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Annual Statement for the year 2011 of the First Catholic Slovak Ladies Association Of The U.S.A.

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. r@ASUNY SECUMHES......ouveeveeienciiaeiisiteiiseseessessse s sssnnes | seeneens 1,327,067 |............ 02 | .. 1,327,067 | ..oooooeeeereireineies | cvre 1,327,067 |............ 0.2
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 @geNnCIes.............cuerrerrereremeresersseesmesssnsssnesenes | cevvenenens 993,473 |.coovvenee. 0.1 | s 993,473 | oo | e 993,473 | .covvenee. 0.1
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............cceeeiieierenesiieiiens | covsrenesssseens | ververinenns 0.0 [ oo [ | e (0] I 0.0
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general OblIGAtioNS...........cviereiriiinieeiisee et esssssssesees | conssesesessssesenens | sreseennenn 0.0 [ [ [ e (0] I 0.0
1.43 Revenue and assessment 0bligations.............cccvueveicveeeeieieiireieeeiesesee s | ceveneas 2,974,230 |.........04 | ... 2,974,230 | ..ovoevireerieeeveen | e 2,974,230 |............ 0.4
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
1,513 Al OBNET ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooeeeeveereens | cvvvreinns 780,152 |............ 01 | oo 780,152 | coeeeeeeeeeeeeen | vrrne 780,152 |............ 0.1
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)........... ..617,819,522 |.......... 92.8 | ...617,819,522 |...ccoovrirrreennes ..617,819,522 |.......... 92.8
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:
3.21 Affiliated L0 e [ e | e (01 O 0.0
3.22 UNAfilI@te........cooevreiiciicec ettt | seeseees 5,955,960 |............ 09 | ... 5,955,960 | ...oivvrrirrirrineinns [ e 5,955,960 |............ 0.9
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.......ccoreereeeereeeiecnereiecseseeeseies et seeesessenesessssesssssessessnnsnsns | eeeeeni2y023,235 | vvreinnn04 | i 2,623,235 | oo | e 2,623,235 |............ 04

© © 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

...... 10,680,463
...... 10,120,512

...0.0

...0.0

...... 10,680,463
...... 10,120,512

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

....665,763,375

....665,763,375

...................... 0
...................... 0
............... 7,089
...................... 0
...................... 0
...................... 0
........ 6,189,325
...................... 0
...................... 0
........ 1,932,683
...................... 0
...................... 0
......... XXX v
...... 10,680,463
...... 10,120,512
....665,763,375
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDBET 31 O PHIOT YEAI.........c.ciuiieiieeieieisee ettt bbbt bbb bbbt bbbt

Cost of acquired:

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

...................... 6,364,115

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

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e

3.2 Totals, Part 3, COIUMN 1. ...t ettt bbbt enn

Total gain (loss) on disposals, Part 3, COIUMN 18...........ccuiiiiieieeiee sttt bbbt bbbt

Deduct amounts received on disposals, Part 3, COIUMN 15..........ccoiiirieeiess ettt bbbt

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ...t

6.2 Totals, Part 3, COIUMN 13, ...ttt ren

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

7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten

174,790

8.2 Totals, Part 3, COIUMN 9.ttt en

174,790

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)........cc.ceevrrrreririerereree et seses s s s ses s saen
Deduct total NONAAMILEEA GMOUNES..........cccvcvieeiee ettt bt et s bbb et st s st en s bbb s s e st nees et

Statement value at end of current period (Ling 9 MINUS LINE 10).........eururirirnierriniesissisiiesessiessesssssesssssss s ssessessssssessessessssssessessssssessasssssessessensanees

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 0f PHOT YEAT. ...ttt ssesnes

Cost of acquired:

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

..................... 6,189,325

..................... 6,189,325

...................... 9,282

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

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

Accrual of discount
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

5.2 Totals, Part 3, COIUMN 8.........cociieicieisie ettt ettt bbbt bbbt aen

Total gain (I0ss) on disposals, Part 3, COIUMN 18...........cuiiiiiee ettt b bbb s bbbt bbb bbbt
Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb bbb bbb bbb st

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............ocvriiiviieiciteiece s

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

..................... 2,193

9.2 Totals, Part 3, COIUMN 3. ...t ettt bbbttt ann

Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt

10.2  Totals, Part 3, COIUMN 10........coieieiiiieiesss sttt bbb s s bbbt

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccccovervrrrrnreriersirereriereneenns
Total VaAlUBLION AIOWANCE...........ourieriiiiiiicir bbb
SUDLOAL (LINE 11 PIUS LINE 12)..e.viveeieeieteeeee ettt sttt e s bt s bbb b e bt s e s ettt s bbb b es s e bt et eneesanea
Deduct total NONAAMIEd BMOUNLS..........c.viiii bbb

Statement value at end of current period (LiNe 13 MINUS LINE 14)........coiuiviiecciceice ettt sae st sse e e

S102
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 10,195,589
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 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0
ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es 68

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 42,445
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st 32,700

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 10,120,512
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 10,120,512

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 588,689,320
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 65,252,679
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 579,024
Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 521,571
4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (942,737)
A4 Partd, COIUMN Tttt 273 (420,893)
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 115,546
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 14,228,123
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 2,572,477
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR

8.2 Part2, SECON 1, COIUMN 19....... ittt

8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt

8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 581,771
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 581,771
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 636,833,305
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 636,833,305
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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.. ...2,108,019 2,773,988 .2,127,248 2,136,741
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, Totals....ooovrssrrnrirsciisiinns | v, 2,108,019 | oo, 2,773,988 | ..o, 2,127,248 | ..ooovvvvnne, 2,136,741
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAlS. . overeiresiesriisisissinsisnes | rriieiisnississr s snesssssnens | eoenrenssseens s ssnsntens | sneesenssneseesensenesnens 59,067 | oo 59,067
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.ooorreensrrcnssrrinnssriinns | v 8,327,385 | oo, 8,583,340 | ..coooviiiiis 7,536,655 | ..ocveeiiiiies 8,349,403
Industrial and Miscellaneous and Hybrid 8. United States......cooovvevevens | covereereirneiens 617,818,695 | ...cocvvrnne 690,623,707 | .covvrrrrrenee. 626,596,703 | ...covvvevrenne. 580,421,300
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries...........occ.....
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......coosmseenssssnes | coviisciicns 628,254,099 | ..o, 701,981,035 | .oovcirecniiens CRIHIK YT I— 590,966,511
PREFERRED STOCKS 14. United States.......cooevvermmererns [ covvnneeririnneienne 5,955,960 | ..cvevrnerrirennnns 5,564,900 | ..ovvvvrcriirneenns 5,998,660
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals...ooeiiienssinisien | i, 5,955,960 | ...ooovniiriiiniinens 5,564,900 | ..oooeriiiiiiininns 5,998,660
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccooccovvnniieenne. 5,955,960 | .ooovriniiiiiniinens 5,564,900 | ..oooooriiiiiiisiinns 5,998,660
COMMON STOCKS 20. United States.........couuevveneeens | covvevmmneriirnsenennn 2,623,235 | ooovveenrirneeennn 2,623,235 | oovoeerrieriii 985,001
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS. oo | v, 2,623,235 | oo, 2,623,235 | oo 985,001
Parent, Subsidiaries and Affiliates 24, TotalS.....ieiesciiiisiieieies | | e | s
25. Total Common Stocks....... | ..ccoovvcvvivnnnceee. 2,623,235 | oo, 2,623,235 | oo 985,001
26. Total Stocks ..8,579,195 | ...... 8,188,135 ..6,983,661
27. Total Bonds and Stocks.... | ........ccccceee.n: 636,833,294 | ....ovvvvcenn 710,169,170 | ..oovvvvvrnns 643,303,334

S104




GoIs

Annual Statement for the year 2011 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1 ClaSS Tt esessssessssssssssssssssssssssssnssssessssssnssesssssenns | soneserssessensenseld29,198 | v 297,776 | 1,315,693 | oo 1,742 | 063,609 [ 2,108,018 [ oo 0.3 [, 2,171,897 | .o 04 | 2,108,019 [ ..o
1.2 ClASS 2.ttt ssssss s s saes s ssesssssenss | eessessesssssesssssssssssessenss | sressesssssessenssssesssssessanss | svsessessessisssesssssesssssssssons | sesessisssessessesssssssssensnsaes | sessessessessessessesssssessensas | sesseesesssnsenseesessensensQ [ eeerresuensiesessensinsens 0.0 [ [ e 0.0 [ | e
1.3 ClASS ..ottt s st stes s ssessnssnss | eessessesssssessssssssessessenss | sressnsssssessenssssessensessaens | sreessessessiessessessesssnssessens | srvessiessessessessessessnsnsaes | sessessessessessessensesssessensas | seeseesesssnsenseesessensensQ [ eeerresieniiesessensiesens 0.0 [ e 0.0 [ | e

