004 | 11/15/2016
075388 EC 8|BEAVER AR WTR DIST BENTON & WA... RO I . | AFE] . 1,096,620 | ...... 104.101 .1,041,010 | .. 1,000,000 | ..............1,011,132 . .6,389 .50,000 | 03/02/2004 | 11/15/2017
13066Y MY 2| CALIFORNIA ST DEPT OF WTR RESO........ccovvemerimerierinrerseesseenes | rveens [ T AFE| e 2,105,120 | ...... 117.212] o 2,344,240 | ....coonve. 2,000,000 | ..oovrernvene 2,071,344 | oo [ eerrrnneeenn(9994) | e [ | e 5.000......... 4.340 [MN...... | covvrcrrrs 16,667 | .oooovrrnnee 100,000 | 03/27/2008 | 05/01/2018
130923 AP 0| CALIFORNIA ST STWD FING AUTHT [ [ I 1| AFE | i 73,374 | 932341 ... 74,587 | .. 80,000 | .. 74,411 11/17/2004 | 05/01/2029
152708 AN 3| CENTRL BROWN CNTY WI WTR AUTH... IO [ 1].1FE| .............2,743,075 | ...... 111.295] .o 2,782,375 | v 2,500,000 | ..oovrernvene 2,629,430 . 01/14/2008 | 12/01/2015
198504 RY 0|COLUMBIA SC WTRWKS & SWR SYS. ceveneeenins [ s [ 1 AFE| v 1,066,030 | ...... 104.836 | ....oocvvnees 1,048,360 | ....ccovennee 1,000,000 | .cooovvrennee 1,024,033 [ ..o | everreeeenene(T,183) | o | e 160 | FA....... 05/31/2005 | 02/01/2015
207758 DA 8| CONNECTICUT ST SPL TAX OBLIG R IO I [ 1].1FE| .. 1,080,390 | ...... 113.972| . .1,139,720 1,000,000 01/09/2006 | 07/01/2016
207758 KL 6|CONNECTICUT ST SPL TAX OBLIG R IO I [ 1].1FE| .. 3,000,000 | ...... 106.728 | . ..3,201,840 | .. .3,000,000 | .oovvvrne | . . ...133,848 | 10/28/2010| 11/01/2022
250119 CC 6|DES MOINES IAMET WSTWTR RECLA.......c.ovvviririrniinnrieeiseens | o [P I 1 AFE | e 1,371,161 | ...... 1114241 ... 1,420,656 | ....coovvveee 1,275,000 | .coovvrrnnes 1,324,540 | ..o | e (10,057) [ evvovreverrnrirernninne | eerervnvirisnrnerinnnes | coverrenns 5.000]......... 4,030 | Do | v 5313 | v 63,750 | 12/21/2006 | 06/01/2016
25477G BG 9|DIST OF COLUMBIA INCOME TAX SE SRR IS [ 1].1FE| .. 1,272,408 | ... 122407 . ..1,468,884 1,200,000 ....1,256,550 ..(5,885) | .... 03/12/2009 | 12/01/2019
25477G DA 0|DIST OF COLUMBIA INCOME TAX SE USSR IV [ 1].1FE| .. 1,000,000 | ...... 116.439| . 1,164,390 | .. 1,000,000 | ..............1,000,000 |.... | . . . 12/09/2009 | 12/01/2024
25477G EK 7|DIST OF COLUMBIA INCOME TAX SE SRR IS [ AFE | 2,517,806 | ...... 124313 oo 2,641,651 | ..ovvernne 2,125,000 | ..oovrernvene 2,492,729 | ..oovvvvrrrereriein | e (25,078) [ .ovvvrverrercrinirnens [ eerverirerierineeinenes [ e 5.000........ 2570 [ID.coes [ s 8,854 | ..o 106,250 | 05/19/2011| 12/01/2019
29270C RB 3 |ENERGY N W WA ELEC REVENUE .|.1FE| .. 1,836,215 | ...... 118.224 | . ..1,850,206 1,565,000 ....1,754,880 ..(39,509) | .... 11/24/2009 | 07/01/2016
34160W KF 0|FLORIDA ST DEPT ENVRNMNTL PROT.....c.oovviivirrierneiersriseienns | ceree . A1IFE] 2,160,200 | ...... 109.185] . ..2,183,700 v 2,083,289 | ... ....(16,587) | ... . . . 12/21/2006 | 07/01/2016
378352 KP 2| GLENDALE AZ WTR & SWR REVENUE...........cccovvvmermierrinsirneriienes | v [ T AFE| o 1,081,270 | ...... 105.682 | ....ocvvvees 1,056,820 | ..............1,000,000 | .............. 1,016,314 | ..o, )| S TOTORPORN ISPORPPRPRRIRRTOTO ISV 5.000......... 3.870 | Jducves | e 25,000 | .coovrrrrnn 50,000 | 12/21/2004 | 07/01/2013
396586 SC 4| GREENVILLE SC WTRWKS REVENUE ey [ s [ 1].1FE| .. ..550,320 | ...... 112.916| . 564,580 | .................500,000 | ..... 517,591 )| 01/20/2005 | 02/01/2015
408441 AV 5| HAMMOND IN SCH BLDG CORP........costvurrririerireeiininnsisesieneienins | e [ 1].2FE| .. 2,296,969 | ...... 110.071| . .2,355,519 | ..............2,140,000 | .....ccooneuee 2,213,094 e . . . 01/04/2008 | 01/15/2015
44329H AT 1 |HP COMMUNITIES LLC.......cooirireernrinerienieeiseisensssssssssensssisseens | aevee [ 1] .3FE | s 650,000 | ........ 89.475 | oo 894,750 | ..............1,000,000 | ....ooovvrrrnncd 670,008 | ...coourvvrerrrrernerians | verrrerrrneennn8,993 [ it | | s 5.930 ... 9.970 [MS...... | covvvrrrenns 17,461 | oo 59,300 | 11/12/2008 | 09/15/2034
455057 XJ 3| INDIANA ST FIN AUTH REVENUE.........cccoovvimirmrneiieinneissisiiennes | o . .| 1FE]| .. 928,200 | ...... 121.927] . ..3,048,175 05/25/2010 | 02/01/2018
46256Q BE 5|IOWA ST BRD REGENTS HOSP REVEN.........cccovceivimeierieriinenirnes . | AFE] e 1,286,528 | ... 118.647 | . .1,334,779 01/09/2008 | 09/01/2016
468473 CW 1 |JACKSON MS WTR & SWR SYS REVEN. LAFE] ..819473 | ... 112,670 . 845,025 ....750,000 07/13/2005 | 09/01/2015
485424 NE 1|KANSAS ST DEPT OF TRANSPRTN HI JFES 1,167,580 | ...... 125.176 | . .1,251,760 .1,000,000 11/19/2009 | 09/01/2020
49151E XD 0|KENTUCKY ST PROPERTY & BLDGS C.. . | AFE] . 2,252,860 | ...... 121.008 | . ..2,420,160 01/10/2008 | 10/01/2019
546398 TG 3 |LOUISIANA ST PUBLIC FACS AUTH......coovvviierrieinsieisninsiseiisinns | cervnee [ I 1|.1FE| .. 2,250,640 | ..... 114.550 | . ..2,291,000 01/23/2008 | 08/01/2017
546589 MS 8|LOUISVILLE & JEFFERSON CNTY KY. - AAFE] . 1,671,324 | ...... 118.794 | . ..1,811,609 11/29/2007 | 11/15/2017
574300 JK 6|MARYLAND ST TRANSPRTN AUTH TRA B 1].1FE| .. 2,260,220 | ...... 122.561| . ..2,451,220 . 12/10/2009 | 07/01/2019
575579 GA 9| MASSACHUSETTS BAY MA TRANSPRTN........ccosvvumrrmerimrerneniinens | v | 1FE| .. 1,388,975 | ...... 115.914| . 1,327,447 11/07/2008 | 07/01/2015
575832 NW 6| MASSACHUSETTS ST CLG BLDG AUTH. . - AAFE] . 514,630 | ...... 109.594 | . . 500,000 | ... 507,346 01/31/2008 | 05/01/2015
575832 NX 4|MASSACHUSETTS ST CLG BLDG AUTH. N [ I 1].1FE| .. 1,228,416 | ...... 108.786 | ..............1,305,432 | ...coouvn 1,200,000 | ...ocvrrreee 1,214,299 01/31/2008 | 05/01/2015
586200 KW 6| MEMPHIS TN SANTN SWR SYS REVEN.......ccoovevvmeerieineirerienernenins [ s [ 1].1FE| .. ...559,805 | ...... 111.763| . ....500,000 ...518,754 09/29/2004 | 10/01/2014
592030 ZF 0|MET GOVT NASHVILLE & DAVIDSON cerreernsenenns | s [ I 1].1FE| .. 406,100 | ...... 121.867 | . 2,437,340 | .. .2,000,000 | ... 2,404,293 12/09/2011 | 05/15/2021
60415N XR 8 | MINNESOTA ST HSG FIN AGY.....ovruriririreemreinsriesiesesneesesinneeses | cevve [ TLAFE | s 399,237 | ...... 101.090] ..... 389,197 | ..... 385,000 | ..... 390,365 11/03/2005 | 01/01/2015
61212U AL 3 |MONTANA ST DEPT OF TRANSPRTN R. [ 1].1FE| .. 1,930,880 | ...... 114.158 | oo 1,997,765 | .cooovvrennee 1,750,000 | ..coovvrennee 1,842,037 03/27/2008 | 06/01/2015
644687 ZN 0| NEW HAMPSHIRE ST HSG FIN AUTH.....c.ocverviirnninernnineiennsirens | covees IO 1].1FE| ...................60,600 | ...... 100.045] .... 60,027 | .. 60,000 | .. 60,039 04/25/2003 | 07/01/2012
644693 KS 1| NEW HAMPSHIRE ST TURNPIKE SYS......ccovvimieeeineinerissinneniseenns | crnens [ T AFE| o 1,000,000 | ...... 112.522] oo 1,125,220 | .o 1,000,000 | ..coovvrvnnee 1,000,000 11/18/2009 | 11/01/2022
644802 EA 4| NEW HANOVER CNTY NC COPS........ccovimiereririrnsiseseierssiseirenis | cereee . | AFE] 1,110,480 | ...... 118.136 | . ..1,181,360 1,000,000 ....1,057,996 . 07/07/2005 | 09/01/2017
64970K ZY 6 |NEW YORK CITY NY MUNIWTR FIN.....oovvvreereininerierenenieersenins | v . JFE 1,118,070 | ...... 110.558 | . ..1,105,580 1,000,000 ....1,032,350 .(12,383)] .... 03/10/2004 | 06/15/2014
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64971M 83 7|NEW YORK CITY NY TRANSITIONAL.......ccrmvererrmrenerrerineerneninseins [ evvnee | oo | oeeveeens 1|..1FE| .............2,000,000 | ......109.642] .............2,192,840 | .............. 2,000,000 | ..oovrerneene 2,000,000 05/19/2010 | 05/01/2017
64985M YH 3| NEW YORK ST ENVRNMNTL FACS COR......cocovvurerrnririemnirninnirnninens | cvnvnne | oo | cervrvenes 1|.1FE| .................556,780 | ......102.201| .................511,005 | ..... 500,000 | ..... 503,804 09/29/2004 | 06/15/2012
64985Y BL 3|NEW YORK ST ENVRNMNTL FACS COR. JFE .2,000,000 | ooovernene 2,021,866 03/06/2008 | 12/15/2014
64986A L7 4 |NEW YORK ST ENVRNMNTL FACS COR. VAFE] .2,000,000 2,000,000 02/02/2010 | 06/15/2026
65820Q DS 9 |[NORTH CAROLINA ST INFRASTRUCTU......ccovvvuerimrrrerrerirneernerinns | crvene JFE . ..2,077,975 ...(13,520) 09/29/2006 | 02/01/2017
65821F CM 6| NORTH CAROLINA ST HSG FIN AGY......ccvemrirmrineirnneiserieniesirnenns | reeens VAFE| 350,516 | . 99.634 | ... 338,756 | .. ...340,000 I I (1,246) 10/27/2004 | 01/01/2014
677561 HS 4| OHIO ST HOSP FAC REVENUE.........cccovviminrierieinninsiseisnisiessssiens | cevee AFE| 1,589,235 | 109.304 | ....cocvvneee 1,639,560 | ....coovvenee 1,500,000 | ..oooeereer 1,587,836 [ .oovoriieiiciieiins | e (1,399) 10/13/2011| 01/01/2021
677704 UG 1| OHIO UNIV GEN RECPTS ATHENS........cconvvurrerrrrerierineeseeisnines | crenens AFE| .. 768,478 | 108.590 | ... 765,560 ...705,000 I I (7,114) 11/17/2004 | 06/01/2014
67919P FQ 1|OKLAHOMA ST WTR RESOURCE BRD R........ccoevriiirreieireienieieins | e AFES 1,904,869 1228011 ... ...2,050,777 | .. .1,670,000 | .... . ...(14,472) 03/24/2011 | 04/01/2021
67920P BS 8| OKLAHOMA ST TRANSPRTN AUTH TUR.......cccornremvrrnerrerrereneennne | eveinee | oo [ wvvverivenes [ WTFE | i 144,994 | L 100.000 | ... 125,000 | oooovvverienns 125,000 | ovoovverinnne 125,000 I I (2,841) 03/16/2004 | 01/01/2013
67920P CC 2| OKLAHOMA ST TRANSPRTN AUTH TUR......oevonneernnrenernerrnrerneennne | wvvnee | oo [ wevvevineens [ WTFE | i 837,973 | e 100.000| ... 550,000 | ..... 550,000 | ..... 550,000 ....(12,500) . 03/16/2004 | 01/01/2013
67920P CC 2| OKLAHOMA ST TRANSPRTN AUTH TUR.......ccconsvvvvrvnrrverrenrneeinnne | SDc [ [ [ WIFE | .. 376,984 | oo 100.000] ..... 325,000 325,000 | ..... 325,000 B [P (7,387) ..8,734 03/16/2004 | 01/01/2013
68607H M4 5| OREGON ST DEPT OF ADMIN SVCS C.....ovvvvreverrererineeserirnnnnennnee | evevene | oo | veveeend] [ LAFE | 1,447,960 | ... 116.617 ... 1,568,499 | .. 11,345,000 | ..oovvvrneene 1,407,040 (10,236) | . ..11,208 09/20/2007 | 05/01/2017
68607V KT 1|OREGON ST DEPT OF ADMIN SVCS L......covovveeverererriereversnenienes | evevees | oo | corverennens | WAFE | 1,022,796 | ... 109.676 ... 987,084 | ... 900,000 | ..... 931,110 ....(13,095) 02/26/2004 | 04/01/2014
70917R  TT 2| PENNSYLVANIA ST HGR EDUCTNL FA......ccovevrenrrnnrrnerrerineenens | cvevne [ oo | vvvvvienns | TFE | ciiiii...889,496 | ... 123.916 | ... 991,328 02/27/2009 | 09/01/2019
73358W AG 9| PORT AUTH OF NEW YORK & NEW JE........ccocommvemernmernernerrneernnns [ wovnees | oo [ evevvsenne | WAFE | oiiiinccn..600,000 | ... 114.300 ... 685,800 . 06/18/2009 | 12/01/2019
736742 RN 9| PORTLAND OR SWR SYS REVENUE.........cccoecovmvrmmrrmrisnrirnrieniienns | wvveene | oo [vnrieeenT| WAFE | 2,161,100 | ... 115.308 | ... ...2,306,160 ..(14,217) ..4,444 04/07/2011 | 06/15/2018
792072 CG 3| SAINT LUCIE CNTY FL SALES TAX....ccovvvrmermrermennnnrnerinereinenneninnes | wvvvenn | oo [veeennee | WAFE | i 1,137,161 | e 105.242 ... ,083,993 . (13,008) | . .13,519 10/22/2004 | 10/01/2013
792072 CZ 1| SAINT LUCIE CNTY FL SALES TAX....ccosvrerrmrsernrnerssnneserssnsseesennne | ovvene | oo | veeveeen | AFE | 1,397,058 | ... 1104011 ... | e (9,853) 08/18/2005 | 10/01/2015
796253 C4 2|SAN ANTONIO TX ELEC & GAS REVE.........c.ovcenvveverrerrneeinenrsnennens | wovvene | oo [veeeree | WAFE | 2,335,220 | ... 118.590 | ... .2,000,000 | ..oovernnne 2,270,996 ....(49,897) 09/13/2010 | 02/01/2017
797412 AU 7| SAN DIEGO CNTY CALIF WTR AUTH......ccocnvimrnrrcrmrncrnrnerinninins [ vnene | oo | veeveeen | WAFE | 1,196,920 | ... 121.692] ... .1,000,000 1,192,207 09/08/2011 | 05/01/2021
812643 FT 6|SEATTLE WA MUNILIGHT & PWR RE.......cccoovvunviemrirmninerrnniennnnnns | wovnnns | oo [vnriveeeT | WAFE | i 1,759,185 | ... 120.088 | ... . .1,500,000 | .oovveenvee 1,751,240 08/30/2011 | 02/01/2021
857320 2K 0| ST PUBLIC SCHBLDG AUTH PA.......cooomimnrrnrneennninneineriissenennnnee [ evnenn | e [verenneeT | oo | 1,078,140 | oo 102.519] ... ,025,190 | .. .1,000,000 .1,019,715 } 02/26/2004 | 03/01/2014
880459 X2 3| TENNESSEE ST HSG DEV AGY.....coovvrernrirvinnrveirnnnernerssnseressnninns | evvene | oo | wveveieen | WAFE | ... 269,867 | ... 100.361{ ..... 255,921 | ..... 255,000 | ..... 259,533 ..(1,680) 12/09/2004 | 07/01/2014
882135 F9 2|TEXAS STA&MUNIVREVENUE.........ccocoommrimimrnresernernenirneennns | wvvvene | oo [ v 1| WAFE | aiicnen.1,090,540 | ... 117.181] ... ..1,171,810 .1,000,000 | .oovvvrnvene 1,060,290 [ ...vovuernrecrrrernns | e (8,180) 01/24/2008 | 05/15/2018
882135 WH 5| TEXAS STA &M UNIV REVENUE.........ccocommrrnrinerneinnienrinerrseianns | wovnens | oo [verenne 1| WAFE | 1,142,570 | ... 106.265 | ... .1,000,000 ...(16,933) 02/25/2004 | 05/15/2014
882756 UX 5| TEXAS ST PUBLIC FIN AUTH.......cccovuiimmmreninrinnnsnrnerivenenennsninnes | wevene | oo [verereee | WAFE | i 756,378 | ... 110.070| ... 11/10/2004 | 08/01/2014
88283L HT 6| TEXAS ST TRANSPRTN COMMISSION.......coonsvemerererrerernrenennsninnes | wvnens | oo [verennee 1| WAFE | 700,000 | ... 115.529 | ... 07/27/2010 | 04/01/2026
888804 AP 6| TOBACCO SECURITIZATION AUTH ST....c.ovvmrirerieeinnenseienninnens | eovnen | oo [vnevsvnns | WAFE | i 54,723 | o 102.034] ... 54,982 | ..oooveveieriiriennis | e 42 11/15/2004 | 06/01/2027
898796 V8 7| TUCSON AZ WTR SYS REVENUE...........coovvomvveereeeesseeesneesnsesnscsnniens | vennie | oo [ cenneenn 1| WAFE | ... 1,078,880 | ... 105.851] ... .1,000,000 | ..oovvernvene 1,015,803 ...(10,037) 12/10/2004 | 07/01/2013
914119 GA 4| UNIV OF CINCINNATI OH RECPTS.......ccoserermrrrrmrneriseneirernninensenes | eonvene | oo | veeveeenT | WAFE | i 1,117,540 | 109.785] ... . .1,000,000 | .... 1,031,863 ...(12,403) 03/11/2004 | 06/01/2014
91417K FD 8 |UNIV OF COLORADO CO ENTERPRISE.........cccocrmvermirnvrvmervnrrineernee | wevnee [ oo [worveen T [ LIFE | cco..1,060,340 | ... 111,682 oo 1,116,820 | ..cooovvvvenee 1,000,000 | ..cooovrvenee 1,024,252 | ...ccoovvrunnee ..(6,468) 10/11/2005 | 06/01/2015
914233 LM 1| UNIV OF CONNECTICUT CT...ccoovvrrrrrreirerrsernersensseesensssessssnensnns | wennens | oo [verennee T | WAFE | . 279,670 | ... 108.537{ ..... 271,343 | ... 250,000 | ..... 257,019 ..(3,263) 03/05/2004 | 01/15/2014
91428L CB 0| UNIV OF HAWAII HI REVENUE..........ccccrmvminvrnnrnerninnrersenseerensnsnnes | convene | oo | weeveieenT | AFE | i 1,604,764 | ... 14753 | .o 1,698,344 | ....ccoove. 1,480,000 | ..coovvnenee. 1,546,610 | ..ooovvvevercncicens | v (12,517) 12/21/2006 | 10/01/2016
914455 LB 4| UNIV OF MICHIGAN ML......ccovvvreerrrenirneereniseisenssnsssssenssssesessnenes | wvnene | oo [ eveeennenT| WAFE | iineenn..500,000 | ... 105.806 | ... 529,030 10/28/2010 | 04/01/2019
914455 LC 2| UNIV OF MICHIGAN Ml......ccovivvrniiernrniirernnineersnnsneensssnensenssesensenes | eonvene | oo | veoveeen | WAFE | .. 450,000 | ... 104.995] ... 472,478 . 10/28/2010 | 04/01/2020
914468 BC 6| UNIV OF MINNESOTA MN......coooviririrnnrrinnnnnerseriseeseesssnsssssennes | wvenene | oo [verreee T | WAFE | i 735,776 | oo 113.138] ... 786,309 ...695,000 I I (4,571) 12/19/2007 | 08/01/2016
914713 XW 7| UNIV OF NORTH CAROLINANC AT C...cecoovrrrrernerrnnriserenrinneseennne | wevnenn | oo [vevvsenne | WAFE | 1,430,716 | ... 108.763 | ... .1,295,000 .1,343,412 ..(24,197) 03/25/2008 | 12/01/2013
917565 EP 4 |UTAH ST TRANSIT AUTH SALES TAX......ccvrvvrerinnnerernessernninsinsnns | ovene | oo | vvevervnnees | WAFE | 2,449,040 | ... 127.037| ... .2,000,000 | ..ooovruvnee 2,411,254 .(33,132) 11/04/2010 | 06/15/2022
924211 3D 5|VERMONT ST MUNI BOND BANK........cccosevvmrvmerrerincenmninnenneninenins | wvnens | oo [verennee 1| WAFE | 1,176,889 | ... 113.155] ... ..1,216,416 .1,075,000 | coovvernvene 1,118,310 (10,054) | . 07/15/2005 | 12/01/2015
92778R  BL 0| VIRGINIA ST CMWLTH UNIV...c.oovivmiriiriineirerninerernsnennssessnnnns | evvvene | oo oo T WAFE | viiinnn.809,472 | ... 109.310{ ..... 584,809 | ..... 535,000 | ..... 558,485 . (7,344) 03/11/2004 | 05/01/2014
928172 QB 4| VIRGINIA ST PUBLIC BLDG AUTH P......ccoovvervrinerrcrirnrrnennneenseinnenes | wvvene | oo [ verereee T WAFE | . 582,279 | .o 118.642| ..o 628,803 | ..... 530,000 | ..... 562,846 | ....coovvvreeririienns | e (5,196) 01/03/2008 | 08/01/2017
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93978K 3L 0|WASHINGTON ST HSG FIN COMMISSI... [ 1].1FE| .. 144,565 ...145,000 | ... ...146,100 10/27/2004 | 06/01/2014
93978K K2 3 |WASHINGTON ST HSG FIN COMMISSI ISR IV [ 1].1FE| .. ..205,226 | ........ 98.7481 ..... 202,433 | ..... 205,000 | ..... 205,014 06/07/2004 | 06/01/2012
967338 PK 4| WICHITAKS WTR & SWR UTILITY Ru.ccorirrireereineieriresiseereeins | v . JAFES 1,055,652 | ...... 110490 . ..1,066,229 ....965,000 ...1,017,738 12/01/2006 | 10/01/2016
977092 FE 0|WISCONSIN ST CLEAN WTR REVENUE...........ccocoovivniimririiniiieinns | ceree . | 1FE] .. 1,339,158 | ...... 123.859 | . ..1,461,536 .1,180,000 | ..............1,278,014 12/12/2007 | 06/01/2017
977092 TS 4|WISCONSIN ST CLEAN WTR REVENUE..........cccooommerimerirmieniriniines | v [ AFE | 1,175,670 | ...... 126.909 | ..oovvverees ,269,090 | ..ovoirnnee 1,000,000 | ..cooovvrvenee 1,157,446 11/04/2010 | 06/01/2020
982674 DN 0| WYANDOTTE CNTY/KANSAS CITY KS [ESTRRTRI o o 1].1FE] .. ..2,256,134 | ..... 107.611 2,372,823 c000:2,205,000 | ... 2,227,988 . 03/07/2008 | 09/01/2014
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............cccc....... . 109,402,106 | ... XXX........ ceenen 114,052,539 | ..........100,340,000 ....105,972,223 0 4,688,573 |..... XXX [ e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
B128LA 7D B[ FG ATT192...... it ssssssssssennes | cviees [ I 2] 1| e 974,984 | .. 109.050 | . 1,053,426 | ..... 966,003 | ..... 973,312 09/12/2008 | 11/01/2037
3128M4  PX 5| FG G0283B.........cvvercereinrierierieseseesssisssssessessessssssssessssssssssenes. | oneens [ 2| 1] 1,190,466 | ... 106.181 1,335,189 | oo 1,257,465 | .....cccouunee 1,195,082 03/08/2007 | 12/01/2035
312929 UA 8| FG ABB277 ..ot issssssssnsnes | aviees [ 2| 1] 1,259,106 | ... 108.800 | ..oovvvnees 1,363,463 | ..ccoovrvnnee 1,253,183 | oovervrine 1,259,100 11/24/2008 | 04/01/2038
312935 RM 3 FG ABBBI2.......cvuurierirririiceissiesiesiessiessesisssssesssesssessssessssens | svvien [ 2| 1 ..382,700 | ...... 108.566 | ..... 399,442 | ..... 367,926 | ..... 381,491 10/13/2009 | 12/01/2038
3129468 T2 2| FG AQTTB9......covurererireerierseise e ssessssessensssissssssssnsnes | cveeens [ 2| 1. 1,548,349 | ...... 106.001 | ..coovvenees 1,606,008 | ....ccocvnnee 1,515,088 | ..ccovvrvnnee 1,547,254 04/20/2011 | 01/01/2041
31294K RE 7 [FG EO1385......ciiieiiiieieiieiieeee s sssssssssisssssssssssssennes | svvens IO 2| LI I 254,948 | ...... 105.935{ ..... 271,949 | ..... 256,713 | ..... 255,396 07/06/2005 | 11/01/2017
31294K  ZT  5{FG EO1654.......coeieeeieieiesieseeiesisssse st ensssessssssessesssnenes | criens [ 2| T 202,742 | e 107191 [ e 217,355 | ..... 202,773 | ..... 202,742 05/27/2004 | 11/01/2018
312962 BK 4| FG BT0B74.......cooiieiireirciiseiseiiesiesisesiss s ssssssssennes | criees [ 2| 1. ..219,350 | ... 106.639 | ..... 234,830 | ..... 220,210 | ..... 219,542 10/03/2003 | 03/01/2018
312962 WC 3| FG BT0BA3........ooouverirerceieieniesieeeienissese e sssessensssssssssssssnenes | cveees [ 2| LI [P 321,310 | ...... 107.697 | ..o 340,195 | ..... 315,881 | ..... 319,289 11/26/2003 | 05/01/2018
312964 BW 4| FG B12685.......ccoirererirrerceieiseiiesieesesiss e ssesssessensssssssssssssnsnes | crieens [ 2| 1 ..716,154 | ... 107.697 | . 763,522 | oo 708,954 | ...covvvirnns 713,755 04/23/2004 | 03/01/2018
312964 UH 0| FG B12384.......oviiiireieisiceieeiesis s ssssessessssisssesens | nenene [P I 2] 1. ..398,802 | ...... 106.576 | . 420,949 | ..... 394,976 | ..... 397,316 01/16/2004 | 08/01/2018
312968 5L 0| FG B1625T.. ... ssesssessensssssssssssssennes | areeens [ 2| LI I 597,534 | ...... 107.790] ..... 635,983 | ..... 590,020 | ..... 595,751 01/05/2005 | 02/01/2019
31297TH YK 9| FG A29714.....oooiiiiieicintscnnnesnnsenssisesesinsesssssssssssnssssssnsnies | evvnene | oo | o2 [ | v 403,261 | e, 108.105| . 438,825 ....405,925 04/19/2005 | 02/01/2029
31297U Y8 7|FG A38835 . . ..630,231 | ... 107.597 | . 687,020 ...638,512 | ... 04/18/2005 | 06/01/2034
31371K 2R 1[FN 254684.........ccooveeerneisciins 2| e | 235,551 | 108.009 ..... 250,155 | ..... 231,606 | ..... 233,378 01/21/2003 | 08/01/2017
337K Y4 T FN 25483 1......coviiiiieienneessseenssisssensssssssssssensssssessnsens. | avnene [ [ooeveeinni2 | eoeee T | v 225,382 | e 108.009 | ..... 239,136 | ..... 221,403 | ..... 223,197 01/17/2003 | 06/01/2017
BM1371L Q2 8| FN 255273.....ccieeirierierieieensssissnieniesssssssssssssssessensssssssssenens. | avenens | oo [ everreen | ceeeed [ v 1,337,235 | oo, 107.013 ] covvocrirnes 1,448,633 | ..ccoovvvrnnee 1,353,698 | ..ccovvrvnnee 1,341,936 08/26/2005 | 11/01/2018
31376K B3 9[FN 357458........cooiviirinicciensrisniissisesenissessssessisssssssnenns | eviene | oo [ evveeeeni [ | eiiiiiinnnnn.88,008 | oo 107.233] ... 93,948 | .. 87,611 | .. 87,734 12/12/2003 | 05/01/2018
31385X GU 5 FN 55561 1....ccvuvirirrirrinnierienierinseissineniensssessssssssssessessneinne. | evevnne | oo [ evnerennn [ eonen | e 87,125 | i 107.075] .... 92,868 | .. 86,732 | .. 86,844 12/12/2003 | 11/01/2017
