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Annual Statement for the year 2011 of the Catholic Ladies of Columbia

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. Ar8ASUIY SECUMEIES. .. ...evivieierieiieiscsetesie ettt b sttt sssensensns | srsstessessessssessessens | sressessneen 0.0 [ oo [ | e (0] I 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES.........cvivireiieiiiiierieieissiese e ssessssssesesssses | esssssessesssssssesenss | sereessnsnns 0.0 [ [ [ e (0] I 0.0
1.22 Issued by U.S. government SPONSOred @gENCIES..........cvrerrerrermerneenmeeesnssssessisnesnnsns | esseessesssssssssessnnes | eeseseseenn 0.0 [ v [ e (0] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHES)........cooe. | covvrerererrinreiies [rvieirnnad 0.0 [ e [ [ e (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 0bligations............cceveieeniniieieneiniiens | vevnens 9,992,605 |.......... 18.8 | ....... 9,992,605 |..cooverrvvreiereienes | i 9,992,605 |.......... 18.8
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations...........ceuvriereiininieiesse s
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA......
1.512 Issued or guaranteed by FNMA and FHLMC
1513 AlLOINET ...t
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........ccocovinrininionns | ceverirenes 21,666 |............ 0.0 | oo 21,666 | .o | e, 21,666 |............ 0.0
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....... | .ocoovververveciieees [rovireinnnad 0.0 [ [ [ e (0] IO 0.0
1,523 Al OtNEI ..ottt stenssnssnnns | nessessssssnsessensnnes | sesessnsa 0.0 [ e | v (V1 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... | ...... 40,952,044 |.......... 774 ... 40,952,044 | .....oovvereeereen | e 40,952,044 | .......... 771
2.2 Unaffiliated non-U.S. securities (including Canada)............ccoueeierreeieiesiisseessieseniens | vevessesessssssssenies | evversesenns 0.0 [ e [ [ e (0] I 0.0
2.3 Affiliated SECUMLIES. ... rvererrereeereieeeeseiresseie sttt st ssessenssnssnns | ressessesssnsnssessnnes | sesessnsenn 0.0 [ [ [ e 0 [ 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS........crererrierse et sssessanssns | sessessesssssssssensanes | sesesssnesn 0.0 [ [ | e (0] 0.0
3.2 Preferred stocks:
321 AFfIAIEA. ...t ssestsneessessenssssesssnsnssenss | sssessnessessenssnnsenns | sreeseneess0:0 | rriernnnniinnnnnn | e | e (01 O 0.0
3.22 UNAffilidted........c.oveveireieieissisniesienissssnssssssssssssssssssssssssnssas | snsesessessnsnessenns | snesnennnsd0:00 i e | e (010 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIEEE. ..o sssssnsenns | snseseeseesennennns | sresnennnsi0:00 | e [ | e (V10 O 0.0
3.32 UNAffiliated.......cereerieeeeeeieeineseecseieeeseeeeseieseseessseseseseesessssseesssesssssssssensnsssesss | ssseesnesessessnnnsensns | neeseeness0:00 | orirnrnsnniisiinnnns [ e | e (O] I 0.0

© © N o

. Cash, cash equivalents and short-term inVestments.............ccccccvcvericieieiseeiceeees e
. Other INVESEA @SSELS.....vuvueieiiiieiee et

. TOtAl INVESIEA @SSELS.......cvviecvicicteiie ettt ettt

3.4 Other equity securities:
3.41 Affiliated.....
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated.........

3.52 Unaffiliated

35

Mortgage loans:

4.1 Construction and land development....
4.2 Agricultural
4.3 Single family residential PropEriES.........cocveuririreeieisiieieseese e
4.4 Multifamily residential properties
4.5 Commercial loans

46

Mezzanine real eState [0aNS..............cccuiviveeiiereee e

Real estate investments:
5.1 Property occupied DY COMPANY........cciuiiriinieee e

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of debt)..........cccecveeveieceiec e

5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)............
CONTACE IOBNS.......eoceverciri et
DBIVALIVES.......ouvviiiiiiiiiii i
RECEIVADIES fOr SECUMILIES.........uorererercirciciee e

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

...0.0

...0.0

...0.0
...0.0
...0.0
...0.0
...0.0
...0.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

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

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

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

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

6
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL........cveveitcicie ettt st bbbt s8R s 8 s 242 R s s bbbttt st es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (I0ss) 0N disPoSals, Part 3, COIUMN 19..........iiiiieieiereee ettt sttt b s et s st s e s st en s bbb ss st et
Deduct amounts received on disposals, Part 3, COIUMN 16............c.ceueuieiieiciseie ettt b st sss sttt es bt asssesansntas

Deduct amortization of premium and AEPIECIAtON. ..........cvcvevririeeree ettt s st a st b s s s sesa s santa

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10)........cccevrirrrererririeereisereetes ettt
Deduct total NONAAMILEEA AMOUNES..........cccveierieieesetece ettt e b e bbb s s et ss bbb n s b naes

Statement value at end of current period (Line 11 MINUS LINE 12).....c.uverieirrrirrinieissieisenseeesssesesssssssessssssesssssssssssssssssssessessssssessesssssssssessassssssessassans

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YAI.........cvu ittt s bbbt
Cost of bonds and stocks acquired, Part 3, COIUMN 7........c..cocuiueieieeiecettes ettt bbb s bbb bbbt b st

ACCTUAL OF QISCOUNL. ...ttt ettt b bbbt a st st b s bbb e bbbt s bbb e bbbt

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

47,206,239

8,119,602

43,103

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

96,147

Total gain (loss) on disposals, Part 4, COIUMN 19.........c..cciiiiiei ettt bbb bbb s e bbb s bbbttt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ciuieiieieiciesis ettt et nsenes

Deduct amMOrtization Of PIEMIUM...........c.ciieieiieie ettt s bbb bbb bbbt bbbt s bbb s bbb s bbb e bbb s sttt

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

35,153

4,347,007

95,610

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other than temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

91,311

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

91,311

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ccccvvvurrrrriierieiiereee ettt seen
Deduct total NONAAMILEEA BMOUNES.........cveieiriieiecsee ettt st nes

Statement value at end of current period (Line 10 MINUS LINE 11).....ciiueiiiciiieiieieceese sttt st bbb saes

Si03

50,966,316

50,966,316
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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..
Governments (Including all obligations 2. Canada.......ccccocvevirererennnn.
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtalS....ooiiiiiniiniinsinins | 0 [ 0 [, 0 [, 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oovirerniisiersnisnns [ e 9,992,605 | .o 10,403,560 | ..ovoveiinninnn. 10,152,889 | .o 9,907,462
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
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.ooosrreissrreenssrrissninnns | v 21,666 | .o, 24,750 | oo, 22,581 | oo, 21,666
Industrial and Miscellaneous and Hybrid 8. United States........ccoeeevvecves | e 40,952,044 | ....cooovevrnne 43,216,775 | oo 41,547,281 | oo 40,674,320
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......ccesssseeessssnes | covinsiiiiiens 50,966,316 | ..ooovovrvinniiees 53,645,085 | ...ooovviiiiiininns 51,722,751 | oo 50,603,449
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS....ooooveriisiicine,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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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

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

Class6....
TOtAIS. .ttt

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

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

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

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

825,827
....440,689

................. 3,080,549
....280,228

.................... 202,833
...102,126

................. 8,298,256

1,423,685 | ...
....100,664 |....

....170,000

1,730,672 ...

................. 8,298,256
1

.................... 170,000

423,685 |....
....100,664 |....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Class 1

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):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 1ot sssssssssssenss | ersenssenssenssnnes 590,589 | .oovveriririnnes 3,252,794 | cooovrrrs 4721233 [ .o 10,394,305 | ..covvvvvnene 2,066,270 | ..coovrrnne. 21,025,191 | oo 413 |, 15,892,445 | ..o, 337 | 21,025,191 [ .o
B.2 ClaSS 2u..cueueeeeereieeieeeeeeee s | et | sesseesnsinnes 4,521,590 | ..ccooovrrennn. 5,469,708 | ...coovvrrennes 3,502,300 | ccooevrrenne 2,093,360 | ..coovrvrnn. 15,586,958 | ...cvvvrerererrriienas 306 [ 13,275,713 | oo 281 | 15,586,958 | ...ovvvrrreiireiireiireiieiinns
8.3 ClASS 3u..oovvveeeicetcist sttt sssssnnns | snssessssesssessssssssssssnnss | ensissssisnseans 103,984 | ovvoevrenne 473,921 [ oo 1,240,141 | o, 153,263 | ..cvovrvrnn. 1,972,309 | ..coovvvrereerireniis 39 [ 1,254,706 [ .oovvveerierireris 2.7 |, 1,972,309 [..oovverreereeieeinns
.................... 270,409 | covoorrienreeenn 778 | 270,735 [ e | e 918,995 | e 1.8 [ .. 1,019,509 918,995 | ..ooovvverrerieeienrinns

....................................................... 223,351

............................. 10 v 108,614

Totals... 4,312,903 ...31,774,338

Hybrid Securities
ClASS 1.ttt st nan
ClASS 2.ttt an

71
7.2

.................... 407,826
.................... 700,031
.................... 100,000

Parent, Subsidiaries and Affiliates
Class 1
Class 2

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Class 4
Class 5
Class 6
TOtAIS. .o
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClASS .ottt anaas (o) m— 690,579 | .ovorrerrnrnn 4,078,621 | ..o 7,804,266 | ............... 14,502,544 | .......c........ 2,281,103 | ...coouueee. 29,357,113 | ceveeeeeneeeeeeeene D70 e e XXX e [ e e XXX s [ e 29,357,113
9.2 ClASS 2..uvvviveecieiesiesise ettt [(C) S (N I 4,962,279 | ..ccovvrvenee. 5,949,928 | .....ccvvernn 4,152,942 | ....oooeeee. 2,946,498 | ........c...... 18,011,647 | o383 | e ek XXX | e e XX e | s 18,011,647
...103,984 ..473,921 11,341,805 ....353,263 2,272,973 2,272,973
.................... 270,409
............................... 0
...... 55,276
470,569 5
Line 9.7858 % Of COL B...ocvieiiriiiciieccsciesesiessseessssenens | envenensssesesessensneens 120 | covvrissiesiesessesesenes 18.6 [ o285 | i 404 |
10. Total Bonds Prior Year
904,000 | ..ocvverennns 4,098,190 | ...cccouuee. 7,542,134 | .o 13,293,397 | ccvererrnnee 2,684,614 28,522,335 | ovveerereeeeie 604 | .o 28,522,335
...405,000 2,817,812 5,511,744 | ... 4,516,927 2,454,933 |.... ...15,706,416 ...15,706,416 |....
200,000 | oo | e 256,086 | ...ccooerrerirnns 865,416 | ...ccoververnne 203,204 | ..o XX e | e e XXX e [ i, 1,524,706 | .o 32 [ e, 1,524,706
104 ClASS Lo esss s ses s saessss s sessassssssnsanns | senssessssssssesssssssssssssnsnns | svsessessensssssnes 201,423 | oo 270,000 | cooovrererierens 548,086 | ...oovrerereereeerenreerereiens | eereereeree e XXX e | e XXX e [ e 1,019,509 | oo 22 [ 1,019,509
10.5 ClaSS B....ouvvreeicieisieseseses sttt seen .67,075 |....
10.8 ClASS B......voevereieeectcice ettt ettt baen ..65,249
10.7 Totals.....coovveervererernee ...19,356,150
10.8 Line 10.7.@a58 % Of COL 8. esecseiesssissiensniens | enveerensssesssesesessendel | eenreesesssessseseensense 194 | oniveiieiiisiisnienneenn 300 | oo 41.0 [ 114 [ XXX s [ b XXX i | i
11. Total Publicly Traded Bonds
T4 ClaSS 1ottt ssesssssens | sresssssessessenens 690,579 | .overerrrinns 4,078,621 | ..ccvvvveee. 7,804,266 | ........c...... 14,502,544 | ....coevunnee. 2,281,103 | .o 29,357,113 28,522,335 | ovveerereieins 604 | .o 29,357,113
11,2 ClASS 2.ttt ses s sssssessssaens | sressssessessessesssessssssssnnes | eeseessessnssnss 4,962,279 | ..ccoovueee. 5,949,928 | ...ccoevurnne 4,152,942 | .........c...... 2,946,498 | ............... 18,011,647 15,706,416 | .oooevvcrerereerenns 333 | 18,011,647
11,3 ClASS 3.t sessssssss s saessss s ssesssssssnsanns | sressessnsssssenssssssssssssnsnns | svsesssssesssnssones 103,984 | ..ovvovvererenee. 473,921 [ oo 1,341,805 | .ovevvereereene 353,263 | coooevvrrene 2,272,973 | oveveeereecveenencb 5 | 1,524,706 | cooovoevereerereererenns 32 | e 2,272,973
11.4 Class 4 ...440,735 |.... .1,088,995 .1,019,509 1,088,995 |....
T15 ClaSS Bttt sssns | ensssaessssssesse s bessesesnes | erresiesessesse s ssssnes | reveresreses e res s sessenes | eereseeserenisseenad 66,841
11,8 ClaSS B....ouvvvecveerieriereisssste e sssssissssesssssssessssessssssssessssssssessens | assssessssssssssssssessenssssens | srsessessasssnssesssns DD, 10 | svnrsserssssesennsss@9,900 | vovirverissriesieneas 87,960
11.7 Totals....ccoveveererrernne ...20,592,827
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns 404
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccceercereeierees | covveeerierieiiieieeeee 1.6 | i 1806 | 285 | s 40.4
12. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2

(d

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §......... 0 prior year of bonds with Z designations and §.........

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Includes $.....66,841 current year, $.....324,673 prior year of bonds with 5* designations and §.....

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.

168,746 current year, $.....108,614 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§..........

0;

NAIC2$§

.......... 0;

..... 0;

NAIC 4 §

0;

NAIC5 §

0;

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.
NAIC 3§.....

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

............... 4,960,363

................. 9,992,605

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

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

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

741

72
7.3
74
75

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

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

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

9,470,569

14,630,793

50,966,315

.................... 791,252
............................ 1.6

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

................. 1,509,000

................. 1,509,000
............................ 3.2

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

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

TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

791,252

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds

ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured SeCUrities...........ccocuveerieeneereineenns
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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Sch. DA-Verification
NONE

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

SI10, SI11, SI12, SI13, Sl14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

0L

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
010869 BZ 7|ALAMEDA CORRIDOR TRANS AUTH.....cccvrmiririireererisisernsieissnsnns | evene I AFE] 56,000 | .. 104.869| ..................52,435 | ..................50,000 | ...................53,285 | ........... (429) 6.500] ......... 5.804 09/07/2005 | 10/01/2019
010869 CD 5|ALAMEDA CA CORRIDOR TRNSN ATH RV. [T I [ [ 1|.1FE]| .................206,000 | ..... 101.347 . (286) 6.600]......... 6.408 03/07/2008 | 10/01/2029
017348 BD 4|ALLEGHENY CNTY PA REDEV SPL TAX O [ [ 1. AFE| i 106,187 | . 100.441 ..90,397 | .. ..90,000 | ... 90,000 | ovooverieeririineis [ e | e [ | e 7.900]......... 6.696 02/28/2003 | 09/01/2019
017348 BD 4 |ALLEGHENY CNTY PAREDEV SPL TAX....ccostvummirierirmeereriseinnirnens | cevees [ [ 1| AFE| o 117,819 | 100441 | coocvevrris 100,441 | oo 100,000 | ovoocvenrienee 100,000 | .vevucermreerrmeriens | errrerereesssinerienes [ rrereereesissineniens | s | e 7900 ......... 6.705 03/24/2003 | 09/01/2019
04048R EA 0|ARIZONA BRD REGENTS AZ STUNIV SYSREV T...ccoovvvivrieiinrinns | cveene I [ 1| AFE| 100,417 | L 107.791] . 107,791 ....100,000 ...100,000 5.500]......... 5.477 07/23/2010 | 08/01/2025
077340 BU 0|BEL AIRE KS - PUBLIC BLDG COMMN REVENUE [ [ 1| AFE| 103,317 | L 100.604 | . .100,604 | .. ....100,000 | ... ..100,591 | ........... (133) 6.350 ......... 6.146 08/20/2003 | 02/01/2028
095175 EW 1|BLOUNT CNTY TN - PUBLIC BLDG AUTH REV-TA......c.ceccmmurmerirmnnns | crrees [ [ 1|.2FE| ......e......... 102,383 | ... 103.062 | ..oovvvvrrres 103,062 | oooovernrinnes 100,000 | oveovevnrinnes 100,474 | ........... (199) 5.750 | ......... 5.616 09/04/2003 | 06/01/2015
119674 7F 0|BUFFALO NY - GEN OBLIG-REFUNDING TAXABLE... N [ [ 1 AFE| o 101,142 | 101.409 .101,409 100,000 | coovvererenenn 100,381 [ oo [ e (63) 5.500 ] .......... 5.438 01/27/2004 | 02/01/2022
140443 AK 8| CAPITAL REGION ARPT COMMN VA-CAR RENT GA. [T I [ [ 1| AFE| oviin.50,007 | ..o 100.926 LA45417 | .. 45,000 | oiiieienencB5,000 | oo [ | e [ | e 7.000]......... 6.299 10/30/2002 | 07/01/2015
169682 EL 1|CHIPPEWA CNTY MI WTR SUPPLY & SWR DISP......ccovvvervrmeireres [ s I [ 1| .AFE| oo 101,330 | oo 108.638 | ..o 108,638 | ..oovverrinnee 100,000 | covvrvvereneee 101,152 | s | e (89) 5.850 | ......... 5.773 02/09/2010 | 10/01/2025
183036 DD 1| CLAWSON MI TAXABLE IMPT........ [ESSTIRUTORORTORRTORN DOV [ [ 1|.1FE| .................101,880 | ...... 108.069 | . .108,069 ....100,000 (134) | ovvoeerreerverirens [ | e 6.050......... 5.938 05/17/2010 | 05/01/2024
214147 AV 2| COOK CNTY IL SCHOOL DISTRICT.......cvvvrererrereriernersenesnensseens | ervnee [ [ 1| .AFE| oo 109,375 | oo 106.367 | . .106,367 | .. ....100,000 (494) 6.250......... 5.714 09/20/2005 | 12/01/2024
223777 CM 3| COWLITZ CNTY WA PUB UTIL.....coovvriiiniieineisieiseieieniseeensssisnes | evene [ [ 1]..1FE 110,680 | ..o 100,000 | .................101,608 |........... (124) 6.188]......... 6.075 03/01/2010 | 09/01/2025
238676 DM 9|DAVIE FL W&S REV TAXABLE SER B [SSTTRRN IO . CAFE .110,050 100,000 (236) 6.062]......... 5.855 08/03/2010 | 10/01/2025
250419 DS 4|DESERT HOT SPRINGS CA REDEV AGY TAX ALLO.......ccccunerenirnnes . . ...29,866 | .. ..35,000 ettt | s | s | s | e 7.000]......... 7.000 04/17/2008 | 09/01/2023
250419 DS 4|DESERT HOT SPRINGS CA REDEV AGY TAX ALLO.......cccuvrvenirnnes . . 50,000 42,665 | oo 50,000 | ooovrverrrrernn 50,000 [ oo e | e [ | e 7.000]......... 7.000 04/17/2008 | 09/01/2023
250419 DS 4|DESERT HOT SPRINGS CA REDEV AGY TAX ALLO.. . . 85,000 ..72,531 85,000 | ooiviiirrrnne85,000 [ oo [ | e [ | e 7.000]......... 7.000 04/29/2008 | 09/01/2023
265741 CV 8 |DUNMORE PA TAXABLE PENSION . A1.2FE| .. ...103,369 101,480 | .. 100,000 | ... ..101,098 |........... (224) 6.100] ......... 5.901 05/24/2004 | 05/15/2019
341578 AS 1|FL ST BRD GOVERNORS UNIV CENT FL PKG.......ccoseverveurerincrirenes | crve [ [ 1| AFE ] s 202,305 | ..... 110390 | cooovvvrrren 220,780 | ..ovvorevernenne 200,000 | ..coorerernene 202,017 | .o (144) 5.850......... 5.783 02/22/2010 | 07/01/2026
34160W TZ 7|FLORIDA ST DPT ENVMNTL PROTN REV SER B......ccoevvvvivnirivinns [ v .| AFE| . .232,368 ....200,000 (810 [ .ovvrereerrernrirerennee | ererrrireerennerinnnns | creeenn8.026 | e 5.831 01/19/2010 | 07/01/2021
34160W UA 0|FLORIDA ST DPT ENVMNTL PROTN REV SER B........cccouvuvviverrinens [ e . o AFE] 101,805 | .. 116.501 | . 116,501 | .. ....100,000 (150) . 6.206 | ........ 6.096 01/08/2010 | 07/01/2022
34281P KS 1[FLORIDA ST GOVERNMENTAL UTIL AUTH. ...ovvvrierinrineereeieeinns | ceve I [ 1| AFE| ooiin.210,505 | ... 116426 | ..covrenee 232,852 | oo 200,000 (700) 6.584 1 ......... 6.255 08/16/2010 | 10/01/2025
353174 FT 7|FRANKLIN CNTY OH CNVNTN FAC AUTH LSE ANT......ooovvrmvirernnes [ rrere JGAFE ] 101,905 | 113.996 | . 113,996 ....100,000 (136) 5.550(......... 5.446 01/21/2010 | 12/01/2024
358266 AS 3|FRESNO CNTY CA PENSION OBLIG REFUNDING.... . e AFE] 102,000 | ... 108.500 | . .108,500 (167) 6.450]......... 6.324 03/21/2002 | 08/15/2014
358775 R7 1|FRISCO TX CTF OBLIG............. B [ 1| AFE| oo 203,750 | ... 109.375| . .218,750 (150) 6.375( ......... 6.258 02/20/2008 | 02/15/2033
367556 FN 2| GATESVILLE TX UTILITY SYSTEM REV AMBAC . N AAFE] 103,750 | 103.469 | . .103,469 (170) 6.600 ..6.361 04/15/2008 | 09/01/2030
378294 BR 2|GLENDALE AZ - MUN PPTY CP/SALES/EXC TAX... IOV I [ 1|.1FE| .cieeenn...98,853 | ... 101.714 | . 101,714 40 5580 ......... 5.645 07/22/2003 | 07/01/2032
413893 BG 2|HARRIS CNTY HOUSTON TX SPORTS AUTH N I 1].2FE| .. 137,473 6.750] ......... 5.962 02/14/2003 | 11/15/2017
427101 DD 9|HERCULES CA RDEV AGY TAXALLC..... N A]..2FE 9,569 125 6.000 ..6.107 04/03/2008 | 08/01/2022
442348 N9 5|HOUSTON TX AIRPORT SYS SPEC FACS REV BON. N . 1|.1FE| .. .100,563 7 6.490] ......... 6.556 05/14/2001 | 01/01/2015
45188R 2L 2|ILLINOIS DEV FIN REV TAXABLE - CHICAGO W.... .| 1FE| .. 103,854 | ...cviereerrrn100,000 [ oo 100,776 [ oo | e (74) 6.000]......... 5.912 10/23/2002 | 03/01/2022
45188R K7 3|ILLINOIS DFA RV USE ENERGY NORTH CHICAGO . N A|.2FE] .. .100,321 (101) 6.150 ..6.070 06/14/2002 | 03/01/2015
45188R Y8 6|ILLINOIS DEV FIN AUTH REV - CHICAGO WEST. R I [ [ 1].2FE| .................100,589 | ...... 100.193 | . 100,193 | i 100,000 | e 100,083 | e | e (42) 5.550(......... 5518 08/15/2002 | 03/01/2016
45201L GD 1/ ILLINOIS HSG DEV AUTH......ovurerireerierieseseesssisessensseesensssines | cevnee [ [ 1| .AFE| .oin..96,948 | .. 101.537 ...96,460 (103) 6.210 ......... 6.085 06/28/2007 | 06/01/2026
452152 GR 6 [ILLINOIS STATE SER 5 BUILD AMER BDS........cccoeoruiririeieiierenns | v s 1]1.1FE]| .. 218,294 | .. (B41) [ v | e | e 6.200] ......... 6.086 07/15/2010 | 07/01/2021
454623 7Z 6|INDIANA - BD BK REVENUE-SCH SEVERANCE FD.......cccccovvvverirnins | crvee [ [ 1|..2FE 106,431 | oo 100,000 | ovoocvenirenes 101,047 | oo (134) 6.240] ......... 6.070 06/10/2004 | 01/15/2025
456567 WC 6 |INDUSTRY CA - URBAN DEV AGCY TAX ALLOC.......ccocmsvemrrernrrnens | crvee I 1|.2FE| .. .196,752 ....200,000 ...200,000 6.100 | ......... 5.944 04/20/2004 | 05/01/2024
457216 AL 3 |INKSTER BRWNFLD MI REDEV AUTH TAX INCRMT......ccvvvnvvrnrrars [ rrenee [ [ TAFE| 191,246 | . 100.300 | . .200,600 | .. ....200,000 | ... ..193,188 |........... 515 6.125]......... 6.405 01/17/2008 | 11/01/2025
46613P YG  5|JEAFLW&S SYS REV.......iiiiririierieeineersenisesesisssssssessssissensns | aneees [ [ 1| AFE| 103,118 | e 76| s 7116 | v 100,000 | ovoouernrinnes 102,672 | .coooneen. (223) 5.650......... 5.479 03/03/2010 | 10/01/2024
472149 BH 5[JEAFL BULKPWR SUPPLY......cccceeiirierieieieeieieieiseieseessesssiessieis | e s 1|.1FE| .................100,505 | ...... 114.411] . 114,411 ..100,000 | covvoiereeen 100,432 [ [ e (36) 5400(......... 5.373 04/01/2010 | 10/01/2024
476575 F3 4|JERSEY CITY NJ - GEN OBLIG..... . I [ [ [ 1| AFE] 102,202 | .. 102299 . .102,299 ....100,000 (200) 5750 ......... 5.626 09/04/2003 | 09/01/2014
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3d