14
1.5
1.6
1.7

Class6....
TOtAIS. .ttt

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

41

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS 1.ttt naes

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

................. 2,377,396

................. 2,407,177

................. 2,675,996

................. 8,327,386
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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 ..ot | erenssenieenieas 8,038,579 | .cooovvrvnne. 23,947,584 | ............. 191,235,317 | ..cveeee. 163,005,246 | ............... 40,819,312 | ............. 427,046,038 |.....cccccovvereerr0n88.0 | i 403,553,211 [ oo 69.7 [ .o 427,046,039 [ ...cooovveiereeeeeeis
B.2 ClaSS 2u...ceureieeeieeieeeee s | crenrieneineeas 3,007,411 | oo 22,156,156 | .....cccoo.n.. 62,181,794 | ....cccco..n.. 50,719,880 | ....cccovvuneee 12,626,700 | ............. 150,691,941 [ .o 240 [ 120,273,739 [ oo 208 [ .o 150,691,940 | .ovvovrvrrrrrirreeieeiens
8.3 Class 3.ttt | eebeees s eessnees 129,774 | e 4,199,846 | ......cccoeuc.... 6,873,924 | .cocovvrenn 6,231,421 | oo | e 17,434,965 | ..o 28 | i 16,185,034 | ..o 28 | s 17,434,965 | ...oovvoricicincieieei
.................................................... 2,131,736 | covoeeeeeen5,504,723 | i 8,173,042 [ | .. 13,809,501 ceveeeennnnn 16,539,066 cevrnenneenn 13,809,502 | oo
.................................................... 5,993,843 | ..ovvivrinrnrnrneieninns | e 488,091 ceernennenn0,481,934 cereneenennnn 8,483,870 cervnerennnennn 0,481,934 [ i
............................................................................................................................................................. 2,354,316 v 2,429,992 2,394,316
Totals... ..11,175,764 ...58,429,165 | .............265,795,758 | .............226,617,680 617,818,695 567,464,912 617,818,696
Hybrid Securities
T ClASS Tttt sttt st ssess s sesssssesns | ctestesesissesssssesessssssssesins | ssssesesissessesesssssessssssons | sesessessessessesssssssesssssssess | sresessessesessssessesssessessnss | essessesesessssessssssessesinss | seseesessssessssssessesinsa 0 |00 [ [ eeeeeeesieiesieeeen0.0 e [ e
T2 ClaSS 2...ceveeeeeeeeceeeeeeeese e sesssssesssssesssseesns | crestesesissessssssesssssessssens | cessesssissessesesssssessssessens | sevessessesessesssssssesssssssess | sresessessesissessessesssessesaess | essesseseesesssssessessssessesenss | sreveesessesesesinseseesensa 0 |evoeeeeeeieeeieeend0.0 | [ eeeeeeeeeiesieeee0.0 e [ e

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Paren
Class
Class

Class
Class
Class
Totals

t, Subsidiaries and Affiliates
1
2

4
5
6
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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 (d).......... 10,845,173 | ...............26,652,537 | .............193,417,826 | .............165,682,984 | ............... 40,882,921 | ............. 437481441 | o898 | e XXX e [ e e XXX s [ 437,481,444
9.2 ClASS 2..uvvviveecieiesiesise ettt [(6) e 3,007,411 .............22,156,156 | ..............62,181,794 | ...............50,719,880 | ............... 12,626,700 | ...ccooucee. 150,691,941 | ovvereeiieieeeen 240 | e XXX e et XXX [ 150,691,940
...129,774 ..17,434,965 ..17,434,965
........................... 0 reeereennn 13,809,501 v 13,809,502
........................... 0 reveeriesineensiesinneeennna0 | (C)eeineee....8,481,934 e 0,481,934
............... 0 2,354,316 2,354,316
. 13,982,358 ...55,863,937 628,254,101
9.8 Line9.7a58 % Of COL B...uvvreciiisieeieeeeesiesiesississeesenienes | aeneessisssessessssaeseees 2.2 | oo 37 |27 | 365 [ 8.9 | v 1000 [ e XXX [tk XXX e [t XX | i 100.0
10. Total Bonds Prior Year
101 ClASS Tttt ssesss s ssesanns | evsessessaessnes 3,966,391 | ..cooerreee 29,125,048 | ............. 155,622,306 | ............. 181,781,516 | .ccocvuvne. 44,524,245 415,019,506 415,019,506
15,729,425 | ... ...39,048,472 | .... ...49,146,666 ...16,349,177 120,273,740 120,273,739 |....
10.3 ClaSS ..ottt ssenans | eviessiesaesinns 1,119,379 [ oo 4,132,662 | ..ccoevvece. 5,959,407 | .oveverrernns 4,973,587 [ oo e XK | e e XK i | s 16,185,035 | coovovevvrieieieeenni2.8 | e, 16,185,034
104 ClaSS 4ot ssssasssssassssssnssesans | eveessesssssannes 1,460,768 | ...cvvveeee.e. 2,016,297 | .covverenean 6,206,561 | ......coen..... 6,855,441 | .oocoeeeeerereeerreereniens | e e XXX e e XXX e e 16,539,067 | ooooveeveeeeeereeceenn2.9 | e 16,539,066
10.5 ClaSS B....ouvvreeicieisieseseses sttt seen .2,004,197 5,992,459 | ..o | cerierinnnennenn87,214 e .8,483,870 8,483,870 |....
108 ClASS B......vecvecveieeeciciie ettt stes st ses b s ssessessess | sassbenssssssssssessasssessassanes | crsssssssassssssssssssessssassenss 2,429,992 2,429,992 2,429,992 |....
10.7 TotalS.....covvvererrrrerernens 8,550,735 | .... ...56,995,891 ..63,303,414 | .... 578,931,210 578,931,207
10.8 Line 10.7.@58 % Of COL 8.....cvuoiuiiiciiieisiieieiesiseieissssssieseniens | esreessesssssensssssssseneas 15 [, 9.8 | oo 38 7 [ 2.0 [ 10.9 | XX | e XK e | e 1000 e XXX e e, 100.0
11. Total Publicly Traded Bonds
P11 ClaSS 1ottt ssesssnsens | evsessessenians 10,845,174 | ..o 26,652,537 | ...cccconee. 193,417,827 | ..o 165,682,984 | .......cco.... 40,882,921 | ............. 437,481,443 | o696 | 415,019,506 437,481,443
11,2 ClASS 2.ttt s stessss s ssesans | evsessesssessnnes 3,007,411 | oo 22,156,156 | .....ccoou.. 62,181,794 | ............... 50,719,880 | ............... 12,626,700 | ............. 150,691,941 | o240 | oo 120,273,739 150,691,941
11,3 ClASS ..ottt s s ssss s ssesanssnss | seesserssesenssenens 129,774 | oo 4,199,846 | ................. 6,873,924 | ................ 6,231,421 | oo | ceeveereninens 17,434,965 | oo 2.8 | . 16,185,034 | oo 2.8 | e 17,434,965
11.4 Class 4 2,131,736 5,504,723 | ... 6,173,042 |.... ...13,809,501 ...16,539,066 ...13,809,501 |....
115 ClASS Bt s s sessss s ssssssassssssanss | sesssessissssssssssssnssssssssnes | srsesseesssssenes 5,993,843 | oo | e 488,001 [ oo | e 6,481,934 | oo 1.0 | 8,483,870 | ovvevreeereeeereeneen 15 | 6,481,934
11,8 ClaSS B...ovvverercreerierieeeie sttt ssesss e es st ssessessensssssens | ssessesssessessesssssssssessensanss | srsessessessssssessassenssnsnssens | ersessesssesssssonsensessessansans | anssessossensssssessensanssnsasses | soessessesssessas 2,354,316 | oo 2,354,316 | oo 04 | i 2429992 | .04 | 2,354,316
11.7 Totals....ccoveveererrernne ...13,982,359 ..61,134,118 | .... ...55,863,937 | .... 628,254,100 578,931,207 628,254,100 |....
11.8 Line 11.7.@5@ % Of COL B....ovvovvreereierissiessesisesesesississssesssseens | sevsessessssssssssssessenens 2.2 97 .89 ..100.0 ...100.0 |....
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccceeecvreeieiees | coveiieisiesssieiea, 22 | i, 9.7 | o827 | 365 [ 89 [ 10000 [ XXX e [ XXX e XXX e i 100.0
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 §$....

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

Includes $

0 current year, §.......... 0 prior year of bonds with 5* designations and $...

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

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

0;

NAIC2$§

0;

NAIC 3§.....

..... 0;

NAIC4S..........

0; NAIC5S....... 0;

NAIC6S.......... 0.