31390V K3 7[FNB57414......cooiieicercneineieesesenisssissnsessssesssnssssissssssssssenne | avnnee | oo [ eovneenni2 [ovnenT | i 202,304 | oo 109.540 | ..o 214,110 | oo 195,462 | oooovvverrinns 198,619 12/12/2002 | 05/01/2017
3139TH 22X 1| FNBB7790.....cciiieieiernriseerinsississnissssssssesenssssseenssssssssnssesssnnnene | avveens | oo | evnrenenn [ | v 170,710 | i, 108.009 | . 01/17/2003 | 07/01/2017
31391Y 5W 3|FN 681361... ...108.009 | . 08/08/2003 | 08/01/2017
31393C HX 4|FNR2003-54 AD.. LWT7,051 07/12/2006 | 01/01/2012
31393D L7 4|FNR 2003-80 CA......cocovirierirrerrrinrrnerieniesesnsessnsssensessenssssnssssssenes | wovnnne | oo [ everreeni | cereeed | i 362,360 | oo 101.125{ ..... 384,380 | ..... 380,103 | ..... 373,978 03/28/2006 | 06/01/2013
31393E B3 2[FNR 2003-94 CE.......coecomvrerrrerierineerssrinnernenienineessssisssssssnsesssessenns | svvnee | oo [ eovnennni [ovnenT | i 112,695 | e 107.585 118,575 ...110,215 112,224 01/27/2004 | 03/01/2027
31393N TU 3| FHR 2597 DE......c.vvvierieireirniiesiesisseississssssssesssssssssssssssssssensnns | vonvne | or | evvenienn [ | v 11,977 | i 102.119] . ..12,189 | .. 11,936 | .. 11,943 05/09/2003 | 09/01/2013
31393Q MH 2 [FHR 2614 EQ......oevoirecrrcrierieersseiseieniesiseessssisssssessesssessssssnsnss | svennee | oo [ evnerenni [eonen T | 208,313 | i 102.720] ..... 222,146 | ..... 216,262 | ..... 212,363 06/15/2006 | 11/01/2013
31393Q WR  9[FHR 2610 DG........ocveriririniiniicrierisnisnissiesisnississssississsnns | evvene | oo [ evveneeni [ | i 26,669 | oo 100.984 | .... 28,727 | .. 28,447 | .. 27,851 03/10/2006 | 07/01/2013
31393R 2D 1{FHR 2611 An.coocreceseisenesiesecenssissssessesssessensssssnenss. | eovnnne | oo | everereen | ceeeed | e 29,157 | i, 100.070] ... 31,217 | .. 31,195 | .. 30,983 05/12/2006 | 03/01/2012
31393U QJ 5| FNR2003-117 MN....oouiirirriniinniiceineisensssisseenssessesssesssssnnsnns | oennne | oo | eevnenene [T | v 3437 | 1000099.952 | 3,620 | oo 3,622 | oo 3,622 04/26/2006 | 01/01/2012
31394C CH 3|FNR 2005-3 HC . . ..948,463 | ...... 106.542 .1,043,874 | ..... 979,770 | ..... 955,268 01/09/2007 | 10/01/2022
31394E GN 2|FNR 2005-63 HA............ 2| e | i 70,537 | 101.380] .... 73,415 | .. 72,415 | .. 71,741 05/05/2006 | 08/01/2012
31395G FP 2 |FHR 2856 TE . ceeerneennnn. 16,838 | e 100.198 | .... 17,503 | .. 17,468 | .. 17,372 06/07/2006 | 03/01/2012
31395P EM 0|FHR2952PA........... . . ..645,743 | ... 110.322| v 731,136 | ..... 662,726 | ..... 645,999 03/28/2007 | 06/01/2026
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31395R AR 9|FHRRRO001AE... [ 2| 1] e 16,267 | i 99.971] ... 16,628 | .. 16,632 | .. 16,632 12/19/2006 | 01/01/2012
31400 GV 5| FNBBBB12......coiuiriirriieieieiseiesisissiesisssssssiesssssssenssssssssssssensnnss | svviene | oo | evreseenen 2] ... T 189,562 | ... 108.009 | ...cvvrvrernee 201,315 | oo 186,387 | cvvvveerrnee 187,861 01/21/2003 | 06/01/2017
31400P BE 4 FN B93137....cciiriiririerienieriesieeseesssssssssessessssessssssssssessensnse | aveneee | oo | eoesevnes 2| 1] 329,235 | oo 108.009 | ..o 349,327 | ..... 323,424 | ..... 326,165 01/17/2003 | 06/01/2017
31401B P5 8|FN703444... s | s [ 2| 1] i 70,573 | 108.009 | .... 74,502 | .. 68,977 | .. 69,790 07/21/2003 | 12/01/2017
31401L BB 6| FN 711257 ...coieeiirceiecisceesisssiesiesessessessessessensssesssssssniens | creees [ 2| LI [P 132,381 | ...... 108.603 | ...cvvvevernvene 142,965 | oo 131,640 | oo 131,841 08/18/2003 | 02/01/2018
31401M  CE 9| FN 712069........couucereieeieerieeieeiseesesissssessesssseesssesssssssssessssssssnnes. | cvnseen | oo | oeeveneees 2| 1] criernenn837,539 | oo 108.603 | . 692,819 ...637,938 08/14/2003 | 02/01/2018
31402) 2C 0|FN730771... e | s [ 2| 1. ..435,500 | ...... 108.009 | . 463,143 ...428,800 | ... 09/23/2003 | 01/01/2018
31402Q 4B 4[FN 735318......comiiirierircireeissinssieniesieessssssssessessssssssssssssssnsens | crenees [ 2| LI [P 365,3% | ...... 107.013] ..... 395,218 | ..... 369,318 | ..... 366,335 07/15/2005 | 10/01/2018
31402R LY 3| FN 735743 ..o ssssssenssssssensssssssensns | avvenes | oo [ onrenenns 2] T e 736,954 | .. 106.950 | . 796,763 | oo 744,986 | .....cccooonvee. 738,570 07/15/2005 | 08/01/2019
31404D ED 6|FN 765232... e | s [ 2| 1. ..203,631 | ...... 107.013| . 216,290 | ..... 202,115 | ..... 202,792 02/23/2004 | 06/01/2018
31404S TP O FN 777358.....ccociieiierieineiiesisesiesiesisessssisssssssesssssssssssssssssssens | svsees [ 2| LI [P 225,589 | ...... 107.013 | v 243578 | ..... 227,616 | ..... 226,029 07/05/2005 | 12/01/2018
314058 HL 1 [FN 797735.....coiiiririiieiiseiesiesissessssisssisessessssesssssssssessensene | avveee | o | woveevenns 2| 1 ..564,165 | ...... 108.025{ ..... 599,902 | ..... 555,336 | ..... 560,691 01/28/2005 | 07/01/2019
31412M M8 8|FN 929283... e | s [ 2| 1. 2,795,345 | ...... 106.700 | ..vovvveneee 2,964,568 | ....cooonvn. 2,778,414 | oo, 2,794,620 ...125,029 | 03/18/2008 | 10/01/2022
314148 3U 5 FN 975211 i ssssesssssssessensnsns | enene [ 2] ... T 1,083,765 | ...... 106.498 | .............. 1,206,206 | .....cc....... 1,132,609 | ..oooverenee. 1,085,503 | ..ocvveviercnierens | e 19,893 [ i | | 4500 [ 0l 6480 [IMONLL | i 4,247 | 50,967 | 03/27/2008 | 10/01/2037
31417Y RW Q[ FN MADS00.........oeureriermnireiseriessieeseniseesssssessssessenssessssesssessnssses | evereee | oo | woeserenes 2| 1 1,843,619 | ...... 108.144 | . ..1,921,411 1,776,715 ....1,842,999 02/10/2011 | 03/01/2040
31418T C4 7|FNAD5490 [V [ 2| 1. 1,875,880 | ...... 109.144 | . ..1,944,706 1,781,780 | ..............1,864,987 05/20/2010 | 11/01/2039
31419A K2 2[FN AEOB12. ..ot esesesssssssssensesssessssnsens | cveees [ 2| LN [ 1,523,896 | ...... 105.085| ......coonu... 1,655,098 | ...covvrvnnee 1,479,847 | oo 1,521,384 08/23/2010 | 03/01/2040
B1419F FW 1| FNAE4B80........ccooceeceirierieeiesieesesissssessesssssesessssssssssesssessssnss | sesvene | oo | svesneenns 2| 1 2,900,320 | ...... 105.143 | . ..2,940,590 2,796,753 | ... 2,889,630 10/21/2010 | 06/01/2040
31419G XX 7|FN AE6093.. s | s [ 2] ... 1. ...788,699 | ...... 104.667 | . 795,790 ....760,306 | ... ...186,628 10/06/2010 | 06/01/2025
38374B 5M  1[GNR 2003-79 PH.......cvouiriirinirieeienieisseiessessessensseessensessessscens. | cveees [ 2| LI [ 132,842 | ...... 102.876 [ ..o 131,729 | oo 128,045 | oo 129,303 02/25/2004 | 02/01/2014
38374B LQ 4| GNR2003-80 MA........ccovriiriiniicrniinsiesisieissisesesssseessessssisennsnns | cvennes | oo [ creveenns 2]..... 1T e 107,682 | 105.797 | oo 117,885 | covveeriers 111,425 | v 108,493 10/02/2003 | 11/01/2022
38374F CX 0|GNR 2004-5 VB ST [ 2| 1] 866,122 | ... 101.466 | ..... 850,130 | ..... 837,845 | ... 837,845 04/23/2004 | 01/01/2013
38374K DC 4 [GNR 2004-104 GA.......oovmrrererirrireeinnesssisessesiesisseessssssssssssssssesens. | ceseees [ 2| 1| e 197,647 | e 107.292 | ..cvverirnene 883,423 | ..o 823,378 | .o 801,061 03/26/2007 | 09/01/2021
38374K RA 3| GNR 2005-3 AE.......cooovriiierieiniinniernsiesesississnsssssssssssesssssesnnsns | avonnss | oo [ revenenns 2| 1 ..202,074 | ...... 102,802 ...ccovvrarnee 213,732 | ..... 207,905 | ..... 205,448 . 01/09/2007 | 04/01/2014
38374K UT 8| GNR 2005-13 PA. o I 2| 1].. ..492,553 | ...... 102.327] ..... 520,778 | ..... 508,935 | ..... 502,315 | .o .1,802 03/27/2007 | 01/01/2014
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities................... s . 33,410,355 | ... XXX.ooovooo | e 35416,731 | ............ 33,176,416 | ............ 33,373,458 | ..o 0 [ iieeneeen(5,808) | o0 |0 | b XXX | XXX | XXX | i, 129,207 | ........1,512,956 |..... XXX [ oo XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31398N XW 9| FNA 2010-M5 ATttt ssssssssssnnes | seeenn [ 2| LN [ 1,904,428 | ...... 102.570 | oo 1,943,665 | ...ccooveenee 1,894,953 | ..o 1,902,040 [ ...oooreveeircrierins | e (2,271) [ e | eevneeeeinseiseeinees | e 2259 ... 2.120 [MON... | oovvrrrirncns 3,567 | e 42,807 | 09/21/2010 | 05/01/2017
38373M 5G 1| GNR 2009-7 C...ovvvvvrrrrirerieieiesississssiesssssessessssisssessssessnsesssesssnes | censee [ 2] ... 1 1,042,500 | ...... 114.760 | . 1,147,607 1,000,000 02/01/2010| 01/01/2024
38373M 5U 0| GNR 2009-5 B.......couvvrrrirrireenrrinirierienississsesssssesnsessensssssssessnssns | evvnenn | oo | veveree | ceneeed | v 983,828 | ... 115,992 . ..1,159,928 .1,000,000 02/03/2009 | 10/01/2024
38373Y 6X  7[GNR2003-16 B......ccovvvorriiriiiierisrisnienissisenissississssssisesisninnes | evviene | oo [ evvenenni [ | 1,133,129 | i 103.005| . .1,164,275 1,130,304 12/18/2008 | 05/01/2014
38376G EZ 9|GNR2010-13 AB 1,511,484 | ...... 103.192 . ..1,547,892 1,500,000 01/29/2010 | 08/01/2014
38376G VZ 0|GNR2010-122C 1,003,945 | ...... 104.046 | . ..1,040,467 .1,000,000 . . . 09/21/2010 | 07/01/2018
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. 7,579,315 | ... XXX...ooo. . ..8,003,834 v 1,503,138 | ... L0 .0 .. 0 XXX XK 273,691 |..... XXX...... | ... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........oeverieriennsnisisssssssnninns | v 150,391,776 | ... XXXeovoor | v 157,473,104 | ........ 141,041,672 | .......... 146,908,819 XK XXX XXX [ 1,413,294 | L 6,475,220 | ..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824 AU 4|ABBOTT LABORATORIES SSPURTPTORRTORRTIRPIN IV [ TLAFE | s 647,186 | ...... 116.114 | e 754,741 | oo 650,000 | ...coovvernvene 647,864 02/26/2009 | 04/01/2019
002824 AX 8|ABBOTT LABORATORIES SOOI IV [ 1].1FE| .. LB74414 | ... 104.879 | . 603,054 | ..... 575,000 | ..... 574,592 05/24/2010 | 05/27/2015
00724F AA 9| ADOBE SYSTEMS INC.....c.evviiererrririrnisisinsiesesssssesesssssessesssenens | cvsenes [ 1|.2FE| .. 2,000,533 | ...... 104.968 | . .2,099,360 | ..cvverenee 2,000,000 01/26/2010| 02/01/2015
009158 AP 1|AIR PRODUCTS & CHEMICALS.........ccooerererrerrseierieniesesseesssnines | crieees [ L AFE | e 724,478 | 112779 e 817,648 | ..o 725,000 08/18/2009 | 08/21/2019
02581F YA 1| AMERICAN EXPR CENTURION.......cooviiirriiiireriniirieisessiersnseines | covees . AFE] 2,273,380 | . 112,362 oo 2,247,240 | ..coovvenee 2,000,000 10/25/2010 | 06/12/2017
031162 BF 6| AMGEN INC.......ovvvuirieireirrissisesieeissisessesssessessssssssssesssesssensns | crenees T L2FE | e, 498,840 | ... 100.683] ..... 503,415 | ..... 500,000 06/27/2011 | 06/15/2016
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031162 BL 3|AMGENINC.... . B 1].2FE | .cccoo....499,485 | ...... 101.199 . 505,995 | .. 1500,000 | coovrrrenenn 499,499 | [ 1 | [ | e 2500 | e 2.520 [MN...... 11/07/2011| 11/15/2016
03523T BL 1| ANHEUSER-BUSCH INBEV WOR........cccovrniiiirnrinrirerieisirnsierssseenes | covenes [N [P 1 AFE| i 499,985 | ... 100.715{ ..... 503,575 | ..... 500,000 | ... 499,987 | | e [ [ | e 1500 [ 1.500 | JJ....... 07/07/2011| 07/14/2014
037389 AY 9| AON CORP.......coorieriririeriresireessssssesie s ssssessssssssssessessssssssssanes | cveees [ 1].2FE| ...cco...........849,734 | ... 101.135] ..... 657,378 | ..... 650,000 | ..... 649,763 | ...oovvererrincrnns | e300 [ | e | e 3125 [ 3.130 | MN...... 05/24/2011 | 05/27/2016
037735 CR 6| APPALACHIAN POWER CO......ccooviirriimrirrirnsissiiesiseeesssisesssssienes | cvveees [ 1].2FE| cooierer..997,210 | oo 109.666 | ............. 1,096,660 | ......ccoo.... 1,000,000 | ..ocoovvernnne 997,389 . . 4600]...... 4630 |MS...... 03/22/2011 | 03/30/2021
03939R AB 6 |ARCH WESTERN FINANCE.... ST IOV [ 1] .3FE | e 29,373 | e 100.500 | ... 31,155 | .. 31,000 | .. 30,481 | oo [ i 314 [ s [ s | e 6.750 | ......... 7.950 | JJ....... 01/22/2008 | 07/01/2013
039483 BB 7| ARCHER-DANIELS-MIDLAND C.....coovvvvrrirrrinerrerieeerneessniserserienes | crveees [ 1| .AFE| oo 755,468 | ... 113.279] . 849,593 750,000 | cooovrvrcrinns 755,046 | ..cvovererrnrincrnns | wverrneirenneene(822) [ o | e | e 8479 | 4.380 | MS...... 03/30/2011 | 03/01/2021
053773 AF 4| AVIS BUDGET CAR RENTAL.......cccotrimirierirririeisnineiieriesessssssinns | criens [ 1].4FE| .. 100,750 | .. ....100,000 | .. 25,000 RS 750 . 7.750 | MN...... 05/23/2007 | 05/15/2016
053807 AN 3| AVNET INC....coiviuirmririeenenieissesiesseessssssssesssesssensesssssssssssnnns | avenees [ 1|..2FE 111,868 | oo 100,000 | .. 99,748 | ..o | e A4 | s | s | e 6.625......... 6.680 | MS...... 09/07/2006 | 09/15/2016
06051G EG 0 [ BANK OF AMERICA CORP......cooviviriiiiereriiisensieississeessssieseninees. | renine . AGAFE] 996,740 | 92.178 921,780 | .ovvvrrren 1,000,000 | ..coovvorinerns 997,216 | ..vvovvererrirernnireis | cerrverierneenend T8 | i v | e 3.625 [ i 3.690 | MS...... 03/14/2011| 03/17/2016
06849R AF 9| BARRICK NA FINANCE LLC.......cvtvirrinirierierincesseissrsesireseesessenis | cvvee . AAFE] 520,785 | . 108.300 | . 541,500 | ..... 500,000 | ..... 520,658 4400]....... 3.870 | MN...... 12/01/2011 | 05/30/2021
093662 AC  8|BLOCK FINANCIAL LLC.......cvuuivirrireencrierineesensssisseesesssssssensssens | cveeees [ 1].2FE| .............1,047,710 | ...... 101.999 | oo 1,019,990 | .cooovvrennee 1,000,000 | .ovorereen 1,029,816 [ oo | veernennee(9,764) | oo | e | e 5125|......... 4.000 [AO...... 02/12/2010 | 10/30/2014
12189L AD 3| BURLINGTN NORTH SANTA FE.......ccovvvirirrerimrieniirineiiesienesiensas | reeens [ 1].2FE| ...............497,835 | ..... 107.909 ..... 539,545 | ..... 500,000 | .ovverreeennd97,951 [ s [ v 116 | s [ | 4100 | e 4.150 | JD....... 05/16/2011 | 06/01/2021
12572Q AD 7| CME GROUP INC......ccouierririrrineerenissisessessssessenssssesssnsssssssssenss | neens [ 1. AFE| oo, 199,678 | ... 109.001 | ..o 218,002 | ..o 200,000 | ... . 5750 | oo 5.780 |FA....... 02/04/2009 | 02/15/2014
126650 BW 9| CVS CAREMARK CORP........cccovviriireiniineierinsisseessssssssssesssssssesens | ceveee [ 1|.2FE| ....ccc.........986,840 | ...... 107.657 | oovvvrnnee 1,076,570 | ..cooceneeee. 1,000,000 | ..ovovveverrnee 987,525 | ... | e B85 | e [ e | e 4125] ......... 4.280 | MN...... 05/09/2011 | 05/15/2021
127055 AG 6| CABOT CORP......ccourirrircrieieriesieseiensssese st ssssssennes | reeens [ 1.2FE | oo 273,136 | ..o 107.001] ..... 294,253 | ... 275,000 | ..... 273,671 | o | v 282 | s | e | 5,000 [ i, 5.110 | AO...... 09/21/2009 | 10/01/2016
133131 AR 3| CAMDEN PROPERTY TRUST e [ 1].2FE| ................996,260 | ...... 100.013 ] oo 1,000,130 | .ccoovvrennee 1,000,000 | ..ocoorvvernnene 996,446 . . 4625 ......... 4670(JD....... 06/02/2011 | 06/15/2021
13342B AE 5| CAMERON INTL CORP......ccortvuirerirererieriniersesiessiessesissensessennes | eeens [ 1].2FE| ..ccccnev..r..991,538 | ... 107.349 | ..ovvveneee 1,073,490 | ..cooovvrvnnee 1,000,000 | ...coorvvernnne 991,930 | .oovvrvrrriirererins | s 392 [ s | e | e 4500 ......... 4,600 | JD....... 05/25/2011 | 06/01/2021
134429 AT 6| CAMPBELL SOUP CO......ecouivmrirerireereniseesseissessessssessessssssssssenes | eeens AFE| 99,285 | 112452 . 112,452 ....100,000 | .. 99,465 | .ovvevererierieniens | cerverrerennenennB2 [ | e | 4500 | e 4580 |FA....... ...4,500 | 01/14/2009 | 02/15/2019
14912L 4E 8| CATERPILLAR FINANCIAL SE RN IO . .| 1FE| .. 1,996,600 | ...... 128.079 . ..2,561,580 | .. .2,000,000 | ..ooovrnenee 1,997,365 . . 7450 ... 7170 (FA....... 02/05/2009 | 02/15/2019
166751 AJ 6| CHEVRON CORP......ccooivirrircerrrinerieriesiseesssssssssessesessesssssassssens | eeens [ T AFE| o 1,799,442 | ...... 118.110 covvvrereen 2,125,980 | ..ovvvernvene 1,800,000 | ..ccoovvrrnnee 1,799,573 [ oo | e 49 [ e | e | e 4950 ......... 4.950 | MS...... 02/26/2009 | 03/03/2019
17252M  AK 6| CINTAS CORPORATION NO. 2.....couvvurirrririreerneiseisesiesesecesssens | coveees [ I 1|.2FE| .. 798312 | ... 107.4171 ..... 859,336 | ... 800,000 798,403 | ... | 91 [ | | e300 [ 4.320|JD....... 05/18/2011 | 06/01/2021
17275R  AE 2| CISCO SYSTEMS INC......oovvvurririerirerirtiiesinssiesienisesessssesssssssenes | creens [ 1].1FE| .. 1,247,175 | ...... 115,923 oo 1,449,038 | ....ccooveuee 1,250,000 | ..............1,247,847 | .... . . 4950 ......... 4970 |FA....... 02/09/2009 | 02/15/2019
17275R  AH 5[ CISCO SYSTEMS INC......otreurirrerierieirseesesissisensenssseessensssssssssssenes | ceveees [ T AFE | s 499,260 | ...... 113.694 | ..o 568,470 | ...covvvernene 500,000 | ..coorrernnns 499,366 | ...vorrereirerinris | s B4 | oo | e | e 4450 ........ 4460 [ ..o | v 10,260 11/09/2009 | 01/15/2020
20030N AP 6| COMCAST CORP.......ccoviiiireriiisirnieissisiesssssessessssissssssssssssssssnnss. | avseses [ [ 1|.2FE| .. 1,118,500 | ...... 117618 . 1,176,180 1,000,000 1,089,274 | | e (15,460) | s | e | 8500 [ i 4.490|JJ....... ..29,972 01/21/2010| 01/15/2017
202795 HZ 6| COMMONWEALTH EDISON.......ccovvummrirrireerrinerieriesesseesssssssniens | crenees [ 1].2FE| ..............1,499,505 | ...... 103.560 | . ..1,553,400 | .. 1,500,000 1499514 | e | e e | | e 3400 [ e 3.400 08/30/2011 | 09/01/2021
207597 EE 1| CONNECTICUT LIGHT & PWR.. [ I 1. AFE| ... 498,005 | ... 116.708 ..... 583,540 | ..... 500,000 498,466 | ......oovvvernriens | e 172 [ | | 20005500 [, 5.550 02/09/2009 | 02/01/2019
20825C AR 5| CONOCOPHILLIPS. - AAFE] 2,179,017 | e 120.500 | . ..2,530,500 | .. 2,100,000 | ..............2,162,123 ..5.230 07/13/2009 | 02/01/2019
21036P AD 0|CONSTELLATION BRANDS INC B 1].3FE| oo 70,875 | oo 109.875] .... 82,406 | .. 75,000 | .. 72,435 | oo | i3 | e [ [ e 7.250 | i 8.140 01/03/2008 | 09/01/2016
21036P AF 5| CONSTELLATION BRANDS INC......cocovvirirrriiierniineerenrsisissssssiensns W3FE| ... 100,000 | ... 110.000 | . 110,000 100,000 | cooviirieereen 100,000 [ oo [ e | e | e | veveneeene 12290 | i 7.250 05/09/2007 | 05/15/2017
22546Q AF 4 |CREDIT SUISSE NEW YORK JAFES . .98.047 | . .980,470 .1,000,000 .4.390 08/02/2010 | 08/05/2020
235851 AH 5| DANAHER CORP......coovtiuriirriieiieirsisesissises st siesssesssenes JAFE| . . .1,493,163 | .. 1,250,000 | .ovoeeeeen 1,249,339 [ oo | v T4 | e [ e | erreenn 5,400 | i 5.400 02/26/2009 | 03/01/2019
242370 AA 2| DEAN FOODS CO.....covrvimrirrirrinirieineriesisesesssssssessssesssessseseseesas VAFE | i TAT03 | 98750 | e 74,063 | .. 75,000 | coooovvevereenne 74083 | 5,217 [ 33 | s [ | evrneeen 7000 | e 7.050 05/11/2006 | 06/01/2016
24422E QZ 5|JOHN DEERE CAPITAL CORP, JAFE] . 524,550 | ..... 500,000 .2.820 09/13/2010 | 09/18/2017
24702R AQ 4| DELL INC....ooiiiieiicecsesie st . AAFE] 995,410 | L 108.459 | .....couvnee 1,084,590 | ...occonvee. 1,000,000 | c.vvvverrereen 995,688 [ oo [ e 278 | e e | e 4625 | 4.680 03/28/2011 | 04/01/2021
25179M AK 9| DEVON ENERGY CORPORATION........cstermremerinerireerenssnsssesssensenes | eeens [ 1].2FE| .....cc.c........993,070 | ...... 109.382 . ..1,093,820 21,000,000 | vvovereerrn993,339 | oo | 289 [ [ [ 4,000 | 4.080 07/05/2011 | 07/15/2021
25746U BJ 7| DOMINION RESOURCES INC........oovieiirrieieieireiseeisiesesesissseniens | cveeene [ 1 .2FE| o 124,818 | e 102.343 | . 127,929 | .. ...125,000 | ... . 2250 ......... 2.280 | MS...... . 2,805 | 08/30/2010 | 09/01/2015
263534 BZ 1|E.l. DU PONT DE NEMOURS........ccccoovumriirimerieninerienisseesnersessinenes | v [ 1. 1FE| ccovne......846,473 | ... 114.801 [ v 975,809 | ..... 850,000 | ..... BATATB | .o | s 284 [ s | e | e 4625 ... 4670 [ | o 18,127 | 39,313 | 11/04/2009 | 01/15/2020
263534 CD  9|E.|l. DU PONT DE NEMOURS........cccosiiriiiinerierineineeiseisssisesisenees | creeee [ 1 AFE| o 2,476,175 | ... 102.751 ..2,568,775 .2,500,000 2,481,617 | oo | i 309 | i [ e [ e 1,950 | i 2140 JJ....... .39,542 | 09/20/2010 | 01/15/2016
263534 CE 7 |E.l. DUPONT DE NEMOURS.........ccccovriiiirmiieineieiernsieeesssseessenens | cenee [ 1|.1FE| .. ...623,681 | ...... 113.009 | . 706,306 | .. ....625,000 | ... ..623,768 |.... 4250 ......... 4.270 | AO...... 13,724 | 03/22/2011 | 04/01/2021
26875P AD  3[EOG RESOURCES INC........coovurimrireereiinerineriensssisseesssssssssssesensns | cvnees [ T AFE | o 3,275,790 | ...... 1181471 o 3,545,130 | covvrernene 3,000,000 | ..ovrernene 3,221,176 | oo | e (24,878) [ .ovvvrevereererierinens [ eereernerissiseeinnes [ e 5625 ......... 4440 [ID....... | v 14,083 | oo 168,750 | 09/15/2009 | 06/01/2019
294549 AR 1| EQT CORP......cooiiiiirriieeisesssissie st sessssissssnns | crieees [ I 1|.2FE| .. 1,090,560 | ...... 111.501 1,115,010 .1,000,000 | .overvrrneee 1,072,289 [ ..o | v 9,589) | oo v | 00500 | e 5.130[AOC...... 01/12/2010 | 04/01/2018
297425 AF  7|ESTERLINE TECHNOLOGIES C......ccooevvrervreerrineerssrseiesesseessnines | v [ 1].3FE | o 97,375 | L 103.500 | . 103,500 ....100,000 | .. 98,365 | ..vouvvrrerrrerirneernenns | cerverienriinennnn285 | s | | 0,625 | e 7.000 | MS...... 08/20/2007 | 03/01/2017
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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369550 AQ 1|GENERAL DYNAMICS CORP... . B 1].1FE| .. ..599,262 | ...... 103.193 | .cvorirens 619,158 ....600,000 1599,328 | .o | B8 [ | | 002,250 [ 2.270 07/05/2011 | 07/15/2016
375558 AQ 6| GILEAD SCIENCES INC......c.ovoviiriernireieinnisienssisissssenssssssensnnes | cenee [N [P 1|.2FE| .. 1,982,840 | ...... 106.024 | . ..2,120,480 | .. .2,000,000 | ... 1,983,882 | ..ocvvviccreveenne | v 1,042 | i | e | 4500 [ 4.600 03/23/2011 | 04/01/2021