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

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount

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

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

480890 AT 9|JOSEPHINE CNTY OR - TAX PENSION OBLIG RE B [ 1| .AFE| .. 58,570 | ... 100.170 .55,462 (178) 6.250 ......... 5.869 02/10/2004 | 06/01/2024
516393 HU  2|LANSING MIBLDG AUTH......covvuieiriniinirnnieinnisierssisesessssissesinns | evenes [ [ 1. AFE| oo 101,620 | ... 102.893 | ..o 102,893 | Lo 100,000 | 100,400 | v | v (95) 5.650]......... 5.560 08/11/2003 | 06/01/2020
525876 SH  2|LENAPE NJ - REG HS DIST TAX....cooiviirieererieerneniessssnisserssssnnes | ceveee [ [ 1| AFE| oo 102,435 | ... 101.761| . .101,761 (143) 5.750 | ......... 5.613 03/13/2003 | 08/15/2020
542402 GY 2|LONG BEACH CA BD FIN AUTH LSE REV-SHYLIN.......ccocevrmiririnns [ rrere [ [ 1|.2FE| .. .100,034 | .. (100) 6.125( ......... 6.005 08/28/2003 | 05/01/2023
54438E GR 3 [LOS ANGELES CA - CMNTY REDEV AGY FING RE.........ccccoouurmerrnns | core [ [ 1| AFE| 102,925 | o 104.227 | coovvvvveris 104,227 | oo 100,000 | ovoocvenrienee 100,939 | ........... (225) 5.830 | .....c... 5.664 04/26/2004 | 12/01/2017
546279 4Z 0|LOUISANNA LOC GVT ENVMTL FAC & CMNTY AUT.....cccommvrmerrenes | crve I [ 1|.1FE| ... 98,038 | ... 107.372| . .107,372 ....100,000 .98,326 85 6.750 ......... 6.885 09/03/2008 | 04/01/2031
546279 4Z 0|LOUISANNA LOC GVT ENVMTL FAC & CMNTY AUT......ccccovvrmervenns | crvnne [ [ 1| AFE| i 97,967 | Lo 107.372 . 107,372 | .. ....100,000 | ... 98,264 |........... 88 6.750 ......... 6.890 09/03/2008 | 04/01/2031
54675T BS 5|LOUISVILLE/JEFFERSON CNTY KY METRO GOVT......cccovvrmrerirerens [ woreees [ [ 1| AFE| oo 101,205 | oo 111.948 | oo 111,948 | oo 100,000 | oveovevnrinnes 101,083 | ovoveeerverieriees | e (71) 5.600]......... 5.533 01/20/2010 | 12/01/2027
551341 BV 1|LYNDHURST TWP NJ - SCHOOL DIST REF-G O B....c..ccoovvrvvirervinns [ v AFE| 80,000 | . 102.073 ...81,658 ..80,000 5.200]......... 5.200 04/04/2003 | 04/01/2016
57429L AL 0|MARYLAND TRANSN-LTD OBLIG REV [T I . | AFE] i 108,954 | L 110.651 110,651 | .. 100,000 (471) 6.480]......... 5.947 02/06/2003 | 07/01/2022
581391 FW 4| MCKEESPORT PARFDG.........coomrirmeirireriseenessessseissssssssssnsesens | cevenee I [ 1|..1FE 92.593 92,593 | oo 100,000 | oovvvverrerrn93,856 | venecee. 334 5.600]......... 6.022 03/31/2008 | 09/01/2029
592247 YK 0|METROPOLITAN PIER & EXPO AUTH IL .|.1FE| .......e....... 100,000 | ...... 110.306 | . .110,306 100,000 | cooviiieerirern 100,000 [ oo [ | e | | e 7160 ......... 7.160 01/01/1999 | 12/15/2013
59259Y DJ 5[METROPOLITAN TRANSN AUTH NY REV.....cccoviimerrreineriinnineerenins | ceves . A|AFE] 101,130 111592 . 111,592 | .. ....100,000 (102) 5.369|......... 5.309 07/06/2010 | 11/15/2021
592646 HT 3 |METRO WASHINGTON DC - ARPT AUTH.....c.ovrvrmiinernniernnieieiinnes [ evene [ [ 1. AFE| ... 102,854 | ... 105.562 105,562 | cooovvrvrrris 100,000 | ...cccoovr....... 100,773 | .. (178) 5.740 | ......... 5.581 09/18/2003 | 10/01/2019
59982Q AU 4 [MILL CREEK IL WTR DIST WTRWKS REV SER B... [ I [ [ 1|.1FE| ................. 101,880 | ...... 111.215| . 111,215 ....100,000 118 6.000]......... 5.889 02/01/2010 | 02/01/2026
603823 ZZ 1|MINNEAPOLIS & ST PAUL MN MET ARPT RFDG... IO I I [ 1|.1FE| ..ccceev..n.. 209,400 | ...... 103.019] . .206,038 | .. ....200,000 6.850]......... 6.543 03/04/2002 | 01/01/2022
60415N E7 3| MINNESOTA ST HOUSING REV FINANCE AGENCY..........cocormuvrivene | coveene [ [ 1| . AFE| .ii...95,455 | 104.569 | ..oocvvvnernncns 88,884 | ...ccoovverirens 85,000 | ..cccoereren.88,118 | e (418) 6.510 | ......... 5.797 02/28/2007 | 01/01/2032
60415N E7 3| MINNESOTA ST HOUSING REV FINANCE AGENCY.........oocomeerivinne | cvvenne [ [ 1|..1FE| ... ..5615 | ... 104.569 ....5,000 ...5,208 6.510 | ......... 5.797 02/28/2007 | 01/01/2032
612201 FU 2| MONTCLAIR CAREDEV AGY....ocovviiiviriiernnieirerinsisssessssissssessenss | covenes [ [ 1|.2FE| .. 98,875 | ... 94.904 ..94,904 | .. 100,000 | ... 99,074 | ........... 59 6.000]......... 6.068 03/27/2008 | 09/01/2027
612221 WN 7| MONTCLAIR TWP NJ REFUNDING TAX PENSION........ccccovuvirerermennns | cove [ [ T AFE ] s 102,092 | ...... 103112 oo 103,112 | v 100,000 | ovoovevnrinnes 100,540 | ........... (L)) [ TURIRR FURRURRRIN IO 5.800]......... 5.681 10/20/2003 | 04/01/2021
613366 FR 9| MONTGOMERY CNTY MD LEASE REV AUTH.......cccomvmirnrenicincinns [ v AFE ...102,554 .104,687 ....100,000 ...100,573 (142) 6.000 | ......... 5.851 01/31/2003 | 02/15/2021
625506 HF 0| MULTNOMAH COUNTY LMTD. TAX PENSION OBLIG OO I . | AFE] . 99,000 101,876 | .. ....100,000 | ... 99,990 |..oovvnee. 83 | o | e | s 7.300]......... 7.374 01/01/2000 | 06/01/2012
63165T DU 6| NASSAU CNTY NY TAXABLE.......cccosterrineiierierineesseiseisssiesesnennns | eveees I [ 1| AFE ] s 205,005 | ..... 102197 | oo 204,394 | .o 200,000 | ..covoerernnne 204,416 |........... (294) T - 5.244 08/17/2010 | 10/01/2027
645916 TV 9|NEW JERSEY ECON DEV AUTH MUN REHAB BDS-S [ I 1. AFE| oo 204,504 | ... 110.053 | . .220,106 5.800].......... 5.672 04/14/2003 | 04/01/2025
677519 UM 0| OHIO - TAXABLE DEV ASSIST INNOVATION [ [ 1| AFE| e 97,427 | L 102.594 | . 102,594 | i 100,000 [ oo 98,503 [ oo | e 129 | s | s 5.680]......... 5.830 09/03/2003 | 10/01/2023
677519 WT 3| OHIO - DEV ASSISTANCE GEN OBLIGATION.......c.ovvemrrierireririniins | crve I [ 1|.1FE]| ................206,388 | ...... 105.104 | . .210,208 5.920]......... 5.737 11/05/2003 | 10/01/2023
67755C D9 7|OH ST BLDG AUTH ST FACS . N AAFE] 101,384 | 111547 | . 111,547 5.380 ..5.307 04/15/2010 | 10/01/2024
67755W BK 0| OHIO ST DEV ASSISTANCE OH 166..........cevuurrercrireerneeirnensseesersnens [ s I [ 1| AFE| oo 101,755 | L 114.952 | . 114,952 . 5291 ..oeen. 5.200 02/26/2010 | 10/01/2021
685814 JL 0|OREGON WI SCHOOL DIST-RFDG BDS B [ [ 1 AFE| 131,330 | e 100.480 .130,624 130,000 5.500]........ 5.444 03/13/2003 | 03/01/2021
686053 BP 3| OREGON SCH BRDS ASSN PENSION BDS N AAFE ] e 19,049 | 100.147 | . 0,029 20,000 5.500 .5.775 05/17/2004 | 06/30/2021
68607L KJ 5|OREGAN ST ALT ENERGY PF SER F [ [ 1| AFE] i 98,750 | o 100.350 .100,350 100,000 5.950]......... 6.025 11/19/2001 | 10/01/2015
702775 QN 0|PASSAIC NJ GEN OBLIG PENSION REFUNDING N [ 1|.AFE| ..coeev..r.. 101,408 | ... 100.305 | . .100,305 ....100,000 5250 ......... 5177 02/13/2003 | 02/01/2016
709144 JC 4|PENNSYLVANIA ST CTFS PARTN DEPT. . . AFE] 100,502 1 102.961 | . .102,961 100,000 5.185 .5.159 09/27/2010 | 04/01/2027
743787 L3 5|PROVIDENCE RI - SER B FGIC.......cccovmriiiririernnineierissiesssinsinns | evenes . oo AFE] 29,768 | .. 108.316 ..27,079 25,000 6.740 | ......... 5.661 12/28/2005 | 01/15/2021
750021 R3 3| RACINE WI - GEN OBLIG = TAX....otverereereinersersssnsensssesseessssnnns | cevnee [ [ 1| AFE| oo 101,250 | oo 105.706 | . .105,706 ....100,000 5.500]......... 5.432 10/08/2003 | 06/01/2019
76245E HH 0 [RIALTO CA REDEV AGY TAX ALLOC.. ISR DU [ [ 1|.2FE| .. .106,230 | .. 2100,000 | i 102,126 [ oo [ v (86) | o [ | i 7500 ......... 7.317 04/21/2008 | 09/01/2037
764632 KX 2|RICHMOND CNTY NC ECON DEV GEN OBLIG........c.couveniervrircrrnns | crve [ [ 1|..1FE 102,117 | oo 100,000 6.500]......... 6.436 05/28/2002 | 05/01/2020
76904K BX 9[RIVERSIDE CA REDEV AGENCY....... (SOOI O I 1|.2FE| .. ...88,694 ....100,000 5480 ......... 5.480 07/23/2003 | 10/01/2024
79164T AT 9| ST LOUIS MO IDA LEASEHOLD REV TAXABLE............cooovurnererniinins | veveees [ I 1 AFE| oo 101,755 | 109.009 .109,009 ....100,000 6.100 ......... 5.995 07/06/2010 | 03/15/2025
791676 BK 4|ST LOUIS MO PARKING REV. SO RRRTINN PO I [ VAFE | e 71,094 | 105.214 6.000]......... 5.908 11/30/2007 | 12/15/2018
798343 CB 3| SAN JUAN CAPISTRANO CA CMNTY REDEV AGY......coccvvrvrverivinns [ rrere . JAFE | i 52,462 | L 109.838 5.875]......... 5.875 09/17/2010 | 08/01/2023
804833 EF 4|SAVANNAH GA HOSP REV......... IO . V2FE | i 81,647 | 104.465 6.625] ......... 6.491 03/13/2002 | 07/01/2018
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810759 NN 6| SCRANTON PA - GEN OBLIG PUB IMP PENSION........c.ccoconmivmerirnne [ v e [ evrirens 1|..3FE 102,325 92.167 92,167 ...100,664 (116) 5.500]......... 5.375 | MON.. 07/14/2003 | 09/01/2023
820871 JH 5|SHEBOYGAN CNTY WI - GEN OBLIG REFUNDING.... JUUS ST VR IR TAFE | s 92,286 | ...... 101.636 | voovvrrrrirnnd 91,472 90,374 (143) 5.750 | oo 5.608 | MN...... 02/18/2003 | 05/01/2019
83789P BH 9 [SOUTH GATE CA CTFS PARTN......cvvumirmririreenreeneriensensssensennas | cevees .|.1FE|.. 61,738 | ...... 101.708 ...55,939 | ....cooeevr..55,000 | ... 58,417 [(GI:15) ) SUUUTURIRR FORRURIN I 7.000]......... 6.236 | MS...... 11/07/2005 | 09/01/2024
838530 MN 0|SOUTH JERSEY PORT CRP NJ ST PO | AFE| .. ..101,430 | ...... 114.529 114,529 | .. 100,000 | cooovervrrran 101,270 5912 ... 5.829 (DJ....... 12/28/2009 | 01/01/2018
852413 AQ 6| STAFFORD CNTY & STAUNTON VA.......ocoirirrerinrenenineensennennes | v | e [ overiens T AFE] s 101,755 | ...... 111.055 | oo 111,055 | oo 100,000 | ovoocvenrienee 101,521 5512 e 5417 |MS...... 03/05/2010 | 02/15/2025
866050 8D 2| SUMMIT CNTY OH TAXABLE.........cccostrumrimerreerneinseessnisssseenseninees | eovvees | e [ oeeeeeens 1| AFE| oo 103,335 | oo 113772 . 113,772 ....100,000 103,000 | e | e (1) [ | | e 4750 ... 4.597 |MN...... 05/17/2010 | 12/12/2020
878181 HA 7|TEANECK TWP NJ BRD ED G O REF BDS TAXABL JSOOR IVUPOORS I PO 1|.1FE| .. ..101,154 | ...... 102.877 | . 102,877 | .. ....100,000 | ... ...100,283 5.625]......... 5.561|JJ....... 02/24/2003 | 07/01/2020
914760 W6 6| UNIVERSITY OK REVS SER B BOOK ENTRY TAXA.......coomvvemeemvnn [ covveen | [ erveriens T AFE ] e, 102,150 | ...... 124195 oo 124,195 | oo 100,000 | oveovevnrinnes 101,676 6.634]......... 6.494 | MS...... 09/18/2008 | 07/01/2024
932117 EB 6| WALL TOWNSHIP NJ SCHOOL DISTRICT.....covvvreeirnrrernrneirernnis [ eonnee [ [ rvirinnns 1|.1FE| .. 71,539 | ... 101.414 ...70,990 ..70,000 70,236 6.000]......... 5.871|dJ....... 12/20/2002 | 07/15/2022
981305 B2 0|WORCESTER MA - GEN OBLIG - REG TAXABLE.. JUOTRN URPO VR PP 1|.1FE| .. 107,173 ... 102.481 102,481 | .. 100,000 ...101,856 5.800]......... 5412 |dJ....... 07/15/2003 | 07/01/2020
987830 HM 1| YPSILANTI MI - TAX CAP IMPROVEMENT REVEN........cococonriinnnnnni [ eovne [ [eonninnns 1AFE] s, 102,284 | ......105.464 | ................ 105464 | oo 100,000 | ....ccceeer..... 100,000 | ...ceeeeee 5.550] ......... 5.426 |MN...... 10/03/2003 | 05/01/2020
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccocvveneans ..10,152,889 |.... .9,907,462 .0 (9,044) 0 XXX XXX XXX... 196,409 | ...........609,361 |.... XXXowwe | e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. o] .10,152,889 |...XXX........ T . (9,044) 0 XXX XXX XXX... 196,409 | ...........609,361 | ..... XXX oo [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issue
312910 UP  5|FED'L HOME LOAN MTG. CORP........ccrvturrirricriinrierersnissrierienes | ceveee VAFE ..2,628 | ... 114.564 2,846 ..2,484 8.250 | ......... 7.797 |MON... | .... 01/01/1992 | 06/15/2022
31358U VB 9| FED'L NAT'L MTG ASSOC........ccomiimiiiierinseseesssissesssssesssessssnens | oevenne . ..3,531 | ... 113.859 3,791 13,330 [ o [ | e | s | e 7.000]......... 6.601 [MON... | .... 01/01/1993 | 04/25/2023
31358U WB 8| FED'L NAT'L MTG ASSOC........cccomirimniimrinimsminsrissnsssnssnisnesssnsnnne | eoneees | oo | onvesenens | o IFE | i 16,421 | ...... 114259 oo, 18,113 | oo 15,853 | o, 15,853 | v | crvnrisssisnnssninnes || s | o 7.000] ......... 6.758 | MON... 01/01/1993 | 04/25/2023
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...........ccooireirienrnsnrsininsnieinnnes | covrniisinsisnens 22,581 | .. XXX........ .21,666 0 0 XXX XXX XXX e 127 |0 XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations..........cuwreeriieiinsismssesseerssssnssisnis 22,581 |...XXX........ .21,666 0 0 XXX XXX XXX [ e 127 | i | XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00163X AM 2 | AMB PROPERTY LP......oviiiririiiiieririisinsiserssiseienssisesesisessssnsienns | conenne . cereerneenennn 97,273 | 104.424 | . 104,424 ....100,000 682 5.900]......... 6.065 | FA....... ..5,900 | 08/31/2009 | 08/15/2013
001957 AW 9| AT & T CORP - GLOBAL NOTES........covvuerimirierierirnrineriesiienienins | covees JWAFE] 116,160 | 120.739 | . 136,435 | .. ....113,000 (132) 6.500]......... 6.323 | MS...... .13,845 | 12/07/2005 | 03/15/2029
001957 AW 9| AT & T CORP - GLOBAL NOTES.......ccovveerrrrirerenrnnisseesessssssneesnes | eevneee | o [ eoveeeneeens AFE ] 98,833 | 120.739 | oo 120,739 | v 100,000 55 03/27/2008 | 03/15/2029
00206R AP 7| AT & TINC ..o sssnsessessnes | srvees JAFE] .110,333 (228) 11/14/2008 | 11/15/2013
00209T AB 1| AT&T BROADBAND CORP - NOTES........ccocumerimrrierieerseissrisesinnes | eveees . . .106,089 (296) 11/19/2002 | 11/15/2022
008117 AD 5|AETNA INC - NOTE.... GAFE] 81,300 | 107.382| ..... ...85,906 (118) 04/05/2002 | 09/15/2013
008117 AD 5|AETNAINC - NOTE.... VAFE ] 114,010 107.382 . .107,382 (1,401) 05/06/2003 | 09/15/2013
008117 AG 8|AETNAINC - DEBENTURE | WAFE| 101,500 | e 122.078 . 122,078 | .o 100,000 [ oo 100,772 [ o | e (68) 08/06/2001 | 08/15/2023
008117 AG  8|AETNA INC - DEBENTURE........ccocoviiireririeieriseienissesissssesssssnienes | evees AFE 06/17/2003 | 08/15/2023
008117 AH 6|AETNAINC - GTD DEB.. (302) 12/18/2003 | 08/15/2026
00817Y AG 3 |AETNA INC - SENIOR NOTE 12/07/2007 | 12/15/2037
01310Q CV 5[ALBERTSONS INC ...99,781 (341) 12/24/2002 | 02/25/2013
013817 AP 6|ALCOAINC . . .103,637 (139) 10/20/2011 | 02/23/2019
013817 AQ 4 [ALOCA INC....cooriieririeinnieinsisierssiesssssssissssssssssssessssssseesssssssssnnes | sonneee | o [ everenens 1].2FE| oo 102,221 | 101.250 | . .101,250 (185) 10/18/2010 | 02/23/2022
013817 AU 5| ALCOAINC......ovoirererieeiinissinesiessensssissesssssssssssssssesssssssssssensnns | eonnens | o | oneenneens | #2FE [ i 102,544 | L 103.749 .103,749 (254) 07/28/2010 | 08/15/2020
01959E AB 4 [ALLIED WORLD ASSURANCE........ccocosieiirniineireiiesireenissiseisensinns | cevens ..99,958 | .. 100,502 | e | s (63) 11/15/2010 | 11/15/2020
020002 AH 4 |ALLSTATE CORP - DEBENTURE.........ccocoumirimmririernrinerienissnncenne | eeneee | o [ eoverireeens AFE 119,335 | oo 100,000 | ovoocvenirenes 100,391 | overeerenerieriees | e (63) 08/01/2002 | 05/15/2018
020002 AH 4|ALLSTATE CORP - DEBENTURE JSSSTURUTRRURTIRIRNN IOV .| .1FE|.. ...23,867 ..20,000 .21,010 (152) 12/05/2005 | 05/15/2018
020002 AP 6 |ALLSTATE CORP SR NOTE - 100,000 6.125.......c.ccrvmrmrrmrrnrerrirenns [ rvere AFE ] 17,754 | . 100,000 .94,068 293 07/28/2008 | 12/15/2032
022249 AU 0| ALUMINUM CO AMER.........cocerrierimrirerisesnsrsenssesessesssssssessesssssenas | cevnee 100,239 | oo 100,000 | coovorverrernns 96,602 |........... 206 07/18/2008 | 01/15/2028
022249 AU 0| ALUMINUM CO AMER........ooririiieinriersriseieresisseessssssesesssensssssines | evenee ..75,179 (155) 12/05/2011 | 01/15/2028
02360X AM 9| AMERENENERGY GENERATING SR.......cccoomuvirerrrinirierineenenieens | cevees .101,238 (246) 02/28/2011 | 04/01/2020
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025816 AX 7|AMERICAN EXPRESS .|.FE|.. 96,104 115,131 ...100,000 .97,565 487 6.150 | ......... 6.399 [FA..... .2,561 06/03/2009 | 08/28/2017
025816 AX 7|AMERICAN EXPRESS . . AFE| . 98,769 115,131 ....100,000 .99,230 154 6.150 ......... 6.227 07/23/2009 | 08/28/2017
026609 AC 1|AMERICAN HOME PRODS CORP - DEBENTURE.........cccovuvererermeerns | covn . .|.1FE| .. ...116,342 .134,251 ....100,000 ...110,065 [(CI015) ) [OOSR TSN I 7250 ......... 6.232 01/26/2005 | 03/01/2023
02687Q BW 7 [ AMERICAN INTL GROUP.........cviriirririiernnieierisisssesieissssesensnnes | woveiee . A|.2FE| .. 99,942 ..95,920 | .. ....100,000 | ... 99,952 |...ccoouuee 10 5450 ......... 5.453 11/10/2011 | 05/18/2017
02687Q DG 0 [AMERICAN INTL GROUP...........cocoomieririirinirierieseieesenisssssesiesssnenes | coveeee [ [ 1| 2FE | oo 102,952 251 | 97,251 | oo 100,000 | ovoocvenrienee 102,530 | .o (422) 5.850......... 5.682 10/31/2011 | 01/16/2018
030955 AJ 7|AMERITECH CAP FDG CORP - DEBENTURES........cccocvormiemeineines | crve . .|.1FE| .. ....200,000 ...212,307 (783) 6.875]......... 6.307 10/28/2004 | 10/15/2027
030955 AN 8| AMERITECH CAP FUNDING.........cooomirimririniinineiierienienessnsissiinens | cvvees . .| AFE] .. 117,263 | . ....100,000 | ... . 101,614 | .......... (100) 6.550 | ......... 6.422 . 02/06/2008 | 01/15/2028
032511 AX 5|ANADARKO PETROLEUM CORP.... [SSSTRR O I [ .2FE 3,776 | oo 100,000 | covvorverrernens 94,745 | ........... 1,313 5.950 | ......... 6.552 [MS...... | oovrrrrrinns 1,972 | v 5,950 | 01/08/2009 | 09/15/2016
035229 CG 6|ANHEUSER BUSCH COS INC NOTES ST POV . .|.1FE|.. .130,346 ....100,000 97,698 117 6.800......... 6.989 08/22/2008 | 01/15/2031
035229 CJ 0|ANHEUSER BUSCH COS INC - NOTES.......ccooumerimrmreniininrrnerirenes | cvvees . .| AFE] .. ...104,084 131,916 | .. ....100,000 | ... ..103,193 | ........... (163) 6.800]......... 6.533 06/21/2007 | 08/20/2032
03938L AU 8|ARCELORMITTAL ST UNSECURED ISR IOV I [ 1| .2FE | oo, 156,152 139,589 | oo 152,000 | cooooveriinnne 155,736 | .coooveeen. (416) 5.500]......... 5.354 06/01/2011 | 03/01/2021
039483 AM 4| ARCHER-DANIELS-MIDLAND COMPANY........cccccvurimrermemirimirnmrierirenes | crvnns . .| IFE| . ..112,083 | ...... 136.737 | . 109,390 | ..oooiieeerrnn80,000 | oo 110,077 [P20]01C) ) SURURIIRRN EOTRRIRRRTIRN ISR 7500 ......... 5.353 09/02/2011 | 03/15/2027
039483 AT 9| ARCHER DANIELS MIDLAND..........costvrmriririerirererenssnisserserssnsessennns | eeveee . .| AFE] .. 99,158 | ...... 123.788 | . 123,788 | .................100,000 | ...... 99,280 |........... 20 5.935]......... 5.985 01/29/2008 | 10/01/2032
042735 AK 6|ARROW ELECTRONICS INC - DEBENTURE.........cccovvviinvernrieirneirenns [ rvene [ [T V2FE | 111,366 | ...... 109.250 | ..o 109,250 | ..oovrerinrrnn 100,000 [ oo, 107,941 | .o (BA7) [ overerrvervrrneirernninne | v | cererinees 7500 ......... 6.735 06/15/2005 | 01/15/2027
046003 JU 4|ASSOC CORP NA NOTE GLOBAL BOOK ENTRY........ccovvvumurmrerirerens | crveee WAFE] ... 98,000 | ... 107.659 .107,659 .99,294 118 6.950 ] ......... 7.092 01/04/2001 | 11/01/2018