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET ODIGALIONS. ......cvecveeveeeseceesee et tes e seessesssssssesssessssssssessns | enssesssssessssssssessssssnsssnes | sressersisssssssssssssnssssssssnss | seseessesenssones 1,264,258 2 . 1,330,438 | o022 | e 1,327,867 | oo
1.2 Residential Mortgage-Backed Securities..... . . . 780,152 |
1.3 Commercial Mortgage-Backed SECUMLIES...........ccceveviveieierieeiieiiees | eveireisieieisesesesisesesees | e essssssessssssesees | evsssesiessssessssessesssesens | cvnvissiesssssessessssessessess | eesessessessssssssssessessssenes | sveseesessssessesssssseseessld [ cvevveveiesvensenereneennd000 [ oo | cvveeiieieisiieeenn000 | | e
1.4 Other Loan-Backed and Structured Securities. .. 0.0 e ..
1.5 TOtAIS. ..uieceii ettt sttt \ \ , \ ) . , A 2,108,019 | oo, 0

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e

2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS. ......veeececeeieeeieise ettt
4.2 Residential Mortgage-Backed SECUNtiES.........cccovvveevevreeereeieeereeinias
4.3 Commercial Mortgage-Backed Securities.... . 0. 0.0 .
4.4 Other Loan-Backed and Structured SECUMHES..........cceveveeueveerierieiiens | eveiiiiiiieiieiisiesesesiesssees | evesiessesssssssssssesesssssesens | cronsessesesssssessssssonsssesens | crossessessssssessessssessesnss | seesessessessesnssnsessessnsanss | sressssssssessessnsansesnsan (01N I 0.0 | | e, 0.0 [ [

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........ccccceeunee
5.2 Residential Mortgage-Backed Securities.
5.3 Commercial Mortgage-Backed Securities.... . ..
5.4 Other Loan-Backed and Structured SecUrities.............cceevvereerreverreriens Lo [ [ | e | sresessssesessssesessssessens | sversesssssssesissessesesenes (010 IR 0.0 [,
5.5 TOtAIS...cvuieiiei ettt sss st snn s ensensnnaes | snsessessaseanes 2,377,396 | .o 2407177 | oo 866,817 | ..oooeennne. 2,675,996 | oo (U1 IS 8,327,386 | oo 1.3 [, 9,294,399

.3,893,717
5,400,682

...... ..3,967,721 |..
...4,359,665 |..

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtiONS........cvurverererieierise e
6.2 Residential Mortgage-Backed Securities
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities
6.5 TOHAIS. ..ottt

Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouvvuierierriesiierieeiestssiesissisesesssssssssssssssssisnsns | esesesisnneens 12,169,237 | oo 58,429,166 | .............267,384,264 | ...........229,267,679 | ............. 55,863,937 | .....c...... 623,114,283
9.2 Residential Mortgage-Backed Securities..... 1,813,121 .2,704,953 5,139,817
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T 0 [ covreeeeeeeeeerieneeened0 [0 | 0 | 0
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P (1 I 0] e, 0
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 13,982,358 | ....ccoouuee. 61,134,119 | ............ 267,978,269 |........... 229,295417 | ............. 55,863,937 | ............. 628,254,100
9.6 Line9.5a58 % 0f COL B.....oviiviiisisiiss s ssississsssesssnssnes | sessssssssnssssssesssenseas 2.2 s 9.7 | i 427 | i, 36.5 | oo R 100.0
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreriiceeieieeeee e | ceeseeinneiness 6,221,097 | .cooovrrvnn. 54,107,966 | ............. 205,922,3% |........... 243,134,195 | ............. 63,303,414 |............. ) 0.9 G DR ). 0,9 CHRIRIN IN 572,689,066 | ...coovvvrrrrrirnnn 98.9 | oo 572,689,086 | .....oovververirnriinriinnens
10.2 Residential Mortgage-Backed SECUMHES..........ccoueereneineineineineineines [ cevveeiineiinnees 2,329,637 | ccooovrerinnn 2,887,924 | oo 914,351 | oo 110,229 | oo [ e ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 6,242,141 | oo 1A ] 6,242,141 | oo
10.3 Commercial Mortgage-Backed SECUMLES............ccevveveireeieieieiieiieis [ [ e | e
10.4 Other Loan-Backed and Structured SECUMHES...........c.rrerureerneernerrnrees | eorsrrrssisssnsssirssnississsisenes | rorenssenssesssesssesssesssessses | sseessssssesssssssssssessseessees
10.5 TOHAIS....ceouereereeeineneeesee s ensessens | oesbenessnesnees 8,550,734 | ..covvvrnn. 56,995,890 | ............. 206,836,745
10.6 Line 10.5a5 @ % 0f COL. 8. ssssnssnssessssssnes | snesessessssesssssssesssseas 15 [, 9.8 | o 35.7
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 12,169,237 58,429,166 267,384,264
11.2 Residential Mortgage-Backed SECUItIES. ........ccrvreeneerernerneeneereeeenenns | e 1,813,121 | o 2,704,953 | c.ovvreieins 594,004
11.3 Commercial Mortgage-Backed SeCUItIES............ovurrurereerenrineneneines [ [ e | e
11.4 Other Loan-Backed and Structured Securities
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET OBIIGALIONS. ... vt sssssesssssseessessns | ressessssesesssesssssssssessnnes | sensessesssesssssssssssssssssnes | eesessessnssessessssssssnsssessns
12.2 Residential Mortgage-Backed SECUHIES. ........crwuererrerererneeneerrireennines [ coreerneisenssenenrisinees [ o | e
12.3 Commercial Mortgage-Backed SECUtIES............ovurrerrrreenrneeneneneiinis [ o [ s | e
12.4 Other Loan-Backed and Structured SeCUrities..........couureurureenreneeneineens [rrnninisiiissiisissi | | e
12.5 TOHAIS. ..ottt esinns | eebiesbi s (01 T (01 0
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ oo 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (O 0.0 | i 0.0
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Short-Term Investments

SCHEDULE DA - VERIFICATION BETWEEN YEARS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

oLIsS

1. Book/adjusted carrying value DeCemMBEr 31 Of PHOT YEA. ...ttt ss e stess st ssesss | eeteessssessessss et essestseesessessesens 18,400,000 [ .ooveureerereeeieeeeeseeeeeereieeeseseeseesessesssessessees | seeesseesssessssee st st ss et sse st es st enens | eebseesest et en sttt 18,400,000 [ ....cvocvreeiereeeieieeeeee s
2. Cost 0f Short-term iNVESIMENTS CAUINE. ..ottt sse st sssssnssensssssnssens | sesssssssssssssssnssessessassssssessassnssnssassensanssnes 0 [ oottt sssnas | srrseae sttt s bt s et sa s st es e sanes | setentessesstes s sttt aste st et esaes s tensesaesassessenans | srresiraeste st s et a et s et s et b enee
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas TA00,000 | oot sesssssenes | eeresieses sttt s s ssesaesssns | evesiestes et es et 7,400,000 [ .voveeeeeeeeeeeeeeeee et
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes

10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)........ccccovrvrnrnrininenrnninsnsnssnnens | onvnssssesssesnsssssssssssssssssnssens 11,000,000 [ oo s L0 TN (0 11,000,000 [ cooovveerereeeee e 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouiuiiiiiiiiiiieieiieisiesiesisissesessessssssssssssssssnsssssnssnes | osenssmsesssonsessssessonssssssnssssasss 11,000,000 [ oo 0 ] oo [0 R 11,000,000 [ oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

SI11, SI12, SI13, S114, SI15
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SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
..................... 0.
HOME OFFICE. ..ottt ssenes 05/31/2007 7,000,000 173,898 | oo | e | e (173,898) | ...
HOME OFFICE.........ooviiiiiiiniiiisis st ssnsensnes VAR.......oc.. 892 | i | e | e (892) | .vvvrerernsirnnrienins | e
0299999. Properties Occupied by the Reporting Entity - Administrative. 7,000,000 174,790 0 [ oo (174,790) | s 0 409,494
0399999. Total - Properties Occupied by the Reporting Entity..........cocoveiinnssisierssissssissisnenees 7,000,000 174,790 0 [ ooieeeee(174,790) [ e 0 409,494
Properties Held for Sale
..................... 0
LAND - CHAGRIN BLVD, 12/31/1953 . 7,400,000 | oo [ o | s | o 0 N |
0599999, Total - Properties HEl fOr SAlE. ... .. ittt bbb 0 [0 | el 0 7,400,000 0 {0 [ (0 P 0 0 0
0699999, TOAIS.......eovvvereseririieiseissisessses st s st et s sS85 1 SRttt | eestinesiesias 6,991,621 | ..o | i 6,189,325 | ............. 14,400,000 174,790 (V] [P (174,790) | cvoovevrrrrrrcrin) 0 409,494 | ............... 180,302
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

E02, EO3
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Annual Statement for the year 2011 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Residential Mortgages - All Other
1857. . .. | CEDAR CREEK NE .11/01/2004 | ...... 10.000 12/31/1987
0399999. Total - Mortgages in Good Standing - Residential Mortgages = All Other..........oeviiiniiinsce e 0 0 ] e 0 XXX
0899999. Total - Mortgages in Good Standing....... 0 0 | o 0 XXX
3399999, TOHalS.........cvvrrerrcerrrirerieeieeeieei e 0 [V 0 XXX
General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

2. Restructured mortgages $. .0 unpaid taxes $..........0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
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Annual Statement for the year 2011 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