377372 AD 9| GLAXOSMITHKLINE CAP INC........covvermerirrereeneiineriensenesssesenines | crenens [ 1].1FE| .. 1,568,514 | ..... 120.361 . 1,748,845 | .............. 1,453,000 | ..cooovvrvnnee 1,544,752 [ oo | v (12,183) | e v | veeeeen5.650 | v 4.490 12/30/2009 | 05/15/2018
38259P AB 8 GOOGLE INC......coouiirriiriireireiissinsisesiesseisssississssesssessssssssines | cveees [ I 1|.1FE| .. ..545034 | ...... 109.322| . 601,271 | ..... 550,000 | ..... 545,290 | ...coovviinriivcrienins [ everinrienenn256 | i [ | e 3.625 | i 3.730 05/16/2011 | 05/19/2021
406216 AX 9| HALLIBURTON COMPANY.........ovtumremrrmerirerireeseseseriessesssssesssesanes | creees [ T LAFE | s 558,185 | ...... 122.868 | ..o 614,340 | ..... 500,000 | ..... 547,493 | ...ovvvrvvrrrcrrenns | erverireneneee(B,017) | o [ | veeenen8.150 | i 4.660 10/16/2009 | 09/15/2019
410345 AE 2| HANESBRANDS INC......coovirimrimeirerineeinersesisseissesssssssssessssesssssnns | crseees [ 1].4FE| .. ..247,066 | ........ 99.500| ..... 237,805 | ..... 239,000 | ..... 237,805 | ovveevrreenn299 | o [ e | e | e 145 4.720 02/15/2007 | 12/15/2014
428236 BC 6|HEWLETT-PACKARD CO.....ccovvriirirriririniinerierieeesnseississessenesesenns | s [ 1].1FE| .. 499435 | ... 98.240 | ...oorvverenn 491,200 | ..coovevernnene 500,000 | ..cooevernene 499,576 | ..o | e 109 [ s | e | 2125 [ 2.140 09/08/2010 | 09/13/2015
437076 AW 2| HOME DEPOT INC......coovviurirerinieineriensiessenssssssensessssesssensssssnes | cvenees [ T AFE| o 1,239,038 | ...... 112.746 | ..o 1,409,325 | ..ccoovvrvnnee 1,250,000 | ..cooouvennee 1,239,690 | ..ovorucvrerierrrennns | rverrrerreeensenB52 | e e | e 8400 | e 4.510 04/14/2011 | 04/01/2021
438516 BA 3| HONEYWELL INTERNATIONAL......covverieirerririeeieieeesiesseieissssssessnins | ceeeea [ [P 1|.1FE| .. 1,097,217 | ...... 112,906 | . ..1,241,966 1,100,000 1,097,434 | | e 21T | e | e | o250 | 4.280 02/14/2011 | 03/01/2021
459200 GT 2| IBM CORP......ccouriririerieisiiesiresieesesiss et enssssssssssessseenes. | criees [ 1].1FE| .. 1,095,501 | ...... 100.787 | . ..1,108,657 | .. 1,100,000 | ..cooeereeee 1,097,590 [ .oovvorveocricrinrrne | v 1490 | civiiiincinenns [ eeververrerernneennins | vereeen 1.000 | i 1.130 08/02/2010 | 08/05/2013
459284 AA 3| COCA-COLA ENTERPRISES........ccocommriiireinireriesisecsssnisssissessenes | cvveees [ 1 W2FE | s 498,160 | ...... 101.739] ..... 508,695 | ..... 500,000 | ..ovvverrrinns 498,618 | ..o | v 354 | s | | 2125 2.200 09/07/2010 | 09/15/2015
461070 AJ 3| INTERSTATE POWER & LIGHT......coovivimiieririreisnisnrisenienesseins | v W2FE| .. 1,998,500 | ...... 105.132 . ..2,102,640 .2,000,000 01,998,680 | ..o | e 130 [ | | 03650 [ i 3.650 08/23/2010 | 09/01/2020
46625H HU 7| JPMORGAN CHASE & CO RO . | AFE] . 1,990,200 | ...... 100.702 | . ..2,014,040 | .. .2,000,000 | ooovereennn 1,991,153 | oo | 804 [ [ e [ 4250 | 4.310 10/14/2010| 10/15/2020
46625H HX 1| JPMORGAN CHASE & CO.....ocvvvririierrieienisisissiserssssssesssnsssenes | avveees O AFE ] 498,970 | ...... 101595 v 507,975 | oo 500,000 | ..ovovvrereene 499,135 | oo | e 165 | | | 3450 | 3.490 02/17/2011| 03/01/2016
478366 AV 9| JOHNSON CONTROLS INC.......ovverrreerieririererieiseriensneesenisssenes | erevees [ 1].2FE| ................849,720 | ...... 100.865] ..... 857,353 | ..... 850,000 | ..... 849,805 | ... | rvrernrrieieenne88 [ | e | e 1750 [ 1.760 02/01/2011 | 03/01/2014
478366 BA 4| JOHNSON CONTROLS INC.......ovvurirricriieireeiseiseisssisesesesissines | crieees [ 1].2FE | .ccccenevne....571,067 | ... 103.253 | .o 593,705 | ..... 575,000 | ..... 571,093 [ .oeverirerineriinens [ e8| e [ | e 3750 | e 3.830 11/29/2011| 12/01/2021
485188 AG 1|KANSAS CITY SOUTHERN RY. [ESTTRTRTRRIR INO [ TL3FE | s 100,250 | ...... 106.125 | ..o 106,125 | oo 100,000 | oooouveniienes 100,115 | covovveererieernens | erveernerinnenieene(88) [ v [ [ 08,000 | e 7.940 05/28/2008 | 06/01/2014
487836 BF 4| KELLOGG CO.....ovvurernerneineineiisssieesesisssisesssssssessesssssssssssssssenes | avseees [ 1]..2FE| .............2,996,880 | ...... 100.403 | ..oocvenees 3,012,090 | covvrernene 3,000,000 | ..oovrerneene 2,996,953 | .ooorvrcrinrinerrinnns [ e T3 i [ e | e 1875 | i 1.890 11/14/2011| 11/17/2016
494550 BG 0|KINDER MORGAN ENER PART e | e | 1.2FE| oo 249,955 | L. 103.972{ ..... 259,930 | ..... 250,000 | ..... 249,962 | ..o | e | | | 3900 [ o 3.500 02/23/2011| 03/01/2016
53117C AM 4 |LIBERTY PROPERTY LP........cccocvvrmirrririrennne I [ 1].2FE | oo 324,230 | ... 101.617] ..... 330,255 | ..... 325,000 | ..... 324,306 | ..ovvevrrrrrcrirenins [ B0 | [ | 750 | s 4.780 09/22/2010 | 10/01/2020
589331 AN 7| MERCK & CO INC.....cocovviiiiiiiciiicicciinsssiesissenissinns | cviens [ 1].1FE| ............1,316,639 | ...... 117.927 ..1,562,533 1,325,000 | .overvrenee 1,318,372 | oo | e T10 | e v | e 5.000 [ o 5.080 06/22/2009 | 06/30/2019
608328 AK 6| MOHEGAN TRIBAL GAMING........ccccruvurrririnirierierernseisninsrienienens | v [ 1].6FE | .ovrcernernn29,500 | ... 67.000 | . 67,000 | .. ....100,000 | .. 29,500 | vooerveerierinrienes [ e | e | e | coenenn:8.000 | o 8.000 04/11/2005 | 04/01/2012
611662 BM 8| MONSANTO CO....ccooovmrrmirririrneeseeiseiseessssssessessseessessssssnsssessns. | avseees [ 1].1FE| .................548,829 | ...... 104.959 | ..o 577,275 | oo 550,000 | ..vvvrrrrerrnc 548,986 | v | e 15T [ | | e 2750 [ 2.790 04/12/2011 | 04/15/2016
61166W AF 8| MONSANTO CO...ovuirriiriiiicissieerisiessssssssssssssssessesssssenss | oensee [ [ 1 AFE| 1,695,370 | ... 115.650 | . 1,734,750 1,500,000 | .oovveereeee 1,575,837 | oo | e (10,309) [ i [ | 5125 4.200 01/12/2010 | 04/15/2018
637417 AD 8|NATL RETAIL PROPERTIES IO [ 1].2FE| .............1,971,540 | ...... 100.196 | . ..2,003,920 .2,000,000 | ovovreenen 1,972,619 | oo | e 079 [ [ e [ 005,500 | e 5.680 06/28/2011 | 07/15/2021
637432 ML 6|NATIONAL RURAL UTIL COOP. [ I 1| AFE| e 1,997,486 | ... 100.596 | . .2,000,000 | .oooorieernna 1,998,051 | oo | e85 [ [ [ e 1900 i 1.920 10/26/2010| 11/01/2015
637432 MN 2| NATIONAL RURAL UTIL COOP. . - AAFE] e 673,684 | .. 105.034 | . 675,000 ..3.090 02/14/2011 | 03/01/2016
65339K AA 8|NEXTERA ENERGY CAPITAL SO R [ 1].2FE | oo 999,220 | ... 106.526 | . 21,000,000 | ovvieieerrn999,244 | oo | 28 [ [ [ o500 | e 4.500 06/07/2011 | 06/01/2021
68389X AG 0| ORACLE CORP.......cvtivrirriersirtierssissiesisisisessesssssssesssnssssensnes. | renene [ 1 AFE| 1,992,540 | ... 117.900 | . .2,000,000 | .ooovoereeer 1,994,060 | oo | i35 [ [ [ 005,000 | 5.040 06/30/2009 | 07/08/2019
717081 DB 6|PFIZERINC.... - AAFE] v 724,268 | ... 123.391] . ....7125,000 ...724,416 ..6.210 03/17/2009 | 03/15/2019
724479 AH 3|PITNEY BOWES INC [ I 1|.2FE | v 873,434 | . 108.266 | . 875,000 | ..... 873,800 | ... | e 128 [ | | 0008250 [ 6.270 03/02/2009 | 03/15/2019
72650R AF 9| PLAINS ALL AMER PIPELINE ST RTI PO [ 1].2FE| .................391,600 | ...... 111,651 . 400,000 | v 394,846 | oo [ 936 | [ | e D.875 | ) 6.190 04/10/2008 | 08/15/2016
74005P AW 4| PRAXAIR INC . - AAFE] 348,985 | . 100.853 . .352,986 350,000 ..1.840 11/10/2009 | 11/15/2012
T4005P  AZ 7 | PRAXAIR INC....cooiiriiiiininnieisesieisssieiesssissse s isssesssessssssssenes. | renene [ 1|.1FE| .. 1,661,148 | ...... 102337 . LA,714,145 | 1,675,000 [ oo 1,661,526 | oo | i 378 [ [ [ 003,000 | i 3.090 08/31/2011| 09/01/2021
743263 AQ 8|PROGRESS ENERGY INC.. ST IR DA [ 1].2FE| .. 499,045 | ...... 113.691] . 568,455 | .....cocooeenn. 500,000 | ..ovvvrerrerrncB99,218 | s | e 7Y e | e | e 875 [ 4.890 11/16/2009 | 12/01/2019
74456Q AW 6 |PUB SVC ELEC & GAS.......coovvireiiieieeieieieseiese e ssssssssssesnns | seenens [ [P 1[.1FE| .. ...549,021 | ...... 104.248 | . 573,364 | ..... 550,000 | ..... 549,323 | ..o | e 19T | [ [ e 2,700 | 2.730 05/17/2010 | 05/01/2015
74913G AK 1 [ QWEST CORP....cccouverririerieeeieeississesiesiesssessessssssssessessssessenins | cveens [ 1.2FE | v, 102,000 | ...... 110811 [ e 110,811 | oo 100,000 | ovoouvenirenns 101,028 | oo | vrreeriinerenenn(283) [ [ [ e 7.628 | e 7.280 08/09/2007 | 06/15/2015
78355H JP 5|RYDER SYSTEM INC......oovtiiiriieireiiniiserieeieessessssesesssesiesssesenns | ceves [ 1].2FE| .. LA99772 | . 103.165] ..... 206,330 | ..... 200,000 199,823 | e | 39 [ | | e 3.600 [ e 3.620 08/26/2010 | 03/01/2016
78355H JQ 3|RYDER SYSTEM INC. s | s | 1|.2FE| .. 1,003,655 | ...... 102,766 | ...coocvuvnee 1,027,660 | ..coocereeee. 1,000,000 | ... 1,002,920 | ..ocvvvevierciriinens | e (T35) [ v | v | 3180 [ s 3.050 02/17/2011| 03/02/2015
78355H JR 1 |RYDER SYSTEM INC......ovveirirrieerrissiieriesiseissesssssssessesiessssennns | seveee [ 1 .2FE | s 274511 | ... 101.189] ..... 278,270 | ..... 275,000 | ..... 274,557 | oo | e8| | | 03500 [ e 3.530 05/17/2011 | 06/01/2017
816752 AA 7| SEMINOLE HARD ROCK ENT......coooviimrimiirniineiseisssesesssessesssseesns | cvveees [ 1].4FE| ..ccccceeev....... 49,000 | ........ 93.500 | .... 46,750 | .. 50,000 | .. 46,750 | .ovvrerereen 1,000 | oo | e | e | eereeen i 3.048 | s 4.090 09/24/2007 | 03/15/2014
817565 BA 1| SERVICE CORP INTL.....civieririererieirerieeseessensseesessessssessenssssenes | crenens [ 1].3FE| .................100,000 | ...... 108.250 | ..ocvoreerniene 108,250 | ovvocveriinnes 100,000 | oooouvvninnes 100,000 | cvovvverermerinernens | cerveereeineeineinnnns | oveeensneeneessnnnns | eeveernesenneennenns | eerneennn8.790 | v 6.750 02/26/2007 | 04/01/2016
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828807 CB 1|SIMON PROPERTY GROUP LP.. AFE| i 2,117,675 | 110.124 | . ..2,202,480 .2,000,000 ....2,058,983 08/06/2009 | 02/15/2014
832248 AQ 1| SMITHFIELD FOODS INC.....c.ovvviririrerniieirerinsissiessssisesssssensssssienss | ceneee | AFE | i 75,375 | 109.500 .... 82,125 75,000 75,242 07/02/2007 | 07/01/2017
845467 AE 9| SOUTHWESTERN ENERGY CO......ccvvvevirmerimreneriiniseessrsenienenees | evvveen | oo | cveveenes 1].3FE | oo 25,000 | ... 115.250 | .... 28,813 25,000 25,000 09/25/2009 | 02/01/2018
84755T AD 9| SPECTRA ENERGY CAPITAL......coooniiimiirnriririneiresieesiesissesssssinsinns | sevvee | oo | eveeeenns 1|.2FE| ... 598,728 | ... 110.994 | ..o 665,964 | ....ocoovrennnd 600,000 | .ooovverienne 598,954 . . 08/25/2009 | 03/01/2020
858119 AH 3| STEEL DYNAMICS INC.....ccvvvuiriirirrereeinrissrinerieseneesssisssssensessene | evvneee | oo | ovevienes 1].3FE | e 94,750 | e 102.250 | oo 102,250 | oo 100,000 97,409 | ..oovvvrererinninees [ e TA0 [ o [ cereerenieeineeienns | e 6.750 | ......... 7.660 | AO...... | ceovvrvrerin 1,688 | oo 6,750 | 07/31/2007 | 04/01/2015
858495 AC 8| STEINWAY MUSICAL INSTRUM.......covemrrrmrireirenineisenseriseessensneens | evneee | oo | oeevreens 1] 4FE | oo 14,663 | oo 100.125] .... 15,019 15,000 14,879 | oo 01/08/2007 | 03/01/2014
870738 AF 8| SWIFT ENERGY CO....covvverriiriniinirierierississssissinesiessssesssssensens | onneee | oo | ceevienes 1].4FE| ....ccccc.........58,000 | ........ 99.500 | ..o 99,500 | cooovrvercrirs 100,000 58,000 | ..ovvvverrereieiins . . . 06/25/2007 | 06/01/2017
87264M AB 5| TRW AUTOMOTIVE INC.......ovvrrirrererrnirnerienienesneessssssssssessenennees. | evnrees | oo | oveveenes 1].3FE | o 41,500 | oo 107.000 | ..ovoreernene 107,000 | ovooeeniinnes 100,000 A1,500 [ oo | cervrerienieeeninns | e | e | e 7.250 | ... 7.250 |MS...... | coovrvrine 2,135 | oo 7,250 | 02/25/2008 | 03/15/2017
87875U AH 5| TECO FINANCE INC......ccovtiirmiriiirinniciinineienssineeisssiesenisesssnnnne | avvenes | oo [ onvenenns 1|.2FE| ............... 100,000 | ...... 118.732| v 118,732 | v 100,000 | cooovererrirans 100,000 12/27/2007 | 11/01/2017
883556 AS 1| THERMO FISHER SCIENTIFIC........ccovieerrerireriereneeseniseriseriessnes | evvene | oo | vevienes 1| AFE| . 224,071 | L 105.699 ..... 237,823 | ..... 225,000 | ..... 224,366 . . . . 04/20/2010 | 05/01/2015
884903 BK 0| THOMSON REUTERS CORP........cvvuurireririieeiensseinsenssssssesssnsnnes | evnree | oo | eeereees 1. AFE| oo .995,760 | ... 103.491 | oo 1,034,910 | .o 1,000,000 | ..ocvorrernene 995,841 | ..veorieierierins | e B1 | o | e | e 3.950 ... 4.000 [MS....o. | covvvrrerireens 9,436 | oo 09/28/2011 | 09/30/2021
907818 DG 0| UNION PACIFIC CORP........cocmiririerierinreiinisnineiessenessensenisnnes. | aveneee | oo | cvevienes 1].2FE| .ccceverrr..995,250 | ... 107.291 oo 1,072,910 | oo 1,000,000 | ..coorvvernnene 995,779 07/28/2010 | 02/01/2021
90928A AA  5[UAL 2007 PASS TRUST.......viurrrrimerierirneesensssissensessessssesssnsseens | evneee | oo | evenevnes 1].4FE | .cccoveennn..80,449 | . 91.000] .... 73,392 | .. 80,651 | . 73,392 . . . . 07/02/2007 | 07/02/2019
91159H GW 4| US BANCORP.......coviriiiriercierisiseenisissssienssssesesssissnssssssssssenss | seonens | oo | ceversneenes AFE 1,148,563 | 101.631( v 1,168,757 | ovvvernnee. 1,150,000 | ..coovvrenee 1,149,293 | ..o | e AT5 | e [ e | e 2.000] ......... 2.040 | JD..ccoet | coeririnn 1,086 | .covvernnn 23,000 | 06/09/2010 | 06/14/2013
91159H HA 1| US BANCORP......ccoitierierireicrieieriesieessensssessessessssssssenssssssssnsns | coevene | oo | evererenns 1. 1FE| ... 1,270,142 | ... 111106 | covvoverees 1,416,602 | ...cooovvvenee 1,275,000 | ..oooovrvenes 1,270,382 05/19/2011 | 05/24/2021
913017 BM 0| UNITED TECHNOLOGIES CORP.......c.covverrerreineirerienieriseesassisennns | veree | oo | eevreens 1| AFE| oo 207,814 | 118.293] ..... 236,586 | ..... 200,000 | ..... 205,562 . . 12/29/2008 | 12/15/2017
918204 AV 0| VF CORP.....oeviririeirirniseriresieseiesississssesiesssessensssssssssssssnessens | annees | oo | oeeveenes 1].1FE| ..ccco.......548,295 | ... 103.880 [ ..ocvoveerniene 571,340 | ..... 550,000 | ..... 548,348 | ....oovvvrerernnnn [ s 53 | e | e | e 3.500........ 3.530 | MS...... | oo (N4 I 08/17/2011 | 09/01/2021
91913Y AQ 3 |VALERO ENERGY CORP.......cosvvuierimrrieriereneesssinsesssssssssssssenss | aviveee | oo [ wvenevnns 1]..2FE| ..............1,003,168 | ...... 106.992 | ....oocvvnees 1,069,920 | ..coovvrvnnee 1,000,000 ....1,002,036 02/04/2010 | 02/01/2015
92343V AX 2| VERIZON COMMUNICATIONS........cccovvimmrmrierrnrirennnissesnsssnssnsssenenns | avnens | oo [ rnverenns 1 AFE| v 495725 | L. 112.8871 ..... 564,435 | ..... 500,000 495,986 . g . . 03/23/2011 | 04/01/2021
931142 CR 2| WAL-MART STORES INC.......cocosurirrerrmmrrmnerierirneerneessssssssessesesnee | eenens | oo [ ereeerneenns AFES cnn...968,263 | ... 105.992 | ..coovvvenne 1,033,422 | ..... 975,000 | ..... 970,508 | ....oovvrerrrririeinnes | e 1,297 | coverenerenneinee | e | eevieeens 2875 ... 3.020 | AO....c. | weovvrrrerins 7,008 | ...ocooneeen 28,031 | 03/24/2010 | 04/01/2015
949746 QU 8|WELLS FARGO & COMPANY.... [SUTRURUARONTY RO AFE] i 780,224 | L 104.500 | . 809,875 775,000 | e 778,766 02/10/2011 | 06/15/2016
960386 AG 5| WABTEC CORP......cccovviirieririieinreisisssiesienessessssesssisessenssssess | cviens | WBFE ] 97,500 | e 104.250 | . 104,250 ....100,000 99,319 . . . . 08/11/2006 | 07/31/2013
976656 CA 4| WISC ELEC POWER.......coooiirrinirierieriseissesissisessesiseessessessissnnns | avneees | oo | oeeereees 1].1FE| ..ccccenevv.... 216,006 | ...... 111.381] ..... 222,762 | ... 200,000 | ..... 207,300 [ ..oceoeerrereiieeins | e (3,030) [ .ovvvreererrerirnnirnens | eevreeereeieeirneeinees | cereeeeand 6.000 | ......... 4.280 [AO...... | cooverrerireens 3,000 | coovrrnnes 12,000 | 12/30/2008 | 04/01/2014
976656 CD 8| WISC ELEC POWER........ocoviiiririieienieississiensssseeessssissesessssnsnnss | vevins | oo [ cervnven 1 AFE| i 494,865 | ... 101.9211 ..... 509,605 | ..... 500,000 | .coovvrerernrnns 494,998 09/07/2011 | 09/15/2021
984121 BQ 5| XEROX CORPORATION........cccmiemmrimiriirierienineesensssssssssenseninnes | evneees | oo | oveveeees 1].2FE | oo 49,696 | ... 114.548 | .... 57,274 50,000 49,824 08/15/2006 | 02/01/2017
984121 BZ 5|XEROX CORPORATION L2FE| 1,012,140 | 105.400 | . ..1,054,000 1,000,000 ....1,007,882 01/21/2010 | 02/15/2015
73755L AH 0|POTASH CORP-SASKATCHEWAN... . A|.2FE] ... 1,684,128 | .. 114.828 | . ..1,607,592 .1,400,000 1,582,730 11/30/2011 | 03/30/2020
893526 DH 3| TRANS-CANADA PIPELINES.........osvvurrierinrireeinsiseesensenissesssnins | creeees Al 1].1FE| ..............1,998,860 | ...... 105.919 . ..2,118,380 2,000,000 ....1,999,201 05/27/2010 | 06/01/2015
89352H AF 6| TRANS-CANADA PIPELINES.........cccoviriirerneinnerniisissrsnierssssesennnes | cvvenes Al 1|.1FE| ................508,830 | ...... 122377 | oo 611,885 | ..... 500,000 | ..... 506,695 02/18/2009 | 08/15/2018
92658T AG 3|VIDEOTRON LTEE. . W3FE| .. ...100.250 | ... 91,228 | .. 91,000 | . 90,821 11/15/2007 | 01/15/2014
002799 AJ 3| ABBEY NATL TREASURY SERV......cccosuiminiirirniineirenneiisessierssienes | conee F AAFE] 1,749,300 89.715| oo 1,570,013 | oo 1,750,000 | ..ovvrrrnee 1,749,387 04/20/2011 | 04/27/2016
01448P AA O[ALESC I H...oooevvrverneene @....|F |.1FE| .. 16,474 27,250 27,250 03/09/2005 | 03/09/2034
01448P AB 8 ALESC Il B.....ouvrerireieieiieiieeie ittt esssseninees @....|F|. JIFE| .. X ..46,128 76,300 36,340 04/19/2004 | 04/25/2034
014480 AB 7|ALESC VI PFD FNDG @....|F JGAFE] 290,342 | 47.529 114,982 | ... 241915 | ... 290,343 12/08/2004 | 12/23/2034
01448U AD 3| ALESC BA PPNF.......oooiiriniieriesieeiseesssisessessessssesssssssssssnsenes | seveen F |.1FE| .. . 117,483 | ..... 224412 | ... 264,372 03/11/2005 | 03/23/2035
01449A AD 6 |ALESC 7A PPN1 @....|F .| 1FE] .. ..B79,798 | ........ 47529 . 345,770 | oo T27479 | oo 679,051 . o] . |[N/A..... 04/05/2005 | 07/23/2035
02364W BC 8| AMERICA MOVIL SAB DE CV.....cceouureirierirreririseisneriesseseseninssins | rneens | - T AFE| v 1,140,661 | ........ 99.721 | o, 1,146,792 | ..o 1,150,000 | ..coovvrvenee 141,215 [ s | e 553 [ overererrererinninens | e | e 2375 | . 2540 MS...... 08/31/2011 | 09/08/2016
046353 AB 4| ASTRAZENECA PLC......coomiirriieireiinseieeiiesiesisseesssissssessssisssssns | cvieees F JIFE| . 3,513,941 | ... 120.790 ..3,744,490 3,100,000 ....3,455,234 elB7,951) | o | e | 005,900 | i, 3.650 | MS...... 03/04/2011 | 09/15/2017
055451 AH 1| BHP BILLITON FIN USALTD....coovviirivirneiersireieressseeensssssesssssnsnes | cenee F .|.1FE] .. 2,823,094 | ...... 123.556 | . ..3,212,456 .2,600,000 ....2,776,765 . (19,725) | ... . 6500 ......... 5.340|AO...... 07/15/2009 | 04/01/2019
055451 AL 2| BHP BILLITON FIN USA LTD......coouirverierireereerseieessensesisseeseninns | eveens Flon AFE| s 606,767 | ...... 102.960 | ..ovvrrernene 617,760 | oo 600,000 | ...coovverneene 608,741 | ..veoceeeinerrierins | e (27) [ e | e [ e 3.250 | ......... 3.110| MN...... 12/09/2011| 11/21/2021
2515A1 4E 8| DEUTSCHE BANK AG LONDON........oovviririrerineiseiiesieeesssnissisns | cviens | - AFE| 1,755,776 | ...... 101.364 | cooovvvenees 1,799,211 | v 1,775,000 | .ooooriinnes 1,758,991 | oo | e 3214 | oo | e | s 3.250 | ......... 3.490|JJ....... 02/15/2011 | 01/11/2016
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348663 AC 9| FTSHR 2005-TAPPN2.........covirieirieeie e | oevees F |.1FE| .. 209,771 | oo 52.351 | oo 109,819 | ..... 209,772 | ..... 209,772 03/17/2005 | 11/05/2041
65504L AF 4| NOBLE HOLDING INTL LTD....cooiiriririeierieieierssisessensssessssesseessnsns | ceneee F A1.2FE] .. 1,563,000 | ...... 104.413 | . ..1,566,195 | ..............1,500,000 | .............. 1,562,971 12/28/2011 | 03/01/2021
66989G AA 8|NOVARTIS SECS INVEST LTD.....c.ovvvrrrrrncs I [ 1].1FE| .. 2,096,261 | ...... 117.525| . ..2,468,025 2,097,156 02/04/2009 | 02/10/2019
767201 AN 6| RIO TINTO FIN USALTD...coovviiririiierineieierieisensiseissssesenssssensenes | cenee Flon 1|.1FE| .. ..999,350 | ...... 107.499| . ..1,074,990 ...999,383 05/17/2011 | 05/20/2021
80105N AG 0| SANOF ... eeseessessae s sesrassssessessnsssssnnen | sveeees Flo 1. AFE| ovie....445,392 | . 110.794 | oo 498,573 | ....ccoevrerrn. 450,000 | voniinninne 445,679 03/22/2011 | 03/29/2021
81180R AE 2|SEAGATE TECHNOLOGY HDD H I | - 1].3FE| .ccovrnerrnn.96,000 | ... 107.000 | . 107,000 ...100,000 | .. 97,622 . 07/02/2007 | 10/01/2016
85771P AF 9|STATOIL ASA IO Flo 1].1FE| .. ..698,810 | ...... 102.845| . 719,915 | .. ....7100,000 2,328 11/16/2011 | 01/23/2022
857718 AA 4 [STATOIL ASA ...t sisssse s essssisssessesssssssessessssens | creens [ — T AFE| e 2,162,180 | ...... 115.725] oo 2,314,500 | ..oovvernvne 2,000,000 | wovrrererrni2,132,093 | oo [ evvrirnenene(15,208) | e e | eee0e8.250 | 10004180 | AOucne | v 22,167 12/16/2009 | 04/15/2019
87330L AG 6| TBRNA 2005-1A PPN2.......cooviiiririiiiienieisesiseressseiessssisessesssessssens | cenee F .|.5FE] .. .A484643 | ... 52.351 253,718 ....484,643 03/08/2005 | 07/05/2035
88166D AA 4| TEVA PHARM FIN Hll...o.viuiiorieriieceieinerierieseeeeseesseesssssssninens | ceveene F AAFE] . ....400,000 | ... 03/16/2011 | 03/21/2014
92857TW AU 4|VODAFONE GROUP PLC.... et | s [ I~ 1 LAFE | s 992,000 | ......105.549 | ..............1,055,490 | ..............1,000,000 | ...ccccoerrrencs 994,616 11/17/2009 | 11/24/2015
961214 BN 2| WESTPAC BANKING CORP v | s Flo JAFE] . ....2,986,200 ....2,989,883 07/26/2010 | 08/04/2015
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations....... s 123,365,433 122,718,622 | oo 70,184 | oo (219,231 | o0 | 0 [ XXX [ XXX [ XXX 1,371,505 3,972,377 XXX oo [ e XXX......

Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

6013

00252F AR 2| AMIT 2004-1 B2........crvvrriniinciincinissisisssscesssssssssssssssssninns | e [ [ 2| .BFE| i35 | 0.010 03/06/2006 | 11/25/2009
00253C GM 3| AMT 2001-1 A2......covmmiiiiiineienisiceississsssis s esississsssssinss | crviens [ 20 AFM | o570 | 100.019 ..555 | .. ..555 3 38 | 12/17/2002 | 02/01/2012
00253C HW 0| AMT 2002-2 A2.........coomeiriniinsicississisisssssssssssssssssssssnsssnss | srviens [ [ 20 AFM | o AT770 | 93.807] .... 16,669 | .. 17,770 | .. 17,770 N I (07 I 800 | 12/19/2002 | 08/01/2028
004421 BK 8| ACE 2002-HE3 M3.........coooiriiiriiriiniisniiciesissisnssssisssssssssssssins | civens [ 2[AFM | ................ 148,533 | ..o 15.796 | oo 44,845 | ..... 283,886 | .. 65,058 11/01/2006 | 03/25/2011
00764M AD 9| AABST 2003-1 M2 [ 20 AFM | o 4795 | 10.234] ... 24723 | ... 241,560 09/06/2006 | 05/25/2033
030728 FA 8 [AMSI 2003-1 MV3.......oovirieiririnsississiscsessssssisssssssssnsees. | civees [ 20 AFM | 20,204 | 19578 | 23,695 | 121,028 | oo, 3,179 09/29/2006 | 04/25/2011
05951K AX 1 |BAFC 2006-7 T2A1 B [ 2[AFM . . 272,945 | 156,035 10/20/2006 | 10/01/2036
12628K AA 0| CSAB 2006-3 ATA.........ooomieiriinrissiessissssssssnsesssessssnnees | crviees [ [ 20 AFM | o TABT8 | 51.566 | . ..58,681 | .. ..113,796 | . 74,578 . 10/20/2006 | 11/01/2036
126380 AB 0| CSMC 2006-9 2AT........couiiiiiciiciicnissississssessisisesienins | s [ 2[AFM | ... 1,342,718 | e 86.763 | ..........cc. 1,195,621 | oo 1,378,030 | ..cooocvrvenee 1,195,621 B [ 6,316 | ..ccovvnnee. 75,792 | 09/08/2006 | 04/01/2035
22540V UM 2| CSFB 2002-HE1 B.........coovviirriinriisnriisnsisssiessssnsssnssennssnniees. | o [ 2| .BFE| o583 | 18.756 | . 8,057 | .. 42,958 11/30/2005 | 07/25/2010
22541IN UA 5| CSFB 2002-30 DB1........ooveriiriniiniisisiecisissssississsssssssssnnsinns | cvviens [ 2[2FM | o 261371 | 99.716 | ..... 255,832 | ..... 256,560 | ..... 258,258 B I 459 | oo 17,827 | 12/10/2002 | 11/01/2032
22541N ZG 7 |HEAT 2003-1B1 L6FE]| ... 05/26/2006 | 06/25/2033
225418 U3 0| CSFB 2004-8 1A2 AFM 137,974 03/03/2005 | 11/01/2012
225458 PD 4|CSFB2005-AGE1 B3 AFM | . . 37,617 08/30/2005 | 09/25/2015
291701 CS 7|EFLOT 1998-2 M2......... BFE | 326 | 1000 | 326 | 32,587 | oo 326 06/17/1998 | 10/01/2011
31846L BT 2|FAMLT 1998-1F NOTE......... AFM . 17,061 | .. 17,305 ...1,214 | 01/22/2003 | 05/01/2021
35729P FA 3 |FHLT 2004-C M8 AFRM | 135,119 | 0001 | T | 143,857 | oo 1 02/06/2006 | 03/25/2013
456606 BJ 0|INHEL 2000-C MF1. AFM 70,321 | oo 172,694 | .. 34,420 B [ 1,258 | oo 11,601 | 06/26/2006 | 09/01/2017
456606 DD 1|INHEL 2001-C M2... AFM 20,431 | .. 50,993 | .. 20,431 03/28/2006 | 12/25/2010
456606 DE 9|INHEL 2001-CB........ . AFM | i 25,447 | 9,689 | 68,955 | ...ccoovvvnnnes 711,658 11/01/2006 | 05/25/2016
55265K T4 1[MASTR 2003-10 BAT......iiiiiiiiniinnicciiesreneississsissiessssssssies | covees [ 2[AFM | ................605,969 | .....104.172| ................ 624,520 | .....cccooonue. 599,506 | ... 604,985 5. B [ 2,748 | ..o 32,970 | 01/28/2005 | 11/01/2033
57643L CD 6| MABS 2003-WMC2 MB..........coooiriiriiiirineisieiinsiesississiessinnns | v [ 2|.1FM 9,883 | .. 41,446 SRS B [ .6.261 ... MON... 10/10/2006 | 05/25/2011
589929 YA 0| MLMI2002-AFCT BF ..o | civees [ [ 2[AFM | . 83,867 | 121422 | 30,582 | coovriciiis 142,755 | oo 30,582 | coovvieiinn 16T | e [ | e [ 7920 | .o MON... 09/25/2006 | 01/01/2016
61746W MN 7| MSDWC 2002-AM1 B1.....ccomiiiiicieiicceississississiiesiesiissiis | s [ 20 AFM | i 4,976 | 8888 | 6,947 | .o 100,861 | ovvovieicrieriiciiinens | e . 4. .. |MON... 06/02/2006 | 07/25/2011
61746W RT 9| MSDWC 2002-HE2 B1.........ooorvirriicriscescscessisnsisnsinnies | s [ 2|.6FE|... 4,89 | .. 54,354 | ..o [ s . I 34121 .. .. |MON... 02/24/2006 | 07/25/2011
61746W VU 1| MSDWC 2002-NC4 B1.......c.ocovvimiiririiniinisiincisessssississinens | s [ 2[B6FM | 36,715 | 112840 | e 17,466 | oo 136,024 | .ooocvvin 17,466 | oo TBT1 | oo [ e | oo | oo 3406 ..o MON... 06/08/2006 | 10/25/2010
64352V EB 3|NCHET 2003-5 Ald..........ccovrvireireisceincsscsscsiscsisssssssssssnsins | covin [ [ 2|.1FM . 75,280 | .. 76,312 | .. 76,312 | e . MON... | ...... 303 | ... 3,632 | 10/07/2003 | 09/01/2012
68389F EY 6| OOMLT 2004-1 M7.......ooiioiiririisniciscicieississsssssssssssssienss | s [ 2| 6FM | .o 167,509 | 11334 | 21,518 | s 189,848 | .. 21,518 | ... 5,916 MON... 10/17/2006 | 01/25/2034
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL'ol3a