046003 JU 4[ASSOC CORP NA NOTE GLOBAL BOOK ENTRY... OO IR . e | WAFE ] i 83,370 | o 107.659 ...64,595 | .. .. 62,074 | ........... (306) 6.950......... 6.580 12/31/2007 | 11/01/2018
048303 BK  6|ATLANTIC CITY ELECTRIC CO....cccovvvrrvnirirerirererncenseiserieriesesneenns | cevees I [ VAFE ] s 100,000 | ...... 106.807 | .voovvevrrres 106,801 | ovvovverrienne 100,000 | ovooucveniinnes 100,000 |........... 6.625]......... 6.625 01/24/2001 | 08/01/2013
048825 BC  6|ATLANTIC RICHFIELD CO.....oevorirrererierireereniseessrsessesessensssenes | eevnee .|.1FE| .. ...102,500 | ...... 101.995 .101,995 100,000 ...100,000 (125) 8.500......... 8.293 01/01/1992 | 04/01/2012
048825 BC 6|ATLANTIC RICHFIELD CO.... . [SSTURRRINN IO . | AFE| . 61,350 | ...... 101.995 ..61,197 | .. ..60,000 | ... 60,000 | .vvoeererrririrnrierins | e (67) 8.500......... 8.313 01/01/1992 | 04/01/2012
05348E AM 1 [ AVALONBAY COMMUNITIES.........ccoivemrinrrierienirneesensssssessensenens | ceveee I [ V2FE | s 100,545 | ...... 112899 oo 112,899 | oo 100,000 | ovoovevnrinnes 100,457 | ovorcererrnereriens | e (68) 5700 ......... 5.669 09/22/2009 | 03/15/2017
054303 AW 2 [ AVON PRODUCTS INC.....coevuivrirrnririieriniieesninerensssirerensseeennsssnees [ eveeee | oo | vevvnrreenns | 2 2FE [ i 100,282 | oo 113.080 | . .113,080 ....100,000 (28) 6.500......... 6.482 03/10/2009 | 03/01/2019
054937 AF 4|BB&T CORPORATION... . ..100,922 | ...... 109.849 | . 109,849 | .. ....100,000 ) 5.250......... 5.202 10/30/2009 | 11/01/2019
05573J BJ 2 [HARRIS NA CHICAGO........ccoieeeierieeieeieeiseissssisessessesessessssinns | osvenns I [ 1| AFE ] s 100,000 | ...... 100404 | ....coovvvrnees 100,404 | oooovvireiinnee 100,000 | ovvveverrereeen 100,000 | ovorcircirrrinriinens [ crreeieeineniissineins [ eeerieseneessssiseiens | sevnesseseseeseninees | ceneen 1.500] ......... 1.500 09/29/2011 | 09/29/2023
06048W EV  8|BANK OF AMERICA CORP MULTI STEP UP.......ccovvvermivreririenerinnns [ evere I 1|..1FE 100,000 92.212 192,212 ....100,000 5.900 ] .......... 5.900 12/22/2010 | 12/28/2025
06048W FQ 8| BANK OF AMERICA.........covvriririererissiseriesssesssessssssssssessessssenes. | woeees [ [ 1|..1FE 100,000 89.129 89,129 5.500]......... 5.500 03/25/2011 | 03/29/2041
06048W GL 8|BANK OF AMERICA CORP. .1FE 174,388 5.000].......... 5.000 06/23/2011 | 06/27/2031
060505 DB 7|BANK OF AMERICA CORPORATION... .2FE (345) 5.490 ..5.343 04/15/2011 | 03/15/2019
06050W DF 9|BANK OF AMERICA CORP . A|.1FE 93,616 T98 [ oorereeereernrineiiens | eevrreriesinessnninees | e 4850 ......... 5.181 10/27/2011 | 07/15/2019
06050X GW 7 |BANK OF AMERICA CORP - INTERNOTES [ [ 1. 2FE | oo 105,250 6.650 | ......... 6.318 07/29/2004 | 07/15/2027
06050X JL 8|BANK OF AMERICA CORP. N A]..2FE 100,000 5.650 ..5.650 12/05/2002 | 12/15/2017
06050X PB 3 [BANK OF AMERICA CORP - INTERNOTES. N [ 1 .2FE | oo, 100,000 5400 ......... 5.400 02/09/2004 | 02/15/2019
06050X XR 9 [BANK OF AMERICA - INTERNOTES........ccoovmmrimreremiieinrnnerirerineens | covees A W2FE s 100,000 | ......90.793| coovivirereeen90,793 | 100,000 | coveivirerrenn 100,000 [ oo [ | e [ e | e 6.050]......... 6.050 08/14/2006 | 08/15/2021
06738) CY 8|BARCLAYS BANKPLC.. . N A .FE 100,000 | ........99.352 199,352 5.000 ..5.000 05/28/2010 | 06/03/2020
06739F GF 2|BARCLAYS BANKPLC... [T [ [ T AFE | i 103,937 | ...... 103.040 | ..ovcvrrnee 103,040 (787) 5.000]......... 4.811 08/29/2011 | 09/22/2016
06739G BP 3 [BARCLAYS BANK PLC SUB NOTE........c.oscvueereemnenerierinenneessnins | ceveee [ [ 1|..2FE 99,472 85.256 .85,256 59 51401 ......... 5.167 05/18/2011 | 10/14/2020
073928 ZR 7|BEAR STERNS CO INC - NOTES ST IO [ [ T AFE | i 100,000 | ...... 101.707 | v 101,707 | .. ....100,000 5.100]......... 5.100 06/16/2003 | 06/16/2023
07786D AA 4 |BELL ATLANTIC-PENNSYLVANIA INC - DEBENTU.......covvmvrirerirniers | vveene I [ VAFE ] 98,500 | ...... 106.883 | ...ocvvvrrnes 106,883 | ..ooovvvvrrienes 100,000 63 6.000]......... 6.091 08/26/2004 | 12/01/2028
07786D AA 4 |BELL ATLANTIC-PENNSYLVANIA INC - DEBENTU.....c.covvmrirrerirniins | v .| .1FE|.. 24,400 | ...... 106.883 ...26,721 ..25,000 29 6.000]......... 6.148 03/05/2007 | 12/01/2028
079860 AE 2|BELLSOUTH CORPORATION JRTR IO . | AFE| .. 101,787 | 120.390 .120,390 | .. 100,000 | coovvererrenee 101,527 [ oo [ e (69) 6.550 ......... 6.435 03/20/2008 | 06/15/2034
079867 AM 9 |BELLSOUTH TELECOMM-DEBENTURE [SSSTRRRN O I [ VAFE] s 112,343 | ...... 125.952 | coovveriins 125,952 | covovvverrii 100,000 [(G1:1) ) RN FORRIRIN I 7.000]......... 6.231 11/16/2004 | 10/01/2025
079867 AW 7 |BELLSOUTH TELE CMMNCTNS INC - DEBENTURE.........cccovvvirevines [ rrenee . AFE | 96,980 | ... 118.063 | . .118,063 ....100,000 137 6.375] ......... 6.573 07/26/2006 | 06/01/2028
084423 AM 4| BERKLEY CORPORATION.......coomiumemmrimerirerireeesenssssesersessssessensnns | covees v | | W2FE | 100,147 | L 106.282 | . .106,282 100,000 | cooovvvirererenn 100,073 | oo | e (24) 5.600]......... 5.592 10/05/2009 | 05/15/2015
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086516 AL 5|BEST BUY CO INC......ccovvemeriirinriieiieeineisenisssssnessessseessssssssssessns | eovnees | e | oenereens 1|.2FE| .. ..102,409 | ....... 95.980 ...95,980 (241) 5.500]......... 5.371 05/02/2011 | 03/15/2021
086516 AL 5[BEST BUY COINC.....covviirrerirriiriereiseierssissienssssssssssessssssssenssnses | wonnee | o [ ceverenens 1|..2FE 102,432 95.980 .95,980 (243) 5.500 | ......... 5.369 05/03/2011 | 03/15/2021
092113 AE 9 |BLACK HILLS CORP = NOTES........coviereereeeeeeineenessseseesenssssneinsennes | cerene .|.2FE| .. ..102,875 | ...... 105.768 .105,768 (288) 6.500]......... 6.318 07/03/2003 | 05/15/2013
092113 AE 9| BLACKHILLS CORP - NOTES........covurriieriirreneiernsieesersssssseninees | evenee .| .2FE| .. 50,938 | ...... 105.768 252,884 | 50,000 | 50,124 | | s (94) 6.500]......... 6.380 12/08/2003 | 05/15/2013
10112R AQ 7|BOSTON PROPERTIESLP........... [SSSTUPURTSTRRSTOROTOR ISPOVPPRN DU ORI V2FE | s 101,832 | ...... 38| s 113,118 | ..o 100,000 | ..o 101,282 | (183) 5875 .. 5.769 10/21/2009 | 10/15/2019
121899 CE 6|BURLINGTON NORTHERN RR CO CONS MTG -....c..vvvrmrererrerinnns [ s .|.2FE| .. ...155,250 | ...... 121.869 .182,804 150,000 (404) 6.550 ......... 6.329 01/03/2007 | 01/01/2020
121899 CG 1|BURLINGTON NORTHERN-SER P........c.ccoovirimreniriirinernerirerenies [ wvenes .|.2FE|.. 19,840 | ...... 132.995 ...26,599 ..20,000 8.150 | ... 8.216 01/01/1952 | 01/01/2020
12189T AA  2|BURLINGTON NORTHERN SANTA FE CORP DENBEN........cccccouvrne [ corvene [ o [ eorerercens V2FE | s 104,372 | ...... 135.002 ..o 135,002 | covooverrinnes 100,000 | .cooovvvrnee. 103,459 | ... (V570 [N FORIN IS 7.000]......... 6.707 06/16/2008 | 12/25/2025
126117 AE 0| CNA FINANCIAL - NOTES.......cccommmirniiierniiseiesiersssssisenssssseenssnes | ovees .| .2FE| .. .107,373 100,000 | .oiiviierrn 100,385 | oo | e (35) [ oorerrerrrinrineiiens | e [ e 7.250 [l 7.187 01/01/1998 | 11/15/2023
126117 AE 0| CNA FINANCIAL = NOTES.......coomerirererierrierieriresesesssssssessesssssenns | wveees .|..2FE| .. 214,746 ....200,000 (771) 7250 ... 6.755 11/01/2004 | 11/15/2023
12612W AB 0| CNF INC - SENIOR DEBENTURE.........cccosvuerrmerirneereemneenseinenienins | oneees | oo | vevernerins W2FE | 95,500 | 99137 | 99,131 | v 100,000 | oovvvvernennn 96,344 | e 167 6.700 | ......... 7.016 09/17/2007 | 05/01/2034
126650 BJ 8| CVS CAREMARK CORP.........ccciiiiririierienirrissiisssiesienisesessssaenns | woeees .|.2FE| ...c.c.cc........ 100,398 | ..... 121622 . 121,622 100,000 | coovrrieererenn 100,316 [ oo [ e (20) 6.250......... 6.225 12/18/2007 | 06/01/2027
133131 AQ 5| CAMDEN PROPERTY TRUST.......covvirirnririreririrnenrieresiseeesissisesens | evenes 2FE | e 96,707 | 109.129 | . .109,129 ....100,000 412 5700 ......... 5.894 09/29/2009 | 05/15/2017
14149Y AH 1| CARDINAL HEALTH INC NOTE......cccoimiiivirrrerinnneirennsisseessseninnnnnes | vevrene | oo | eeveverenens V2FE | 93,131 | 116.361 116,361 100,000 | ..cccovern.n.95,706 | ... 859 5.850]......... 6.281 01/16/2009 | 12/15/2017
14911Q GA 3| CATERPILLAR FINL SVCS - POWERNOTES.........ccccovrermiirinireiinns [ e .|..1FE| ................ 100,000 | ...... 100.250 | . .100,250 ....100,000 6.250 | ......... 6.250 01/15/2002 | 01/15/2012
149123 BJ 9| CATERPILLAR INC DEBENTURE BOOK ENTRY.......coccmsrimeriimrirncnns [ erreens GAFE 102,125 | 147.000 | . .147,000 100,000 | coovvrerrrenn 101,826 [ oo [ e (92) [ oo | e | e 73001 ......... 7.148 10/14/2008 | 05/01/2031
158525 AS 4| CHAMPION INTERNATIONAL CORPORATION BOOK........ccovvveererne [ oveee | oo | vererrrinns W2FE | iii...85,830 | ... 105180 | cooovvvrirees 105,180 | covoovvvirenns 100,000 | .covvverneenn.88,523 | o 787 6.400]......... 7.457 08/08/2008 | 02/15/2026
165069 AS 4 |CHESAPEAKE & POTOMAC TEL MD - DEBENTURE.........ccocvrmvenens | covees | oo | vevireens 1|.1FE| .. ..110,750 | ...... 106.416 .106,416 100,000 . (538) | evevreererirerrerienis [ erverieeineennnniseins | eveeeen 12150 | e 6.456 07/25/2003 | 05/01/2023
165069 AS 4|CHESAPEAKE & POTOMAC TEL MD - DEBENTURE..........ccovvvemiines | vovvee oo | vevninns 1|.1FE| .. 41,753 | ...... 106.416 ...40,438 ..38,000 39,228 (208) . 74501 ... 6.507 06/23/2005 | 05/01/2023
165069 AS 4 |CHESAPEAKE & POTOMAC TEL MD - DEBENTURE.........ccocormivnens | covvee | oo | vevireens T AFE ] s 101,480 | ...... 106416 | ..oocvvvvrrnees 106,416 | oo 100,000 | ovoovevnrinnes 100,644 | .oooveeeercrcriens | s [CC 10 TR ISR ISR 7150 ......... 7.046 04/26/2006 | 05/01/2023
167486 ME 6| CHICAGO IL MODERN SHS BABS.........ccoooiiriirininiirernsineeesiseienns | eviee AFE | 102,305 | 101.833 | . .101,833 ....100,000 (154) 5114 ... 4.999 08/25/2010 | 12/01/2025
171232 AE 1| CHUBB CORP - NOTES.........coeviriieiinirieririsnssessssesssiessesesseins | wveees | AFE] 105,532 | 128.067 | . .128,067 ....100,000 (241) 6.800]......... 6.444 05/07/2008 | 11/15/2031
171466 LZ 6| CHURCHILL CNTY NV S/D....covuuiririreirnnrineineisenissesneessssisensssiies | veeees | oo | vevereeens 1| AFE| oo 101,759 | L 109.088 | ....coovrvrnees 109,088 | ..ooovvevrinnne 100,000 | .coovvveeenen 101,439 | e (160) | eveveeerererrerrerierens [ e | e 4.925] ......... 4.840 06/21/2010 | 05/01/2021
172062 AE 1| CINCINNATI FINANCIAL CORP SENIOR NOTE BO.......ccoovrvvvrervirans [ rrenee . . .201,208 274 6.125( ......... 6.351 05/05/2008 | 11/01/2034
172967 AL 5| CITIGROUP INC.......coeviurvirireireeierissriesieseseessssssensessesssseesssssnes | eoveees VAFE] .119,061 (1,642) [ ..o | e | e 7875 oo 6.404 05/03/2011 | 05/15/2025
172967 BU 4| CITIGROUP INC GLOBAL SUB NOTE.......c.ccccruvmmrmmrriirernnirsennrienens | vvees . ...83,510 216 5875 ... 6.225 11/06/2007 | 02/22/2033
181059 QF 6|CLARK CNTY NV S/D TXBL . AFE .107,180 .95,408 383 5.510 .5.822 06/21/2010 | 06/15/2024
186108 CF 1| CLEVELAND ELECTRIC ILLUM CO....cccovrrrrimeirrrinerserieserseessseinns [ eoveees . . 112,255 .95,670 866 5700 ......... 6.124 01/15/2009 | 04/01/2017
191219 BT 0|COCACOLA ENTERPRISES JGAFE| 206,892 | ... 113.250 | . .226,500 ) oo | s | e 7.375] e 7.129 10/29/2008 | 03/03/2014
19679R NA 4 |COLORADO WTR RES REV.. VAFE] 100,155 108430 | . .108,430 9 5.350 ..5.342 11/03/2010 | 09/01/2027
19679R NA 4 |COLORADO WTR RES REV.. AFE| 110,269 108.430 | . 119,273 ..(16) 5.350 | ... 5.337 11/04/2010 | 09/01/2027
199098 AQ 7| COLUMBUS-FRANKLIN CNTY OH FIN AUTH.......ovvrerimieeninnincies | veree | oo | vererenens 1| AFE| i 42,841 | L 106.101 L A4.902 | 82,320 | 82,320 [ [ e (5) 6.625]......... 6.545 10/25/2010 | 08/15/2027
199098 AQ 7|COLUMBUS-FRANKLIN CNTY OH FIN AUTH.. A AFE ] 149,216 | 106.101 | . .148,541 (542) 6.625 ..6.216 10/27/2010 | 08/15/2027
199491 S2 8| COLUMBUS OHIO GO BDS BUILD AMERICA.......c.ovvvvermriersninierenns | vvenee | oo | vevenrrnns 1|.1FE| .................203,881 | ...... 109.241 . .218,482 (194) 5420 ......... 5.317 11/03/2010 | 06/01/2030
20030N AU 5| COMCAST CORP......ccomreurrmerirerireiseessssssessessseesssessssessssssssssssessenes | sevenns . revrneeennnnn 98,402 | 118.805 | . .118,805 200 6.300]......... 6.402 03/31/2009 | 11/15/2017
201615 DE 8| COMMERCIAL CREDIT CO - NOTES......ccovivemriirieieierssisnirernninns | vveee AFE| 103,500 | 104.645 | . .104,645 ....100,000 (269) 6.625] ......... 6.401 04/22/2002 | 06/01/2015
205363 AL 8| COMPUTER SCIENCES CORP.........cccostvumirmerirerereesneissisersesesnennns | coveee 98.216 98,216 | oo 100,000 | ovoocvenirenes 108,229 |........... (1,372) 6.500......... 5.931 02/23/2011 | 03/15/2018
205887 AF 9| CONAGRA INC SR NTS BOOK ENTRY.....ccvvuiviernrierrnireinersniniieies [ veeree . e 102,788 | 116.875| . .116,875 ....100,000 ...102,260 (R115) ) [OOSR FURRURIIRRON IO 7125 ... 6.932 08/15/2008 | 10/01/2026
209111 EL 3|[CONSOLIDATED EDISON COMPANY RN IR .| FE| .. .250,718 ....200,000 ..193,473 277 5.850]......... 6.086 03/27/2008 | 03/15/2036
216831 AB 3|COOPER TIRE & RUBR CO - NOTES.......coooormrurererinnrnennenineenens | eeneee | o [ eoveeereeens VAFE | 110,297 97500 | e 97,500 | cooovrvrerirns 100,000 | ovoouernrinnes 107,177 | v [G15) 1 OUTURIR FTRRRIIIN I 7.625]......... 6.913 05/31/2005 | 03/15/2027
219350 AH 8| CORNING INC DEBENTURE..........ccvuniireriiieernieiinisiensssssiensssines | evenee AFE 121,339 ....100,000 .99,720 18 6.850 | ......... 6.873 03/01/2010 | 03/01/2029
222372 AJ 3| COUNTRYWIDE FINL CORP.......cccostrurrrmerienirrererissrsersenesssessnnine | cevees 95.382 .95,382 ....100,000 .98,470 382 6.250 ] ......... 6.372 11/10/2011 | 05/15/2016
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22237L NG 3| COUNTRYWIDE HOME LOANS - NOTES.... .| ..1FE| ...coeee...e.... 100,000 | ........ 92.262] ..... 192,262 6.000]......... 6.000 | JJ....... 01/24/2003 | 01/24/2018
22238H BC 3| COUNTRYWIDE FINANCIAL CORP - MEDIUM TERM AFE| 100,000 | e 88.297 ...88,297 6.000......... 6.000 | MS...... 03/28/2006 | 03/23/2021
22541H CC 4| CREDIT SUISSE NEW YORK......ccouivirrireereinerierierieseseessssssensens | sevenne AFE 98.910 98,910 | covvvvrsrreen 100,000 | covviiiriirnen 100,236 | oo [ s (39) 6.000]......... 5.984 [AO...... 10/12/2011 | 05/15/2018
22541L AC 7 |CREDIT SUISSE FIRST BOSTON USA........ccovmiireriiiernnieissennienes [ vreee JAFE | i 87,125 | 100,468 | ..o 85,398 6.500......... 6.341]JJ....... 01/28/2002 | 01/15/2012
239753 DL 7|DAYTON HUDSON CORPORATION........ccocomvvrmremrerermnnmrierireresnennnne | eeveee | o [ woreverenens VAFE ] e 64,838 | 126.629 | ..ooocverirnens 63,315 (838) | vevuerrrererierienens [ e | e 4175 ... 3.220 [AO...... 10/12/2011 | 08/01/2028
24240V AE 1 |DEAN WITTER DISCOVER & CO - DEBENTURE...........ccccooneurmmrinernns | cove A GAFE ] 110,750 | 104.587 | . .104,587 (977) 6.750 ......... 6.095 [AO...... 09/27/2002 | 10/15/2013
244199 BB 0|DEERE & CO NOTES BOOK ENTRY........ccovtvuuirierirnreierirninninerinnes | cvveee | AFE] .. 103,829 | ... 114.266 | . 114,266 | .. (638) 6.950 ] ......... 6.694 | OA...... 10/27/2008 | 04/25/2014
247025 AE 9|DELL COMPUTER CORP SENIOR DEBENTURE.........cocomuvermremeenins [ eevene [ oo [ errerircens VAFE | i 104,477 | 124.936 124,936 | oo 100,000 | .covvvereennnr 103,697 | ... (V222 OTRIR FORRIRRTIN IR 7100 ......... 6.79 | JJ....... 07/07/2008 | 04/15/2028
249015 SN 9|DENTON TX UTILITY SYSTEM REVENUE..........ccoocrivmrriirerniiiinniis [ v AFE | i 113,606 | 104.559 | . .104,559 ....100,000 (1,361) 6.500......... 5.722|JD....... 04/01/2003 | 12/01/2013
25159N AW 5| DEVELOPERS DIVERS REALTY - MED TERM NOTE. IO | W3FE i 104,750 107.428 | . 107,428 | .. ....100,000 [(<H15))) [USTTRIRIRR FRRTRIRTTIN IO 7500 ......... 7.160 [MN...... 05/12/2003 | 07/15/2018
25159N AW 5| DEVELOPERS DIVERS REALTY - MED TERM NOTE.......cccouvemmrnnees [ ovees | oo | ceverneren VBFE | 57,120 107428 | .oovvvern, 54,788 | oo 51,000 | ..oovrivernnn.54,195 | e ((X10) ) [N FRRURRIRIN I 75001 ......... 6.696 |MN...... 01/03/2006 | 07/15/2018
25243Y AN 9 [DIAGEO CAPITAL PLC GUARANTEED NOTE BOOK........cccooevvmrrirens | coven .| IFE| . 112,993 ..100,000 | cooorviirirens 102,429 (956) ..7,375 | 11/18/2008 | 01/15/2014
252759 AP 0| DIAMOND ST TEL CO....covuurvrmrrrrireererssersesssesessssssssssesssssesssesns | cevnee A AFE] 103,844 | .. ....100,000 | ...... 98,508 131 . . .15,750 | 09/11/2002 | 12/01/2023
252759 AP 0 [DIAMOND ST TEL CO.....vvvrivrreiirrniisinninerensssiesssssseesssssssssssssenes | wvnneee | [ cerernnens 1. AFE| coviiinn53,500 | ......103.844 | ..o 51,922 | oo 50,000 | ..oovivrererernn 50,977 [ e (175) [ overerrernnrneirerennns | v | s 7.000 08/04/2003 | 12/01/2023
252759 AP 0| DIAMOND ST TEL CO....cvvurvrrrirriririerieriesieseseesssssssrsenssesssssesns | covnes CFE] ..77,883 ..75,000 (G TRRIR FORRTIN I 7.000 03/26/2004 | 12/01/2023
25468P BX 3 |WALT DISNEY COMPANY - GLOBAL NOTES.. IOV I .|.FE| .. .101,032 | .. 100,000 | ... 100,002 | oo | s (75) 6.375 03/15/2002 | 03/01/2012
25468P CA 2 [WALT DISNEY COMPANY - MEDIUM TERM NOTES........cocovmrmmerine | vernee oo [ crvvrriens VAFE ] s 100,500 | ...... M3470 | e, 113470 | oo 100,000 | ovooucveniinnes 100,171 | oovereeeenereriens | v (82) [ oo | e | e 6.200 07/09/2002 | 06/20/2014
25746U BC 2| DOMINION RESOURCE INC VA NEW SENIOR NOTE........cccoovuvvmenes | crvenne 95,386 | ...... 118.803 .118,803 ....100,000 .97,052 513 6.693 12/23/2008 | 06/15/2017
257867 AG 6|DONNELLEY RR & SONS CO BONDS BOOK ENTRY........ccocvveernres [ orenee 91,958 | ... 74.010 ..74,010 | .. ....100,000 | ... .93,319 383 6.625 06/05/2008 | 04/15/2029
260543 BE 2| DOW CHEMICAL CO.......ovvereerrrireriereneerenissesnerssssseessenssssssenens | eovneen | o [ overvenns | 2 2FE | i, 112,276 | ...... 125467 | coovvvvvers 125,467 | oo 100,000 | ovoovevnrinnes 109,120 | .coooneee. (L)) [UUTURIR TRRURIRIN IS 7.375 02/04/2008 | 03/01/2023
26439R AH 9| DUKE CAPITAL CORP - SENIOR NOTE.......cccooimivmrnriernrincenrineinns | vevees ...208,019 200,000 ...203,466 (472) 8.000 10/04/2002 | 10/01/2019
26439R AH 9| DUKE CAPITAL CORP - SENIOR NOTE........cccoomiuiremrrnnineiirerinnns | ceveene 88,781 | ...... 127.451 ...95,588 | .. ..75,000 | ... 81,895 (919) 8.000 08/10/2004 | 10/01/2019