City

State

4 5
Loan Date
Type Acquired

6

Rate of
Interest

7
Actual
Cost
at Time
of Acquisition

8
Additional
Investment
Made After
Acquisition

9

Value of
Land and
Buildings

NONE
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Annual Statement for the year 2011 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
.................................................................................................................................. 0 | e | e 0
1857 CEDAR CREEK.......costiinirnriinsisiiisninns NE..oooo [, 11/01/2004 | VARIOUS.. 2,193 [ oo | e | e | s | s 0 2,193 2,193 0
0299999. Total - Mortgages With Partial Repayments.... 2,193 | 0 0 | 0 0 2,193 2,193 ....0
0599999. Total MOMGAGES. ........cvorerrrerrererieriereieceienessessesissrisenienes 2,193 | o0 | 0 | 0 0 2,193 2,193 .0
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Annual Statement for the year 2011 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired [Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
41020V AA 9| John Hancock Mutual Life Ins Co. McDonald Investments Inc... 10/17/2003 |. 2,271,740 | ... 2,437,040 | ... 2,199,844 (10,803)
592173 AC 2| Metropolitan Life Ins Co ... | National City Bank. 1FE..... 05/09/1997 ....249,063 | . 299,235 | . 249,686 68
638671 AC 1|Nationwide Mutual Ins Series 144A. .| National City Bank 1FE..... 09/19/2002 .3,335,400 .3,271,530 .3,290,925 (6,335)
677412 AD 0| Ohio National Life Ins Ser 144A... McDonald Investments Inc... 10/31/2002 |. .2,195,800 .2,464,760 .2,155,682 (5,823)
743917 AH 9| Prudential Insurance Notes ... | eeeee.. | National City Bank 1FE..... 09/18/2002 . 2,293,540 | .. 2,580,540 | .. 2,224,375 (9,739)
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated. . 10,345,543 ...11,053,105 10,120,512 0 (32,632) 0
3999999, SUDLOAl = UNGFIBIEM. ....v.evveerirseeissssei et ess st ss st 4448888880808 8 80888kt 10,345,543 | .........11,053,105 10,120,512 0 (32,632) 0
4199999, TOMAIS........vveeeeeeeeeieaeeeseeeseese s es s stttk RR | ALE8 LR AR AR RSttt | eerienes 10,345,543 | ......... 11,053,105 | ......... 10,120,512 0 (32,632) 0
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SCHEDULE BA - PART 2

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

1

CUSIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

1
Percentage
of
Ownership

NONE
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed | Instruments - Unaffiliated
e | e | cerseneiensnes | s | e | e | e | oo | eeennQ | e | e | e | e | e | oo (V1 IO
PROM NOTE - HOLY ANGEL PARISH .| DIOCESE OF TUCSON........cocooervrrernnns 12/31/1996 | VARIOUS.. | ..ccccc.. 42,445 | oo

1199999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Char. of Other Fixed Income Instr. - Unaffiliated

oclo|lo|lo o o o o o

.......................... 0 |0 [0 0 0
3999999. Subtotal - Unaffiliated 0 0 .42,445 0 0
4199999. Totals 0 0 42,445 0 0




Annual Statement for the year 2011 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

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

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

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

"

U.S. Government - Issuer Obligation

912810 EH  7|U S Treasury BONd.........cccooeveriiinmiiniiseiieninsisnsssiiesiesessssssinns | cvvens [ PO I T 1,285,045 | ...... 152,579 oo 1,830,948 | .............. 1,200,000 | ....ccceveeee 1,259,035 |........... (4,463) | ..o [ e | s 7.875
912810 FT 0|U S Treasury Bonds.... 20,000 20,989 | ..ooviceiinririines [ e (23) | i [ [ 4.500

11/04/2004 | 02/15/2021
09/11/2008 | 02/15/2036

0L

912828 JR 2|U S Treasury Notes [T . I I 1. . cevverrnrnernenne,000 [, 5222 | .o 3.750 05/04/2009 | 11/15/2018
912833 X9 6|U S Treasury Stripped Int Pmt Note @ e [ 1 I 36,140 | ........ 48.4401 ..o 62,972 | oo, 130,000 | oo 42,621 [ .o 06/23/2008 | 11/15/2035
0199999. U.S. Government - ISSUET OblIGAHONS. ........vurreseieiieisiirisseissersssssesssesessesssrs s snss st senssssssnss | ssssssnssenes 1,347,545 | .. XXXooiooor | o 1,925,893 | .o 1,355,000 | .ooovvrennns 1,327,867 | oo 0 0 0 o XXX [ e XXX [ XXX | 36,152 | oo 95,588 | XXXeooooe [ o XXX......
U.S. Government - Residential Mortgage-Backed Securities