1 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 17 18 19 20 21 22
Rate Current
Used Year's Total
to Unrealized Current Other Than Foreign Admitted Amount
NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUSIP Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During
Identification nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./JA.C.V. of Paid Accrued Year Acquired Maturity
76111X LT 8|RFMSI 2004-S6 1A5... AFM 135872 | .. ...135,774 ..135,774 MON... | ... 622 ...7,468 | 10/28/2004 | 03/01/2012
86358E ES 1|SAIL 2003-BC11B. AFM | .. 2,247 | .. 17,697 MON... 01/18/2006 | 10/25/2033
86358E FT 8|SAIL 2003-BC12 M6... BFE | e [ 15.872|. 1,972 | .. 12,421 MON... 09/21/2005 | 06/25/2009
86358R EA 1|SASC 2001-SB1 B1 ARM | il 73,901 | 52.034] ... 47,880 | .. 92,017 | .. 79,745 MON... | v 259 | s 3,106 | 05/01/2002 | 03/01/2022
86358R L7 0|SASC 2002-HF1 B.......ccccvvvrrrrnnee AFM | i 44,408 | 52.864 | .... 32,359 | .. 61,211 MON... 10/19/2005 | 03/25/2011
86359A 2T 9|SASC 2003-BC3 M4 BFE | 89 [ 21.469 | .... 53,723 | ..... 250,232 .. |MON... 08/10/2006 | 05/25/2013
86359A CS 0|SASC 2002-HF2 B1 AFM | 15,688 [ ......52.560 | i 137,360 | ..... 261,390 . | MON... 12/12/2005 | 03/25/2010
86359A CT 8|SASC 2002-HF2 B2 AFM [ 3,531 | 5895 | e 27,389 | oo 464,577 MON... 08/10/2005 | 02/25/2011
86359A ME 0|SASC 2003-AL1 A AFRM | 203,915 | .....96.172] ... 204,681 | ..... 212,827 | ..... 206,438 MON... | v 595 |t 7,144 | 02/06/2003 | 11/01/2025
86359A TS 2|SASC 2003-AM1 B2 AFM . 31,635 | .. 46,29 | .. 27,432 MON... 03/07/2005 | 08/25/2010
94981A AB 9| WFMBS 2003-14 1A2.....coiimiiiiiiiiseisserssssssssss st ssseseisssnsssssssssensssens AFM | .ieee.e....516,010 | ......100.870 | .ooovvrininnnes 546,550 | ..... 541,832 | ..... 522,422 MON... | covienrrrn 2,032 | s 24,375 | 06/01/2007 | 11/01/2018
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES........ovvirieinrsrreiiiiins | crrnrererianes 4,760,739 | ... XXX.ooovooe | v 4,171,160 [ .o 8,225,536 | ...cocvcene 3,741,838 D0, O [ 17,272 | e 216,054 |..... XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05947U LH 9|BACM 2003-1Af1.... ARM | 32,768 | 99.99 | ... 32,683 | .. 32,684 | .. 32,684 MON... 03/31/2003 | 01/01/2012
05947U LJ 5|BACM 2003-1A2.... AFM | 251,269 | ... 102.281] ..... 255,704 | ..... 250,000 | ..... 250,000 MON... | ... 03/31/2003 | 03/01/2013
22541IN UH 0| CSFB 2002-CP5 Al.....covuriiriiriireiseiiesissesiesississessssssss s ARM | 026,692 | ... 100.142] .... 26,730 | .. 26,692 | .. 26,692 MON... | ... 12/11/2002 | 04/01/2012
301965 CH 0|FFCA 2000-1B AAM | .. 847,951 | L 91.465 | ...ooovvvrnna 677,760 | ...coovvvernvene 741,000 | .o 647,951 MON... 08/01/2005 | 03/01/2018
36228C PT 4| GSMS 2003-C1 AB......ooomereieiieriesisesisssisessessssssssessessssesesssssees AFM | ..............1,004,933 | ...... 102.342 ] oo 1,023,429 | .o 1,000,000 | ..cooovvrvnnee 1,000,000 MON... | ... 03/13/2003 | 01/01/2013
46625M TW 9| JPMCC 2003-C1 A1 AFM | i 57,679 | e 100.554  .... 57,711 | .. 57,393 | .. 57,393 MON... | ... 03/21/2003 | 05/01/2012
46636D AE 6|JPMCC 2011-C4 A3 AFM | .................833,248 | ...... 105.540 | ..o 870,705 | ... 825,000 | ..... 832,612 MON... 05/25/2011 | 06/01/2018
52108H PN 8|LBUBS 2003-C1 A4 ARM | .. 1,004,983 | . 102.539 .1,000,000 | ...ccoveuvee 1,000,233 MON... 03/11/2003 | 02/11/2013
50180A AB 0|LBSBN 2005-2A N2 AAM | .. . .. 131,172 MON... 12/19/2005 | 09/27/2030
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 3,859,521 | .. XXX..ooooo | v 3,970,114 | ............. 4,063,942 | .............. 3,847,565 XXX [ 15,525 | ... 184,026 ... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00441R  AJ 6| ACERV 2001-RV1 E...ooverrieireieeissieiesississsssssesssssessessssssssssssens | avivens | oo | weverreenn [ vonns (5l 355,309 | ........ 99.000 | ..o 456,930 | ...cooevernens 461,545 | ..... 355,309 MON... 04/25/2005 | 08/20/2013
32054Y AC 7|FIB2000-1A... BFE ] 29,102 | 119836 | e 27,715 | e 141,140 MON... 02/16/2006 | 07/15/2026
393505 VY 5|GT 1997-5 M1.. AAM | . 500,000 389,782 MON.. 05/06/2005 | 01/15/2026
466157 AC 8| WENT5 2001-AA A2 VAFE| i 140,609 | ... 109.363 ] 152,992 | e 139,893 | oo 139,893 MON... | ... 03/27/2002 | 01/15/2017
589962 CV 9|MESC 13 M1 825,000 | coooriciinnn 683,785 MON... 03/31/2005 | 09/01/2026
68619A AG 2|ORGN 2001-A M1... ....163,327 | .. 54,752 . | MON... 10/04/2005 | 11/15/2017
88576P AB 9 |HENDR 2003-AA NOTE.. 323,752 | ..... 324,187 MON... 11/14/2003 | 08/15/2019
BCCOOH 34 1|AMHPT 1996-2B2.......cccccrvuvirne. 1,119,114 1,790,582 1,119,114 MON... | ... 02/13/2006 | 09/15/2026
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities................ccooccereeeccrererecrerennnnn. 3,120,582 ..3,402,206 4,345,239 3,066,824 XXX...
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........u. v sseserssssssssssssessnsssnnns | cenersnnes 135,106,275 | ... XXX........ ..142,493,669 .138,186,139 133,374,848 XXX... 4,703,288
Totals
7799999. Total - ISSUET OBlIGALIONS. .. ... rvrereirerisirisersis s | cerensanes 326,976,616 | ... XXX.coooooo | v 344,457,603 | .........307,916,422 | .......... 319,955,841 XXX [ s 3,762,495 12,633,382 |..... XXXeooow [ XXX......
7899999. Total - Residential Mortgage-Backed SECUMEIES. ... | areenesenes 43,113,117 | XXX [ s 45,050,696 | ...........46,284,211 | ... 42,049,470 . DO 168,347 1,991,428 |.... XXX [ o XXX......
7999999. Total - Commercial Mortgage-Backed SECUMLIES.................ovverveeeereeirecvsereeseeeseeseseessessseessessesssesssens | cveesreieees 11,438,836 | ... XXX........ coeenn 11,973,948 ..11,410,703 ...(10,606) | ... XXX XXX... L ABT7T1T | ... XXX [ o XXX......
8099999. Total - Other Loan-Backed and Structured Securities 3,120,582 | ... XXX........ . 3,402,206 ....3,066,824 | ... 211,875 | .. 10,138 . XXX XXX | . ..330,831 |..... XXX oo [ e XXX......
8399999.  Grand Total = BONGS............ccuiriuiireiieiiineeieeiseiseriesiseeteei s asesssssssssnssnines | ceriesia 384,649,150 | ... XXX.cooooo. | corrvennne 404,884,452 | ..........370,135,070 | .......... 376,482,838 | ............ 279,086 | ........ (1,943,623) | oooovervcrnninnn (V] [ XXX...... XXX | s 3,084,871 15,413,357 |..... XXX [ o XXX......
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1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
o 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)
010392 48 8|ALABAMA POWER CO. [ERRRTTRR IR e | e 30,000.000 | ..cooeereeeee25.00 [ eveiirirviins | e 819,000 |..... 27.300 | oo 819,000 | ..oovrrirenne 755,500 | ..coveriinnne 12,094 | oo 48,375 | i | e 48,000 [ oo [ e | s 48,000 | ..covrierrreirinnen P2UFE... | 09/13/2007
015271 40 6|ALEXANDRIA REAL ESTATE........cccoomiremrrmerirererneersseisenies | coreees v | e 20,000.000 |..............25.00 |..... 25.740 514,800 |..... 26.480 529,600 ....517,000 | ... 10,469 | ... . . . 8,800 05/16/2005
02361D 85 2| AMEREN ILLINOIS CO....covvvvuirmrirrircriniiesiseeiseiseisssinns | eeeens v | s 41,024.000 |..............25.00 |..... 24650 | .............1,011,242 | ..... 25450 | . ..1,044,061 | .. 11,011,242 .| 03/26/2007
03748R 82 0| APARTMENT INVT & MGMT CO.....cocoorvverrirrrinrrrerirerinees | wrveeene v | e 16,000.000 | ..............25.00 |..... 24835 | oo 397,360 |...... 25.140 | covirerirs 402,240 | coovvvriinnes 397,360 04/04/2005
03748R 83 8| APARTMENT INVT & MGMT CO.....ccocoorrrrirerrneinerieriinees | rveenns v | e 12,000.000 | ..............25.00 |..... 25.250 ..303,000 |..... 25.290 303,480 ....303,000 04/15/2005
060505 61 7|BANK OF AMERICA CORP v | s v | s 44,550.000 | ..............25.00 |..... 18.230 | .... 812,147 | ... 18.230 | . 812,147 | .. .1,163,490 01/10/2007
060505 83 1|BANK OF AMERICA CORP.........ccoevemrrerierireeririserieriens | coreees v | e 38,000.000 |..............25.00 |..... 19.360 | oovovrrrirnnee 735,680 |..... 19.360 | coovovrvirinns 735,680 | ..o 996,360 01/03/2007
105368 40 1|BRANDYWINE REALTY TRUST....coevvveverrirerisiereienienns | s oo | e 17,750.000 | ..............25.00 |..... 24.860 ..441,265 ...448,188 04/21/2005
124830 50 6 |CBL & ASSOCIATES PROP et | s v | e 17,500.000 | ..............25.00 |..... 24750 | ... .433,125 ....433,125 . 02/26/2004
222388 20 9| COUNTRYWIDE CAPITAL V....covoirieriereneerseiseiserieninees | cereees v | e 28,000.000 |..............25.00 |..... 18.953 | oo 530,682 |.....20.280 | ...cccecrerrr. 567,840 | .oiiiiirnrrn818,082 | oo | 9,000 | s [ e (87,440) | e | e | s (87,440) | ..vvovererrerinnn RP3LFE. | 08/17/2007
313400 69 9 [FREDDIE MAC.......cocosiuiiiierieriieienississesiesissesensenins | cervees v | s 24,000.000 ..0.300 27,200 | 200i2.250 | o 54,000 | e 7,200 | | e | e | e | e | oo | e 0 PBUFE... | 03/21/2007
313400 77 2| FREDDIE MAC......ccoiiiierierineeinnriseessesssssneesenssssesssssns | cveees v | e 15,750.000 | ...cceonven. . LAT25 | 12000 | 31,800 | e 725 | | e | s | s | s | sessesesssiesies | e 0 PBUFE... | 02/22/2006
313586 75 2|FANNIE MAE I T 112,000.000 . 0340 | 38,080 | ......1.380 [ oo 154,560 | cooiiiiniii38,080 | i [ [ e | e | e | et | s 0 P6UFE... | 02/05/2008
313586 77 8|FANNIE MAE I v | e 16,000.000 PBUFE... | 10/23/2007
313586 79 4|FANNIE MAE I v | e 8,000.000 PBUFE... | 05/02/2006
36186R 20 9| ALLY FINANCIAL INC......cccoiverirerierinrenenissisersesienenens | cvienes v | e 27.000 PSUFE... | 11/04/2009
38144X 50 0|GOLDMAN SACHS GROUP INC... B v | e 49,000.000 .1,278,900 ..| P2LFE... | 12/28/2006
44667X 20 8|HUNTINGTON PREF CAP INC. T I e | e 17,000.000 . . ...477,800 .| P3LFE... | 12/09/2003
4576J0 40 1 |INNKEEPERS USA TRUST.....coovvimiereiermerierineesseessnnns | cevvees v | e 20,000.000 ...0.350 | ....... 7,000 | ....... 9,200 P6*L...... 03/20/2007
49427F 50 4 |KILROY REALTY CORP.......ccocmririiirierieriiesiseissseissisens | ceeines v | e 22,000.000 |..............25.00 |.....24.990 | .................549,780 |..... 24.990 549,780 ....557,920 P3LFE... | 12/10/2004
517942 60 3|LASALLE HOTEL PROPERTIES.........ccccovvrvmervmrimerrrinins | covenes v | s 13,000.000 | ..............25.00 |.....24.000 | .................312,000 |..... 24.000 | . 312,000 | .. ..327470 | ... . P4L........ 04/24/2007
529043 20 O|LEXINGTON REALTY TRUST.....covvmrrimrineernriseinneessninnees | cereees v | e 17,500.000 | ..............25.00 |.....20.800 | .................364,000 |..... 24.950 | oo 436,625 | .ooovviriinn 364,000 | ..oceorernrieieriinnes | e 35,219 P4L........ 04/01/2004
59156R 60 3| METLIFE INC......ccoovvvivirrrieiinreieissieeesiessssssessssesensnne | anrenes e | s 36,000.000 | ....cce0eeree25.00 [ ovviriiriins | covirereennn. 917,280 | oo 25.480 917,280 ....905,386 ..58,500 P2LFE... | 05/02/2006
69340N 20 2 |PLC CAPITAL TRUST IV...oiiriirenirierierieenereesssensenssenens | eveeens v | e 9,000.000 | ..ooerererrni25.00 | covorcviirines | e 233,601 | oo 25.100 225,900 ....234,000 ..16,313 RP2LFE. | 07/16/2004
69360J 78 4|PSBUSINESS PARKS INC et | s 11,000.000 |...cccec00ee25.00 | covioiiirians | e 276,650 .o 25.150 276,650 ..19,800 ..| P2LFE... | 09/12/2006
740434 65 9|PREFERREDPLUS TRST FAR-1... . v | +...20,000.000 |..............25.00 |....23.929 | ................478,584 | ..... 23.929 478,584 ..37,750 .| RPALFE. | 04/14/2005
78440X 30 9|SL GREEN REALTY CORP. SRS PO v | e 19,300.000 | ..............25.00 |.....25.000 | .................482,500 |..... 25.000 P3LFE... | 04/11/2005
842434 30 0|SOUTHERN CALIF GAS CO FET R RRUPTIORN N e | e 6,000.000 |......c..c..25.00 | cvivviviiens | vrvieirenn. 159,000 | ... 26.500 159,000 ..| P2UFE... | 02/25/2005
92977V 20 6| WACHOVIA PFD FUNDING e . v | 0000.20,000.000 | ..ovrrerni25.00 | v | e 516,400 o 25.820 .516,400 ..| P2LFE... | 07/16/2004
976826 86 7| WISC PWR & LIGHT ......ooiieiiiieiieiiecsensseiseiienieees | cvieees v | e 20,300.000 | ..ccccerree25.00 | oooviivriiionns | crvrriiennnnn BTA754 | 28.313 574,754 .| P2UFE... | 10/13/2006
98389B 88 6| XCEL ENERGY INC......cevoerrririrrirrirerierisssienienissesesins | cevvees 10,000.000 | ..ooeeeeren25.00 | overiirivrins | cvverreiennnn 250,000 ... 27.190 271,900 RP2LFE. | 01/11/2008
989703 20 2|ZIONS CAPITAL TRUST B . v | +..16,000.000 |..............25.00 |.....25.200 | .................403,200 |..... 25.200 403,200 RP3LFE. | 10/05/2004
65334H 50 8 |NEXEN INC....oovvoiviirniieiieiciens e ssssiesssssessesssenns | enenes Al 12,000.000 | ..............25.00 |.....25.000 | .................300,000 |..... 25.540 306,480 RP3LFE. | 10/28/2003
456837 30 1[ING GROEP NV.....oooiiiiirinirssisieniississnsssssssssnssnsssessensas | covenes Fol 18,000.000 | ..............25.00 |....18.700 | .................336,600 |..... 18.700 336,600 P3LFE... | 11/30/2004
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........ccccccoceniienns v 13,847,329 | XXX..... . 14,256,775 | .. 4,745,454 | ... .66,722 | .. .1,012,366 0 0]. .(268,919) L0 (L XXX [ XXX
8999999. TOtal = PrEfErmed STOCKS..........vvuiveriiericiiciee ettt seessenns | eoenereeens 13,847,329 | .. XXX.oo. | coovrrrs 14,256,775 | ............ 14,745,454 | ................ 66,722 | ........... 1,012,366 0 (V) [ (268,919) | ....oovvvrrrrnes 0 . XXX.... | .. XXX.......
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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
[} Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
12631@ 10 0| CSC INSURANCE AGENCY......ccosvirirniriirernnirnsiersssssisessssssseenssssssssensssssssnes | nvenes B [P 400.000 | oo [ | | o TA,019 | oiieeiieniieies [ eriieeseieenisees [ e | oo | s | sresererseresesesesenend {1 IO | (ST 07/25/1988
99C000 16 5| PROCENTURY INSURANCE COMPANY........cccmimmnirmerimmersennemmssmsssnsssssnnns |evneene | wvee | vevennens 138,500.000 | .ooovvvirvrirns 35,685,573 | ....... 257.658 35,685,573 26,508,484 S 09/01/2009
9199999, Total - Common Stocks - Parent, Subsidiaries and AffillateS..............ccoeoirieiiieiieieieeseeessesesesesssesenesseees | eenenes 35,685,573 |....... XXX....... 35,685,573 26,582,503 XXX XXX
Common Stocks - Mutual Funds
045419 10 8| AMF ULTRA SHORT MORTGAGE FD........cooeimrrrerirrirerineiseisesinsesenssseenns | ceneees . 8,609.384 | . 63,451 05/29/2009
045419 50 4|AMF US GOVT MORTGAGE FUND........cocovirirmriiriniiriiirisnienisnessenisneses | cvvenen | eeee | oveviens 491,738.971 | oo 4,351,890 05/29/2009
04543R 10 6| AMF ULTRA SHORT FUND........ceoviirirrirenerieerisesienssssesssssessessssessenssssenns | veenns 9,342.389 47,459 05/29/2009
4812C0 80 3| JPMORGAN HIGH YIELD-SEL.......c.coevieierireiiieiieieieisisieiseeesiesssssssssssssens | ceenenns 03/02/2009
552727 10 9| MFS CHARTER INCOME TRUST......ccoitvirririeiieineriersesescnssesesssesessensinenes | sevvees 07/27/1989
561911 10 8| MANAGED HI YLD PLUS FUND INC......ccovvieirriniineireeiseesenssssiesssnensnnes | cvnnenen | oene | evreereenes 74,918.000 | .coooovvvrerircirns 159,575 | ivreeeeni2.130 | o 159,575 12/28/2006
67072C 10 5|NUVEEN QUALITY PREFERRED Il........coovniiieririiniinninsiiesiereneesssieeiis | v ..505,035 .806,250 42,570 01/12/2005
670730 10 2 |NUVEEN MULTI-STINC & GTH 2....ccovrvereriecreeeieeesesssenseessessiesassnios | erieas ..483,000 | .... .292,200 47,400 12/26/2006
95766) 10 2| WESTERN ASSET HIGH INC FD Il........ocooveriririereerererecsneresseienenienes | wveveens | ons | ereeeeenn27,223.000 | v 262,430 | oo .9.640 | oo 262,430 | oo 295,301 [ 27,495 06/08/2005
9299999. Total - Common Stocks - Mutual Funds 14,791,937 ....16,439,923 (591,138) | . XXX XXX
9799999. TOtal = COMMON SHOCK. ...ttt | annisa 50,477,510 50,477,510 | .... ...43,022,426 | .. .0 ...2,170,195 XXX..... XXX
9899998. Total - Preferred Stock from SECHON 1.t | senssssnsenssenens 13,847,329 14,256,775 | oovoviriernns 14,745,454 |....covvvee. 66,722 | ...t J012,366 | ..o | e (268,919) [ .ovvvveirinriserinni | i (268,919) [ .ovvvverireririiniinns XXX, XXX
9899999. Total - Preferred and COMMON SLOCK...........cuucvireririeeriirineiecieeieese et ssssess s sssnsnsanes | evsnesiseesassend 64,324,839 64,734,285 | ....occovvurnen. 57,767,880 |.....ccocoennc 66,722 | ............ 231,742 | oo (U 1,901,276 | cooovvvrcrrecnnnnd () [ 1,901,276 | ..oovvvverrcrnnnd 0 |..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..