26439R  AK 2| DUKE CAPITAL CORP = SR NT......ovurirrrimrrnenineineesssnissrsnensenensees | ceneeee | oo | vevevseenns | w2FE | oo 108,019 | ...... 17460 | ..o 117,460 | oo 100,000 | ovooeernrinnes 106,605 | ........... (321) 6.750 02/23/2007 | 02/15/2032
277432 AB  6|EASTMAN CHEMICAL CO - DEBENTURE........ccccovirmrineirerneisirnniienns [ evene 124,765 100,000 | cooovererrrrnns 108,191 (648) 11/30/2004 | 01/15/2024
277461 BD 0| EASTMAN KODAK CO......vvvirrimrrmrieriensenissesessssssssssessssessessnns | cevees ..19,018 55,000 | ...... 55,276 (193) . 11/13/2003 | 11/15/2013
278058 DH 2| EATON CORP.......oooiiimiirriiniineiie ittt .127,901 ....100,000 2100,302 | s | s (53) 6.950 03/17/2009 | 03/20/2019
278265 AC 7|EATON VANCE CORP. . .110,808 100,000 97,473 506 6.500 05/18/2009 | 10/02/2017
29273R AB 5|ENERGY TRANSFER PARTNERS LP SENIOR NOTE.........ccoouuummeunes | crvenne .108,615 ....100,000 .94,538 1,820 5.950 01/07/2009 | 02/01/2015
29364D AJ 9|ENTERGY ARKANSAS INC - FIRST MORTGAGE.........ccccovrmuverivinns | vrvees .101,043 ....100,000 5.900 08/18/2004 | 06/01/2033
29364D AL 4 |ENTERGY ARKANSAS 1ST MORTGAGE BD . . .101,419 (280) 5.660 05/11/2011 | 02/01/2025
29364G AF 0 [ENTERGY CORP........cooviiiririniieriniieiresiensesssienssssseesssssssesssssnnss | sonnnee | oo [ overenens 1|.1FE| .. (387) 5.125 10/04/2010 | 09/15/2020
29364N 83 5|ENTERGY MISS 6.00% PFD FIRST MRG BONDS........ccoveremrermerienes | vvvee | oo | vevireeens 1|.2FE| .. 6.000 04/12/2011 | 05/01/2051
29364W 40 5|ENTERGY LOUISANA 5.875%.. AFE | 5.875 11/18/2010 | 06/15/2041
29476L AC 1|ERP OPERATING LP NOTES........... . I . revrerennnnenn 97,975 | 107.702 290 5.125 09/11/2009 | 03/15/2016
299620 DZ 4|EVANSVILLE VANDERBURGH IN SCH BLDG CORP..........cocoemmurrneres | crvrn VAFE ] 101,830 e 115.674 | . 115,674 (166) 5.350 01/27/2010 | 07/15/2021
30161M AE 3| EXELON GENERATION CO LLC rerrrere e | s W2FE | i 98,254 | L 116.758 | . .116,758 ....100,000 218 [ e | s | 6.200 06/09/2009 | 10/01/2017
31410H AQ 4|FEDERATED DEPT STORES INC DEL - SENIOR D......oevuuvevunererninns [ ovees | oo | veverneiinne V2FE | s 112,500 | ...... 110.850 110,850 | ..coevreerrer. 100,000 | ..o 108,938 | e (521) 6.900 02/22/2005 | 04/01/2029
316773 CF 5|FIFTH THIRD BANCORP... 91,592 | ...... 106.771] . .106,771 1,051 5.450 11/30/2009 | 01/15/2017
316773 CH 1|FIFTH THIRD BANCORP... . 224378 | ... 126.748 | . .266,171 (479) 8.250 04/09/2008 | 03/01/2038
318522 AA 7 |FIRST AMERN CORP CALIF = NOTE.......ccosmuurerimeeremmseinnrsnenienennes | eevneee | o [ eoveeeneeens 4FE 44,967 82.391 32,956 | oo 40,000 | i 43,558 | e (VA1) SUTRIR FTRIIN IS 7.550 07/15/2005 | 04/01/2028
320517 AA 3 |FIRST HORIZON NATIONAL SR UNSECURED..........cccoervvmivrvinrrens [ woviee [ [ rvirinine 1. 2FE | oo 101,791 | ...... 102.030 | ..o 102,030 (448) 5.375 11/28/2011 | 12/15/2015
338915 AM 3| FLEET FINANCIAL GROUP.........ccocmmirierirreneesssinerienieseneessssisennns | wvveen | e | ovevinens 1]..2FE 104,986 88.437 88,437 (293) 6.700 03/29/2011| 07/15/2028
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345370 BJ 8|FORD MOTOR CO - DEBENTURE | W3FE| 226,500 | ... 116.547 | . .233,094 (1,559) 8.875(......... 7.837 .8,899 02/14/2005 | 01/15/2022
345370 CA 6|FORD MOTOR CO - GLOBAL LANDMARK SECS | W3FE| 101,750 | 120.663 | . 120,663 | ..ooivrerer 100,000 | ovviiiirnnen 101,286 | v | s [(15) ) SRR ISR IS 7450 ......... 7.322 12/16/2004 | 07/16/2031
361448 AF 0| GATXINC....ooiiiieicriierieiriseeiesissesesisssssessesssesssssssssssessesssssenns. | ceveees | W2FE| 103,257 | 111.598 | . .111,598 (362) 6.000]......... 5.811 11/09/2009 | 02/15/2018
36158F AA 8| GE GLOBAL INS HLDG CORP NOTES. OO IR JAFE| 222,406 | .. 111497 | . 222,994 | .. (1,018) [ covveeeeererveneine | e | cevveens 7.000]......... 6.295 10/29/2004 | 02/15/2026
36158F AA 8| GE GLOBAL INS HLDG CORP NOTES........cocoommreieiirenereerrerieeenee | wveres | oo | vovernenins VAFE] e 108,908 | ... 11497 | s 11,497 | o 100,000 | ovoocvenrienee 105,944 | ........... [G015) 1 [TUUTOSURORIRR VRPN IO 7.000]......... 6.427 11/30/2004 | 02/15/2026
36158F AB 6| GE GLOBAL INS HLDG CORP NOTES........cocvumeereieirereriseersseins | s | WAFE 97,500 | e 112122 . 112,122 ....100,000 ...100,000 6.450]......... 6.615 04/25/2001 | 03/01/2019
36158F AB 6| GE GLOBAL INS HLDG CORP NOTES, [T I WAFE] 99,000 | .. 112122 . 112,122 ....100,000 59 6.450 ] ......... 6.515 10/22/2002 | 03/01/2019
36158F AD 2| GE GLOBAL INS HLDG CORP NT......coosvuurireerrrnneriersneeseniseennens | woveees | oo | voverneeins VAFE ] 99,500 | 124.871 124,871 100,000 | oovorvverrerennn 99,571 | e 24 | o | e | s 7.750 | ... 7.789 01/26/2009 | 06/15/2030
362311 AG 7|GTE CALIFORNIA INC - DEBENTURE JAFE| 110,461 | 115.397 | . 115,397 ....100,000 (476) 6.750 ......... 6.111 03/01/2005 | 05/15/2027
362311 AG 7|GTE CALIFORNIA INC - DEBENTURE . | WAFE] 109,661 | . 1156.397 | . .115,397 ....100,000 (439) 6.750 ......... 6.155 06/28/2005 | 05/15/2027
362320 AZ 6|GTE CORP - DEBENTURES.........ccocoumirimiireeinriseeinerissnssessssisensnnns | eeseee | o [ woveeeneeens AFE ] 96,625 | . 123.578 123,578 100,000 | covvvverernn 98,703 | e 211 6.840]......... 7.079 05/02/2002 | 04/15/2018
362320 AZ 6|GTE CORP - DEBENTURES.........ccccocomiimirririeiisnrieniesisssessninns | cvveeee | WAFE] ... 98,000 | ... 123578 | . 123,578 ....100,000 125 6.840 ] ......... 6.980 09/23/2002 | 04/15/2018
362320 BA 0| GTE CORP - DEBENTURES........c.cocommrummirmnineenerinessensesisseessninns | cevnee .|.1FE| .. ..114,878 | ...... 126.946 | . 126,946 | .. ....100,000 | ... ...110,454 (647) 6.940 ] ......... 6.041 02/17/2005 | 04/15/2028
362333 AH 9| GTE FLORIDA INC- DEBENTURES-SERIES E........ccooeovvvivivrirmnvenns [vvine [ [ vrireinns AFE | 108,375 | ...... 118.848 | ..ovovvrne. 118,848 | ..ovvviiis 100,000 | cooovererrrinns 105,779 | .ovvvnee. (349) 6.860 | ......... 6.330 09/16/2004 | 02/01/2028
362333 AH 9| GTE FLORIDA INC- DEBENTURES-SERIES E..........cccoovuvmmrirmrenirinns | crve | WAFE] 215,000 | . 118.848 | . .237,696 ....200,000 ) [ e | e | e 6.860]......... 6.381 10/28/2004 | 02/01/2028
362333 AH 9|GTE FLORIDA INC- DEBENTURES-SERIESE.... IV I AFE ..100,026 | ...... 118.848 | . 118,848 | .. ...100,000 | ... ) 6.860......... 6.858 06/05/2006 | 02/01/2028
362337 AK 3| GTE NORTH INC - DEBENTURES-SERIES B........cccovuvrerermeenvninerns [ evvene | [wovervenns | W3FE | i, 103,500 | ........ B9.677 | ..o 69,677 | .ovvvverienns 100,000 | ovooucveniinnes 102,426 | ........... (146) 6.730 ......... 6.502 10/18/2004 | 02/15/2028
362337 AK 3|GTE NORTH INC - DEBENTURES-SERIES B.. 104,500 69.677 69,677 ....100,000 (188) 6.730 ......... 6.440 10/27/2004 | 02/15/2028
362337 AK 3[GTENORTH INC - DEBENTURES-SERIES B.........cccccovivrrmrverivnneens [ ovrne [ [ vrverinnns | W3FE | i, 208,000 | ........ 69.677 | ovvvvvrrrnene 139,354 | .. ....200,000 | ... (333) 6.730 ......... 6.471 10/28/2004 | 02/15/2028
362337 AK 3| GTE NORTH INC - DEBENTURES-SERIES B........cccovvvrmiririrnrrinininns 101,952 69.677 B9B77 | oo 100,000 | ovoovevnrinnes 101,735 | .o (108) 6.730 | ......... 6.601 06/21/2010 | 02/15/2028
369622 SM 8| GENERAL ELEC CAP CORP .106,654 ....100,000 (377) 5.300 ... 5.108 10/18/2011 | 02/11/2021
36962G H7 2| GENERAL ELECTRIC CAPITAL CORP MTN .200,086 | .. ....200,000 (254) 5.000]......... 4.919 11/04/2011 | 04/02/2024
36966R AN 6| GENERAL ELECTRIC CAP CORP 101,294 | oo 100,000 | ....ccce..er 100,000 | ... 5.600]......... 5.600 12/19/2002 | 12/15/2015
36966R BF 2| GENERAL ELECTRIC CAP CORP - INTERNOTES.........cccovvverrvrvvrns | vevens | oo | wervene | LAFE | .. 100,000 | ... 100.672 | . .100,672 ....100,000 5.750 | oo 5.750 01/16/2003 | 01/15/2020
36966R BK 1| GENERAL ELECTRIC CAP CORP - INTERNOTES........ccccosvummerverrne [ overs | oo | verrnes 1| LAFE | 100,000 | ... 100.547 | . .100,547 ....100,000 5.500 ] .......... 5.500 01/30/2003 | 01/15/2020
36966R N2 8| GENERAL ELECTRIC CAP CORP - INTERNOTES.........cccooeovervvrverns | vevene | oo | werwenn T LAFE | 100,000 | ... 100.177 | . .100,177 ....100,000 6.000]......... 6.000 08/07/2006 | 08/15/2019
36966T DU 3| GENERAL ELECTRIC CAPITAL CORP MTN.... .97.047| . .116,456 120,000 . ..4.200 11/25/2011 | 04/02/2024
370425 SE 1| GMAC-SENIOR NOTES.......ccoeormrmrirrierireriseiseiesssisssiesssssssssesssessnsens [ cenvens | o | eevvensennes | o8FE | i 104,500 | oo 101.030 | . .101,030 ....100,000 6.875]......... 6.579 07/02/2004 | 08/28/2012
37042G 4T 0|GMAC-MEDIUM TERM/SMART NOTE ....100,000 6.700 ] ......... 6.700 06/10/2003 | 06/15/2018
37042G H3 3|GMAC-MEDIUM TERM/SMART NOTE ..7.200 10/08/2002 | 10/15/2017
37042G Q7 4 |GMAC-MEDIUM TERM/SMART NOTE 7400 ......... 7.034 04/16/2004 | 12/15/2017
37247D AK 2| GENWORTH FINANCIAL INC (564) 6.510]......... 6.263 06/06/2011 | 05/22/2018
37247D AN 6| GENWORTH FINANCIAL INC NOTES.......coconmvirnemmrnmernerrnriinennnnes | vveee | oo | eervneeend ] [ W 2FE | i 102,345 | o . .7.035 05/02/2011 | 02/15/2021
37248) AG 7 |GENWORTH GLOBAL FUNDING.........ccccrmvrenrrverrneierersneinssienisnnies | vevinne | oo [ evcvnniend [ WAFE | 100,000 | .o 100.924 6.000]......... 6.000 01/14/2008 | 01/15/2033
373064 KT 0|GEORGETOWN TX-WILLIAMSON CNTY UTIL SYSTE.......cccouuvrmernne | covvene [ [ wrverreens | WIFE | i 74,560 | ..o 116.828 ...75,938 . (736) 6.650 | ......... 5.797 11/19/2002 | 08/15/2015
379352 AL 1|GLOBAL MARINE NOTES, . 154,614 | .. 155,000 | ... 285,189 | s | s (13) [ o | e [ e 7.000]........ 6.991 12/05/2011 | 06/01/2028
38141E T8 2| GOLDMAN SACHS GROUP..........cocvuvreerinerrerierineersseisssrsenseninnnes | eevinee oo [eovneee T [ WIFE | 2,100,000 | .o 97433 | oo 97,433 | oo 100,000 | ovoocvenirenes 100,000 |........... 5250 ......... 5.250 09/16/2011 | 09/15/2026
38141E W8 8| GOLDMAN SACHS GRP INC NOTES........cceocemmermmrermerrneirmennseisseiens | evveee [ [eorneeaT [ WIFE | 12 100,000 | .o 97.685 ...97,685 ....100,000 ...100,000 5.100]......... 5.100 06/17/2011 | 06/15/2024
38141G BU 7| GOLDMAN SACHS GROUP INC v e [ [ [ WIFE ] i 103,625 | 100.191 .100,191 | .. ....100,000 | ... ...100,365 6.600|......... 6.369 . 01/23/2002 | 01/15/2012
38141G CU 6| GOLDMAN SACHS GROUP INC - SENIOR NOTE........ccccomevrmrererenns 98.941 98,941 | oo 100,000 | ovoouernrinnes 100,556 | vevuernrinericriens | e (26) 6.125] ......... 6.079 [FA ... | v 2,551 | o 6,125 | 08/24/2004 | 02/15/2033
38141G ES 9|GOLDMAN SACHS GROUP INC - GLOBAL NOTES (.. 100,000 | .ovvvineern 100,817 | v | v (41) 5.950 ... 5.902|JJ....... 01/17/2007 | 01/15/2027
38143U TX 9| GOLDMAN SACHS GROUP, INC ....100,000 5.000].......... 5.000 | AO...... 04/29/2011 | 04/29/2026
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38143U UN 9| GOLDMAN SACHS GROUP........cccomiririmrirnerinerneriensseessssisssisenses | eeeie | oo | cevvneens 1|..1FE 99,742 93.359 .93,359 ...100,000 .99,763 21 4.000]........ 4.010 05/20/2011 | 05/18/2023
38143U XT 3| GOLDMAN SACHS GRP INC......cccovueririrrimriersireerssiseerenssisssenens | eveee | oo [ eovernnns T AFE | i 100,000 | ........ 99151 | 1o 99,151 ....100,000 5.000].......... 5.000 08/18/2011 | 08/24/2029
38143V AA 7 GOLDMAN SACHS CAP | GTD CAP SECS.......c.cocuvmevmmrenernsrrnerinens | covees .|..1FE 95,302 98.901 .98,901 ....100,000 | ...... 95,955 180 6.345] ......... 6.658 05/02/2008 | 02/15/2034
38143V AA 7| GOLDMAN SACHS CAP | GTD CAP SECS.......ccoevvimerrmrnrirmrneiisnnns | e JAFE | 89,502 | ........ 98.901 | oo 98,901 100,000 | ..o 90,157 (404) 6.345] ......... 7.089 05/27/2008 | 02/15/2034
404132 AH  5|HCC INSURANCE HOLDINGS.........cecouirierrerinnrierireeereessssssesinennes | eeneee | o [ eorevereeens VAFE ] s 104,267 | ...... 111.084 | oo 111,084 100,000 | ovoocvenrienee 102,986 | ........... (427) 6.300]......... 6.042 11/23/2009 | 11/15/2019
40428H PB  2|HSBC USAINC......coooioeieiecreerieeieeesesisssesseessessssssesesssssssssssseens | convie | oo | eeveenins 1|..1FE 102,931 95.523 .95,523 ....100,000 ...102,605 (326) 5.000]......... 4.858 07/14/2011 | 09/27/2020
40428H PB 2|HSBC USAINC [SSTTUSTORTSTONSTOPN IVURIOORN B PPN 1|..1FE 101,159 95.523 195,523 | .. ....100,000 | ... ...101,030 (129) 5.000]......... 4.943 11/03/2011 | 09/27/2020
40621P AA  7|HALLIBURTON COMPANY-MEDIUM TERM NOTE.........cccoocvmmrrrmernee | corvere [ o [ errerireens VAFE] s 106,801 | ...... 124131 | o 124,131 | oo 100,000 | oveovevnrinnes 105,516 | .cooonven. (358) 6.750 ......... 6.320 06/23/2008 | 02/01/2027
40621P AA  7|HALLIBURTON COMPANY-MEDIUM TERM NOTE.........cccoovrmrvverrvnnas [ rrere | AFE] . 28,411 | ... 124.131 ...28,550 23,000 | ...... 28,073 (338) 6.750 | ......... 5.464 09/02/2011 | 02/01/2027
410867 AD 7 |HANOVER INSURANCE GRP........c.cooeuiririierierieeieniseesseriessnenes | covees W2FE | .. ..102,292 | ...... 106.573 .106,573 | .. 100,000 | .oovvevirane 102,292 6.375] ......... 6.232 06/23/2011 | 06/15/2021
416515 AV 6|HARTFORD FINL SVCS GRP......... SSSOTURURTRIRIRN VPOV VR IO V2FE | s 100,398 | ...... 102.854 | ..cvvvrrrnes 102,854 | coooovverii 100,000 | ovoovevniinnee 100,278 | ovooererenerneriens | e (40) 6.000......... 5.976 12/07/2009 | 01/15/2019
419791 YS 1|HAWAII ST SER DX BUILD AMER BDS.........cccovurimreririnrinnrrcrirenens | crveee VAFE ] 102,005 | 115.081] . .115,081 ....100,000 (134) 5.230...onn. 5.127 02/11/2010 | 02/01/2025
421915 EG 0|HEALTH CARE PROPERTIES RSSO PO e “2FE| 100,700 | ... 109.752 | . 109,752 | .. ....100,000 (100) 6.300]......... 6.256 11/04/2009 | 09/15/2016
42217K AU 0|HEALTH CARE REIT INC SR......cvuiimiieirniiiiennnineienissiessssssesnsnnnes | vvenee | oo | veveernnns 1|..2FE 95.742 95,742 | o 100,000 | ..ccccvvvrnen. 101,467 | ... (183) | veveevrrirerirerirenis [ | e 4950 ......... 4.863 11/12/2010 | 01/15/2021
423074 AF O|HEINZHJ CO - NTS...oiieieriieiesiesiesiesesssiesssssssessssssssssssssssnns | svvens | W2FE| 103,490 | ... 117.901 . 117,901 ....100,000 (166) 6.375] ......... 6.160 03/14/2007 | 07/15/2028
437076 AS  1|HOME DEPOT INC.....ccoorieuriierireirneissieiiesieeesssissisessesssssssssens | ceveee GAFE 83,198 | L 125.658 | . .125,658 ...100,000 | ... 5875 ... 7.061 02/21/2008 | 12/16/2036
440614 GA 7 |HORNELL NY CITY SCH DIST.....covvuuerimrrrmieieriieerseriessnesnenssninens | eeneee | o [ eorevereeens VAFE ] s 104,912 109,064 100,000 | ovooucveniinnes 104,465 | .......... (A4T) | ceveoeerrnernerrenns [ | e 4750 ......... 4.528 10/01/2010 | 06/15/2021
44106M AG 7 |HOSPITALITY PROPERTIES SENIOR NOTES........cccconevrrererinerenes | cvvenne 99,781 .103,552 ....100,000 | ...... 99,868 44 5125 ......... 5.136 06/21/2010 | 02/15/2015
44106M AP 7|HOSPITALITY PRP TR SR UNSECURED.........ccccvuvvuriierneirsenniisennes | vrvees . ..101,510 .109,728 ..100,000 | .oovviririnne 100,604 (302) | ovvveerrrireireerienis [ e | i 7875 e 7.758 09/04/2009 | 08/15/2014
444859 AU 6| HUMANAINC.......cooooiirerimrrcrinineennenisesseniensssesssssssssensessssssnnns. | eoveees | oo [ wonernenns | 2 2FE | i, 101,724 112,858 100,000 | ovoovevnrinnes 101,292 | .o (216) 6.300]......... 6.193 01/05/2010 | 08/01/2018
45687A AA  0|INGERSOLL-RAND FIN | SENIOR NOTES........cccovumiierniireenircirrerens [ rrere 121,479 ....100,000 .93,719 810 6.875] ...cc.... 7.416 04/30/2009 | 08/15/2018
460146 BU 6| INTERNATIONAL PAPER CO NOTES........ccoovvmivirirnrinerirnniinenieni | coveeee 108,544 | .. ....100,000 | ... .97,924 452 5.300 ] ......... 5.448 08/07/2009 | 04/01/2015
46613C WH 4| JEAFL ELEC SYS REV.....cooiiiiiiiiiineiseiseniesineisseiseesessssssnssssnins | oneenne 114,756 | oo 100,000 | ovooeernrinnes 101,149 | ........... (113) 5.500]......... 5.408 12/08/2009 | 10/01/2024
468312 EU 3| JACKSON MI PUB SCHS BLDG & SITE SER B.......coovvvernrivrrnniririnns [ rvene .113,036 ....100,000 (T13) [ v | e | e 6.200 ] ......... 6.104 05/12/2010 | 05/01/2024
48125X GW 0| JP MORGAN CHASE & CO.......cocorrvmirmerierierereenssisensseniesssseesenins | eveees ...98,084 5.000].......... 5.000 03/22/2011 | 03/25/2031
48125X SN 7|JP MORGAN CHASE MULTI STEP UP.......ccvvmiierriirirrernrinsienieins .196,910 5.000]......... 5.000 06/07/2011 | 06/10/2031
49327X AA  8|KEY BANKNA............ .105,871 568 . .5.125 12/18/2009 | 09/15/2015
49446R  AJ 8| KIMCO REALTY CORP......coouriurirrimeirerissrinessesssseisensssssssssesssesens | seeenne .115,355 (381) 6.875]......... 6.623 10/13/2009 | 10/01/2019
494550 AJ 5|KINDER MORGAN ENERGY PTNRS NOTES........ccccovvvervevernrinernens [rovrne [ o | vervvnenns | 2FE | i 104,141 | L 115,512 115,512 (180) [ .evvvvvrrvrernrerervninee | eererrnrrsserenseinsnens | vverrenes 1400 | i 7.106 07/01/2008 | 03/15/2031
494550 AL 0|KINDER MORGAN ENERGY PTNRS LP.........coccnveemmrenmernerirmeeneennne | eevveee | [ woveereens | #2FE [ iiiiiiinn.83,388 | ..o 119.990 | . 3,993 (462) . ..6.506 06/19/2003 | 03/15/2032
494550 BE 5|KINDER MORGAN ENER PART.......ccccostummiivnniveiieriniesnnicnsiseiinni | covvene | [T W2FE | 1inin.100,330 | ..o 109.282 109,282 | ..o 100,000 | i 100,264 | e | e (33) 5.300 ] ......... 5.283 06/03/2010 | 09/15/2020
500255 AN 4| KOHLS 8.0%......cvcvumererrercririricrieriesrieniesisseesssssnsssessessssessssssensnes | eovnene | o | woveerenens | 22FE [ 190,162 | oo 110.499 | . .220,998 378 6.000]......... 6.310 10/22/2007 | 01/15/2033
500255 AN 4 [KOHLS 8.0%.......ccvurerirrereniieriniieienineiensssirerssssseessssssssenssesssssssssenss | eeneee | oo | vevenenenns | 22FE [ 87,202 | i 110499 | . .110,499 512 6.000 ..6.881 05/02/2008 | 01/15/2033
50075N AC 8| KRAFT FOODS INC - GLOBAL NT.....cccovuurvvernrirnemnieisensiserssesseesenss | vevvens | oo | evsriveens | 2FE | i 106,389 | ..o 124315 . 124,315 (266) 6.500......... 6.110 02/05/2007 | 11/01/2031
516228 PN 7|LANSE CREUSE MI PUB SCHS BLDG........cccconuvemeerieenerrnnenerrneenes | wovneee | [evneeeneT | WAFE | 101,430 | oo 112448 112,448 (130) 5482|........ 5.405 05/03/2010 | 05/01/2021
51803X AT 6 |LASALLE FUNDING LLC - MED TERM NOTES.........ccocvvvvvrimerenrnerns | eoveeee | oo frvvrveiran [ WAFE | v 45,563 | ... 100.066 . 45,000 | ..ooiierieeend5,008 | [, (63) 5.000]......... 4.938 04/03/2003 | 07/15/2012
524908 R4 4 |LEHMAN BROTHERS HOLDINGS.........ccocimrivmrmnrnninrnriseenssseessnnnnnns | vnveee [on [ evveriens | veee® | civeriiniinnnnn 98,562 | oo, 0.010 | v 10 [ s 100,000 | coouveerrrrrienirens 10 | ... 22,311 22,311 6.875] ......... 6.975 09/12/2007 | 07/17/2037