36202A NU 7 [G.N. M. A. P00l 000403..........occemermerrerierinrerseensserssnsnensensseessnnns | vevnne | oo [ eevenerinens [T | s 59 | 110.910 12/27/1985 | 09/20/2015
36202A P7 6|G.N.M.A. P00l 000446...........ccoocrrirrmrnrirernrireirernnrenesnsersensseneninnes | eoveeee | oo [rverneinens [ oo | viviiiiiennn8,050 | i, 115.818 12/17/1992 | 11/20/2022
36202A S9 9[G.N.M.A. P00I000544...........ccomrreerrrerireriererneernsersnrnenieneseesnnens | vevnee | oo [ eevererinens [ | i 7,260 | e 114.635 02/18/1993 | 12/20/2022
36202A TA 5[G.N. M. A. P0OOI000545.........ceeemerrerrmrirerineiseirnssisnnsesnssseseesannes | vevnne | oo [ erverrivnens [eone] | 11,292 | i 116.253 12/30/1992 | 12/20/2022
36202A TE 7[G.N.M.A. P00l 000549........ccuvumrreerrmrrierirerenreinsnnnnnienieneseesnnns | vevnee | oo [ evvennrinens [T | i 566 | i 110.794 05/29/1986 | 05/20/2016
36202A YU 5[G.N.M.A. P00l 000723........ccorueumerreremnrrenmneesenssrsssnsnensssesesssnnes | nevnne | oo [ eevenernnens [ o | v 7,110 | i 115.754 01/27/1993 | 01/20/2023
36202B ED 3 |G.N.M. A, P00l 001032.......ccccrmmrrrmirnriereninrerennnienissnssenssnsseesenenes | eoveere | oo [everneonens [ oo | v 13,655 | oo, 114.957 04/20/1993 | 04/20/2023
36202B GP 4 [G.N. M. A. POOI00T10B........ccomverereerrrrarierirererneeieerennienienessensnnns | vevnee | oo [ eevenerinens [ | 836 | 116.838 12/01/1988 | 12/20/2018
36202B HT 5[G.N. M. A. P00l 001142.......coccovieirirnineiernrneirennnisesninenenseereninnes | eoveeee | oo [rverneinens [ | 8771 | 114.957 05/25/1993 | 05/20/2023
36202B KZ 7[G.N.M.A. P0OOI001212......ccvorrerrierinerieriereneeseerennsensenesensnnns | vevnee | oo [ eevenerinens [ | vviviiineinnnnid,822 | i 114.957 06/17/1993 | 06/20/2023
36202B NF  8[G.N. M. A. P00l 001290........ccmvumerrerrrerrenrrneesenssesssrsensssesenssnnns | vevnne | oo [ eevenerinens [roneT | v 1,794 | i 117.284 11/20/1989 | 11/20/2019
36202B SE  6|G.N. M. A. P00l 001417.....vvvrirrrereineieieniseesnssssissnssenssssssennnes | eoveeee | oo [everneinens [ oo | i 163 | L, 100.422 06/21/1990 | 06/20/2020
36202B WV 3[G.N. M. A. POOI001560.........ccurermrrrerrrcrierircerseensnneersensenessensnens | vevenne | oo [ eevenerinens [T | i 1,297 | i 118.161 02/20/1991 | 02/20/2021
36202C BM 4| G.N. M. A. P00l 001844.........c.ocoomrnirirnireinrirerinrneirernsissiessenennnns | veveene | oo | eevervenens [ o] | i 2,707 | i 113.841 06/18/1992 | 05/20/2022
36202C CE 1|G.N.M.A. Pool 001869... . ..3,299 | ... 118.821 09/06/1994 | 09/20/2024
36202C EM 1| G.N. M. A P00l 001940M.........ovveurereireireirenissessesiessesessessseines | ceeenne I (ST IV LI [ 1470 | ..... 122.091 01/09/1995 | 01/20/2025
36215X UC  4|G.N. M. A, P00l 148279.......ccccorvrniriniirreinnnsrsnnssssisssnenssssseninnes | eoneene | oo [verneinens [ oo | v 1,619 | L 100.405 05/26/1987 | 07/15/2016
362153 KP 2| G.N. M. A. POOI 152502.........cccumrrmerrerireenernserneriensssesssnssnssenens | eevneee | [eovereneeens | eeeene T [ oo 3,804 | i 100.485 01/01/1989 | 01/15/2019
362156 VD 0[G. N. M. A, PO 155512......cumiirririiiiicirnninersensienesiseienssssseenis [ eveene oo | vervnenns | v [ o875 | s 100.405 07/25/1986 | 07/15/2016
36216A RP  8[G.N. M. A. P00l 158994..........occurirrinrricrierenrinsniennseniereseennnns | vevnee | oo [ evvenrinens [T | il 1751 | 101.977 | . 07/06/1989 | 06/15/2016
36216T 4X 5|G.N. M. A. P00l 174638........cccoomrrrrineirnerirnrinereeiseessssisssnssssenenee | cennee | oo | vevernenens | eeeeed | v 1,470 | s 103.447 12/22/1986 | 11/15/2016
36216U QH 3| G.N. M. A. POOI 175156........cvrivririiriereisnierissiseiessssssesnsssssnnnns | veveens | oo | evsrnenens [ oo | i 5,523 | i 104.377 09/22/1986 | 08/15/2016
362164 DN 2| G.N. M. A. P0OI 182909.........cccumrreriremireercrnnernersensssessensssnssenens | eevnene |0 [eovensrenes | eeeeee T [ 114 [ 101.739 03/03/1987 | 02/15/2017
362165 LL 4[G.N. M. A P00l 184031 .....coivirnriirniincinnierenseieresiseisenssssseenss [evenne oo | vevvnenns | v [ e 1,683 | i 115.395 04/19/1993 | 04/15/2023
362166 QW 3[G. N. M. A. P00l 185069..........ccevmruerimirriniirerninrirerenisseenenieneenes [eveene o | vevenrenns | veven T [, 793 | s 101.595 05/19/1992 | 01/15/2022
36218H YE 8| G.N.M.A. P00l 223109.......ccccmrurmrinrirerinernenseniseessssssssnensensnee | connee | ae | veversenens | eeeeed | v 5,484 | e, 101.723 . 02/15/1990 | 06/15/2017
36218N LR 0| G.N. M. A, POOI 227236........ccovvmrvrrinrnercinnierisnsneeressssssesnsssnsnnnns | veeens | oo | eevnrnenens [ oo | v 392 | i 100.447 08/15/1989 | 08/15/2018
362181 2G 3| G.N. M. A. P00l 23B475.........oeverrmerirerineeerisnsrnernensssessensssssnennns | eonnene | o [ernenneeens | oeeeee T [ e 7,618 [ i 100.446 11/15/1987 | 11/15/2017
36219U RM 8| G.N. M. A, P0OOI 259792........cccvvmrinrinrinereinnierissiseeresssisseessssnennnns | veveens | oo | evnrverens [ | v 10,667 | i 102.264 03/19/1991 | 07/15/2018
362198 U4 3| G.N.M.A. P00l 270703.........ccvurmrrmeriremirneercninnnneriensseessssssnsnenens | eevnene | oo [eoverreees | eoreee T [ oo 7,241 103.811 10/17/1989 | 09/15/2019
362200 VB 2| G.N.M.A. POOI 275210......ccccuirmrirrierinircinrirerinsineerenssisseesisenennnns | veveene | oo | eevnrvenens [ oo | i 376 | i 100.378 05/23/1989 | 05/15/2019
36220X 5C  5[G.N.M.A. P00l 291643.........cccovmrrrninirernrinnrennniesisnnensssssseninnes | eoveee | oo [rverneinens [ oo | v [ 101.563 09/18/1990 | 09/15/2020
362208 7K 0|G.N.M.A. P0OI300B98...........ccomrrrerremireererinmrnensensseessensssssenens | eenneee | o [erveevenens | eeeeee T [ e 10,675 | i 103.600 06/18/1991 | 06/15/2021
36223F B4 2| G.N. M. A P0OI 308159.......cccirrmriiiiriirnineiereniseeensnieneensnerinnnes | vevvens | oo | eevernenees [ oo | v 9,573 | i 102.116 05/13/1991 | 05/15/2021
36223F Q7 9| G.N.M.A. P0OI30B578.........cooemerrrrirerenineirernnisniensesneensseninnnne | venvene | oo | eevervenens [ o] | 2,564 | i 116.705 04/27/1992 | 03/15/2022
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
36223N XC 3| G.N. M. A. P00l 313075......comrurirerieirerinennenseniseesssssssssssnsensnee | connene | ae | veverserens | eeeeed | v 16,996 | oo, 117.149 ..16,996 .16,970 (1) MON... | ... 04/29/1994 | 08/15/2022
36223S V5 9| G.N. M. A. P00l 316636..........cccvrrrrrerrnriererineerennninisnnsserssnsseseninnes | eoveee | oo [everneinens [ | v 3,277 | i, 100.340 MON... | .... 12/17/1991 | 12/15/2021
36224B 2R 9[G.N. M. A. P00I323984..........occerrrrerrnrrierinceneernsensernenssnsseessnens | vevnee | oo [ eevererinens [T | 256 | e 100.340 MON... | .... 04/29/1994 | 04/15/2022
36224C 4R 5|G.N. M. A, P00l 324932........cccoivimrvrirnrniricinninerisnserenssisseennsnennnns | veveenn | oo | evnrnenens [T | i 3,439 | i 114.362 2 MON... | .... 09/16/1992 | 05/15/2022
36224G S5 8| G.N.M.A. P00l 328240.........cccouvririnrerrrrnrrnerieniseesnessssnenensnne | cenene | oo | vevernerens | e | e 029 | s 113597 | oo T | 629 [ 629 [ MON... 04/29/1994 | 08/15/2022
36224H A3 0|G.N.M.A. Pool 328626... 1,183 | 100.280 MON... | .... 11/18/1992 | 11/15/2022
36224H MD 5| G.N. M. A, P0O0I328956.........cocorvrrerirrirrieerinnrienienisseesssinssieniens | ceeneee | oo | vevererenns | cvvens 1. ..8,405 | ... 115.798 9,815 ..8,422 1 MON... | .... 12/16/1992 | 12/15/2022
36224K PH 6[G.N. M. A, P00I330824.........coeveriemerinirereriseerseesnssssenssensessseens | sevinee | oo [ eevnerinnens [ onees LI I 33,775 | ...... 103.268 | ..oocvvvnvrnecns 35,113 | v 34,002 | oo 33,841 | ..o 3 MON... 11/18/1992 | 10/15/2022