.0, the total $ value (included in Column 8) of all such issues §....
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

Bonds - U.S. States, Territories and P

644682 K7 O [NEW HAMPSHIRE ST.......cocooiiieiiiiieiieieicsiescisete et sssnsesssssssnssnsesnes | soesesissenenns | 05/03/2011 [RAMIREZ & CO......ooveiiieeieceie ettt ss e sssssssessssssesses | oevsssssessessssessessesssssssessessesessessessssssessenss | avsesesssssssessessnsassessessssssessessesnes 2,467,956 | oo 2,090,000 | ..o 44,993
1799999. Total - BoNds - U.S. States, TertOMES & POSSESSIONS. ... ..iuuiiuirsiiesersareiiessrsstrs s ses e sme s ers e et sesseessms s ees e eeseessteseets foe8eesoeE oo R ees o8 e fEEE L0 EEEE R f oL E e E £ SEE 18 SEE LR £EEEEE e E £ E o0 e 0 E e E 0S8 E 0o en bt m st enbent s | Coebsensanesensens e en e r et 2,467,956 | ..o 2,090,000 | ..o 44,993
Bonds - U.S. Political Subdivisions of States
426362 KA 6|HENRY CNTY GA SCH DIST .| 08/02/2011 | ZIEGLER 651,327 550,000
529063 PM 5|LEXINGTON CNTY SC SCH DIST #1... 10/18/2011 | JEFFERIES & CO. .2,368,580 2,000,000
76222R GV 8| RHODE ISLAND ST & PROVIDENCE P.... .| 10/19/2011 | MIZUHO SECURITIES 554,240 475,000 1,517
821686 YA 4[SHELBY CNTY TN...ooiiiiiiiiiisirissrissnssnsenessesssnssnienn 09/01/2011 [MERRILL LYNCH. ...ttt nnns | eosssssssssssens s ssns sttt sssssnssns .2,363,300 2,000,000 1,667
2499999, Total - Bonds - U.S. Political SUDAIVISIONS Of SEALES...............c.cvevieiiiiicieieicicetetecce ettt s nens aveaeaesesaesesessaesesenaesanas 5,937,446 5,025,000 3,795
Bonds - U.S. Special Revenue and Special A it
25477G EK 7 |DIST OF COLUMBIA INCOME TAX SE......ciuiireieiieiineeneiseesnsisssssesssesssessssesssssnses | essssesesssenns 05/19/2011 | RAYMOND JAMES........ooiiimiiriireiiniiieisesisesiseesss s ssse st ss s ssesssesssens | cosieesssssesssesss st es s bbb nees | sebseesesb e s bbbt 2,517,806 | ..ovvrrereireiineieeiieeieeeesenian 2,125,000 | oo 51,059
312946 T2 2{FG AITTB9.....ccoiviiiiriierseiee et ssssients | sresesessensnes 04/20/2011 [ BANK AMERICA.........ooiiieiirieeiieie ettt sssssse et sss s ssssss | oesssssssessessesssessesssssssessessssssessesssssssassesse | assessessssssssssessnsassessesssssssessessesanes 2,041,129 | oo 1,997,283 6,242
B1417Y RW 9 FN MADB00. .......overeerurimioeisseesieeiess s ses sttt .| 02/10/2011 | J.P. MORGAN............... .1,983,690 1,911,702 3,717
592030 ZF 0|MET GOVT NASHVILLE & DAVIDSON.........ccccovvvvnncn 12/09/2011 | PIPER JAFFREY & CO.......ccocovvvneee .2,406,100 2,000,000 7,500
677561 HS 4|OHIO ST HOSP FAC REVENUE .... | 10/13/2011|J.P. MORGAN............... .1,689,235 1,500,000
67919P FQ 1|OKLAHOMA ST WTR RESOURCE BRD R..... o[ 03/24/2011 [ MERRILL LYNCH......coouiiiiiriieieiieiisiseeis st ssss st .1,904,869 | ... ....1,670,000
736742 RN 9| PORTLAND OR SWR SYS REVENUE.........cccosvviieiriiniiniiienieniseissiseiisessiessessssesnnns | cvessessssionns 04/07/2011 | JEFFERIES & CO.....ccouiieiiiirririiiisiiiesiesisesissssesisssssessessssesss s sssssssensens | sostsssessensssesssesssesesss s ssssessesssesasssseness | eessstessesssssssesssenssnssssssensssnesssenes 2,161,100 | oocververeirrienreerieeereeeienienn 2,000,000 | .cooorieriinienieeeeen s 32,500
797412 AU 7| SAN DIEGO CNTY CALIF WTR AUTH......ceumirinrrmenieeereniseisessessseeseseseenns .... | 09/08/2011 | MERRILL LYNCH .1,196,920 1,000,000 [ +.oveouermreerrneerenieeeseeserisere e
812643 FT 6|SEATTLE WA MUNI LIGHT & PWR RE .| 08/30/2011 | JEFFERIES & CO 1,759,185 | ... 1,500,000 6,458
3199999. Total - Bonds - U.S. SPeCial REVENUE BNA SPECIAI ASSESSIMENES. ... ..reieeureeeurrersersreeeseeseseesseseesesseseeseeaesassesassesseesesansas | foesessessesassessesasssesessessesaesessesssesessssessesasssssesssesessessssessssssesssesessessesesassaeseessesessessesessesaesesssesessesassessesassessessessesansessesansessessesesansesse | cosesassossessessssassessessnsansesssssssasss 17,560,034 | ..o 15,703,985 | ..o 107,476
Bonds - Industrial and Miscellaneous
031162 BF 6| AMGEN INC......iviiriiiiiieiiiiesi sttt .| 06/27/2011 | BARCLAYS AMERICAN 498,840
031162 BL 3| AMGEN INC......oouiiiiirireieise ittt 11/07/2011 | BANK AMERICA.......... 499,485
035237 BL 1| ANHEUSER-BUSCH INBEV WOR ....| 07/07/2011 | BARCLAYS AMERICAN 499,985
037389 AY 9|AONCORP........ccruvvrnnne .... | 05/24/2011 | MORGAN STANLEY.. 649,734 650,000
037735 CR 6| APPALACHIAN POWER CO......oouuiiiuiiriireieiseiieeeseessessss s sssssses st ssaenes .... | 03/22/2011 | MORGAN STANLEY.. 997,210 ....1,000,000
039483 BB 7| ARCHER-DANIELS-MIDLAND C......ccocorevirrirnrrirnrin .| 03/30/2011 | BANK AMERICA.......... 755,468 750,000
06051G EG 0| BANK OF AMERICA CORP.......ccoouuiimiiiireireeineiseisesisse st ssssssssees 03/14/2011 | BANK AMERICA........... ...996,740 1,000,000
06849R AF 9|BARRICK NAFINANCE LLC............... .... | 12/01/2011 | UBS SECURITIES.. 520,785 500,000
12189L AD 3| BURLINGTN NORTH SANTA FE.......ccstiiirmrirerireemesississessessesssssssssssssssessesssesssssenas .... | 05/16/2011|J.P. MORGAN............... 497,835 500,000
126650 BW 9| CVS CAREMARK CORP........cccovierrvrrirriines .... | 05/09/2011 | BARCLAYS AMERICAN 986,840 ....1,000,000
133131 AR 3| CAMDEN PROPERTY TRUST .....cvtiiiimiririmrimiiessiesiensessssesssssssssenssesesssssssessssnens .| 06/02/2011 | VARIOUS....... 1,000,000
13342B AE 5| CAMERON INTL CORP 05/25/2011 | VARIOUS....... ....1,000,000
17252M AK 6| CINTAS CORPORATION NO. 2......c.oevvvirvrrrinns .... | 05/18/2011 | KEYBANC CAPITAL MARKETS 798,312
202795 HZ 6|COMMONWEALTH EDISON...........cconc.c.. .... | 08/30/2011| US BANCORP INVESTMENTS INC......c.ocovvvrerernenne .1,499,505
24702R  AQ 4| DELL INC..ooioiiiiiiii ittt ....| 03/28/2011 | DEUTSCHE BANK.......cccocrsvernecne ...995,410
25179M AK 9| DEVON ENERGY CORPORATION.......cuuurirriririmrimsesriassisensseesssssesssesssesssenssssssssens .... | 07/05/2011 | MORGAN STANLEY.. 993,070
263534 CE  7|E.l. DU PONT DE NEMOURS.......coooiiuiiimiieireiieeiinesseesss s sssssss st ssssssssssaenes .| 03/22/2011 | CREDIT SUISSE 623,681 . 625,000
369550 AQ 1| GENERAL DYNAMICS CORP........coouuiiiiiriririiririieiiesiissiesssssessesssssssssenssessssssssses | avesssssssienns 07/05/2011 | WELLS FARGO SECURITIES LLC........vuuuivirrirriiiiniiienisissisesiessssessessssseseses. | cestessessssssessesessssssssssssssesssessssssssssssnsss | nevesssesssssssssnesssensssesns 599,262 | ... 600,000
375558 AQ 6|GILEAD SCIENCES INC......... ceee | 0372312011 | MORGAN STANLEY......ouvturtriemiemairsessesiesssseesssssssssesssess st ssessessssessenss. | stssessssssssssessesssasessssssssesssesssesssasasness | aesssessssessssssesssesssssssssssnsssenssenes 1,982,840 ....2,000,000
38259P AB 8|GOOGLE INC v | 05/16/2011 | GOLDMAN SACHS.......oiiiiiiiiciiiiiseiie it 545,034 550,000
437076 AW 2| HOME DEPOT INC ceer | 0471412011 | GOLDMAN SACHS.......ocvimiimrimeineiiestsees s ssesssse st .1,239,038 1,250,000
438516 BA 3| HONEYWELL INTERNATIONAL.....cooiitmiimimrieiseesesisseesessssssess st esessssssessssssessens .| 02/14/2011 | BANK AMERICA.......... 11,097,217
46625H HX 1| JPMORGAN CHASE & CO......cvvuiiimrirririeiiinsiiesierissesseisssie e sssesssssssssssssessesssessss | seesssessnenes 02/17/2011 | J.P. MORGAN................ 498,970
46636D AE 6| JPMCC 2011-CA AB......coiiereieiieieeeteeesessse bbbt ... | 05/25/2011|J.P. MORGAN 833,248
478366 AV 9| JOHNSON CONTROLS INC .| 02/01/2011 | J.P. MORGAN 849,720
478366 BA 4| JOHNSON CONTROLS INC.......vviiuermrimiririeeiiseeseissesessssssessensssssssssssssssssenssesssnne | aeessesssssnns 11/29/2011 | BARCLAYS AMERICAN.......couvturirrirmiesseiserisessseesssessssesss s sssesssse st ssssssssssins | seeesssesssesssassssesssnssssesssesssesssssssssssssssnessns | sessmsssssssesssnssssssnnsssns 571,067
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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CusiP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
487836 BF 4|KELLOGG CO 11/14/2011 | J.P. MORGAN .2,996,880 3,000,000
494550 BG 0|KINDER MORGAN ENER PART ... | 02/23/2011 | MORGAN STANLEY.. 249,955 250,000
611662 BM 8| MONSANTO CO .... | 04/12/2011 | GOLDMAN SACHS 548,829 550,000
637417 AD 8|NATL RETAIL PROPERTIES .... | 06/28/2011 | WELLS FARGO SECURITIES LLC 1,971,540 ....2,000,000
637432 MN 2| NATIONAL RURAL UTIL COOP .| 02/14/2011 | DEUTSCHE BANK..........c.ccconcn. 673,684 675,000
65339K AA 8|NEXTERA ENERGY CAPITAL 06/07/2011 | ROYAL BANK OF SCOTLAND US ...999,220
74005P AZ 7 |PRAXAIRINC ....| 08/31/2011 | CREDIT SUISSE .1,661,148
78355H JQ 3|RYDER SYSTEMINC.... .... | 02/17/2011 | RBC CAPITAL MARKETS SECURITIES - US........ccccoonnee 1,003,655
78355H JR 1|RYDER SYSTEM INC.... .... | 05/17/2011 | MITSUBISHI UFJ SECURITIES USA 274,511
884903 BK 0| THOMSON REUTERS CORP .... | 09/28/2011 | DEUTSCHE BANK........cccvvvennce ...995,760
91159H HA 1|US BANCORP .| 05/19/2011 [ MORGAN STANLEY.. 11,270,142 ....1,275,000
918204 AV 0| VF CORP......oottiiiiieiiiceriseiesi st entennans | soesisessensanes 08/17/2011 [ BANK AMERICA.........ooiiieriieeiieieicteie ettt ssss | oessssssssssessssassessesssssssessssnsassessesssssssessesss | sesessessesssssssassessessssns 548,295
92343V AX 2|VERIZON COMMUNICATIONS.... .... | 03/23/2011|J.P. MORGAN............... 495,725
949746 QU 8| WELLS FARGO & COMPANY ....| 02/10/2011 | CREDIT SUISSE 780,224
976656 CD 8| WISC ELEC POWER .... | 09/07/2011 | BARCLAYS AMERICAN 494,865
BCCOOH 34 1|AMHPT 1996-2B2.............. .| 06/15/2011 | CAPITALIZED INTEREST 2,980
73755L AH 0| POTASH CORP-SASKATCHEWAN........ceouiiiiriaiieiiieriesesreissiesiessesesenissssssiesssinens A 11/30/2011 | MORGAN STANLEY.......coouiiuiiiiiireriiiisieissiessie it esisssssesine | fesssessesssesesstsssessse s sssesssssssssssssssesine | sioesssnssssesssesessssesssssssesssesessesas 1,584,128 | ..o 1,400,000
002799 AJ 3|ABBEY NATL TREASURY SERV ....| 04/20/2011 | CREDIT SUISSE .1,749,300
02364W BC 8| AMERICA MOVIL SAB DE CV. ....| 08/31/2011 | BANK AMERICA.......... .1,140,662
046353 AB  4|ASTRAZENECAPLC.......ccovvvmvrrmrrrrcrirenns .| 03/04/2011 | MIZUHO SECURITIES........otvuririererirriseeieesseessesissesssessssssssssssenssessssssssssssssnees 2,278,400
055451 AL 2|BHP BILLITON FIN USALTD ....| 12/09/2011 | DEUTSCHE BANK........cccoevrunnce 606,768 600,000
2515A1 4E 8|DEUTSCHE BANK AG LONDON .| 02/15/2011 | DEUTSCHE BANK.......cc.ccovvenece 1,755,777 1,775,000
65504L AF  4|NOBLE HOLDING INTL LTD 12/28/2011 | MORGAN STANLEY.. .1,563,000
767201 AN 6 [RIO TINTO FIN USALTD ....| 05/17/2011 | J.P. MORGAN............... ...999,350
80105N AG 0| SANOFI .| 03/22/2011 | J.P. MORGAN 445,392
85771P AF 9|STATOIL ASA 11/16/2011 | BANK AMERICA......... 698,810
88166D  AA 4| TEVA PHARM FIN L. oo | SR 03/16/2011 [ BARCLAYS AMERICAN. .....couiiuuiiiiiiisinissississess s ssesssnssenssess st enssssssnnss | cessssssssssensenesssassensssnsensesesssnsssnsssssssns 399,768
3899999. Total - Bonds - Industrial and Miscellaneous ....50,202,877 ..49,827,980 ..124,826
8399997. TOHAL = BONAS = PAM 3.ttt etttk 8888488441488 4884081088108 1ees 110048 1EE L1 AL 8L L1 Lt L E 1088114811014 E 141401448 E L1144 LS4 E 411 E L L E LAttt | ettt 76,168,313 | .... 72,646,965
8399999. QoL I = T 1o OO OO PO PO O O OP e PPOSPPP PP PO OO P POP PP PP PP PPPOON 76,168,313 | oo 72,646,965
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........evruiurierireieieeie ettt ise ettt st sss st sse st st essessesessessebsessssass  S4ssessessssessessessesassessesssessesses et eeses s e b e s e s e s se S et e s es s b S e b a2 s e S s e b e s e e s b e s e b s s e s s e A ee b b A S s e e R e S s e b e b ee b b s et e e s s s e st en s s s s et s sessessnsentessens | oebssessesssssnsansessebss st s sessesansenen 76,168,313 XXX
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SCHEDULE D - PART 4
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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./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
31398A T4 4 |FANNIE MAE. ... | 03/24/2011. | MORGAN STANLEY.. 499,933 | ..o 06/26/2013.
36202C 5D 1|G2 2644 ... | 12/01/2011. | MBS PAYMENT ....3,920 N 3,920 05/01/2027.
36202E BE 4| G24469.........ccovieierreeee s w. | 12/01/2011. | MBS PAYMENT.....coecorvvnrrrnrrininns [ everrerirecesreesniines | rerereenn 371,809 | i, 371,809 | ..o 375,120 | 1 372,035 | oo | vvrveieennne(226) | o | (226 [ s | e 371,809 02/01/2039.
36202W KY 4|GN 611511 «. | 12/01/2011. | MBS PAYMENT......covvrirrrirmriinnns [ everrneinensnninseiees | covnennenenn 15,728 | i 15,728 15,796 03/01/2018.
36211W KC 1|GN 525091 ... | 12/01/2011. | MBS PAYMENT . 615 | .... 615 | ... 655 ....615 ...615 03/01/2028.
36296D LB 2|GN 688022 v | 12/01/2011. | MBS PAYMENT .....oovvvmvimrrrerineis | eoverrerieserneennsninns | veverneens 193,556 | .ocvvvees 193,556 | .ovvvvnee 193,329 | oo 193,533 193,556 06/01/2038.
36296P 6Q 9|GN 697579 ... | 12/01/2011. | MBS PAYMENT........cooovvrmmrrmrirnnns [ s 522,278 522,278 532,234 .523,180 0 06/01/2038.
912828 GC 8|US TREASURY N/B [ 1213172011 [MATURITY .o [ 275,000 | . 275,000 | .. 274,313 .274,849 0 .6,359 | 12/31/2011.
0599999. Total - BONAS = U.S. GOVEIMIMENL. ... ceuuieieieseisseisseisere s sasseems e esseessees sttt nnenns | annianes 1,889,470 | ........ 1,882,905 | ........ 1,896,000 | ........... 1,883,857 | oovvveienenn0 | eiiieeenn(1,019) | o0 [ (1,019) [0 | 1,882,838 | i (U I 6,632 | oo 6,632 | ........ 38,409 |..... XXX......
Bonds - U.S. Political Subdivisions of States
071365 ZU 7|BATTLE CREEKMI ... | 12/02/2011. | STIFEL NICOLAUS & CO.....coevuuvver [ worerrreeirnerisriseries | v 2,246,520 | ........ 2,000,000 | ......... 2,176,760 | ........... 2,133,993 | oo | e (15,000) | .vvvverrereiree [ ererernes (15,000) [ .oovvrevernerreees | cerrerrinnn 2,118,993 | oo | v 127,527 | ... 127,527 | ... 110,000 | 05/01/2019.
123547 Y7 0|BUTLER CNTY OH ... [ 12/02/2011. [UBS SECURITIES.........cocovvrererns | veveee 557,120 | ........... 500,000 | ..o 534,140 | .cooovinen 521,522 | oo [ e (3,054) | oo [ (3,054) [ .oovvecvrvrierenn [ e 518,467 | oo | e 38,653 | ......... 38,653 | ........ 25,417 | 12/01/2023.
416414 Z5 2|HARTFORD CT . [12/02/2011. [ JEFFERIES & CO....coevovvervrrcriinns | cerverierieseneeisnns | voreeens 1,145,030 | ........ 1,000,000 | ........ 1,103,770 | ccooovvenee 1,059,079 | .o | e (8,881) | covvvrrrerrereens | cerrrerinns (8,881) [ covveruerarrrnnes | wervrrerines 1,050,197 | .ovvervrvvrrnne | e 94,833 | ........ 94,833 | ........ 63,333 | 09/01/2016.
BRANCH BANKING & TRUST