52517P 2S5 9 |LEHMAN BROTHERS HOLDINGS...........ccooevvreerierrereiereniesnieniennes | evvens | oo [ eoverieriens [ s (s [ 100,000 | ........ 24.960 | oo 24,960 100,000 | ..o 24,960 | ..cooovenee 24,835 23,000 6.200 ] ......... 6.200 06/01/2007 | 06/15/2027
52519F AP 6|LEHMAN BROTHERS HOLDINGS.........ccoocomrerreinrineiiiniiesenenisnisnins | enveee | oo | eevverirens | ervend 6 100,000 25.500 .25,500 | .. ....100,000 | ...... 25,500 28,251 23,000 5.500]......... 5.500 03/04/2003 | 02/27/2020
52519F EP 2| LEHMAN BROTHERS HOLDINGS.........ccoimiurerrieierrerineesnenssnisenns | eveee | oo | vevereeines | cevend (6 [ 100,000 | ........ 24.500 ..o 24,500 | .o 100,000 | coovorverrernens 24,500 | .ccooverennee 27,250 23,000 6.850]......... 6.850 08/09/2007 | 08/16/2032
525555 AB 4 |LELAND STANFORD JR UNIV CALIF - DEBENTUR........ccovveervmrniirenns [ rveree .119,987 (578) 6.875] ......... 6.058 01/14/2003 | 02/01/2024
528828 XC 5|LEWISVILLE TX INDPT SCH DIST SCH BLDG SE........ccconuvrmienienne | cove .110,283 (147) 5.974]......... 5.828 01/22/2010 | 08/15/2027
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530715 AJ 0|LIBERTY MEDIA CORP - SENIOR DEBENTURES... .|.3FE| .. ...100,000 (664) 8.250 | ......... 7.075 01/21/2005 | 02/01/2030
53117E AD 0 |LIBERTY PPTY LP - MEDIUM TERM NOTE .|..2FE| .. ....100,000 (BA7) [ vererrerverneirersninne | eoverrveinsessisernnnes | ceverinees 7.500{......... 6.682 06/09/2003 | 01/15/2018
531680 AG 1|LICKING HTS OH LOC S/D CAFE] .104,706 ....100,000 (111) 5.550 | ..o 5.448 09/08/2010 | 09/01/2027
534187 AL 3 |LINCOLN NATIONAL CORPORATION.. .|..2FE| .. 113,662 | .. ....100,000 | ... (B17) [ v | e | e 7.000]......... 6.632 10/28/2009 | 03/15/2018
534187 BB 4 |LINCOLN NATIONAL CORP .2FE 101,865 | ovoovverienes 100,000 | ovoocvenrienee 102,209 | ........... (246) | evevnevvrrererrerirerins [ e | e 4.850]......... 4.734 07/21/2011 | 06/24/2021
539473 AG 3|LLOYDS TSB BANK PLC BANK GTD LAFE] ...96,606 100,000 | cooviinerrenn 100,362 [ oo [ e (91) [ oo | e | e 4875 ......... 4.853 01/20/2011 | 01/21/2016
543103 CW 3|LONGMONT CO SALES & USE TAX REV JGAFE] 123,521 | L 105.070 131,338 | .. ...125,000 | ... 82 5200 ......... 5.262 11/19/2010 | 11/15/2028
543103 CW  3|LONGMONT CO SALES & USE TAX REV......ccovuuuerrmerierireereniieenns VAFE ] i 147,848 | 105.070 | cooovvrrrres 157,605 | oo 150,000 | ovoouvrnirnnes 148,087 | ........... 120 5.200]......... 5.276 12/03/2010 | 11/15/2028
544152 AB 7 [LORILLARD TOBACCO CO COMPANY GTD... e 203,957 | L 111.886 | . 223,772 ....200,000 (440) 6.875]......... 6.742 02/04/2011 | 05/01/2020
548661 AK 3|LOWES COMPANIES NOTE BOOK ENTRY JGAFE ] i 97,208 | 120.739 | . 120,739 | .. ....100,000 | ... 133 6.500......... 6.687 02/20/2008 | 03/15/2029
548661 AK 3|LOWES COMPANIES NOTE BOOK ENTRY......cccovvrvumrererireernrinennns AFE ] s 205,460 | ...... 120.739 | oo 241,478 | oo 200,000 | ..coooerernnnne 204,534 |........... (260) 6.500......... 6.327 06/03/2008 | 03/15/2029
55262C AH 3| MBIAINC - SR NOTE.......ccooiviiiirieirerieniesisssisssesesiessesesssessniens 78,000 78,000 6.400]......... 6.400 ..4,992 | 07/17/2007 | 08/15/2022
565849 AD 8| MARATHON OIL CORP . ...188,375 . ..192,734 1,453 6.000]......... 6.370 .12,000 | 03/10/2009 | 10/01/2017
571903 AG 8|MARRIOTT INTERNATIONAL INC NEW NOTE SER.......ccccovvvvvrrrrirens .2FE 113,878 | o 100,000 | .ccoereiennn 97,652 | 427 6.375] ......... 6.630 08/28/2008 | 06/15/2017
589331 AD 9| MERCK & COMPANY INC SENIOR NOTE.........c.couvermivrrirrrierrenienes .| 1FE| .. .130,264 ....100,000 (186) 6.400]......... 6.171 07/28/2008 | 03/01/2028
590188 JF 6|MERRILL LYNCH & CO.... .|.1FE|.. ..97,637 | .. ...100,000 | ... 25 6.500......... 6.533 . R 01/01/1998 | 07/15/2018
590188 JN 9|MERRILL LYNCH & COMPANY - GLOBAL NOTES........cccornvvrerirrnnne VAFE] s 212,145 | ... 99.558 | ..o 199,116 | oo 200,000 | ..coovrernene 208,900 |........... (1,215) 6.875]......... 6.481 [MN...... | ovrrrcrirne 2,260 | covvrernns 13,750 | 03/07/2008 | 11/15/2018
59022C AB 9|MERRILL LYNCH & CO - GLOBAL NOTES... 102,501 82.613 82,613 ....100,000 ...101,876 (132) 6.220]......... 6.068 03/29/2007 | 09/15/2026
59022C AB 9|MERRILL LYNCH & CO - GLOBAL NOTES... . 91,094 82.613 .82,613 ....100,000 | ... 92,956 |..ccovene 495 6.220] ......... 6.828 02/20/2008 | 09/15/2026
59156R AE 8| METLIFE INC SR NT BOOK ENTRY.......cccovvvirreriereimerierrieeeeenenens VAFE ] s 100,476 | ...... 119.707 | oo 119,707 100,000 | ovoovevnrinnes 100,408 | ..coovverrericriens | v (20) 6.500]......... 6.469 08/06/2008 | 12/15/2032
59156R AU 2 |METLIFE INC................ JAFE| 104,336 115.836 | . .115,836 ....100,000 ...102,478 (619) 6.750  ......... 6.469 07/06/2009 | 06/01/2016
591852 NJ 3|METROPOLITAN COUNCIL MN MINNEAPOLIS-ST P.......cccccovvumrrunns AFE] ...128,038 | ...... 111.980 | . .134,376 ...120,000 | ... L A26,761 | (473) 5.300]......... 4.967 11/09/2010 | 02/01/2027
592195 AV 3|METRO NASHVILLE ARPT ATH TN....cooviimrrierieineernnisersesieseneens AFE ] 104,550 | ...... 109153 | oo 109,153 100,000 | ovooeernrinnes 104,225 | ........... 6.180 | ......... 5.911 07/01/2010 | 07/01/2010
593240 BL 7 |MIAMIBCH FL SPL OBLG RFDG PENSION FDG.... AFE] . 98,880 104,188 ....100,000 | ...... 98,992 112 5.230]......... 5.289 04/27/2011| 07/01/2024
606092 ES 9|MISSOURIJT MUN ELEC RV UTIL COMMN PWR .| 1FE| .. ...102,430 .108,683 ..100,000 | coovrvrcrirnns 102,064 (122) 6.790 ] ......... 6.629 12/15/2009 | 01/01/2029
617446 7P 8| MORGAN STANLEY SR UNSECURED AFE | 102,117 | .00 91506 | oo 91,506 ....100,000 (235) 5.500 ] .......... 5.386 02/02/2011 | 07/24/2020
617446 V7 1|MORGAN STANLEY MEDIUM TERM NOTES.. AFE 101,465 .98,104 100,000 (244) 6.250 ..6.160 09/29/2011 | 08/28/2017
61745E H9 5MORGAN STANLEY MULTI STEP UP MEDIUM TERM VAFE ] 99,982 | ........94.828 | ....oovvrrnrnnnns 94,828 ....100,000 1 5.000]......... 5.001 01/03/2011 | 09/30/2025
61746B CY 0 [MORGAN STANLEY.......cccsiirirmriirinrieininsiesssssseesssssesesssssssssesenes AFE] . 95,434 ..93,980 ....100,000 .96,371 254 6.250] ......... 6.549 04/10/2008 | 08/09/2026
61747Y CE 3|MORGAN STANLEY SENIOR NOTE .92,939 .100,573 100,000 .96,469 1,177 6.000 ..6.456 01/12/2009 | 04/28/2015
620076 AH 2|MOTOROLA INC - DEBENTURE........ccccostiumiirriierireirnenineiserinsienes ...109,573 118,179 ....100,000 ...107,069 (532) | ovvverevrrinnierienis [ | e 7.500]........ 6.845 04/16/2007 | 05/15/2025
635405 AM 5| NATIONAL CITY CORP. 98,287 .112,390 ....100,000 6.875] ......... 6.995 03/03/2008 | 05/15/2019
637417 AD 8|NATL RETAIL PROPERTIES ST UNSECURED 97430 . 7,430 100,000 5.500 ..5.348 11/15/2011 | 07/15/2021
638620 AG 9 |NATIONWIDE HEALTH PPTYS NOTES, . rorreienennn. 100,876 | 103.537 103,537 ....100,000 6.250] ......... 6.196 09/01/2009 | 02/01/2013
645767 AY 0|NEW JERSEY BELL CO - DEBENTURES - 100,00... | .IFE| ..., 106,500 | ... 128.611] . 128,611 ....100,000 8.000|......... 7.512 07/16/2002 | 06/01/2022
645767 AY 0|NEW JERSEY BELL CO - DEBENTURES - 100,00... .| AFE| .. 128,611 | .. ....100,000 8.000]......... 7.891 08/06/2002 | 06/01/2022
64578J AQ 9 |NEW JERSEY ECONOMIC DEV AUTH MTR VEH SUR........ccccovvvnnee VAFE ] 20,214 |1 107.090 | e 21,418 | oo 20,000 6.310] ......... 6.243 08/26/2011 | 07/01/2026
645913 BA 1|NEW JERSEY ECONOMIC DEV AUTH ST PENSION.. AFE] ...38,386 65,000 5112 . 8.671 08/26/2011 | 02/15/2022
64805E AB 8 |NEW PLAN EXCEL REALTY TR - MEDIUM TERM N... . ..21,459 | .. 35,000 | covrirreerenn38,030 | v | e (175) | i | e | e 7.500{......... 6.696 04/21/2005 | 07/30/2029
64966H 4K 3|NEW YORKNY GO BDS BUILD AMERICA BONDS.........cccovvvmerines IFE 114,077 | e 100,000 5517 | v 5.516 10/21/2010 | 10/01/2037
64966H 4L 1|NEW YORKNY GO BDS BUILD AMERICA BONDS..........ccocovvurmrrrirans AFE 110,005 | covvvrirrirns 100,000 58171 ......... 5.861 10/25/2010 | 10/01/2031
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64972H QZ 8|NEW YORKNY CITY TRANSITIONAL FIN AUTH B. AFE ]| ...125,005 | ...... 125141 . .156,426 ...125,004 6.203 11/24/2010 | 07/15/2025
650094 CA 1[VERIZON NY TELEPHONE CO - DEBENTURES.... JRTR I JAFE | i 54,625 | L 106.108 ...53,054 (231) 6.700 07/07/2003 | 11/01/2023
650094 CA 1|VERIZON N Y TELEPHONE CO - DEBENTURES........ccccomuvumeenrrinnes | coveee .|.1FE| ........c........203,000 | ..... 106.108 | . 212,216 (200) 6.700 02/26/2008 | 11/01/2023
650094 CB 9|NEW YORK TEL CO BEB 7.000%...... [SSTRIN BN JWAFE| 107,000 | 104.333 | . 104,333 | .. (Z2:10) 1 SOUUTRURURURR FTURRURIIURTON IO 7.000 08/26/2005 | 12/01/2030
650094 CJ 2|NEW YORK TELEPHONE CO - DEBENTURES........c.ccocomurenmiemmnnins [ corvene [ o [ eorerirecens VAFE] 103,000 | e MBT4 | s 118,741 | oo 100,000 | ovoocvenrienee 100,000 |........... 6.500 11/02/2004 | 04/15/2028
650094 CK 9|NEW YORK TELEPHONE CO - DEBENTURES.........ccocommvmmrirmeennnes [ eovveen e [ ovrirens 1|.AFE| oo 110,500 | ... 102.951| . .102,951 ....100,000 ...102,848 (525) 6.700 05/12/2003 | 11/01/2023
650094 CK 9|NEW YORK TELEPHONE CO - DEBENTURES..........ccccovuvmmrermienines [ eoveres | e [ wevrriens 1|.1FE| .. ...108,000 | ...... 102.951 | . .102,951 ....100,000 | ... ...102,978 (421) 6.700 01/20/2004 | 11/01/2023
652478 BC 1|NEWS AMER HLDGS INC SR DEBT BOOK ENTRY........ccovuvvreremeenee [ eovene [ o [ errerercens V2FE | s 105,989 | ...... 117.588 117,588 100,000 | oveovevnrinnes 104,854 |.......... [K) ) SRUTRIRR FORRRIN IS 7430 08/18/2008 | 10/01/2026
655664 AK 6 NORDSTROM INC.......cooviiiiiiiiiieinnieieissiesesiseienssssssesesssssssssssnes | evenee | AFE] . 92,911 | ...... 118.869 | . .118,869 ....100,000 95,274 788 6.250 04/13/2009 | 01/15/2018
665772 BS 7|NORTHERN STATES POWER CO. IO I .| 1FE| .. 111,982 | ... 136.465 | . .136,465 ....100,000 | ... ...109,218 (B66) | .vvvoeveeeeerierirerens [ rerererneereninerinenin | e 7.125 12/19/2007 | 07/01/2025
673588 DA 4| OAKLAND UNIV MIREV......ccoiriiririeirerissriessenisseessssssssssssesesnes | eeneee | o [ wneeeneeens AFE ] s 101,005 | ...... 111.258 111,258 100,000 | ovoovevniinnee 100,766 | cveonernrenerreriens | cverieeiinenienes (77) 6.100 12/22/2009 | 03/01/2022
677347 CD 6| OHIO EDISON NOTES.......ccovvuiriiririenieessiissiienienesssesssissrinens | cvvees | .2FE| ..civ...... 100,450 | ... 116.062 | . .116,062 100,000 | coovrieererenn 100,256 | oo [ e (64) 6.400 04/15/2009 | 07/15/2016
677415 CJ 8|OHIO POWER COMPANY - SENIOR NOTES O I W2FE| ..cccnevvnr.n. 105,000 | ... 104.940 | . 104,940 | .. ....100,000 (179) 6.375 05/23/2005 | 07/15/2033
677415 CL 3| OHIO POWER COMPANY - SENIOR NOTE.......ccccoermrrmrrnvmrnrerernnirenns [vvrne [ [ vrirernns V2FE | 99,583 | L 115.285 | v 115,285 | covveviriis 100,000 | ..ovvverennnn.99,763 | ..o 52 6.000 09/19/2008 | 06/01/2016
693506 AW 7| PPG INDS INC - DEBENTURE.........coocoiiirinerienieneseesssiserienienens | cvvees | .2FE| ........88,400 | ...... 122975 (600) 6.875 07/29/2003 | 11/01/2017
694032 AT 0 |PACIFIC BELL - DEBENTURES.........cccosvuiieririiiesieiseesiersssssienes | erias .| AFE] .. ..226,484 | ...... 123.681 . (1,204) [ oo | e | e 7125 10/29/2004 | 03/15/2026
694032 AX 1|PACIFIC BELL - DEBENTURE.........cooonivimiemirienrinenienienesneesensnnnies | eovvees | e [ evereens T AFE] o, 101,000 | ...... 104.009 | ...ocvvvrvrnens 104,009 | cooovvverinnns 100,000 | ovooucveniinnes 100,466 | ..ooovvenreeerieriens | e (36) 6.625 12/13/2006 | 10/15/2034
70213B AA 9| PARTNERRE FINANCE B LLC COMPANY GTD.....c.ceevvrmrvrermrnrerseninne | cevee LAFE] ...103,480 | ...... 101.986 .101,986 100,000 ...103,093 (387) 5.500 02/11/2011 | 06/01/2020
708130 AC 3|PENNEY JC CORP INC - SENIOR NOTE 51,135 | ... 84.504 42,252 | .. ..50,000 | ... 50,955 | vvvererrniririniienins | e (39) 6.375 05/04/2007 | 10/15/2036
71645W AR 2| PETROBRAS INTL FIN CO COMPANY GTD......coovvvrevrrererennneirnerines [ eovveen | e [ rverrens 1| .2FE | oo, 102,255 | ...... 105.580 | ..oovvvvrrres 105,580 | ovoovvrnrinnns 100,000 | ovoovevnrinnes 102,029 | ........... (226) 5.375 01/21/2011 | 01/27/2021
718507 BH 8 |PHILLIPS PETE CO.....ooiiririiiirerinsisiesiseiseneiserssiseeessssiesesisesens | eeenee JAFE] . .125,199 ....100,000 191 6.650 09/25/2001 | 07/15/2018
718507 BH 8| PHILLIPS PETE CO.....oovvvirirririeiirinerierierisesssissenisessssesessssniones | cvvees .| AFE] .. .125,199 100,000 | cooovriieerirern 100,000 [ oo [ | e | | e 6.650 12/20/2001 | 07/15/2018
721858 CN 6| PIMA CNTY AZ USD NO 013.....oiiuririreernneneineniesesnenssseseessensns | evnees | e [ oeeereens 1|..1FE 111,362 100,000 (146) 5.323 03/16/2010 | 07/01/2022
724479 AH 3 |PITNEY BOWES INC NOTES.......cocoermimeirernrrernirssrsnssnssnsssenssnnne [evnne [ oo | vervnneenT | W 2FE | i 108,707 | oo 106.514 | . .106,514 ....100,000 (1,088) 6.250 01/27/2011 | 03/15/2019
72447X AB 3 [PITNEY BOWES INC......ovvovererinrrerieniscersenisssrseniensssesssssssssnenens | vevnne | oo [ eeveverinens [ w2FE | v 103,045 | e 102.895 | . .102,895 ....100,000 (117) 5.250 10/12/2011 | 01/15/2037
72447X AB 3 |PITNEY BOWES INC.......cevviirirninirerniscinninerinnseenssisssenssssessnnns | eoveeee | oo [eovrineinen [ W 2FE | i 102,556 | ... 102.895 | . 102,895 | ..o 100,000 | i 102,458 | | e (98) 5.250 12/22/2011 | 01/15/2037
743315 AL 7|PROGRESSIVE CORP OHIO SENIOR NOTE.......ccccocomuvmmrermmnvnninen | eevvene | [wrverrenns | WIFE | . 199,870 | ... 123167 . .246,334 5 6.250 05/08/2008 | 12/01/2032
743410 AJ 1[PROLOGIS......c.coviiereiiiiesiserssssiessssssesssssssssesssssssssssssessssssessessens | onsens |0 | eervenien ]| 2 2FE [ cviiieiirnnnn97,295 | L. 104.116 | . .104,116 541 5.625 06/29/2010 | 11/15/2015
743674 AX 1|PROTECTIVE LIFE CORP NOTES........ccccrmvminrrmrnersnnserersnseerennnes [evrne [ oo | vervvneeT | W 2FE | i 110,648 | ... 109.716 | . .109,716 (1,331) 01/12/2011 | 10/15/2019
74432A A3 4 |PRUDENTIAL FINANCIAL INC - INTERNOTES . ceernennnnnn 100,000 | ... 100.789 | . .100,789 . 01/22/2007 | 01/15/2022
74432A AC 4 |PRUDENTIAL FINANCIAL INC - INTERNOTES........cooverernrvverniiens | ervee | oo [ eorerrenns 1|..1FE]| .................100,000 | ...... 100.287 | . .100,287 5.350 04/05/2004 | 04/15/2019
74432A BD 1 |{PRUDENTIAL FINANCIAL INC - INTERNOTES.........cooconivmvrnerrenine | eerinee [ oo [ eerverins 1|.1FE]| .................100,000 | ...... 100970 . .100,970 6.000 05/24/2004 | 05/15/2018
74432A WG 1 [PRUDENTIAL FINANCIAL INC - MEDIUM TERM N......ccccovvvmerrnernnne | vevonne oo [ erveneend [ L2FE | 100,000 | ... 100.779 | . .100,779 6.050 12/03/2007 | 12/15/2022
745867 AP 6|PULTE HOMES INC - SENIOR NOTES! 98 6.375 07/21/2005 | 05/15/2033
74913G 30 3 [QWEST CORP 7.5% PFD......ccooirrreemrineinerierieeeseessssasessenseseseens (2,400) 09/14/2011 | 09/15/2051
756109 AJ 3|REALTY INCOME CORP NOTES.......ccocomirmmrirmrenernneineiensiisseneennne | eovnene | oo [ evverivnens | #2FE [ riiiiiiiei...96,460 | ... 110.521 | v 110,521 | .. 100,000 | ... 97,977 506 5.950 08/18/2009 | 09/15/2016
756109 AK  O|REALTY INCOME CORP........ccccoviririrrierinenireriererseesssssessnsseniensnee | eevnene | o [ woverreeens | #2FE [ i 101,408 | oo 11276 | oo, 111,276 | oo 100,000 | ovoocvenirenes 100,985 |........... (141) 6.750 12/30/2009 | 08/15/2019
759351 AG 4 |REINSURANCE GRP OF AMERICA. . e 103,673 | i 111.366 | . 111,366 ....100,000 ...102,571 (367) 6.450 11/16/2009 | 11/15/2019
718172 AG 4 |PHILIP MORRIS INTERNATIONAL INC NOTE........coouvvrmrreiriernnirenns [ erene .| FE| .. 225,376 | .. ....200,000 | ... ...201,817 (713) 6.875 11/14/2008 | 03/17/2014
78355H JUN 0| RYDER SYSTEMS INC......covvirierireerrinerieriesesnessssissnsesssesssnessnns | coneenn | oo | vevesneeens .2FE 116,052 | oo 100,000 | ovoouernrinnes 101,410 | oo (C7(0) ) TR FTRIIN IS 7.200 07/14/2009 | 09/01/2015
78387G AM  5|SBC COMMUNICATIONS INC - GLOBAL NOTE.........cccrvuerermririerenins | woveine AFE ] .120,135 100,000 | .ovvvirieern 100,330 | oo | e (15) 6.450 06/07/2007 | 06/15/2034
78490F KA 6| SLM CORP - EDNOTES.......coimverereeeeeisceseeeesssesesessessiesssessensessesnnes | evvenes ..73,541 ....100,000 5.750 02/09/2004 | 03/15/2029
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78490F MA 4|SLM CORP - EDNOTES B [ 1|.2FE| .. ...100,000 5.750 05/10/2004 | 06/15/2019
799017 FY 9|SAN MATEO CA UN HIGH SCH DEST SER B.......ccovvvvervrrrerivirviirene [ vvee I 1|.1FE| .. ....100,000 . (129) 5.850 02/03/2010 | 09/01/2025
803111 AM 5| SARALEE CORP -.......ovviiereiirierieriesiseeissisesisssssesssessssessesinns | cevees . .|.2FE|.. .102,487 ....100,000 .98,700 65 6.125 01/24/2006 | 11/01/2032
816851 AJ 8| SEMPRAENERGY......coiiirieiiiineiesiseseiiseieesiesiesssssssssisesssnnes | cvvees . .| .2FE] .. 117,694 ....100,000 99,395 |...coooueee 101 6.150 06/08/2009 | 06/15/2018
828807 BP 1|SIMON PROPERTY GROUP LP....... [SSSTTRRRTRROI PO [ [ 1|..1FE 111,644 100,000 98,143 | ..o 590 5.750 02/27/2008 | 12/01/2015
828807 BT 3|SIMON PROPERTY GROUP LP....... [SSSTRRU PO . AFE] .113,046 ....100,000 .98,977 221 6.100 09/16/2008 | 05/01/2016
844741 AY 4|SOUTHWEST AIRLINES CO. NOTES ISSSTIRTRTRPOROPRN BTN . 111,338 | .. ....100,000 | ... .98,037 | ..o 478 5.750 08/24/2009 | 12/15/2016
845437 BH 4|SOUTHWESTERN ELECTRIC POWER BONDS.........cccovvvmevierineens | covee I [ .2FE 112,820 | v 100,000 | covvorverrernens 94,812 | ..covvvnnee 1,038 5.550 04/07/2009 | 01/15/2017
852060 AG 7| SPRINT CAP CORP........ceooirriiiireriniieierissiseresiesssisssensssiessessssinens | evene . ...83,000 ....100,000 99,178 111 6.900 11/08/2001 | 05/01/2019
86722T AA 0| SUNCOR ENERGY INC......coorverriririerierierieseseesssssesienesesesneess | wveees . . ...105,776 .118,586 | .. ....100,000 | ... ...103,850 | ........... (642) 6.100 10/07/2009 | 06/01/2018
867914 AH 6| SUNTRUST BANK SUB NOTES.......cccovvumeririrerrnrineissrisnessssssssinnns | ceveee I [ 1| .2FE | oo, 104,048 662 [ oo 99,662 | ..oovvrerinns 100,000 | ovoovevniinnee 103,778 | ... (270) 6.000 06/01/2011 | 02/15/2026
867914 AZ 6| SUNTRUST BANKS SENIOR NOTES.......ccooverimrmerirnieninerirerinnns . e . ...100,946 | ...... 110.602 | . .110,602 ....100,000 (118) 6.000 09/14/2009 | 09/11/2017