36224L MC  8[G. N. M. A, P00l 331655........covirirrrireirinierersisesnssersnsseeensssnnens | wonnee | [ vveveninnns | vevene Tl 16,289 | i 114.362 .16,326 2 MON... | .... 10/19/1992 | 10/15/2022
36224M SD 8| G. N. M. A. POOI 332716.......covevmrinrrierierirneeseeissienienssesessenssnsens | evneen | oo | everevenens | vevens 1| e 1,915 [ 114.362 MON... | .... 10/19/1992 | 10/15/2022
36224M UL 7| G. N. M. A, POOI 332787 .......coviierieinerierineeseeisssinsssensssessssssssns | evneen | oo | oneeseenens | vevens 1| 29,073 | e 114362 oo 33,363 | 29,173 | 29,084 | MON... 10/19/1992 | 10/15/2022
36224P MD 7 [G.N. M. A, P0OOI334356.........cuverrirrriirierienierirnneissinnnienienennnens | eevieee oo [ cevnrviennns [ ovens 1| 12,989 | L 114.362 8 MON... | .... 11/18/1992 | 11/15/2022
36224S QV 7 |G.N. M. A P00l 337168........covrrireririeieniereinsirersniseeniensnssneens | eveneen | oo [ eorerernne [ vonees T 8,323 | 114.362 | ..o 9,682 | i 8,466 | o 8,385 4 MON... | .... 10/19/1992 | 10/15/2022
36204Q G3  8[G.N.M. A P00l 376518.......ccvvuirrrirrrinirneieiniiersnseeessssssssensnsnsnnss | wonniee | [ eoverennnns | venene T e 1,217 | 101,372 v 1,234 | 1217 | 01,220 | e MON... 05/01/1994 | 05/15/2024
36204W CP 0| G. N. M. A. POOI 3B1778X.....ccorverrrriierierieresseesssisersesiesssensenes. | enneen | oo | eeerenenens | vevens 1| e 23,745 | L 111.641 MON... | ... 04/15/1994 | 04/15/2024
36205E WS 1[{G. N. M. A, POOI 388657........oovurrireriniirerieeineissessssisssssssesesseens | eevinee | oo [ cevserinnnes [ ovees 1| 2,984 | 105.098 MON... | .... 06/17/1994 | 07/15/2024
36205K MJ  8[G.N. M. A POOIB928B1........cvurrerercrererrierierireeesnenssesssensenesenesneens | eevnee | oo [ eevnevionnns [ ovens T 3,773 | 101.454 MON... 01/24/1995 | 01/15/2025
36205L X3 9| G.N.M.A. P0O0I394098.........ccomremrrrerierireererissrsensensssessessnsens | ennees | oo | oeerseenens | vevens 1 446,687 | ..... 106.966 MON... | ... 04/04/1995 | 11/15/2034
36205Y PE  6|G.N. M. A. P00l 404621.........ccoisirmrimiiirnninrinnssensnssessnnssesssnenens | eronees | oo | eovsrinnenne | onnes 1 19,680 | ...... 115.583 ..22,984 ..19,885 3 MON... | ... 11/21/1994 | 11/15/2024
0299999. U.S. Government - Residential Mortgage-Backed Securities. 779,709 | .. XXXooooooe | e 848,094 | ..o 781,742 | oo 780,152 | oo 1 0 XXX [ 5,256 | ee.......63,080 | ... XXX [ XXX......
0599999. Total - U.S. GOVEIMMENL........cvviieiiiriiisiisseisissississnsseisssnssseseensees 2,127,254 | . XXXooovvrs | i 2,773,987 | oo 2,136,742 | .00 2,108,019 | i (2,560) 0 XXX | 41,408 | ... 158,668 | ... XXXeveooe [ XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
546418 AC 8| LA Agricultural Fin AUth SEC REV........cccovviureieireineineiiesieeiseessnnins [ e | e | oeeereenins | ceeens 6 15,574 | oo | cerereineieeeneeeees | cereeeeienieens 15,574 | oo | e 8.800......... 8.800 [ AD...... [ cenrererinrirnerineins | oerrreesesiseessnis 09/15/1986 | 10/01/1996
841514 AU 6| Southeast TX Hsg Fin Corp Ser A.........cccoviriiinniinninniieninsisnnnnins | wovnnes | oo | onnienenins | oovees 6 43,493 43,493 8.600]......... 8.600 | MS...... 08/25/1986 | 09/01/1996
1199999. U.S. States, Territories & Possessions - Issuer Obligations.........cccoovviiiiiincsisiis L 59,067 |..XXX........ 0 59,067 .. 0 0 XXX XXX XXX... .0 XXX oo [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 59,067 | ... XXX..ooooi | v 0| e 59,067 | oo (V] [P 0 0 XXX XXX XXX | 0 | el 0]... XXX...... | ... 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 - Issuer Obligations
044863 AC 2| Cnty of Ashtabula OH Tax ECON DEV.......c..cocvurrerereneirerieeeneeienenenins [ evvees | e [ ovrereens 1] LI [ 318,714 | ...... 101.670 | cooorerirnes 325344 | ....ccceei0n320,000 | oo 319,235 | ... 82 05/18/2004 | 05/15/2019
259561 JJ  8|Douglas Cnty WA P U D Wells Hydro.........cocovvvernrrveermrenennnnnnennnnnnes [evvnee [ [vvrnniinn [ e L [ 5,050 | ...... 109.901 | oo 5,495 09/01/1963 | 09/01/2018
31358A BX 7|[F.N.M.A. Zero Cpn Debs Strip. 211,450 99.924 ....999,241 73,924 08/19/1992 | 02/01/2012
880591 30 0|Tennessee Vly Auth Pwr Ser 99-D 500,000 26.150 ....130,750 06/02/1998 | 06/01/2028
930336 GS 5| Wadsworth OH Build AMEriCa.........ccocwrreninnnncrnnessressmissnissnensnenee | eovnene | oo [evvernenens | W TFE | 002,150,000 | ... 103.595 | . ..2,227,293 10/14/2010 | 12/01/2025
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. XXX . ..3,688,123 . 74,004 0 [0 [ XXX [ XK [ XXX | 13,214 ] 158,190 XXX o [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obl ies of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312904 VU 6|F. H. L. M. C. S€r 1017 D..oooorereeerierieeieesssiseesensesssseessssssensnns | eeveee AFE | e 7416 | 113.497 ..1,418 8.300 ] ......... 8.300 | MON... | .... 08/26/1994 | 11/15/2020
312905 Z7 O[F.H.L. M. C. S€r 1087 L.cceierireiiieenieiiiineieinsiseeeniseisssssensnsnenies | wonnee [ [ vveveninnns | vevene T 10,139 | i 117.649 8.500......... 8.612MON... | .... 09/29/1994 | 06/15/2021
312906 RX  O|F. H. L. M. C. Ser 1119 H...oooveriieceeierienieeecenssisensenissssensenes | eovvees | oo | weeereenins | vevens T e 5,417 | 13446 | oooovcreen8,145 | el BT | ek BT | [ | e [ e | e 7750 ......... 7.750 | MON... 11/02/1992 | 08/15/2021
312906 VS B|F. H. L. M. C. S€r 1122 Gu..ovvouieierieeieeieeiseinsssissnsensesissessnneas | evnees | oo | oseeseenins | vevens 1| e 1,314 112473 1,323 MON... | .... 06/30/1993 | 08/15/2021
312909 3W  2[F. H.L. M. C. Ser1250 J...covvvvierieivieirernnieereninsisessisensssesesssnens [ vnneee | [ overeninnns | vevee T 18,696 | ... 119.883 8,720 | oo [ e (13) . . . MON... | ... 04/05/1993 | 05/15/2022
312910 3Q  3|F. H. L. M. C. Ser 1311 Kuoooeeoeririrerierieeirseeissssssssesiesesseessssinsnnns | eonnees | oo | oeevseenens | vevens 1| i 35,449 | L 109.340 | vooovvvvereennn 39,151 | 35,807 [ 035,730 [ i 1 [ s | e | e 7.000]......... 7.136 | MON... 05/19/1993 | 07/15/2022
312910 BB 8 [F. H.L. M. C. Ser1312 Luviviiiiiieinresineieinsseeesseissssssensnsnenies | eonnee o [ oveveninnns [ venene T 11,521 | 113.976 ...13,205 6 8.000......... 8.090 [MON... | .... 07/18/1994 | 07/15/2022
312912 AP 3|F. H. L. M. C. Ser 1367 KA....ccosvvirrrerrerirnreneernenisensnesisessneessensseens | evveen | oo | overenenens | vevens 1| 91,154 | L 110.306 .101,139 .91,545 11 6.500]......... 6.576 [MON... | ... 11/09/1993 | 09/15/2022
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312913 QR O[F. H. L. M. C. Ser 1439 L.oovvevceeeerseeciereeseeesiessssssssssssssssssenens | ernene oo | eevvenienns | eoven T [ v 37,113 | i 114.093 37,113 37,113 MON... | ... ..2,783 | 10/30/1995 | 11/15/2022
312914 DS O|F.H.L.M.C. Ser1459 M e | WAFE | i 48,222 | 113.872 ..48,222 MON... | ... ..3,617 | 03/21/1994 | 01/15/2023
3133T1 FB  3|F.H.L. M. C. Ser 1577 PV...oooviireiircerreiseieriesiseeissisessesssesssensns | woveees . ..199,479 | ...... 105.590 | . ...199,979 2 MON... | ... 12,999 | 09/30/1993 | 09/15/2023
3133T0 J7 O|F.H. L. M. C. Ser1578 Ku..ovvvieeierceeieiseieenesiseiesisnsessiensnies | vevees . ...660,246 | ...... 113.435 . ....661,004 38 MON...| ... 02/01/1994 | 09/15/2023
3133T3 PK 8| F.H.L. M. C. Ser1652 PL......cccovvurririrrerierineeieeinsisesiesssscnssnens | eveees | e | WAFE | 529,519 f L 114.161 529,519 | ...ccocceennn.529,519 | MON... 02/16/1994 | 01/15/2024
31340Y PX  1[{F.H.L.M.C. SErdad F. ..o ssesisesssnins | crveee e [T 22,277 | 111.326 22,277 | ...... 22,277 MON... | ... 11/21/1994 | 05/15/2020
312913 WW 2| F. H. L. M. C. Se€r G4 D...ccoouveirrcrinriceiininsisesisssieniesessssssssnnns | cvvees e | 20,444 | L 113124 20,553 | ...... 20,534 6 MON... | ... 12/30/1992 | 12/25/2022