602366 BH 8| MILWAUKEE WI L[12/02/2011. |COMPANY e 2,801,200 | ........2,500,000 | ........ 2,736,650 2,645,394 | .o e (30,784) | ... 22,614,611 | | 186,590 | ....... 186,590 | ...... 158,333 | 09/01/2017.
2499999. Total - Bonds - U.S. Political Subdivisions of States ,551,320 ..6,359,987 (57,719)] .. ..6,302,268 447,602 ..447,602 .357,083 |..... XXX......
Bonds - U.S. Special Revenue and Special Assessment
130923 AP 0| CALIFORNIA ST STWD FING AUTH T.. ... | 11/01/2011. | CALLED BY ISSUER at 100.000.... | ...cccouverrerrrvrrrrcrner | worverrnern8,000 | 15,000 | v 4,586 | ... 4,640 5,000 0 ....281 | 05/01/2029.
196632 KB 8| COLORADO SPRINGS CO UTILITIES... ..|... [ 11/15/2011. | CALLED BY ISSUER at 100.000.... cerenn.335,000 340,741 | 339,859 0 17,588 | 11/15/2011.
196632 KN 2| COLORADO SPRINGS CO UTILITIES........c.cccovunee ... | 11/15/2011. | CALLED BY ISSUER at 100.000.... | ...cccoevermrerrrmirres | wovreene 1,165,000 | ........ 1,165,000 | ........ 1,182,966 | ........... 1,180,210 0| 61,163 | 11/15/2011.
3128LA 7D 6|FGA77192 ... | 12/01/2011.| MBS PAYMENT 255,799 255,799 258,177 .256,017 0 .7,841 | 11/01/2037.
3128M4 PX 5|FG G02838 ... | 12/01/2011.| MBS PAYMENT e | 306,573 | ... 306,573 | ...coveee 290,238 .305,310 0 .7,451 | 12/01/2035.
312929 UA 8|FG A83277 v | 12/01/2011. | MBS PAYMENT .....oovvvmrimerreriinnis | everrrerienirseesnseinnns | vevereens 616,748 | ........... 616,748 | .......... 619,664 | .............. 617,218 0| e 21,097 | 04/01/2038.
312935 RM 3 |FG A88592 ...|12/01/2011. | MBS PAYMENT 75,758 0 12/01/2038.
312946 T2 2|FG A97769 ... | 12/01/2011.| MBS PAYMENT . . 0 01/01/2041.
31294K RE 7|FG E01385 w. | 12/01/2011. | MBS PAYMENT......oovorineriinrirnnnns [ erneerreeirneissnisseiines | reeener. 108,880 | .......... 108,880 | ...........108,131 | .............. 108,777 0 11/01/2017.
31294K ZT 5|FG E01654 ... | 12/01/2011.| MBS PAYMENT ..75917 ..75,918 0 11/01/2018.
312962 6K 4|FGB10874 ... | 12/01/2011.| MBS PAYMENT . . .109,136 .109,197 0 03/01/2018.
312962 WC 3|FG B10643 ... [ 12101/2011. [ MBS PAYMENT.......c.covveieirnreriens | eeeiereiensiieiinines | ereennn 103,897 | i 103,897 104,060 0 05/01/2018.
312964 6W 4|FGB12685 ... | 12/01/2011.| MBS PAYMENT ....210,852 0 03/01/2018.
312964 UH 0|FGB12384 ... | 12/01/2011.| MBS PAYMENT . ...210,979 0 08/01/2018.
312968 5L 0|FGB16251 ... 12/01/2011. | MBS PAYMENT ......ocvvivnrirreiierns | errverernnisnirennniinns | cevvrrnnenn 16,448 | i 76,448 0 02/01/2019.
31297TH YK 9|FG A29714 .. | 12/01/2011. | MBS PAYMENT........cconvrrnrrmnrrenns [ eoreees 259,849 259,849 0 02/01/2029.
31297U Y8 7|FG A38835 . [ 12/01/2011. | MBS PAYMENT R 236,638 236,638 0 06/01/2034.
31371K 2R 1 [FN254684..........ooocereirerieeiecieesesisesienienens | e 12/01/2011. | MBS PAYMENT.......ovvvririirirninnnns 0 08/01/2017.
31371K Y4 T7|FN 254631.... ...|12/01/2011. | MBS PAYMENT 0 06/01/2017.
31371L Q2 8|FN 255273.... ... | 12/01/2011.| MBS PAYMENT 0 11/01/2018.
31376K B3 9|FN 357458.... ... | 12/01/2011.| MBS PAYMENT 0 05/01/2018.
31385X GU 5|FN 555611 ...| 12/01/2011. | MBS PAYMENT. 0 11/01/2017.
31390V K3 7|FN657414.... ... | 12/01/2011.| MBS PAYMENT 0 05/01/2017.
31391H 2X 1|FN667790.... ...|12/01/2011. | MBS PAYMENT . 0 07/01/2017.
31391Y 5W 3|FN681361.... .| 12/01/2011. | MBS PAYMENT .118,300 0 08/01/2017.
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31393C HX 4|FNR 2003-54 AD o | 12/01/2011. | MBS PAYMENT .....evvrriirinrinnis [ everirereneensinnines | v 98,539 | .overnnnad 98,539 0 01/01/2012.
31393D L7 4|FNR2003-80 CA.. ... | 12/01/2011.| MBS PAYMENT 203,784 | . 203,784 | .. . . 0 06/01/2013.
31393E B3 2|FNR 2003-94 CE.. ...|12/01/2011. | MBS PAYMENT e | 33,576 | oo 33,576 | .. ...34,331 ..33,649 |.. 0 03/01/2027.
31393M ER 8|FHR 2591 PN ... | 04/01/2011. | MBS PAYMENT ......ocorrrrrimrrnens [ eorerirererneensninnnnes | coerereenns 37,917 | oo 37,917 | oo 35,607 | .ovvrrcrirnes 37,567 | oo 0 04/01/2011.
31393M FK 2|FHR 2591 WB ... 07/01/2011. | MBS PAYMENT 229,223 | . 229,223 217,117 .226,837 0 07/01/2011.
31393N TU 3|FHR 2597 DE ...|12/01/2011. | MBS PAYMENT e | 14,382 | oo 14,382 | .. 14,431 ..14,392 | .. . ol . ...14,382 0 09/01/2013.
31393Q MH 2 [FHR 2614 EQ....covvvuirieriricereriseiesieeiseineei w | 12/01/2011. | MBS PAYMENT .....oovvvmvirrrrerinnis | eoverrerineeseesnssinnns | vevereens 164,562 | ..covvee. 164,562 | ..ccovnee 158,513 | coovverrerie 163,369 | oo | errerneen 1,193 s v 1,193 [ | s 164,562 0 11/01/2013.
31393Q WR 9|FHR 2610 DG .1 12/01/2011. | MBS PAYMENT ....coovvirvrinrirniinnins | ervvrermninsissnnnineninns | cevvnrineins 70,069 | ...oovvenee 70,069 ...65,689 ...68,675 0 07/01/2013.
31393R 2D 1|FHR2611A ... | 12/01/2011.| MBS PAYMENT e 281,016 | . 281,016 | .. .262,662 274,801 |.. 0 03/01/2012.
31393U QJ 5| FNR2003-117 MN.....oororrerieiieeieeiseisesiesinnes ... | 12/01/2011. | MBS PAYMENT.......ccovvrrrrrrmninenns [ v 232,965 | . 232,965 | .. 221,098 | .ooovirnne 228,233 | oo 0 01/01/2012.
31394C CH 3|FNR2005-3HC.... ... | 12/01/2011.| MBS PAYMENT 223,731 | . 223,731 .216,582 .222,950 0 10/01/2022.
31394E GN 2 [FNR 2005-63 HA.. ... | 12/01/2011.| MBS PAYMENT e | 115,908 | .oovvvvees 115,908 | .. 112,901 115,143 0 08/01/2012.
31395A S8 9|FHR 2812BG.......ccoevieieeieieierieieieesieseeiesienies o [ 11/01/2011. [ MBS PAYMENT.......cooveieiiirieiiens | cvereeiveieneieissienes | cvvvieiins 144142 | .......... 144142 | ........... 143,787 | oo 143,842 0 11/01/2011.
31395A XT 7 [FHR 2824 EG.......cocooverrerireeicersrissisesieniseessni ... | 01/01/2011.| MBS PAYMENT . . ..12,754 ..13,149 0 01/01/2011.
313956 FP 2|FHR 2856 TE ... | 12/01/2011. | MBS PAYMENT . 91,963 | ... 91,963 | .. ...88,644 ...90,895 |.. . 0 03/01/2012.
31395K BQ 5[FHR 2905 CU......coomiriririririrriinnierieriecesseinniens «. | 10/01/2011. | MBS PAYMENT .....coevvrrimrriiriiniis | overierienineeinneinns | vevireens 981,795 | ........... 981,795 | ........ 1,000,970 | ..coovvvenee 981,795 | oo | e | e 0 10/01/2011.
31395P EM O [FHR 2952 PA......ooomiiieieinriineene e ... | 12/01/2011. | MBS PAYMENT.......ccoonerrmrrmnirenns [ eoreees 250,496 | . 250,496 0 06/01/2026.
31395R AR 9|FHRR R001 AE ... 12/01/2011. | MBS PAYMENT........ooovvvvrrvirnnrnins | vrvees 280,543 | . 280,543 0 01/01/2012.
31398N XW 9| FNA 2010-M5 A1 ... | 12/01/2011.| MBS PAYMENT 0 05/01/2017.
31400 GV 5|FN 688812 ...| 12/01/2011. | MBS PAYMENT. 0 06/01/2017.
31400P BE 4|FN693137.... ... | 12/01/2011.| MBS PAYMENT 0 06/01/2017.
31401B P5 8|FN703444.... ... | 12/01/2011.| MBS PAYMENT 0 12/01/2017.
31401L E6 6 |FN 711257 ...| 12/01/2011. | MBS PAYMENT. 0 02/01/2018.
31401M CE 9|FN 712069.... ... | 12/01/2011.| MBS PAYMENT 168,722 0 02/01/2018.
31402 2C O|FN730771.... ...|12/01/2011. | MBS PAYMENT 165,435 0 01/01/2018.
31402Q 4B 4|FN 735318, ... | 12/01/2011. | MBS PAYMENT. .141,455 0 10/01/2018.
31402R LY 3|FN735743.... ...| 12/01/2011. | MBS PAYMENT 0 08/01/2019.
31404D ED 6|FN 765232.... ...|12/01/2011. | MBS PAYMENT 0 06/01/2018.
31404S TP O|FN 777358 ... | 12/01/2011. | MBS PAYMENT. 0 12/01/2018.
314058 HL 1|FN797735.... ...|12/01/2011. | MBS PAYMENT 0 07/01/2019.
31412M M8 8|FN 929283.... ... | 12/01/2011.| MBS PAYMENT . 0 10/01/2022.
31414S 3U 5|FN975211.... ...|12/01/2011. | MBS PAYMENT . e | eeeren.638,326 | ...........638,326 0 10/01/2037.
31417Y RW - 9[FN MAOS00. ... v | 12/01/2011. | MBS PAYMENT .....coevvrvirriirriinnis | eoverierienirneeinneinns | vevireens 134,987 | oo 134,987 | .ccoveneee 140,071 0 03/01/2040.
31418T C4 7|FN AD5490... ... | 12/01/2011.| MBS PAYMENT ...158,695 ....158,695 .167,076 0 11/01/2039.
31419A K2 2|FN AE0312... . ...|12/01/2011. | MBS PAYMENT . coee | 373,420 | ... 373,420 | .. .384,535 0 03/01/2040.
31419F FW 1|FN AE4680............ v | 12/01/2011. | MBS PAYMENT .....coevvrvimirmcrinins | everierieeerseessneinnns | veverneens 188,044 | ........... 188,044 | ........... 195,007 0 06/01/2040.
31419G XX 7|FN AE6093............ ...| 12/01/2011. | MBS PAYMENT ...217,626 0 06/01/2025.
38373Y 6X 7|GNR 2003-16 B ... | 12/01/2011.| MBS PAYMENT reveers..869,696 0 05/01/2014.
38374B 5M 1 |GNR 2003-79 PH w. | 12/01/2011. | MBS PAYMENT......cvoirrnrirmriinnnn [ everieeineninnsinnennes | evvernenenn 71,185 | i 71,185 0 02/01/2014.
38374B LQ 4|GNR 2003-60 MA. ... [ 12101/2011. [ MBS PAYMENT.......cooverrieirnenen | eeeieireieesienieienes | ererenn. 28,878 | .........28,878 | ............27,908 | ........ 28,794 . 84 ...28,878 0 11/01/2022.
38374B UM 3 |GNR 2003-66 NE v | 11/01/2011. | MBS PAYMENT.....oovvvrrirrinrinnnns [ everirenirseensninennes | e 121,402 | 121,402 | i 116,128 | e 120,379 | coooveererieees | e 1,022 |... | 121,402 0 11/01/2011.
38374F CX 0|GNR 2004-5 VB .| 12/01/2011. | MBS PAYMENT.......cooosermnrrmnirnnnns [ eoverrseirseinniieciinns | 01,001,846 | . 1,001,846 | .......1,035,658 | ........... 1,003,696 | ...coovvemrierins | ceririin (1,851) [ oo | cevieeiins (1,851) [ cooeereererienes | cevvrein 1,001,846 0 01/01/2013.
38374K DC 4 |GNR 2004-104 GA. w. | 12/01/2011. | MBS PAYMENT.......coecorvvrrrirnrrnins | eoverrerirscesseiennines | reeenen. 196,419 | i, 196,419 | .......... 190,281 | ..ccoovvrnnne 195,809 | .ovouvvvverrrcriens | cevreerireens 810 | v | e B10 | .o | e 196,419 0 09/01/2021.
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38374K RA 3 |GNR 2005-3 AE L[ 1200172011, [ MBS PAYMENT.......ooviiininniines | cerierirnresnnsinssnenes | ceevneiens 125,969 | .ocvvnee 125,969 | ..coovvneee 122,436 | .ovvvvrrenne 125,369 04/01/2014.
38374K UT 8|GNR 2005-13 PA coe [ | 1200172011, MBS PAYMENT .....cooovvvirreniirins | veeene 295,567 295,567 286,054 .293,990 01/01/2014.
60415N XR 8| MINNESOTA ST HSG FIN AGY......ccovvvrrerreinnee ... | 07/01/2011. | CALLED BY ISSUER at 100.000.... | ....... 200,000 200,000 207,396 .203,636 01/01/2036.
64468T ZN 0|NEW HAMPSHIRE ST HSG FIN AUTH........c.cccoouue. ... | 11/30/2011. | CALLED BY ISSUER at 100.000.... | ...c.rvvereerrrenrrires | worerercenns 15,000 | .coovrvrnee 15,000 | coovvrerees 15,150 | oo 15,029 07/01/2023.
65821F CM 6 |NORTH CAROLINA ST HSG FIN AGY... ... | 12/01/2011. | CALLED BY ISSUER at 100.000.... |....... 230,000 230,000 237,114 232,628 07/01/2034.
793257 BE 5|SAINT PETERSBURG FL EXCISE TAX. | [ 1070172011, | MATURITY coocnsesencienns [ overenisisssssiennnis | evvees 1,500,000 | ........ 1,500,000 | ........ 1,668,900 .1,519,027 10/01/2011.
880459 X2 3|TENNESSEE ST HSG DEV AGY.....cccoomvrvrmirrerines ... | 10/03/2011. | CALLED BY ISSUER at 100.000.... | ...coeverrereerveinns | rerereens 105,000 | .ovvrvees 105,000 | .ovvvvneee 111,122 | e 107,558 07/01/2034.
93978K 3L 0|WASHINGTON ST HSG FIN COMMISSI.... ... | 12/01/2011. | CALLED BY ISSUER at 100.000.... | ..cvrvrrervmririrerinns | vevvrrrreran 85,000 | ..oovvrened 85,000 | .coovvreeee 87,219 ...85,895 . 12/01/2025.
93978K K2 3| WASHINGTON ST HSG FIN COMMISSI.... ... 1 12/01/2011. | CALLED BY ISSUER at 100.000.... | .... 250,000 250,000 250,275 .250,057 .5,058 | 12/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS. ...t ensssesnssssesnsnnes | sveees 18,934,100 | ...... 18,934,100 | ...... 19,121,854 | ......... 18,340,188 | ..oovoovvviend0 | 0iieni(24,937) [ o0 | (24,937) [0 [ 018,934,100 | e (O IPTORTOOON o N [FUOOTO | I [P 568,832 |..... XXX......
Bonds - Industrial and Miscellaneous
00253C GM 3| AMT 2001-1 A2 « | 12/01/2011. | MBS PAYMENT.....oovovrirrrnrinnis [ everrrenirneennniinnines | covverneeennndy 181 | 181 | iin,301 | e, 240 | s | e (B9) e [ e (59) [ o | v 181 [ [ |0 | i 02/01/2012.
00253C HW 0|AMT 2002-2 A2 ... [ 12/01/2011. [MBS PAYMENT.......coovmrrrirneriens | ererreveinneniersennes | evvereennn 18,400 | 118,400 | i 18,400 | o 18,400 | oo | eveieeeiieseniens | cvreneinenninnies | cvenneniennienns0 [rvieiescieieens | e 18,400 | v | e | cvveevieiend0 [ e, 08/01/2028.
004421 BK 8|ACE 2002-HE3 M3 ... | 12/29/2011. | VARIOUS 03/25/2011.
00764M AD 9|AABST 2003-1 M2 o [ 12128/2011. [ MBS PAYMENT.......cooveirierieniens | ereieveieneniensennes | ceveenieniene o TA2 | iiiicees bl T TA2 | e 154 | s | v | e | cnnesieisnssinnies | evvinnisnienninnns0 [ o | e | vevveiesssnienies | ovveneeeee [y 142 | et 7742 | 05/25/2033.
030728 FA 8 [AMSI 2003-1 MV3......cooevirrerieierinnrierieniseeisnin v | 1212912011, | VARIOUS......cotvirrinerierieninriinnis [ e 04/25/2011.
030981 AD 6|AMERIGAS PART/FIN CORP........c.coseermrereirrrinnns ... | 01/20/2011. | TENDER OFFER 05/20/2015.
048312 AB 8 |ACETF 2002-1 A2......c.covvvrerrrererrirreninns ... | 04/20/2011. | MBS PAYMENT . 04/20/2011.
04939M AC 3| ATLAS PIPELINE PRTNR/FIN......cooierrrinirrcrirns ... | 04/08/2011. | CALLED BY ISSUER at 104.083.... | .....cocorverrrrrrrrrnnes 12/15/2015.
055482 AH 6 |BJ SERVICES CO. ...| 06/01/2011. | MATURITY ,002,028 06/01/2011.
05947U LH 9| BACM 2003-1 AT....couvvrmrirrercernieeriersseeesenineenns ... | 12/01/2011. | MBS PAYMENT.......ccccovvrerrrrririrenns ...98,638 01/01/2012.
05948X MU 2 |BOAMS 2003-5 1A36... .| 06/01/2011. | MBS PAYMENT......cooovimirnmrirnnnns [ eoverrreeirneisseiineinnes | veeennn.8634,096 | ..........634,096 | ...........629,736 | .....c....c.. 631,069 06/01/2011.
05951K AX 1|BAFC 2006-7 T2A1.. ...| 12/28/2011. | MBS PAYMENT. 38,668 10/01/2036.
12628K AA 0| CSAB 2006-3 A1A ... | 12/01/2011.| MBS PAYMENT . 11/01/2036.
126380 AB 0| CSMC 2006-9 2A1 ... | 12/01/2011. | MBS PAYMENT........ocovvrvrrinrrrnns 04/01/2035.
13077Q AE 3|CALIFORNIA STEEL INDUSTR.. ... | 04/08/2011. | CALLED BY ISSUER at 101.021.... 03/15/2014.
191216 AH 3| COCA-COLA CO/THE ... | 03/15/2011. | MATURITY 03/15/2011.
217203 AB 4 |COPANO ENERGY LLC/FIN CO.....ocovcrvrvvrrrirerinns ... | 04/05/2011. | TENDER OFFER 522,000 500,000 03/01/2016.
22540V HG 0|CSFB 2001-HE25 B ... | 08/26/2011.| MBS PAYMENT ..235 ..64,555 ... | 09/25/2011.
22540V UM 2| CSFB 2002-HET B.......covovveirerrieieieireisee e ... | 12/128/2011. | MBS PAYMENT 501 501 . .1 07/25/2010.
22541N UA 5| CSFB 2002-30 DB1 oo | 11/01/2011. | MBS PAYMENT .....oovvririerciieies | errevieiesineeesssninnns | cevees 22292 | ........ 22,292 22,710 ...22,300 11/01/2032.
22541N UH 0| CSFB 2002-CP5 A1 ...|12/01/2011. | MBS PAYMENT R [T TORRION IO 59,702 | oo 59,702 | oo 59,702 ...59,702 04/01/2012.
22541N ZG 7|HEAT 2003-1B1 v | 12/28/2011. | MBS PAYMENT .....ovvorrinrireriens [ e | v 5,776 | oo 5,776 06/25/2033.
225418 U3 0|CSFB 2004-8 1A2 ... | 12/01/2011. | MBS PAYMENT. 266,222 | . 266,222 11/01/2012.
225458 PD 4 |CSFB 2005-AGE1 B3................. 1| 1212912011, | VARIOUS....c.ovoviriiieinnieieinees | ervveeresinsnissssneniens | e 14181 | e 14,181 ..14,181 09/25/2015.
228800 AF 5|CRUM & FORSTER HLDG CORP.......c.coccemivrrrnnne ... | 05/19/2011. | TENDER OFFER.........ccccconiumrernines | overrrerienerseerssiinnns | vevirneens 110,520 | wovvvvreees 100,000 100,170 | covoeverrirennne 05/01/2017.
25459H AD 7 |DIRECTV HOLDINGS/FING ... | 06/15/2011. | CALLED BY ISSUER at 102.125.... | ..ccoovvevrererciririnnns | e 102,125 | e 100,000 102,125 06/15/2015.
31846L BT 2|FAMLT 1998-1F NOTE .|| 12/01/2011. [MBS PAYMENT.......c.cevvviriririrrnnne 3,818 | ... 3,818 3,818 05/01/2021.
32054Y AC  7[FIB2000-1 A....cooririrrireereeiseissesseseseessensssins v | 12/16/2011. | MBS PAYMENT.....coocourinrrnniiinnnns [ erverrerirneennninnnines | eovernneeene D11 | it BTTET | it 11,908 | s [ | e | eeenensiseinnennns | svneenennneensen0 [ | e 07/15/2026.
35671D AR 6|FREEPORT-MCMORAN C & G....c..ovvvevvrvirricrns ...| 04/01/2011. | CALLED BY ISSUER at 104.125.... | .... 520,625 04/01/2015.
35729P FA 3 |FHLT 2004-C M8 v | 1112912011, | VARIOUS......coouvverierirrirneeinsrinns [ e | cveseesseinns 2,420 | ... ...2,420 2,420 03/25/2013.
36186C BQ 5| ALLY FINANCIAL INC......coorveriiirneirssiseiiciienes 1| 09/15/2011. | MATURITY .o | oeerieeeiesiseisnssines | vevereeens 127,000 | .oocvvnees 127,000 127,000 | oo | e | veenerinnnenn0 [ i 8,731 | 09/15/2011.
373298 CH 9| GEORGIA-PACIFIC LLC.....c..rvvererririerierierinens ... | 12/30/2011. | CALLED BY ISSUER at 103.832.... | ...cccrvverreervrirvrrnes | worerercenns 51,916 | oo 50,000 51,916 | oo s | ervveriverinnnend0 | s 5,195 | 01/15/2017.
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404119 AX 7|HCAINC .| 08/26/2011. | CALLED BY ISSUER at 106.513.... | .c.cvverrerrinrrvens | e 106,513 | covvvree 100,000 | ..covveveee 106,375 | .vvvvrenne 104,544 | ..o | e 1,969 [ s [ 1,969 | e s 106,513 11/15/2016.
410345 AE  2|HANESBRANDS INC......ccovivrrerirerrrinerierierireens ... | 12/28/2011. | CALLED BY ISSUER at 100.000.... | ....coeeerreerrrrernrrrner | wrveenen. 161,000 | .......... 161,000 | ...........166,434 | .............. 159,994 .161,000 12/15/2014.
456606 BJ 0 [INHEL 2000-C MF1 v | 11101/2011. | MBS PAYMENT ....c.ovvivviniiririnins | erverernnissisnneninns | vevverenennn8,754 | 21,474 | 4,280 | o 4,280 09/01/2017.
456606 DD 1|INHEL 2001-C M2.......ccoorrvrrierirerercrrerinerienienes v | 1212912011, | VARIOUS..........ovvvvrrrerierinernerinnns [ ererrneensrnnennenines | cvvnrennneen 3,398 | 9,398 | 8,423 | i 5,445 12/25/2010.
456606 DE 9|INHEL 2001-C B o | 12/28/2011. | MBS PAYMENT......cvoirimnrrmriinnins [ everrneinnnsnniinniens | covneneenenn 16,692 | 16,692 | o597 [ s 05/25/2016.
466157 AC 8| WENTS5 2001-AA A2. ... | 12/15/2011. | MBS PAYMENT 28,635 01/15/2017.
46625M LR 8| JPMCC 2002-C1 A2........coovvumnvne .| 06/01/2011. | MBS PAYMENT.....oovoorrrvrrrnninenns [ everirereneennniinnnnes | covveereeneen 24,223 | 24,223 | 025,138 | e 24,223 06/01/2011.
46625M TW 9| JPMCC 2003-C1 AT....ovvvvvrvrrrnnes ...|12/01/2011. | MBS PAYMENT ...43,328 ..43,113 05/01/2012.
52108H 6T 6|LBUBS 2005-C5 A2 ... | 09/11/2011.| MBS PAYMENT . 1,331,346 ,320,113 ,329,979 09/11/2011.
55265K T4 1 |[MASTR 2003-10 3AT.....coiieirierinrireeiseiserieiiens ... | 12/01/2011. | MBS PAYMENT.......ccovvrrrrrrmninenns [ v 278,226 281,226 | .o 278,657 11/01/2033.
570506 AE 5| MARKWEST ENERGY PART/FIN......ccccvvveiriririnns ... | 07/15/2011. | CALLED BY ISSUER at 104.250.... 07/15/2016.
57643L CD 6|MABS 2003-WMC2 MB..........coccnvrennee ... | 12/28/2011.| MBS PAYMENT 05/25/2011.
589929 YA 0 [MLMI2002-AFC1 BF1.....oveveiirirerieieieireieeieienins oo [ 12129/2011. [ VARIOUS.......coovieireieierieneiins | evereesereneniessennes | evveeeennen 14,821 | i 14,821 | 8707 | 010,700 | 122 | e | e 01/01/2016.
61746W MN 7|MSDWC 2002-AM1 B1.... ... | 12/28/2011. | MBS PAYMENT.......ccovvrrrvrrmrrrenns [ vorenes ... | 07/25/2011.
61746W RT 9|MSDWC 2002-HE2 B1 ... | 12/28/2011. | MBS PAYMENT R .| 07/25/2011.
61746W VU 1| MSDWC 2002-NC4 B1.......ccoovrvrirrrrrerirerirerireenne v | 1212912011, | VARIOUS......cotvirrinerierieninriinnis [ e 10/25/2010.
64352V EB 3 [NCHET 2003-5 Al4.........ovvvvrrierierircireeiseiseiia ... | 12/01/2011.| MBS PAYMENT 09/01/2012.
681904 AK 4 [OMNICARE INC....... ...|10/17/2011. | CALLED BY ISSUER at 103.438.... 12/15/2015.
68389F EY 6|OOMLT 2004-1 M7. ... | 12/29/2011. | VARIOUS... . 01/25/2034.
68619A AG 2|ORGN 2001-A M1 ...| 12/29/2011. | VARIOUS... . 16,357 ..16,357 11/15/2017.
69371R  J9 8| PACCAR FINANCIAL CORP.........ccosvrerrrierirererrenns ... | 03/25/2011. | HSBC SECURITIES LIMITED........ 279,021 275,000 06/17/2013.
726505 AC 4|PLAINS EXPLORATION & PRO.. ... | 12/16/2011. | TENDER OFFER 03/15/2017.
75281A AG 4| RANGE RESOURCES CORP. ...| 05/25/2011. | TENDER OFFER 05/15/2016.
76110V BM 9 |RFMS2 1998-HI2 M2 ... | 05/01/2011.| MBS PAYMENT . 05/01/2011.
76111X LT 8|RFMSI 2004-S6 1A5. ... | 12/01/2011. | MBS PAYMENT........ocovvrvrrinrrrnns 03/01/2012.
76126C KG 6|RACERS SER 2001-29-E. ... | 03/23/2011. | CALLED BY ISSUER at 0.000 03/24/2011.
803111 AQ 6|SARALEE CORP ... | 01/19/2011. | GOLDMAN SACHS 06/15/2013.
857689 AV 5|STATION CASINOS INC ...|09/28/2011. | MERGER 04/01/2012.
858495 AC 8|STEINWAY MUSICAL INSTRUM ... | 05/02/2011. | CALLED BY ISSUER at 101.750.... 03/01/2014.
860370 AF 2|STEWART ENTERPRISES ...| 04/18/2011. | TENDER OFFER 02/15/2013.
86358E ES 1 |SAIL 2003-BC11B... ... | 12/28/2011.| MBS PAYMENT. 10/25/2033.
86358E FR 2|SAIL 2003-BC12 M4. ...| 10/26/2011. | VARIOUS 05/25/2009.
86358E FT 8 |SAIL 2003-BC12 MB.......covverveirireriericeienininns v | 12/28/2011. | MBS PAYMENT ......ccvorrimnrirnnrnnns [ rrverrerinernnrinnines | eevverrernnene L 19 iiiiinnc T18 s [ [ | e | coeseenesssennniins 06/25/2009.
86358E GG 5 |SAIL 2004-1 B. ... | 07/27/2011. | VARIOUS 11/25/2009.
86358R EA 1| SASC 2001-SB1 B1...c.ocvuiiriericiieieieinereressnis ...| 12/01/2011. | MBS PAYMENT. 14,378 | . . 21,820 03/01/2022.
86358R L7 0| SASC 2002-HF 1 B......ovvrmremrererierireercenssiesniens v | 12/28/2011. | VARIOUS........oovveerrnerirerincinennnns [ everireeeneesssnssnnes | coveeernennn89,828 | 89,823 | 65,167 | i, 56,699 | ......... 32,023 | oo | e [ e 32,023 | oo [ s 88,721 03/25/2011.
86359A 2T 9|SASC 2003-BC3 M4 ... | 12/28/2011.| MBS PAYMENT ... | 05/25/2013.
86359A CS 0 [SASC 2002-HF2 B1 ... | 12/28/2011.| MBS PAYMENT . . | 03/25/2010.
86359A CT 8|SASC 2002-HF2 B2................. v | 12/28/2011. | MBS PAYMENT .....coovvmrinrrnnrinnnns [ erverrerirseenennnnines | cevverneeensnd@05 | 805 | 33 | s v | eevvneninninneinenes | ceeenesineenneniens | svneenennneensen0 [ | e 02/25/2011.
86359A ME 0| SASC 2003-ALT A....oovirirrieireriiseeiersieeesies .. 12/01/2011. | MBS PAYMENT ....c.ocvivirnririinnns | ervrrrernerisnsnreniens | verernnn 33,880 | 133,880 | 32,462 | e, 33,779 | v | e 102 33,880 11/01/2025.
86359A TS 2[SASC 2003-AM1 B2 . | [ 1212912011, | VARIOUS......ccoovverieririeenciienns [ everirneeneesssinenines | cenerinnenenn3y 180 | 3,180 | 2,107 | e 3,180 3,180 08/25/2010.
88576P AB 9 |HENDR 2003-AA NOTE.......cocovvrrmrirrirreirneinerins <. | 12/15/2011. | MBS PAYMENT.......ooovvimriinrirnnis | erverreeirseinsensniinns | cveeereernn865,667 | 165,667 | .corrn05,6683 | oevreinnces 65,546 | ..o | e 121 65,667 | ..oovvrerrncerns | e | 0 | s 1,575 | 08/15/2019.