87612E AK 2|TARGET CORP.... . ...102,460 | ...... 126.019] . 126,019 | .. ....100,000 [ESTT IRTN (99) 6.350 09/04/2007 | 11/01/2032
87612E AP 1| TARGET CORP NOTE BOOK ENTRY .....c.oeviirirrrirerenieiinseierinnens . AFE | 86,539 | L 118.081 | .ovvvrrines 118,081 | covvvvrrirs 100,000 | ..ccoovevvee.r.91,400 | ..o, 1496 | oo | e | e 7.567 12/01/2008 | 05/01/2017
87612E AS 5|TARGET CORP NOTES 6.00% 121,671 ....100,000 .89,514 1,580 6.000 10/30/2008 | 01/15/2018
87938W AC 7| TELEFONICA EMISIONES SAU GTD SENIOR NOTE.........ccovvveererne [ vvvee [ oo | verveee T W2FE [ 94,293 | i 99.651 ..99,651 | .. ...100,000 | ... 94,065 |........... (22 ) ORISR FURURIRION IO 7.045 11/30/2011 | 06/20/2036
887315 AY 5| TIME WARNER INC - DEBENTURES...........cocoovmurmerrmrenennnernerrennns | covveee | [ wovevrenns | #2FE [ ciiiiii.2.50,000 | ... 119133 oo, 59,567 | covovrvrerireens 50,000 | .cooovrrierirens 50,000 |...ccooenee 6.875 10/18/2001 | 06/15/2018
887315 BJ 7|TIME WARNER INC - DEBENTURES...........coooeevrmmrveereerssereesrsenins | coveens | o [ woveriveees | w2FE | i 167,933 | oo 120633 | . .180,950 (1,281) [ oo | e | e 7.250 05/07/2003 | 10/15/2017
887315 BM 0| TIME WARNER INC - DEBENTURES.........ccccocernivnn . . 241,308 | .. ....200,000 (833) 6.950 10/28/2004 | 01/15/2028
887364 AF 4| TIMES MIRROR CO NEW BEB..........coccmtrurrerierircereessesserienienes . 38.500 38,500 | oo 100,000 (6,500) 6.610 01/26/2006 | 09/15/2027
889175 BE 4| TOLEDO EDISON COMPANY ......coooiiimiimerieiinsiseisseesessesiseseseens . e . ...105,056 | ...... 125.626 | . .125,626 ....100,000 (4B0) | vvveerrrererrerienis [ e | s 7.250 05/01/2009 | 05/01/2020
891027 AN 4| TORCHMARK CORP......c.ccourieririririnninerierinsesseisnisssssessnsssensnne | covnene | o [ wovevrenens | 22FE [ i 104,748 | L 109.161 | . 109,161 | .. ....100,000 (678) 6.375 09/28/2009 | 06/15/2016
893521 AA 2| TRANSATLANTIC HOLDINGS........cosvemverreinereerineernensseeseessssneesnes | eovnene | oo [evveeveens | #2FE [ i 94,440 | ... 108.995 | ..oovvvrirnes 108,995 | ooovverrrinnne 100,000 | oovvvverseennn97,220 | e 927 5.750 09/30/2009 | 12/14/2015
893830 AY 5| TRANSOCEAN INC COMPANY GTD.....cocovvrrervnrreererneersnsnnssneerennens | everne [ oo | vervvneenT | W 2FE | i 103,761 | i, 103.707 | . .103,707 ....100,000 (376) 6.500 09/20/2010 | 11/15/2020
902494 AD 5|TYSON FOODS INC - DEBENTURES revneresesssssessssssessesnnsies | sevnenn | oo | evsniveins | 08FE | e 112,921 | i 103420 | . .103,420 ....100,000 (51574 ) SOUUTURIR FORIRIIN I 7.000 02/18/2005 | 01/15/2028
90261X BY 7|UBSAG STAMFORD CT MEDIUM TERM SR DEPOSI........ccocevvvvins | woveee | oo frvvrvveiran [ WAFE | 89,821 | Lo 100.788 | . .100,788 ....100,000 1,454 5.875 06/29/2009 | 07/15/2016
90261X FA 5[UBS AG STAMFORD CT MEDIUM TERM SR DEPOSI........cccccococvmrine | vevvee oo [ eovvrine [ IFE | 92,631 | e 104.316 | . .104,316 100,000 .95,087 5.750 06/19/2009 | 04/25/2018
90333W AB  4|US BANK NA - GLOBAL NOTES........osvunerermrrrnerineeseninseisessenssenennee | eensens | oo | onevvenns | W TFE | i 101,125 | L 110220 | . .110,220 ....100,000 ...100,189 6.300 02/11/2002 | 02/04/2014
906548 CE 0 [UNION ELECTRIC COMPANY......cccovvviinvimrirernnineerersnnisserensseissnnnsiens | wevenne [ oo | vevvvnenns | o AFE | 98,805 | ... 121.4611 . 121,461 ....100,000 99,254 6.400 10/01/2008 | 06/15/2017
907818 CF 3| UNION PACIFIC CORP - DEBENTURE...........cccoovvurvemrireirnersneressnnisenes [ vveree | o | vevvrinnnns | 2FE | iviiiiiinnnn 100,250 | oo 131.89 | . .131,896 100,000 00,208 6.625 07/17/2008 | 02/01/2029
907834 AF 2| UNION PACIFIC RESOURCE GROUP - DEBENTURE..........cccoccevrnies [wvvene [ o | vervrrevns | 2FE | i 100,750 | oo 116.977 | . 116,977 ....100,000 100,282 | | v (B4) [ | | s 7.050 10/15/2001 | 05/15/2018
912920 AR 6|US WEST COMMUNICATIONS MBIA DEBENTURES.........cccovcvvmrine | covvene [ [wrverira 1| W2FE | 99,751 | L 100.465 | . .100,465 ....100,000 6.875 04/08/2011 | 09/15/2033
912920 AR 6|US WEST COMMUNICATIONS MBIA DEBENTURES.........ccccoscvvmeerne | covvene [ [ overna | L2FE | ... 105,980 | ... 100.465 | . .108,502 6.875 10/05/2011 | 09/15/2033
912920 AX  3|U S WEST COMMUNICATION INC.....c.covvrvererrrerrirnrirernniernnnnenserenss [eovrne [ oo | vervvnennns | 2FE | i 203,362 | ..o 100.465 | . .200,930 6.875 11/16/2007 | 09/15/2033
91324P BC 5[UNITEDHEALTH GROUP INC SENIOR NOTE..........oseevmvvemerrmerinennns | vevvee oo [ eevrirnen [ WTFE | 96,015 | e 117.073 . 117,073 6.000 04/17/2009 | 11/15/2017
914119 SF 0 [UNIVERSITY CINCINNATI OH GEN RCPTS.... . . ..101,855 | ...... 111.226 11,226 | . ....100,000 | ... (124) 5.616 11/03/2010 | 06/01/2025
914658 Z5 1|UNIVERSITY OF NV - REVENUES CMNTY COLL S.......cocvrvrvrivinens . VAFE] e 83,604 | 100.834 | ..oocrerirrens 85,709 | .ooovrrrerirens 85,000 | .coovrrrrerirnens 84,572 | ..o 78 5.500 04/16/2004 | 07/01/2022
91529Y AH 9 [UNUM GROUP .105,772 ....100,000 ...101,760 (220) 5.625 09/13/2010 | 09/15/2020
918204 AR 9|VF CORP-NOTE... . e | AFE ] 97,510 | e 117.981] . 117,981 ....100,000 96 6.000 01/23/2007 | 10/15/2033
918204 AR 9| VF CORP = NOTE.......corimiierimeimeimeeieesiessesisseesessssssessesssesesensas . AFE | 84,241 | 117981 | oo 102,643 | .ooovvvreereen.87,000 | ecneen...84,683 | 106 6.000 11/06/2007 | 10/15/2033
91913Y AM 2| VALERO ENERGY CORP......cccvrvririrniiniirerniinsensiserisnsssssensnssensesnees | eoveeee | oo [rverineinen [ W 2FE | v 95,735 | Lo, 111.858 | . 111,858 533 6.125 05/20/2009 | 06/15/2017
92239M AE 1|VECTREN UTIL HLDGS INC - SENIOR NOTES.........cocormvemivmsernene | covveee | o [ evverireens | WIFE | 100,750 | .o 109.889 | . 109,889 | ..iveveerenrnn 100,000 | oo 100,322 [ oo | e (50) 5.750 07/29/2003 | 08/01/2018
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92343V AF 1 |VERIZON COMMUNICATIONS INC .| AFE] .. 122,336 ...100,000 | ...... 99,092 36 . 1,558 | . 03/20/2008 | 04/01/2037
92344W  AB 7| VERIZON MARYLAND INC......cooovvrvrrirriineirisissiineisssisesssessssnsinen . A|AFE] .103,981 ..100,000 | .ovvvvririrne 101,699 | ovvervrrererierenns | e (81) 12/13/2011 | 06/15/2033
928172 VF 9|VA ST PUB BLDG AUTH PUB FACS REV . CAFE] .115,521 100,000 | cooovrvirerrenn 100,639 [ oo [ e (43) 02/24/2010 | 08/01/2027
929160 AF 6|VULCAN MATERIALS SENIOR NOTES.... OO [ [ 1]|.3FE| .. .101,500 ....100,000 | ... 02/28/2011 | 11/30/2017
929903 AM 4| WACHOVIA CORPORATION SENIOR NOTES.........ccoouverrvemrrverirenes | crveee [ [ 1|..1FE B08 | o 97,608 100,000 | ovoocvenrienee 100,677 | cevereeererrnerieriens | cvreinerirenienes (29) 11/29/2011 | 08/01/2035
93878L AN 7| WASHINGTON DC CONVENTION & SPORTS . LAFE] .105,051 ....100,000 ...100,985 (109) 10/27/2010 | 10/01/2021
939640 AD 0|WASHINGTON POST CO NOTES . IO I . e W2FE ] 103,630 | ... 116.424 | . 116,424 ....100,000 | ... 102,541 | (363) 04/22/2009 | 02/01/2019
947076 AB 1| WEATHERFORD INT'L LTD....ccvvvuerirreriereinerierieneseessnisssnsensnenes | ceveees I [ V2FE | e 93,173 | 111.043 | oo 111,043 100,000 | covvorverrernens 96,098 |........... 975 05/26/2009 | 02/15/2016
94973V AM 9 | WELLPOINT INC-NOTES.......coviiiirniiieirerineiseniessieiessssieseninees. | i . JW2FE | 96,282 | L. 115.710 | . 115,710 ....100,000 .97,624 413 12/23/2008 | 06/15/2017
94973V AM 9 [ WELLPOINT INC-NOTES........c.cosvveriieinsiensiesiesissesssssssssssssesssnnes | cvvens . | W2FE | 98,072 | 115.710 | . 115,710 | .. ....100,000 | ... 98,795 | ... 241 03/31/2009 | 06/15/2017
949746 JE 2| WELLS FARGO COMPANY .......cooomirmrirrirermneisnersesisneessessssessessnnes | cevnee I [ AFE ] s 217,951 | ...... 105.901 | cooovveerrnen 211,802 | oo 200,000 | ..coooerernnnne 214,361 | .o (3,590) 08/09/2011 | 09/15/2016
950590 AG 4| WENDYS INTLINC......coovriirimriiiririreiierinsiiensesesssesssssssssenesenenns | covenes . .|.5FE|.. 29,176 28,000 | ...... 28,811 | v [ e (59) 11/10/2005 | 12/15/2025
959802 AH 2| WESTERN UNION CO.....ccovirimerirrerrieinerseseseesensssesessesssnessensans | cevenee . A AFE] ...215,005 . 200,000 | ..coorvernnns 214,405 |........... (600) 12/20/2011 | 11/17/2036
962166 AS 3 |WEYERHAEUSER CO - DEBENTURES..........cocvieriniiierneisissernniienns [ evene [ [T VFE | 112,828 | .......... 7.328| oo 7,328 | oo 100,000 | cooovererrrinns 108,062 |........... (713) 04/11/2005 | 07/15/2023
962166 AW 4| WEYERHAEUSER CO - DEBENTURES..........ccoconuvimmrmerirerieineiirenes | coveee .|..3FE 100,000 99.654 .99,654 ....100,000 10/05/2006 | 10/01/2027
963320 AN 6| WHIRLPOOL CORP SENIOR NOTE BOOK ENTRY. IO . | W2FE | s 103,414 | ..... 110522 oo 110,522 | .. ...100,000 | ... (427) 09/10/2008 | 06/15/2016
969133 AJ 6| WILLAMETTE INDUSTRIES INC - NOTE.........cccoovvermreeermrinerirerirenens | coveee I [ VOFE | s 106,204 | ...... 100.844 | ....coovvvrnees 100,844 | ..ooovvveirienes 100,000 | ovooucveniinnes 104,581 |........... (310) 11/17/2006 | 07/01/2026
983024 AF 7 {WYETH....iiiiiririiirineieiiesiseesesiss e ssssssessessssesssssssssssensssssssssans | arvenes .|.1FE| .. .258,766 ....200,000 ...211,265 (929) 03/12/2004 | 02/01/2024
98372P AG 3| XL CAPITAL LIMITED - SENIOR NOTE RO . | .2FE| .. 105,111 | .. ....100,000 | ... ..105,314 | ........... (424) 07/25/2005 | 11/15/2024
98372P AK 4 [XL CAPITAL LIMITED - SENIOR NOTE........cccovuvierirmrereriseesnerserirenes | ceveee I [ .2FE 103,754 | oo 100,000 | ovoovevnrinnes 100,567 | ovovuerrvenerieriens | e (37) 05/21/2007 | 05/15/2027
984121 BP 7| XEROX CORP SENIOR NOTE.......ccoosvuriiriineiierinseseesssisessesinnes | cvveee . L2FE| .. 112,270 ....100,000 .94,021 1,494 01/21/2009 | 03/15/2016
988498 AD 3| YUM BRANDS INC.......covorriiricriniiieniesissiiesisssiensesessssssssnssienes | cvvenes . . 128,69 | .. ....100,000 | ... 97,026 |........... 17 02/21/2008 | 11/15/2037
989654 CC  0|ZION IL MIDWEST REGL ALT ULT.....cooiiiiniiniiinrinsinenssssissensssninnes | crvene o 1.2FE | 44,300 | ... 101.649 | oo 40,660 [ ..ooooiiiiiininns 40,000 [ .o 41,138 [ (269) 08/19/2005 | 12/01/2021
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........covvrrirsiicesrssirnnens . R ..40,424,180 | .. XXX........ . ..39,739,040 (43,441) 91,311 0 .. XXX........ XXX XXX... 713,538 | ..coovne 2,220,514 |..... XXX | e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s ..40,424,180 | ... XXX..oooon . ..39,739,040 (43,441) 91,311 0 .. XXXt XXX XXX 713,538 | ........ 2,220,514 |..... XXX oo [ o XXX......
Hybrid Securities - Issuer Obligations
156700 AN 6| CENTURY LINK SENIOR NOTES 102,882 102,241 (320) 12/15/2010 | 09/15/2019
17306N 20 3 |CITIGROUP CAPITAL VIl TRUPS 50,000 50,000 07/19/2001 | 07/31/2031
17311U 20 0 |CITIGROUP CAPITAL XIX ENHANCED TRUST 50,000 50,000 08/08/2007 | 08/15/2067
33889Y 20 1|FLEET CAPITAL TRUST IX - TRUPS.... ...100,000 00,000 07/31/2003 | 08/01/2033
46699A 20 5|JP MORGAN CHASE CAP XI PREFERRED SEC. 200,000 ...200,000 06/13/2003 | 06/15/2033
48123W 20 9|JP MORGAN CP XXIV (CALLABLE) 12,000 25.420 12,202 12,000 07/26/2007 | 08/01/2047
59021F 20 6|MERRILL LYNCH PFD CAP TR 7.0%... ...100,000 | ........ 19.920 ...79,680 00,000 01/01/1998 | 01/01/9999
63540U 20 7|NATIONAL CITY CAPITAL TRUST IV... 50,000 25.530 51,060 50,000 08/24/2007 | 09/15/2047
69350H 20 2|PNC CAP TRUSTD.... 10,000 25.190 .10,076 ...100,000 12/11/2003 | 12/15/2033
74460D 14 1|PUBLIC STORAGE . AL2FE | e 100,000 | ......... 28.000 | .o 112,000 | .. ....4,000 | ... ..100,000 |....c...... 04/05/2011 | ..o
87938W AM 5| TELEFONICA EMISIONES SAU COMPANY GTD.......cccovvvrmererrernrrins [ worenes [ [ 1|..2FE 97,189 92.232 92,232 | oo 100,000 | coovovverrerns 97,751 | .covrrne 281 12/28/2010 | 04/27/2020
94979P 20 3 [WELLS FARGO CAP TR IXPFD SEC.......cccocosiumeirmineirerinseneeinnis | ceveee . 50,000 25.050 .50,100 04/01/2004 | 04/08/2034
94979P 20 3 |WELLS FARGO CAP TR IXPFD SEC.......cccoumiiriirmrnennerneisennnneiienes | e . 100,406 25.050 ....100,200 revneeensnsnensens | s (18) . . 10/03/2011 | 04/08/2034
94979B 20 4 [WELLS FARGO 5.85% CAP........ccosevurrireererinerseriesiseessssssssssssens | cevnes o e | W2FE | 69,500 | ........ 25.350 | v 70,118 | coovvrieerenn69,150 | i .69,500 | oeecnee coe e [ | e 09/07/2011 | .o
94979B 20 4| WELLS FARGO 5.85% CAP......ooviviiiiiiiirinsissiserisnissesenssssssssssssenssenss | covsees 31,124 25.350 .31,282 35 [ | e | s | | e 09/21/2011 | oo
4299999. Hybrid Securities - ISSUET ODIIGAtIONS............rviureririsiiieriiers s | oosssenesenes 1,123,101 | XXXeovvoee | v 1,082,697 1,116,000 | i 1,213,004 | 0 | i (22) 0 0 .. XXX XXX..oone XXXeoo | v 46,442 | ..........61,624 ... XXX oo [ o XXX......
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4899999.  TOtal - HYDTiA SECUMHES. ... . cvvuresersereeressers sttt | enrsssnesenes 1,123,101 | .. XXXeoovoee | o 1,082,697 | .o 1,116,000 | ..coovvrennes 1,213,004 | ....................... 0 | ............ (7?)| 0 0 .. XXXt XXX |XXX I .............. 46,442 | ool 61,624 |..... XXXeooooe [ XXX......
Totals
7799999. Total - Issuer Obligations............crewireireninnnns 51,722,750 | ... XXX.oooone (52,507) 91,311 0 .. XXXt XXX XXX | 956,516 | oo 2,891,499 |.... XXX oo [ oo XXX......
8399999,  Grand TOtal = BONGS...........covuuieriirriiiiieiieeiecsseetse ettt ssnins | eebsessines 51,722,750 | ... XXX........ (52,507) 91,311 0 |..XXX....... XXX XXX | 956,516 | ... 2,891,499 |..... XXX oo [ o XXX......
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NONE
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NONE
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Bonds - Industrial and Miscell IS
013817 AP B [ALCOA INC ..ottt s st sssensenses | svsessssssesans 10/20/2011 | WELLS FARGO........cooireiiieiieieciiieseie sttt sssssss e sssanses | sesessessesnsnns 101,115
022249 AU 0|ALUMINUM CO AMER .... | 12/05/2011 | WELLS FARGO.... 77,641
02360X AM 9 [ AMERENENERGY GENERATING SR.......ovviiiiiiiniiieiineisseississise i ssessssnes . | 02/28/2011 | WELLS FARGO.... 102,217
02687Q BW 7 [AMERICAN INTL GROUP..... 11/10/2011 | WELLS FARGO.... 99,942
02687Q DG 0 |AMERICAN INTL GROUP..... 10/31/2011 | WELLS FARGO 102,952
03938L AU 8|ARCELORMITTAL ST UNSECURED .... | 06/01/2011 | WELLS FARGO.... 156,152
039483 AM 4| ARCHER-DANIELS-MIDLAND COMPANY. ... | 09/02/2011 | RAYMOND JAMES. 112,083
05573J BJ 2 |HARRIS NA CHICAGO ... | 09/29/2011 | RAYMOND JAMES. 100,000
06048W FQ 8|BANK OF AMERICA..........c.couuvunee .... | 03/25/2011 | WELLS FARGO.... 100,000
06048W GL 8|BANK OF AMERICA CORP..... . | 06/23/2011 | WELLS FARGO.... 200,000
060505 DB 7 |BANK OF AMERICA CORPORATION.........ccoosimiiiiirierisiissieiessssssesessssssssssse e essesssssssnsns | cveessssssesens 04/15/2011 | RAYMOND JAMES. 102,755
06050W DF 9|BANK OF AMERICA CORP..... .... | 10/27/2011 | WELLS FARGO.... 93,616
06739F GF 2|BARCLAYS BANK PLC .... | 08/29/2011 | WELLS FARGO.... 103,937
06739G BP 3 |BARCLAYS BANK PLC SUB NOTE ... | 05/18/2011 | WELLS FARGO.... 99,472
086516 AL 5|BESTBUY COINC . | 05/02/2011 | WELLS FARGO.... 102,409
086516 AL 5|BEST BUY CO INC......ccoovviiiieiinriiieierisrisissiesiesiesessssssssessessesessssssssssssiessenens | nevesssessssens 05/03/2011 | WELLS FARGO............... 102,432
172967 AL 5|CITIGROUP INC ... | 05/03/2011 | RAYMOND JAMES. 122,975
205363 AL 8| COMPUTER SCIENCES CORP... .| 02/23/2011 | WELLS FARGO............... 109,601
222372 AJ 3| COUNTRYWIDE FINL CORP.... 11/10/2011 | WELLS FARGO.... 98,088
22541H CC 4 |CREDIT SUISSE NEW YORK... 10/12/2011 | WELLS FARGO.... 100,275
239753 DL 7|DAYTON HUDSON CORPORATION 10/12/2011 | RAYMOND JAMES. 64,838
29364D AL 4 |ENTERGY ARKANSAS 1ST MORTGAGE BD.......... 05/11/2011 | WELLS FARGO 103,919
29364N 83 5|ENTERGY MISS 6.00% PFD FIRST MRG BONDS..... .| 04/12/2011 | WELLS FARGO.... 100,000
320517 AA  3|FIRST HORIZON NATIONAL SR UNSECURED .... | 11/28/2011 | WELLS FARGO.... 101,791
338915 AM 3| FLEET FINANCIAL GROUP.........ccooomriiririreiinniresiienes .| 03/29/2011 | WELLS FARGO.... 104,986
369622 SM 8| GENERAL ELEC CAP CORP 10/18/2011 | WELLS FARGO.............. 103,767
36962G H7 2|GENERAL ELECTRIC CAPITAL CORP MTN 11/04/2011 | RAYMOND JAMES. 203,305
369667 DU 3| GENERAL ELECTRIC CAPITAL CORP MTN.... ... | 11/25/2011 | RAYMOND JAMES. 120,005
37247D AK 2| GENWORTH FINANCIAL INC .... | 06/06/2011 | RAYMOND JAMES. 103,945
37247D AN 6| GENWORTH FINANCIAL INC NOTES . | 05/02/2011 | WELLS FARGO............... 102,345
379352 AL 1|GLOBAL MARINE NOTES......... .| 12/05/2011 | WELLS FARGO.... 155,202
38141E T8 2|GOLDMAN SACHS GROUP.. 09/16/2011 | WELLS FARGO 100,000
38141E W8 8| GOLDMAN SACHS GRP INC NOTES... .... | 06/17/2011 | WELLS FARGO.... 100,000
38143U TX 9|GOLDMAN SACHS GROUP, INC.. .... | 04/29/2011 | WELLS FARGO............... 100,000
38143U UN 9 |GOLDMAN SACHS GROUP ... | 05/20/2011 | RAYMOND JAMES. 99,742
38143U XT 3| GOLDMAN SACHS GRP INC................. .... | 08/18/2011 | WELLS FARGO.... 100,000
40428H PB 2| HSBC USA INC.....couiieiiieriieiieetse sttt .| 07/14/2011 | WELLS FARGO.... 102,931
40428H PB 2| HSBC USAINC......cooiiiiiiiiieiierieeteissii sttt ssensenssne | ceseesiensninens 11/03/2011 [ WELLS FARGO.......cviuriirirriiiiteissiiesiesi s sssessesisns | soesssesessesns 101,159 | oo 100,000 569
40621P AA  7|HALLIBURTON COMPANY-MEDIUM TERM NOTE. .... | 09/02/2011 | RAYMOND JAMES. 28,411 23,000 134
410867 AD 7 [HANOVER INSURANCE GRP .... | 06/23/2011 | WELLS FARGO............... 102,292 100,000 195
48125X GW 0|JP MORGAN CHASE & CO......... .... | 03/22/2011 | WELLS FARGO.... 100,000
48125X SN 7|JP MORGAN CHASE MULTI STEP UP.......ccccocvmirrmrinrnnns .| 06/07/2011 | WELLS FARGO.... 200,000
534187 BB 4|LINCOLN NATIONAL CORP........cccmtuumrieirierireririesnsissiiesiesessssssisssssessesssssssesssssisens | sevesssesssnens 07/21/2011 | WELLS FARGO............... 102,455
539473 AG 3|LLOYDS TSB BANK PLC BANK GTD .... | 01/20/2011 | WELLS FARGO.... 100,453
544152 AB 7 [LORILLARD TOBACCO CO COMPANY GTD .| 02/04/2011 | WELLS FARGO.... 203,957
593240 BL 7 |MIAMIBCH FL SPL OBLG RFDG PENSION FDG........coomreriemrimeenerisesinsesensssissseseess | sevesssessesns 04/27/2011 [ WELLS FARGO........oumvirrereerniiasiiesiesssseessesssessesiessssessssssssssessssssssessssssssssssss | nesesssssssnns 98,880
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617446 7P 8| MORGAN STANLEY SR UNSECURED. 02/02/2011 | WELLS FARGO 102,117