31340A B6R 7 [F.H.L. M. C. P00l 140880...........oocererermrrmcrirerireenerinersserseniesesseenns | cevees e e T 9,928 [ L 108.621 MON... 11/01/2004 | 09/01/2016
313401 UH  2|F. H. L. M. C. POOI 17017 ..o | cviees e e e 865 [ 110.634 MON... | .... 11/01/2004 | 06/01/2016
31293A 5H 7 |F.H.L. M. C.POOI C15348........ooreereereerrerereereeeresessiinssssssissesenies | coveien e | T 1,262 | L 116.319 MON... | .... 11/01/2004 | 09/01/2028
3133T4 K 4|F. H. L. M. C.Ser 1688 W......ooooeeeieeriericieerseiseniesiseessessssines | wveees o e e 24,079 | 104.569 | ...oovvereennn 25,485 | oo 24,371 | oo 24,518 [ e 242 MON... 11/01/2004 | 03/15/2014
31393Q XY 3|F.H.L.M.C.Ser2610 VB......cooovmirerirerinieiriieiseineniesesessenisssises | ceveene e | e i AT2,764 | 109.319 | v 526,264 | ......cccoonn 481,402 1,030 MON... | ... 11/01/2004 | 07/15/2024
313614 WE  5|F.N. M. A. POOI 050145...........oreereereieeeeseeesseeeesereesseessesssessienees | eeeens oo | e e 192 | 116.962 221 189 MON... | .... 11/01/1988 | 11/01/2018
313614 WL 9[F. N. M. A, P00l 050151 .....ciiiiiiririeisereierssieeessssissssensssisnsnees | evenes e | e 00366 | 118.524 429 362 | o363 | MON... 12/01/1988 | 12/01/2018
31368K LD 6[F.N. M. A. P00l 192124........covviirririinerrerineeneeiseisesisessessenes | covees e e | 5,949 | L 111.259 6,621 corenn5,951 MON... | .... 12/24/1992 | 12/01/2022
313602 Q2 3|F.N.M.A. Ser89 58 G....ccoevoireiiereeciereeeiese s ssesesessnes | erias e e 8,598 [ 111.159 9,594 [ 8,631 3 MON... | .... 11/13/1992 | 09/25/2019
313603 LN O|F.N. M. A, Ser89 96 H.....coooovvvrerirircrieieserieniscesseisssesienescenns | cvvees e | e 11,267 | 113.052 | oo, 12,737 | o 11,267 | oo 11,267 | MON... 11/02/1994 | 12/25/2019
31358E NS 7[F.N.M.A. Ser90 71 H.oooooeeiceeeieeeiseisenissssessessessssennas | cevee e [T 2,642 | 110.332 2,915 2,642 MON... | .... 05/12/1995 | 06/25/2020
31358E 2N 1|F.N. M. A, Ser90 103 Kuuouvvvereieiseieiernsiseenisissessssessnsssiensnies | wveeee e | e i 7,438 | 110.030 MON... | .... 02/12/1993 | 09/25/2020
31358E TW 6 [F. N. M. A Ser90 109 J..vouueeiiireeieniseeeeisessesiensesessesssssnns | ceveees e [T i 18171 | 109.698 | ...ovvvvereennn 19,946 | 18,183 | 18,182 [ MON... 06/30/1993 | 09/25/2020
31358E 5A 6|F.N.M.A. Ser90 110 H...ooovvvvveicicincircennncsenerenseenenssenennnns | eveeee | oo [rverneinens [ | i 7,048 | L, 112.221 . MON... | .... 12/15/1994 | 09/25/2020
31358F 4E 6|F.N.M.A. Ser91 21J IO I e e e 6,483 | L 111.700 7,242 MON... | .... 03/09/1993 | 03/25/2021
31358K F3  7[F.N.M. A, Ser91 162 GA......coooonieieeeriineineeeeiseiseessssissssensnsens | cevnee e e T 9,932 | 1136671 | oo, 11,289 | oo ,932 | 9,932 | MON... 08/17/1994 | 12/25/2021
31358M DL 5|F.N.M. A, Ser92 34 G...ooovvvvevrrervenerernsseeinsseissnsssisenssssessensnnes | oovenee | oo | vervvnenns | o TFE [ i 2,594 | L 101.333 MON... | .... 06/08/1994 | 03/25/2022
31358M WZ 3|F.N.M.A. Ser92 491 . cerneennnennnnnn08,920 [ Lo 112.638 7 MON... | ... 02/06/1996 | 04/25/2022
31358P D2 O|F.N.M.A. Ser92135L........ . e 10,615 | L, 113.697 ..12,069 MON... | .... 11/08/1995 | 08/25/2022
31358P MX  2[F.N.M.A. Ser92 149 H.....ooeoovvvirrcrnrincrrennsinennnnnenenessnnnnns. | vevvee oo [ evvvnvinens [ | e 159,311 | i 112.89%4 | . 179,852 MON... 12/09/1993 | 08/25/2022
31358Q HC 2(F.N.M.A. Ser92 159 PL 10 MON... | ... 02/23/1994 | 09/25/2022
31358Q AN 5[F.N.M.A. Ser92 1681 H..oooovvvvvveeieivereienncnseenississsssnsessseninnes | eoveeee | oo [rvnrvnninens [ o] | v 48,531 | L, 120.475 MON... | ... 02/29/1996 | 09/25/2022
31358R BM 4 |F.N. M. A. Ser92195 Cu..coovvereereereeccesrsceseseessseesssssensesnssnsensnne | evvenne | oo | evenneveiens [ o | cerierieninnnn80,178 | o 114.012 . 11 MON... 03/08/1996 | 10/25/2022
31358P HT 7 |F.N.M.A. Ser92G35E......ccoovivimirirnrneriersenerenseesenssnssssnsnenes | eoveene | oo [rverneinens [ | v 59,172 | L, 110.438 52 MON...| ... 03/08/1996 | 07/25/2022
31358P HV  2|F.N.M.A. Ser92G35EB......ccooovioverecreeereeecrereercerenresneeninseenenn | eeveiee | frveesire o] | v 20,617 | oo 114.377 3 MON... | ... 12/01/1995 | 07/25/2022
31359B PE  1|F.N.M.A. Ser93 122 M.....oveieeeeeeeeeeeeveeiesessessesnesssesssnesssssenes | evneee | oo [evnrinriinne [ oo | i 197,991 | L 110485 . 28 MON... 09/22/1993 | 07/25/2023
313590 6L 2|F.N.M. A, Ser93 178 PK....cocovvrvrvrvrrnrnnrceinnnerisnsesenssissienssennnns | vvvens | oo | evsrveens [ oo | v 215,615 | i 111.299 | . 4 MON... | ... 09/30/1993 | 09/25/2023
31359E YT 2[F.N.M.A. Ser93 199 PX...oooovvvvrinererierineesnsnissnssensesesessssssnnnnss | vevnne | oo [ eeveneiinens [ o | i 130,605 | e 115.016 | . .150,562 MON... | ... 11/05/1993 | 10/25/2023
31359H JE 5|F.N.M.A. Ser94 55H.... RN IR e | e 0. 283,950 | 114.276 | . 334,521 | .. ...292,732 304 MON... | ... 03/29/1994 | 03/25/2024
31358Q BR 5 F.N.M. A, SerG92 53 J...ooviveerirrercerieinirinerieseseesessssessesssessnnes | ceveene e | 023,985 [ L 111959 | oo, 27,125 | oo 24227 | oo 24140 | 39 MON... 02/22/1996 | 09/25/2022
31367W  HL 8| F. N. M. A. POl 181235.......cciririieiieiieeicieeise e ssesiesesesssnins | coeees I RTINS B 1 5,044 | ... 115.249 5,205 4,517 8920 | [ (18) MON... | .... 11/01/2004 | 10/01/2022
31359F 4A 3 F.N. M. A Ser1994-1 UU.....cooeiviiiieinicisisneieessensssssisninnes. | veveees . N 11.. ..4,000 | ... 103.151 4,126 | .. 4,000 | ... 4,000 |..oone. MON... | .... 11/01/2004 | 01/25/2014
31393A 6C  6[F.N. M. A. Ser2003-39 MT.......ccourummrmmrirmrereersninersersesesneesenssesses | cevnee I (ST IV LI [ 500,000 | ..... 111937 | o 559,686 | .....oevrrnenne 500,000 | ..cvorrernene 500,000 |........... MON... 11/01/2004 | 05/25/2023
31393X SM O [F.N. M. A. Ser2004-25 UB.........cccccovurvrnirernnineirnnnerisnnsererssisssrennns | ervneen | oo [ eoverinnnne o T 213741 | 106.970 .229,203 214,268 1,652 MON... | ... 11/01/2004 | 06/25/2033
74434T P4 3| Prudential Home Ser 1993-83-A6..........cccouvueirrmmerrmerrereneennnisersnsinns | veenee | oo | vevereeennes | cevne LI Y - 2 108.028 ..1,210 2 MON... | .... 12/30/1993 | 01/25/2024
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2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities..........cooevrniiiiciinnninneas XXX .4,895,217 4,374,403 3,350 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... XXX ..8,583,340 8,349,403 | ............8,327,385 | e | i 77,354 0
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  AJ  1|AT&TINC COMP NOES......oouirerirrireiireireiiseineiseniesessesssssisssssensins | oenee | oo | vevereriens AFE] 2,987,120 | ...... 115.889 | oo 3,476,670 | .oovvvnnvn. 3,000,000 | .oovrernvne 2,991,229 |.......... 1,179 03/31/2008 | 02/01/2018
008117 AD 5| Aetna SErVICES INC.......couureurvriririreiseeieesiesienssssessessssssensensesennee | eevneee | o [ wovevereeens VAFE ] s 500,000 | ..... 107.382 | oo 536,910 | .oovvvverenne 500,000 | ..coovrernene 500,000 |........... 06/12/1998 | 09/15/2013
008117 AG 8| Aetna Services INC DEDS............cccovevververeeeeiecreeseees s | cviees | IFE| ... 1,526,655 | ..... 122.078 | . ..1,831,170 .1,500,000 (971) 10/20/1998 | 08/15/2023
010392 EC 8| Alabama Power Company Debentures.............cccoewrerenivenrinerivniirenins | covenee .| IFE| .. ...987,300 | ...... 124497 | . 1,244,970 | .. .1,000,000 | ... ...989,038 260 11/18/2003 | 02/15/2033
010392 EB 0|Alabama Power Company SENIOr COM...........uuwuuerererereermmernersensenenns | eeveee | o [ werevereeens VAFE ] v 5,472,863 | ...... 128158 | ..o 6,547,592 | ..ocvovnvn. 5,109,000 | ..oovvernvene 5,369,127 |..ccouvnnee (17,263) 08/11/2005 | 12/01/2022