v'vi3

Annual Statement for the year 2011 of the Century Surety Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
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./A.C.V. Date Disposal Disposal Disposal Year Date
90928A AA  5[UAL 2007 PASS TRUST......cvvurrrrerrririerirerernnens .| 07/02/2011. | MBS PAYMENT.......coccoovirrrrmrinens [ rrverrernrennrcnnines | cvvverirenenen3y 18T [ i35 | 3,143 | 002,998 | 152 | e v [ 154 [ | s 3,151 0 07/02/2019.
920253 AC 5|VALMONT INDUSTRIES INC ... | 06/16/2011. | CALLED BY ISSUER at 101.146.... . - 101,146 0 . 05/01/2014.
92344S AP 5|CELLCO PART/VERI WIRELSS.. .|...] 06/14/2011. | SUSQUEHANNA FINANCIAL......... JRO } 102,000,000 | ........ 2,159,471 ..2,118,869 22,101,880 | .oovveeieiians | s 104,721 | ... 104,721 97,433 | 02/01/2014.
931142 CN 1| WAL-MART STORES INC.......cccooruverrrririnrrrrerirenes ... | 06/14/2011. | US BANCORP INVESTMENTS INC| .....ovvorevervrrrrirnns | v 788,063 | ........... 750,000 | ........... 746,528 | .....cocoonee TAT,807 | .o | s3T5 s L3158 [ [ 748,121 | | e 39,941 02/03/2014.
947074 AJ 9| WEATHERFORD INTLINC.....cocovivirrrirrinrircriens ... | 03/25/2011. | DEUTSCHE BANK... .2,000,000 | ....... 2,115,600 22,101,185 | oo | eeeeeenne(3,282) [ | eereeeeenn(3,282) | e [ 00000002,097,903 | e | i 116,137 06/15/2017.
94981A AB 9| WFMBS 2003-14 1A2 ... [ 12/01/2011. [ MBS PAYMENT.........coovvvrrrerrrrnnn 312,853 | 297,944 310,192 11/01/2018.
97381W AD 6| WINDSTREAM CORP......ccovvrvrirrirerrieierierirenes ... | 12/22/2011. | CALLED BY ISSUER at 104.313.... | .ccovevervrerreernvrinnns | revereens 104,313 | ...........100,000 | ........... 107,250 | coovvererenne 104,237 08/01/2016.
BCCOOH 34 1|AMHPT 1996-2 B2 ... | 11/15/2011. | MBS PAYMENT........corvvvrirririninnns ..61,241 ...48,582 09/15/2026.
064149 A6 4|BANK OF NOVA SCOTIA .|A.| 06/14/2011. | SCOTIA CAPITAL INC - US.. v | oo 1,577,805 | ........ ,498,080 498,417 01/22/2015.
68383K AB 5|OPTI CANADA INC A.| 06/15/2011. | CREDIT SUISSE.......c.coovivmrirerrins | v | e 42,750 | ...........100,000 | ............. 44750 | oo 44750 | oo, 12/15/2014.
92658T AG 3|VIDEOTRON LTEE A.|07/18/2011. | CALLED BY ISSUER at 101.146.... ...59,369 ...58,953 . 01/15/2014.
62947Q AF 5| NXP BV/NXP FUNDING LLC......ccconmrinniriinrinnianns F. | 04/06/2011. | CALLED BY ISSUER at 103.938.... ...19,065 219,065 | e | e [ | 0 [ e 19,005 [ [ 066,164 | L 66,164 3,085 | 10/15/2014.

3899999. Total - Bonds - Industrial and MiSCEIANEOUS...............ccoeiriiiriiiiiiiiiiis ittt eisieesieseeensssesenenerenenenensssnsenecenen | 00n20,169,713 | ......19,881,540 | ...... 18,776,528 | ......... 18,627,422 | .....129,932 | ........35,718 | ...............0 | ..........165,650 |...............0 |..........18,793,073 | ..............0 |.....1,376,640 |..... 1,376,640 | ...... 625,659 |..... XXX......

Bonds - Hybrid Securities
35802Q AB 4 |FRESENIUS MED CAP TR IV...coovviiiiniiniiiierinnines | | 06/15/2011. | MATURITY ...coovviiiiniieisnissieninnis [ onnensnissssnsinnsnnns | eornnseenes 80,000 | .ovvnn 80,000 | .cooovrerens 87,200 | oo 80,628 | ..ooivvrirnrinnis | eerineiersncd(628) [ oo | ciiniiinenenn(628) | v [ inniienee80,000 | i [ |0 | 3,150 | 06/15/2011.

o

4899999. Total - Bonds - Hybrid Securities............. OO OO OO OO PO PO OO PP PP PP PP PPPOPPPPPPPPOOY IFPTITRPPPPOOR 80,000 | ..cooovreead 80,000 | ..o 87,200 | oo 80,628 | ..o 0 0 0 [ s 3,150 |..... XXX.....
8399997. TOtAl = BONAS = PAM 4.1 ekt | e 47,823,153 | ...... 46,778,545 | ...... 46,432,902 | ......... 45,292,082 | ....... 129,932 | ..o (48,584) [ oo [ 81,348 |0 [ 1045,992,279 |0 1,830,874 |..... 1,830,874 | ...1,593,133 |..... XXX......
8399999. TOHAl = BONGAS.......coiviiieiecii ettt ere oesetetetseses et esset et et sse b et sttt e sesetan ettt enesenenetetenenneranenes | erered 47,823,153 | ... 46,778,545 | ...... 46,432,902 | ......... 45,292,082 | ....... 129,932 | ........(48,584) | .covovvvvien0 | 81,348 [0 ] 1045,992.279 |0 [ 1,830,874 |..... 1,830,874 | ...1,593,133 | ..... XXX......
Preferred Stocks - Industrial and Miscellaneou

251591 83 0|DEVELOPERS DIVERS REALTY. ... | 04/04/2011. | CALLED BY ISSUER at 25.000...... 8,000.000 . . . . .154,400 154,400 | ........4,844 | ... XXX......

264411 69 5|DUKE REALTY CORP . |...107/18/2011. | CALLED BY ISSUER at 25.000...... | ........ 20,000.000 | ........... ....25. . . . . . ™ . . . | s (15,950) | ........ (15,950) ........19,938 |..... XXX......
8499999, Total - Preferred Stocks - Industrial and MiSCEIlANEOUS................ccccceveies ceveveiecreieeeieeieeeeeeeeeeeeeeeveeeeereseeneneeresensienenies | eeeerennen 100,000 | oo XXX | eeee....561,550 | .............536,600 | ........24,950 | .......cccce....0 | o0 | 24,950 |0 | 561,550 | 00| 138,450 | ....... 138,450 | .......24,782 | ..... XXX......
8999997. Total - Preferred Stocks - Part 4 . .138,450 . 138,450 | ......24,782 | ..... XXX......
8999999. Total - Preferred StOCKS. ... ssrsssssssnsensssessenssssssssensssssensssssssssessssssssssssnssnsses | sesserenes L00,000 | soirsie XKXeisiriins | cere00rrn 561,550 | 1ivierne536,600 | 1ori0i24,950 | o0 [0 | 024,950 |0 561,550 | 0 | i 138,450 | ....... 138,450 | .......24,782 | ..... XXX......
9899999. Total - Preferred and COMMON SEOCKS............ccoviiiiiieriieiieieiieiinieieiies ceeeeisisniessisessssnessnssnsessessssssssnsessesenessessessssassessnsensessens | sensereeens 100,000 | cvveie XXX oo | oveee....561,550 | ...............536,600 | .........24,950 | .....ccceeeeen | o0 [ 24950 | e 0 ..l 561,550 |0 138,450 | ....... 138,450 | .......24,782 | ..... XXX......

..... 1,969,324

,969,324 | ..1,617,915 | ..... XXX......

9999999. Total - Bonds, Preferred and Common StOCKS............c.ocvenireriniviieiinn v 54,882 . O]
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Annual Statement for the year 2011 of the Century Surety Company

SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest

CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and

Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends

NONE




Annual Statement for the year 2011 of the  C@ ntury Surety Com pany

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
99C000 16 5|PROCENTURY INSURANCE COMPANY.......ccoovviniivmnirnnes | ............ | 21903............ | 20B1.i [ =T [ 172,906 | oo 35,685,573 | .oovveininns 138,500.000 | ............ 100.0
1199999, Total - Common Stocks - U.S. Property and Casualty Insurer................. s 172,906 | ..o 35,685,573 | ......... 9,09, S [ XXX.........
Common Stocks - Other Affiliates
12631@ 10 0]CSC INSURANCE AGENCY.....coccsccsssrsessssse [ [nA [ 2681 [ e
1799999. Total - Common Stocks - Other AffiIAtES.........iuiiiiiiei st | ensnsaes 0 0
1899999. TOtal - COMMON SEOCKS...........cecveveieiteiictetetcectete ettt e ettt et s et en e et s s s et es s astes s etetesesaesennsesesensesesanaseees et 172,906 .35,685,573
1999999. Total - Preferred and Common Stock......... v | e 172,906 .35,685,573

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: $.....137,923,599.
2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2

1 2 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
CcusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2011 of the Century Surety Company

SCHEDULE DA - PART 1

STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CusIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
381428 70 8] GOLDMAN SACH FIN SQ TR IN-8V....ooovcoesern [ [ 1212072011, [ DIRECT ..o [ XX | s T TH P I P T e T Tl P P P Y T
8899999. Total - Exempt Money Market MUIUAI FUNGS........... oottt sttt ettt en et essens s enesensesnensns | sessssessesnenes 18,751 | o (| (O [P {5 [P | | DS ST [ 18,751 | oo (| 0 |.XXX...... XXX XXX 0 0
Class One Money Market Mutual Funds
4812C2 68 4 | JPMORGAN US GOVERNMENT MM-INST SHRS..... | ......... | . | 12/29/2011. | DIRECT ...t | ...... PO 12,365,143 12,365,143 | oo, 149 | .0.010 | ... 0.010 |MAT...
8999999. Total - Class One Money Market Mutual FUNS...........oooiiriiniieee s ..12,365,143 ..12,365,143 XXX,
9199999, TOtal - SOMt-TEIM INVESIMENES. .....c..vverirriiisiresie etttk .12,383,894 ..12,383,894 XXX




Annual Statement for the year 2011 ofthe  C@NItU ry Su rety Com pany

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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



Annual Statement for the year 2011 of the  C@ ntury Surety Com pany

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
JPMorgan Chase..........ccovuuerniicieieneiirinins ColumBUS, OH.......ooveiiicieecce e XXX
0199999. Total - Open DepOSHONIES........cvurreririirieiiiiisrisiiines XXX..
0399999, TOtal CASh ON DEPOSIL......vrereetisieserseissteerssei ettt | o XXX..
0599999, TOAl CASN........vvueiviriirrieieiiii ettt XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 8,566,833 | 4. April 3,963,941 [7. July 1,403,778 [10. October 4,014,336
2. February 10,976,653 | 5. May. 2,653,006 |8. August. 3,489,710 |11. November. 5,557,395
3. March 4,577,894 |6. June 4,233,369 | 9. September. 7,441,362 | 12. December. 4,277,629

E25




9¢3

Annual Statement for the year 2011 of the Century Surety Company

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




Annual Statement for the year 2011 of the  C@ ntury surety Com pany

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL ..o AL | s | st | ettt | e | e
2. Alaska.... CAK | e | bbbt niens | et tens | et | e
30 ANZONA. oot AZ [ i [ st | entebes e nrene | s | e
4. ATKansas........oevreinnenennn AR | 1 Buiis | SAEULOTY DEPOSIL. ... | e | s 325,000 325,000
5. CalifOrNIA. ... OA [ i et | st nrenes | s | s
6. €0l0radO. ... [ it ettt | enteren et | e | e
7o CONNECHCUL......veerreierreeedOT [ i [t nnens | esternss s esi st nnenss | sreriesisreens et ennenenns | reres
8. DEIAWAIE. ..o DE [ i b | enteb s | e | e
9. District of COlUMDIA. .......ccooeeeeDC [ o [ttt ennens | enteren et eerene | crereninee e | eres
10, FIOMAA. oo dFL | i bbbt | rees sttt | et | e
11 GBOMGIA. . vveeenreerrrerierineere e OA [ i [ttt | eees ettt | sertess e enni | oo
12, HAWAL e HE i bt | rees st | eeereseees s | e
13 18RO D [ i et | reesess st | sertest e | oo
L 11T N | O IO USRS PRRRPRURPR (RN UV
15, INGIANA. ..o IN s | et | sieerens e enens | serees st | s
16, JOWALeuieiiernrireeneeneerneend A | s | et | seebens e enns | bt | s
170 KANSAS....covvecereeereenn K | it | et | srereni e enaens | seress e | eres
18, KENUCKY......cveeviciceirinrieened KY [ i s | e | e | e
19, LOUISTANG. ..o s LA i ettt | et | seriens s | oo
200 MaINE.. oo dME | it | et | ettt | ettt nnes | neres
290 MAYIANG. ... MD [ i [ bttt ennens | sreeerestessenee et esnantenens | eeeeesensenensenetenenennens | eees
22.  Massachusett . | Statutory Deposit 799,894 933,128
23.  Michigan, SEAULONY DEPOSIL. ...ttt snsesenenes | nerestesseneees s enennnes | neae .75,485 111,539
24, MINNESOtA. ... MIN i | bbbt | ettt | ertenteernn e | s
25, MISSISSIDPI. vvvererrrenrerrerreneenneedMIS [ e [ ettt ennens | creeeeastessesneetnnsantennees | neeeesennessessenntesnsneennen | eees
26, MISSOUI. oo dMO i | et | ettt entes | et | s
27, MONMEANA. ..o T s | et nens | seines st enies | ereress e enenes | e
28, NEDIASKA. ..o NE s | et | srbter ettt | ereeni e | s
29, NEVAAA. ...V i et niens | sriener st enies | ereresseerenns e enenes | e
30.  New Hampshire.........ccocvevencee NH [ o0l B | SEREUONY DEPOSIL......ovveveiiriiciiciceiisic e nssnissines | sevsssssiesiesssesesssssenis | eees 502,784 514,260
31. New Jersey. . e | ettt enr s nnetnnnans | cresserantensennnsetnesantennees | eeeeaessensesnneentesnenennes | eees
32, New Mexico......ccovvvrrvrrrereinnenns NM ... B.... | SEAHULONY DEPOSIL. ......vveeieeieiriiseisseeise ettt snienes | eetsessesss s issnienene | conas 230,018 236,033
33, New York..oooooevemvreneneeeen NY [ e B.... | StAtUOrY DEPOSIL.......ccucvececiieieicesceeei ettt ssennes | eeeeeeeseneeennssensenenene | neee 2,907,097 3,185,715
34, NOI CaroliNa.. ... dNC [ i | et | ettt enies | ertest e | s
35, NOMD DAKOLA......vvecvecricrieeersdND | et | ettt bbbt e[ Hrent ettt ens | eerbeeni et | oo
36.  ONi0..cieeeeieeeesieieeeeen OH [ B.... | Statutory Deposit 2,875,497 | ...coovrrnn 3,112,159 |.....
37.  Oklahoma........cccooovvrrrerrrnnen . OK | Lo B.... | StAtUOrY DEPOSIL. ... .coceececreircieiceseeeceseieiseee sttt snennes | seeeeseesenneeensnsenseneneee | neee 101,529 104,641
38, OMBYON...ceieererrrrinerierirenendOR | it | e bbb | ettt ens | ettt | neres
39, PENNSYIVANIA. ... PA | e ettt ennens | sreeenestessen et ssnantenens | neeeesensenensenstesenennens | eees
40.  Rhode Island.. . e bbbt niens | setiebett et | ettt | s
41.  South Caroling.........ccccvveevreenns SC|...... B.... | StAtUOrY DEPOSIL.......cuveieeiirciricisiee ettt srennes | erentessenee et | nei 218,367 260,924
42, SOUth DAKOA. ..o SD s | et | ettt entes | ettt | e
A3, TEMNESSER......ocerrecrreieriereeere IN s | et nirens | sebnes st enies | ererens e enienes | e
B4, TEXAS..oceieirrnierrirennenererienee X it [ ettt bbbt niens | sieteb ettt nens | ettt | s
45, UBAN.cocccceeeedUT [ i | e st | ettt enntens | eesbeeni s | neres
46. VT [ i [ st enns | eessensie et | et nssenen | e
A7 VIEGINIA. o VA L e ettt ennens | creesesastestesnneetnnsantennens | neeeesensensesenenntesnnnennnnn | eees
48, WaShiNGION.......couriveririrenesd WA | ittt [ e | et | e | s
49, WESEVIFGINIA. ... vt WV [ e [ ettt nnensetnnnans | sreesesassessesnseetnnsantesnnes | eeeresessensesnenntesnnnennens | eees
50, WISCONSIN.....vererererrririnriereeed W i | et ens | erbnes st entes | eetenteernn e | e
B WYOMING. o WY | it | et bbbt | Hbentseees s enntens | eesseeni st | neren
52, AMEICAN SAMOA. .....cvririeercrdAS | ciiiiiiiiis | ottt | ettt tteens | enstesst e | cenes
B3, GUAM..ceeiecricecrirerrninnreerenlOU | it | et | sttt enntens | eeebeeni et | e
B4, PUBHO RICO......oouivrirriiriieeer PR it | e bbbt nns | Htesissees st ensteens | ensteest e | eenes
55.  US Virgin Islands eVl | e ettt snenies | seeeastesseseeetnstantennenns | cenesensensenanenntesnesennnans | ceees
56.  Northern Mariana Islands........... P | s | oot | erbete sttt enies | ereensensne e | e
57.  Canada.......ccomenerrneennnnnnen ON | s [ e OSSO PPOROPOUPTRN PP OTORPPPPUPPPPURTRP PO OO
58.  Aggregate Alien and Other. XXX XXXt | v 0] 0. 0 ... 0
59.  Total 0.9, XXX SRR PO 2,875,497 | .o 3,112,159 5,160,174 5,671,240
DETAILS OF WRITE-INS
BBOT. ettt nnes | freeeiiene | eeeee ettt | ettt | e | e
BB02. ettt enias | eriienerens | st R bbb ens | eeesneb ettt tnnns | serienss e | cenas
BB03. ittt | crieneienes | iRt nns | eessnst ettt | et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX 0 SR IO 0] 0. 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).. XXX XXX 0 ... 0] 0. 0

E27
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