617446 V7 1|MORGAN STANLEY MEDIUM TERM NOTES ... | 09/29/2011 | WELLS FARGO.... 101,465

61745E H9 5|MORGAN STANLEY MULTI STEP UP MEDIUM TERM .| 01/03/2011 | WELLS FARGO.... 99,082

637417 AD 8|NATL RETAIL PROPERTIES ST UNSECURED, ....| 11/115/2011 | WELLS FARGO.... 102,849

64578) AQ 9 |NEW JERSEY ECONOMIC DEV AUTH MTR VEH SUR . | 08/26/2011 | RAYMOND JAMES. 20,214

645913 BA 1|NEW JERSEY ECONOMIC DEV AUTH ST PENSION... 08/26/2011 | RAYMOND JAMES 38,322

70213B AA 9| PARTNERRE FINANCE B LLC COMPANY GTD ... | 02/11/2011 | WELLS FARGO............... 103,480

71645W AR 2|PETROBRAS INTL FIN CO COMPANY GTD ....| 01/21/2011 | WELLS FARGO.... 102,255

724479 AH 3|PITNEY BOWES INC NOTES .| 01/27/2011 | WELLS FARGO.... 108,707

72447X AB 3 |PITNEY BOWES INC 10/12/2011 | RAYMOND JAMES 103,045

72447X AB 3 |PITNEY BOWES INC . . ... | 12/122/2011 | WELLS FARGO............... 102,556

743674 AX 1[PROTECTIVE LIFE CORP NOTES......ccecsiiiireiieieieisieie et sessnssssnee 01/12/2011 | WELLS FARGO.......ocvviireriiieiresisisissie e sssssss e sssssessesssssnns | sossessassnenes 110,648

74913G 30 3[QWEST CORP 7.5% PFD.....ccccovvvrerrrrireererinsrrnerienes .... | 09/14/2011 | WELLS FARGO.... 100,000

867914 AH 6|SUNTRUST BANK SUB NOTES .| 06/01/2011 | WELLS FARGO.... 104,048

87938W AC 7| TELEFONICA EMISIONES SAU GTD SENIOR NOTE...... .... | 11/30/2011 | WELLS FARGO.... 94,293

912920 AR 6|US WEST COMMUNICATIONS MBIA DEBENTURES..... . . .... | 04/08/2011 | WELLS FARGO.... 99,751

912920 AR 6|US WEST COMMUNICATIONS MBIA DEBENTURES..... ceeeenserennn | e 10/05/2011 | WELLS FARGO............... 105,980

92344W  AB 7| VERIZON MARYLAND INC......ccouiiumiimriieererieiseesssssesssessesesseesssssssssenssenes .... | 12113/2011 | WELLS FARGO.... 101,780

929160 AF 6|VULCAN MATERIALS SENIOR NOTES....... .| 02/28/2011 | WELLS FARGO.... 103,984

929903 AM 4| WACHOVIA CORPORATION SENIOR NOTES .... | 11/29/2011 | WELLS FARGO.... 100,706

949746 JE 2|WELLS FARGO COMPANY........... . .... | 08/09/2011 | WELLS FARGO.... 217,951

959802 AH 2| WESTERN UNION CO.....ccoutiiuiiiiiiiririisinississsisenssesesssnsssssssesssessessssesssssssssssssssensssnsses | sonesssesssseens 12/20/2011 | WELLS FARGO........tiuuiiuiiiiniitistissiisssis st nisssisensensssnsens | cosssssenssnes 215,005
3899999, Total - Bonds - Industrial and Miscellaneous. 7,431,183

Bonds - Hybrid Securities

74460D 14 1|PUBLIC STORAGE . | 04/05/2011 | WELLS FARGO.... 100,000

94979P 20 3 |WELLS FARGO CAP TR IX PFD SEC. ....| 10/03/2011 | WELLS FARGO.... 100,406

94979B 20 4 |WELLS FARGO 5.85% CAP. .... | 09/07/2011 | WELLS FARGO.... 69,500

94979B 20 4 |WELLS FARGO 5.85% CAP.. . ... | 09/21/2011 | WELLS FARGO.... 31,124
4899999, TOAl - BONAS = HYDIIA SEOUNHIES. ...t evvrtseeserttesessest sttt sttt 81808k EeE 1 a0 8o E e s e 0880810108ttt 301,030 200,000 0
8399997. Total = BONAS = PAI 3.t 7,732,212 7,352,000 75,277
8399999. TOtal = BONGS. ... 7,732,212 7,352,000 75,277
9799998. Total - Common Stocks - Summary Item from Part 5..........ccocoeveneae 387,389
9799999, Total - Common Stocks.... 387,389 0
9899999. Total - Preferred and Common Stocks 387,389 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS............ccciiiueieiiiiieiieie ittt ettt ettt s st s b st et e b s sbe s b s aebesanse es4ebebassssssassssesesasssseses e b et e b b as s et s se s et b s ae e b s s eA et b s se b b s sebeb b st et e b s set et s anaebnas 8,119,602 | ...cooeevereererne XXX 75,277
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Bonds - U.S. States, Territories and Pc
CAPITAL REGION ARPT COMMN VA-CAR RENT
140443 AK 8|GA ... | 07/01/2011. | WELLS FARGO 20,000 | .covoveeve 20,000 | oo 22,225 | oo 20,000 0 [ e | e 20,000 | .o | e | e 0 | e 1,400 | 07/01/2015.
CAPITAL REGION ARPT COMMN VA-CAR RENT
140443 AK 8|GA ... | 11/115/2011. | WELLS FARGO 35,175 0 .| 07/01/2015.
235375 BH 4|DALLAS TX REV SPL TAX & LEASE..........ccccoonuce. ... | 08/15/2011. | WELLS FARGO 20,000 0 08/15/2027.
235375 BH 4|DALLAS TX REV SPL TAX & LEASE..........ccccoonnce. ... | 02/15/2011. | WELLS FARGO 20,000 0 08/15/2027.
DEKALB CNTY GA DEV AUTH REV-VA REGL
240463 GB 9|OFFI ... | 06/01/2011. | WELLS FARGO 90,000 | ..ooovuvnnd 90,000 | ..cooneee. 100,876 | covouvveennne 90,000 0 03/01/2020.
DEKALB CNTY GA DEV AUTH REV-VA REGL
240463 GB 9|OFFI ... | 06/01/2011. | WELLS FARGO.........ccoorvrermremerirens v | s 100,000 | ...ccvoeeee 100,000 | ...eeee 111,687 | oo 100,000 0 03/01/2020.
249271 GF 8|DENVER CO CITY&CNTY SPL FAC.......cocorvvvrnnne <. 1 01/03/2011. | WELLS FARGO........oevvrreereneernens v | s 100,000 .100,000 0 01/01/2011.
413893 BG 2[HARRIS CNTY HOUSTON TX SPORTS AUTH...... | ... | 11/15/2011. | WELLS FARGO 20,000 0 .| 11/15/2017.
511444 GS 4|LAKE ZURICH IL GEN OBLIG........ccccoourvrmrvririnninne ... | 05/05/2011. | WELLS FARGO.........ccoovremrermeriins v | e 100,000 0 12/15/2015.
MINNESOTA ST HOUSING REV FINANCE
60415N E7 3|AGENCY ... | 01/03/2011. | WELLS FARGO 5,000 5,000 | cooorrrrnnes 5,320 5,208 0 01/01/2032.
MINNESOTA ST HOUSING REV FINANCE
60415N E7 3|AGENCY ... | 07/01/2011. | WELLS FARGO .5,000 5,000 5,208 0 01/01/2032.
686053 BP 3| OREGON SCH BRDS ASSN PENSION BDS.......... ... | 09/26/2011. | WELLS FARGO 25,000 | .oovrrrrens 25,000 | .o 23,811 | i 25,000 0 06/30/2021.
718937 AC 9 |PHOENIX AZ INDL DEV AUTH STAD REV. ... | 12/01/2011. | WELLS FARGO 47,500 | oovverenns 50,000 | .............53,375 | ........ 52,712 0 12/01/2025.
743787 L3 5|PROVIDENCERI-SERBFGIC..... ... | 01/18/2011. | WELLS FARGO 5,000 5,000 5,342 0 01/15/2021.
777543 ME 6|ROSEMONT IL TAX INCREMENT PROJ o | 12/19/2011. | WELLS FARGO........cvvomreerineinnns v | e 102,000 | ..ccveneee 100,000 0 12/01/2020.
777543 ME 6 |ROSEMONT IL TAX INCREMENT PROJ... ... | 12119/2011. | WELLS FARGO 25,500 ..25,000 0 .| 12/01/2020.
791676 BK 4|ST LOUIS MO PARKING REV. . | ... | 12115/2011. | WELLS FARGO 10,000 ..10,000 0 12/15/2018.
802500 CG 1 |SANTA MONICA-MALIBU CA - UNI SCHDIST....... ... | 05/02/2011. [ WELLS FARGO.........cvveriieriniinins [ cerrreerernsiisisnnenins | eviveinns 100,000 | ...........100,000 0 05/01/2025.
804833 EF 4|SAVANNAH GA HOSP REV.......coccovirrerieriircrincens ... | 07/01/2011. | WELLS FARGO 5,000 5,000 0 07/01/2018.
92813H XQ 4]|VIRGINIA ST HSG DEV AUTH REVENUE 6.65...... ... | 11/01/2011. | WELLS FARGO........oovvemriinriinninnns [ v | v 100,000 | ..cocveeees 100,000 | .00 101,250 | coiiienns 100,127 (V1 OO ISR 100,127 04/01/2019.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........ccviniiiiiiiinins o 935,175 935,000 | ........ 1,076,347 | ... 943,790 | oo 0 0 0 0 (U 943,790 |....ooeeeel0 | e (8,615) | .........(8,615) | ....... 45,695 |..... XXX......
Bonds - U.S. Special Revenue and Special A t
312910 UP 5|FED'L HOME LOAN MTG. CORP.......cccvvvrvrvriirirnne ... | 12/115/2011. | PRINCIPAL 685 685 | e 725 | 685 0 685 06/15/2022.
31358U VB 9| FED'L NAT'L MTG ASSOC........cocommrimrereeririneiinns ... | 12/27/12011. | PRINCIPAL 806 806 | .vovrverrrennn885 | i 806 0 806 04/25/2023.
31358U WB 8| FED'L NAT'L MTG ASSOC.......cmiiirimriniiieisniseians ... | 12/127/2011. | PRINCIPAL 2,537 2,537 2,537 0 2,537 04/25/2023.
3199999, Total - Bonds - U.S. Special Revenue and Special A it .. .. . 4,028 4,028 | .......4208 | .. 4,028 | .o 0 0 0 0 0 4,028 |0 |0 [0 | 740 XXX......
Bonds - Industrial and Miscellaneous
06406 CR 4|BANK OF NEW YORK - NOTES ... | 09/15/2011. | WELLS FARGO ....100,000 100,000 0 100,000 03/15/2018.
0640P1 MY 6 |BANK OF NEW YORK - NOTES . |... | 07/15/2011. | WELLS FARGO reeeners. 100,000 100,000 0 100,000 07/15/2022.
125509 BG 3| CIGNA CORP - NOTES.......cccooomivmrrimrineirsrinnnins ... | 10/17/12011. | WELLS FARGO........cccoevrermremrrnnne | covnerieeriverineiinninns | e 100,000 | o 100,000 | .oeoeers 104,750 | oo 100,000 (V1 OO IV 100,000 10/15/2011.
134429 AM 1| CAMPBELL SOUP CO 6.75% NOTES ... | 02/15/2011. | WELLS FARGO ....100,000 100,000 0 100,000 02/01/2011.
171232 AF 8| CHUBB CORP - NOTES ... | 11/15/2011. | WELLS FARGO reerneer 100,000 100,000 0 100,000 11/15/2011.
22541L AB 9 |CREDIT SUISSE FIRST BOSTON USA........cccrnvene o | 111152011, [ WELLS FARGO......c.occorvevvirviriirnnes | cereriverisnsererinnnne | e 100,000 | e 100,000 | ...........100,000 | ..ccocovvuene 100,000 0 [ o | e 100,000 11/15/2011.
26054L HG 1|DOW CHEMICAL CO... ... | 06/15/2011. | WELLS FARGO ....100,000 100,000 0 100,000 12/15/2016.
26054L JV 6|DOW CHEMICAL CO... ... | 06/15/2011. | WELLS FARGO ....100,000 100,000 0 100,000 06/15/2020.
337932 AB 3 |FIRSTENERGY CORP - NOTES........ccocormurirerernens ... | 11/15/2011. | WELLS FARGO 5,000 5,000 0 5,000 11/15/2011.
345397 TY 9|FORD MOTOR CREDIT CO-GLOBAL NOTES........ ... | 10/25/2011. | WELLS FARGO.........cccmervrmrimennnne | ovnrrverrnrinciinnnns | e 100,000 | o 100,000 | ..ocoee.. 104,250 | oo 100,000 (V1 [ORORRORTON IV 100,000 | covoueenereerens | e | e (V1 IO 10/25/2011.
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345397 TY 9|FORD MOTOR CREDIT CO-GLOBAL NOTES........ ... | 10/25/2011. | WELLS FARGO........cooorvrirmrinirrens v | e 100,000 | ...ccooeeee 100,000 | w.ccvveneee 104,625 | ..ccoovvrenne 100,000 (V1 [OOSR 100,000 | cooouverienii [ e | e (V] I 14,500 | 10/25/2011.
37248) BC 5|GENWORTH GLOBAL FUNDING.........cccconevrerennns ... | 05/18/2011. | WELLS FARGO........ccvoerimrernerrnens v | s 100,000 | ...ccvoveee 100,000 | vovvvrnee 100,000 | .ovvvrerenne 100,000 (V1 [ORORORRION IURRN 100,000 | cooouvrerenern [ e | e (V] I 3,025 | 05/15/2011.
GEORGETOWN TX-WILLIAMSON CNTY UTIL
373064 KT 0|SYSTE ... | 08/15/2011. | WELLS FARGO 10,000 | .cooovrvrneee 10,000 | oo 11471 | e 10,487 (V1 [T O 10,487 08/15/2015.
40429X EK 8|HSBC FINANCE CORP - INTERNOTES.... ... | 01/18/2011. | WELLS FARGO ...100,000 ....100,000 100,000 0 100,000 08/15/2020.
40429X HH 2|HSBC FINANCE CORP - INTERNOTES.... ... | 06/15/2011. | WELLS FARGO rererne100,000 | ...........100,000 100,000 0 100,000 12/15/2017.
44181E AF 5|HOUSEHOLD FINANCE CORP - INTERNOTES.....| ... | 04/15/2011. | WELLS FARGO........cccoserrmrrrmrrnens | corerrnerinsrireseneenns | eoverinees 100,000 | ...ccvvveee 100,000 | ..........100,000 | ...occcrurene 100,000 (V1 [ORORTRORON IV 100,000 04/15/2011.
46625H AJ 9|JP MORGAN CHASE GLOBAL NOTES.. ...|02/01/2011. | WELLS FARGO 200,000 200,000 200,000 0 200,000 02/01/2011.
638612 AE 1|NATIONWIDE FINL SVCS NOTE [ 1171572011, | WELLS FARGO........cveervriereriieins | ceerrerieeeneesssinens | evereeens 100,000 | ...cvvveee 100,000 100,000 0 100,000 11/15/2011.
NORTHWEST WA OPEN ACCESS NETWORK
667728 AK 5|REVTEL ... | 12/01/2011. | WELLS FARGO 65,000 | ..ooerenad 65,000 | ..cooonen. T457 | v 66,283 0 [ oo [ e 66,283 12/01/2016.
676220 AF 3|OFFICE DEPOT INC - NOTES......cccosvemervrnrrrnerienns o | 07/11/2011. | WELLS FARGO........cevueremreneernens v | e 101,573 | covvvennee 100,000 | wovvvvne 102,642 | .ooovrerenne 100,807 (V1 [ORORORTON IUORRN 100,807 08/15/2013.
743263 AD 7 |PROGRESS ENERGY INC - SENIOR NOTES........ ... | 03/01/2011. | WELLS FARGO ....100,000 110,500 100,000 0 100,000 03/01/2011.
74367C AB 1|PROTECTIVE LIFE SCD TRS - INTERNOTES....... ... | 01/18/2011. | WELLS FARGO v 100,000 | .. 100,000 100,000 0 100,000 01/15/2019.
74367C AJ 4|PROTECTIVE LIFE SCD TRS - SENIOR NOTES... | ... | 02/15/2011. | WELLS FARGO.........ccovrumrirrrrrein | cerrrerieeeneeinseinnnns | evereeeens 100,000 | ...ccveeeee 100,000 | .ccvvrnc 100,000 | .ovverrrenne 100,000 0 02/15/2020.
80410Y 20 O[SATURNS GEN ELEC CAP CORP-SER 2002-14... | ... | 04/26/2011. | WELLS FARGO 92,750 95,826 ...95,826 0 03/15/2032.
843646 AC 4|SOUTHERN POWER CO - GLOBAL NOTES.......... o | 12/20/2011. | WELLS FARGO........cevverenrernernnens v | e 103,370 | ...........100,000 .101,158 0 07/15/2012.
92344R AA 0| VERIZON NEW ENGLAND INC......cccovvrvrriirerinnines .. | 04127/2011. | WELLS FARGO......c..cvvrriiernrinees [ cerrveererissississnenins | veviveinns 102,349 | .o 100,000 | ..........101,625 | ..ccovvrrene 100,000 0 09/15/2011.
92344W AA 9| VERIZON MARYLAND INC. v | 1172812011, | WELLS FARGO........cvvvervmrerneernens v | s 101,500 | ..ccvveeee 100,000 | ..ceeees 100,375 | oo 100,038 0 03/01/2012.
931142 99 6|WAL-MART STORES INC... .| ... | 06/29/2011. | WELLS FARGO 4,000 4,000 4,000 0 4,000 . .0 06/29/2011.
959802 AB 5| WESTERN UNION COMPANY NOTE..........cccooou.... ... | 08/09/2011. | WELLS FARGO........ccooeremremirrins v | e 114,817 | e 100,000 | .ovoeeren 96,211 | oo 97,378 0 [ o [ e 97,378 | .o | e 17,439 | i 17,439 10/01/2016.
959802 AB 5|WESTERN UNION COMPANY NOTE ... | 08/09/2011. | WELLS FARGO . 114,817 ....100,000 ...93,939 ...95,670 0 ...95,670 .19,147 19,147 10/01/2016.
976657 AC 0 [WISCONSIN ENERGY CORP .|...[04/01/2011. | WELLS FARGO v 100,000 | ...........100,000 | .. .100,250 100,000 0 .100,000 . .3,250 | 04/01/2011.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... ....rrrurrerieisirisseieissrsiersiases | esissssessess s sees st sens st snsnnes | erssaees 2,915,176 | ... 2,879,826 | ........ 2,933,274 | oo 2,876,647 | .o, 0 0 0 0 0 [ 2,876,647 |...ccoo0 | ... 38,529 | .........38,529 | ...... 129,811 |..... XXX.oone
Bonds - Hybrid Securities
94976Y 20 7|WELLS FARGO CAP TRIVPFD 7%...ccccvcvnivenninns I | 04/25/2011. ] WELLS FARGO.......ovviiinnrinriinnes | o | v 100,000 | ..ocvennes 100,000 | .o 10,000 | oo 100,000 (V1 ORI ISR 100,000 | oo e | e (V)] 2,800
4899999. TOtal - BONAS = HYDTIA SECUMTIES. ... vvurrreresseesseiestis st eebisess sttt | eraenisnes 100,000 | ..oocvenees 100,000 | .ooveene 10,000 | .oooovrienn 100,000 0 0 0 (V] I 100,000 |..ooveicrennnd (V] [ 0 | oo (V)] 2,800
8399997. Total - Bonds - Part4........ 3,954,379 3,918,854 | ....... 4,023,829 ..3,924,465 0 0 0 0........3,924,465 29914 | ... 29,914 | ... 180,046
8399999. Total - BONAS. ....cvvireiiiricenissi e 3,954,379 3,918,854 | ....... 4,023,829 ..3,924,465 0 0 0 0........3,924,465 29914 | ... 29,914 | ... 180,046
9799998 Total - Common Stocks - Summary Item from Part 5 392,627 0 387,389 5,238 .8,701
9799999. Total - Common Stocks. 392,627 0 0 0 0 .387,389 5,238 .8,701
9899999. Total - Preferred and Common Stocks...... . 392,627 . .0 . 0 0 0 0. 387,389 | .. 0 .. . . .8,701
9999999. Total - Bonds, Preferred and COMMON STOCKS..............cuuerierirririiiniins coieiieiiesiiesieresseessssssesieseesesssessssesssssesssessssessssisnssines | oovion 4,347,007 | ... XXXeoroorrs | v 4,411,218 | e 3,924,465 | ........cc........ 0 0 0 0 (V) 4,311,854 | ......ccc....... 0] oo 35,153 | ......... 35,153 | ...... 188,747
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F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. 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
Common Stocks - Industrial and Miscellaneous
00206R 10 2|AT&TINC ...| 07/25/2011 | WELLS FARGO.... 12/21/2011 | WELLS FARGO.. .96,603 193,066 | ...oovrrinnns 96,603 | ..vvvvrrerenrinns | cerereeereeinnines [ e | e ..(3,536) | oveves [CRRT) L — 1,376 |
025537 10 1|AMERICAN ELECTRIC POWER ... | 07/25/2011 | WELLS FARGO.... ...| 12/21/2011 | WELLS FARGO.. . 94,478 100,319 QAAT8 | o | v | e | e
156700 10 6| CENTURYLINK INC.....c..vvvmiriiirericrierirsceieninns .. | 07/25/2011 | WELLS FARGO........coovvvrririririnne 12/21/2011 | WELLS FARGO........cccovvvvvrriverrs | 0000000:2,500.000 | ..cvvcnec 96,427 89,627 96,427 | oo | veveeeeneeinnines [ e | e
337932 10 7 |FIRST ENERGY CORP.......coooimriiniriinriinrissisasninns .. | 08/09/2011 [ WELLS FARGO.......cocovvenirirnrinne 12/21/2011 | WELLS FARGO.. 99,882 .109,615 99,882 | ..ociieriiniiinis | e e | e
9099999, Total - Common Stocks - Industrial and Miscellaneous................cccccccce. wvvecne vernn..387,389 | ............392,627 387,389 0 0 (U 0
9799998. TOHAI = COMIMON SHOCKS. ...ttt eeserssseessers st sems s ees sk eer s8££ o8k 88t eEE £ E8 1 EE R 8 EE L8488 EE L8R8 E L8Rkt | frenisssnsas 387,389 | .o 392,627 387,389 0 0 {1 IR 0
9899999. Total - Preferred and Common Stocks........ .392,627 387,389 0 0 (U I 0
9999999. Total - Bonds, Preferred and Common Stocks...........ccoovvvveveivierinirs v .392,627 387,389 0 0 (U [ 0
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Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

Sch. DA-Pt. 1
NONE

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

E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
WEIIS Fargo ....ovuveecerereeieeireieeeeseeseee e Columbus, OH XXX
BPU PPN Columbus, OH 79,231 | XXX
Huntington National Bank.............cceeeevninieinenenseeseeens COIUMDBUS, OH.....oeeiriiiiciciece e seseesensssenns | cnnesees | eeneessenssesesessssnses | seneessenssssessesssssssessnens | tesseseensssssessesssssssnssnes | seeeseesesssssssens 215,449 | XXX
Huntington National Bank MM ... Columbus, OH . XXX
Raymond James. . . Columbus, OH 27,577 | XXX
0199999. Total - Open Depositories 787,750 | XXX..
0399999, Total CaSh 0N DEPOSIE......euevuierrersersterit sttt sttt sttt ansensensenes | & XXX..
0499999. Cash in Company's Office. .......ccovuiirnriririniinninnnes
0599999. Total Cash 787,775 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 504,401 | 4. April 885,559 | 7. July 523,849 | 10. October. 621,834
2. February 489,365 | 5. May. 606,047 | 8. August 545,185 | 11. November. 483,387
3. March 538,899 |6. June 528,821 | 9. September. 920,199 | 12. December. 787,775

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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