013104 AC 8| Albertson's Inc. COrp Deb..........covuviiiveriiiiiicirisciierescnisciienns | v . 2,101,732 82.446 1,669,532 .2,025,000 (2,251) 08/27/2001 | 06/15/2026
020039 DC 4| Alltel Corp Senior NOES.............vvvrrereerriensseeesisesseeesssesssssssiens | e AFE ] v 2,509,160 | ...... 145315 | v 2,906,300 | .. .2,000,000 | ...oovvvene (10,677) 12/24/2003 | 07/01/2032
022249 AU  0|Aluminum Co America Corp (ALCOA).........coocenerrnmeenmererereneenserssennens | evveeee [ [ eoveeernenns | w2FE | i 5,765,730 | ...... 100.239 | ..cvvrennes 5,011,950 | covvvrreenne 5,000,000 | ..oovrerneene 5,617,924 |.......... (23,448) 08/11/2005 | 01/15/2028
022249 BA 3| Aluminum Co America Corp (ALCOA).......ccouwurvemrrierimreirerirssisnnrrens | cvveee 12,222,300 | ...... 110480 . ..2,209,600 .2,000,000 ...2,123,426 (15,624) 07/16/2004 | 06/15/2018
023650 AG 9 |America West Airlines Series 00-G...........oeverrererineennrineriesesnensneenes | ceveeee . ...1,571,806 | ........ 98.314| . 1,383,442 | .. 1,407,167 | ..............1,620,072 (12,201) 06/14/2005 | 07/02/2020
030955 AN 8 |Ameritech Capital FUNAING.........ccovrivrrririeriniiirinnieiseeisseesssseensssinns [ verne [ [ ererernnns VAFE] 2,318,330 | ...... 117.263 | ..o 2,345,260 | ..o 2,000,000 | ...cocouvnee 2,250,510 |...ccoeeue (9,652) 07/07/2003 | 01/15/2028
031162 AX 8|Amgen Inc Corp Global Senior Notes v | s ..3,024,420 | ..... 117.533 | . ..3,525,990 .3,000,000 ....3,017,271 (2,145) 05/27/2008 | 06/01/2018
031162 AJ 9| AmGen INC GIODAl COMP........vvmrerriirrieiierireeiseeiseisesieesieeesseesssiens | crieee ...1,895,520 | ...... 109.938 | . ..2,198,760 | .. .2,000,000 | oooovreenn 1,948,182 | s | e 16,064 06/24/2008 | 11/18/2014
031162 AZ 3| Amgen INC SENIor NOtES.........ceuurverererererceiirinerierinssiensenesssssessnnnes | evveeee | oo [ everernees | w2FE | i 3,128,250 | ...... 113.062 [ ..ocvovrennee 3,391,860 | .coovrrrnees 3,000,000 | .oovvrenees 3,098,421 |..ccoounee (11,256) 03/24/2009 | 02/01/2019
001814 AR 3[ANR PIPEINE CO...vvvvveericirericieiesieisesesie s ssssssssnsanns | erens .|.1FE| .. ....2,386,840 | ...... 147.062 | . ..2,941,240 .2,000,000 ....2,259,287 (17,095) 08/16/2001 | 11/01/2021
037411 AK 1 Apache Corp DEDS...........ccuiiieininriiiiiiieseieiessessssseessssssseensns | evenes .| .AFE| .. ..1,274,960 | ...... 139.254| . 1,392,540 | .. .1,000,000 | ... ....1,208,969 (9,203) 02/13/2003 | 04/15/2026
037411 AN 5| Apache Corp DEDS........c..cveuvueririierieiseeisesssriseniesssseesssssssssnenins | eenees | o [ eveveeeens AFE ] v 1,663,350 | ..... 125546 | ..o 1,883,190 | ..ooovvrennee 1,500,000 | ..cooovvrvnnee 1,584,805 |........... (11,552) 10/15/2003 | 02/01/2018
038222 AD 7|Applied Material INC SENIOr NOtE...........ccuurvvrerciierircirseiseeissesenieeenns | ceveee LAFE] . ....5,378,080 | ...... 121449 . ..6,072,450 .5,000,000 ....5,195,990 (28,105) 08/20/2004 | 10/15/2017
039483 AN 2| Archer Daniels Midland Corp. 130190 . ..2,603,800 | .. .2,000,000 | ... 2,232,383 (8,801) 12/09/2009 | 12/15/2027
039483 AM 4| Archer Daniels Midland Corp Debs 136.737 | e 4,102,110 | covvvreenne 3,000,000 | ..oovrerncne 3,428,108 |........... (16,787) 12/19/2002 | 03/15/2027
039483 AS 1| Archer Daniels Midland Corp Debs 133.728 | . ..2,674,560 .2,000,000 (10,935) 03/23/2004 | 02/01/2031
039483 AH 5| Archer Daniels Midland Debs. 130070 . ..2,601,400 .2,000,000 (44,636) 02/01/2008 | 04/15/2017
042735 AL 4| Arrow Electronics Ins Sr Debs. 113.677 | . ..3,410,310 .3,000,000 2,493 10/07/1998 | 06/01/2018
00206R AR 3| AT&T Inc Corp Notes.. ...118.155| . ..5,316,975 14,500,000 (31,733) 03/26/2010 | 02/15/2019
053611 AB 5| Avery Dennison COMp.........cc.reeerneenerserseesseessssisessesssssssenssssennse | evveeee | o [ eoveeerseens | w2FE | iii00002.2,008,300 | ........ 97.378| . ..1,947,560 .2,000,000 (166) 01/16/2003 | 01/15/2033
054303 AR 3 |Avon Products Inc Notes, 100.539 | . .6,000,000 | .oorerern 5,658,534 [ oo [ e 42,755 01/13/2006 | 07/15/2018
957674 AD 6|Baker Hughes (Western Atlas Corp)... 147.868 | . (81,713) . 598,500 | 08/19/2009 | 06/15/2024
057224 AK 3 |Baker Hughes Inc Senior Corp Notes 135.650 | . (10,944) | ..o | e | 8875 [ i 5451 [ | i 63,403 | e 137,500 | 03/23/2004 | 01/15/2029
06050X JU 8 |Bank of America Corp Notes .168,254 12,000 | 11/04/2004 | 12/15/2032
06050X HM 8 |Bank of American Corp Notes. . .262,938 .18,600 | 11/04/2004 | 09/15/2027
067383 AA 7|Bard CRInc 133.403 ..4,004,758 .3,002,000 (9,503) 03/06/2009 | 12/01/2026
067383 AC  3|Bard C RINC......cvuieiieieieiieiieeieeies et 111.684 | . ..5,584,200 .5,000,000 (5,876) 01/25/2011 | 01/15/2021
073545 LY 9|Beachwood OH Cty Schl Dist IMPrVmt.........ccccreeeienmiimreneinnenneiinns | cvvene ....1,000,000 | ...... 114.980 | . ..1,149,800 .1,000,000 | ..............1,000,000 08/19/2010 | 12/01/2026
075887 AN 9 |Becton Dickinson Corp DEbENtures.............c.ovwveeverneerereneenernenrenene | evvveee [ [eoverernenns | WTFE | i 1,179,050 | ..... 134192 v 1,341,920 | ..coovvrennee 1,000,000 | ..coovvrvenee 1,141,713 [ (5,567) 11/26/2003 | 08/01/2027
075887 AQ 2| Becton Dickinson Corp DEDENUIES.............cveurvvmrercerneineiineierieeins | ceveee ..2,715,200 | ...... 131420 . ..3,285,500 .2,500,000 ....2,698,501 (6,881) 06/18/2009 | 08/01/2028
075887 AT 6| Becton Dickinson Corp Debentures ST RRRIOTN PO 4,746,130 | ... 113.858 | . ..5,692,900 .5,000,000 | ..oovveernnd,861,333 | oo | e 18,035 07/16/2004 | 04/15/2018
079867 AM 9| BellSouth Telecommunication COmp...........ccereererneerneernersnennenseneee | evveeee | [eoveeernenns | W TFE | i 3,517,500 | ...... 125.952 wovvovrinnes 3,778,560 | ..ooovvvrnees 3,000,000 | ..vvrerneene 3,405,077 |..covvvnnee (19,169) 02/25/2005 | 10/01/2025
084664 AM 3| Berkshire Hathaway Finance Corp.........cccouvermrirerivnneerernensnineneniene [evene [ oo | vervvrenns | W AFE | 1,928,380 | ... 111.239| . ..2,224,780 .2,000,000 9,181 05/01/2006 | 07/15/2014
08658E AA 5| Bestfoods Corporation...............c.oeeeeereeesernnereereneesnenenssesensssssinennes | vevnee | oo | eevvvevnen | W1FE | ciiiin.3,754,660 | ...... 135.618] . ..4,068,540 .3,000,000 (29,232) 09/23/2010 | 04/15/2028
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09247X AE 1 |Blackrock Incorp .|..1FE| ..............5,033,260 | ...... 108.984 | . ..5,449,200 .5,000,000 (2,795) 5.000 12/23/2009 | 12/10/2019
09247X AH 4 |Blackrock Incorp........ JWAFE| 2,032,500 | ... 104.371 .2,000,000 (1,526) [ ..oovevnreeriinnineiiens | e | e 4.250 06/06/2011 | 05/24/2021
097014 AH 7 |Boeing Capital COrp BONMS...........cccvumrrmmerimrereririnsrieriesesseesssesseie | WAFE] neen...844,200 | ... 105.440 | . ....600,000 (VT4 SR ISR ISV 5.800 11/04/2004 | 01/15/2013
097014 AG 9|Boeing Capital Corp Global Notes... . . . oo AFE] 1,083,710 | ... 100.722 . . . .1,000,000 | ... (8,552) 6.500 12/12/2002 | 02/15/2012
097023 AM 7|Boeing Co Corp Debentures ST RSRIRRTOROTS OO I [ AFE ] v 2,142,750 | ...... 138466 | ......cccoone. 2,769,320 | ..oocvernne 2,000,000 | ..ovvernvene 2,107,952 |..ccouvenee (4,857) [ oo | cerirerirenencesninens | e 7.250 10/16/2002 | 06/15/2025
097023 AH 8| Boeing Company Corp DEDENIUTES............cverurermeerermerererireeiseeisninnee | crveee . .|.1FE| .. 1,322,400 | ...... 144261 . ..1,442,610 .1,000,000 ....1,241,603 (13,183 [ oovvrrereererineriens | eevrveriiesinemsseeiinees | cevireinns 7.950 10/29/2004 | 08/15/2024
097023 AD 7|Boeing Company Corporate Notes et | e . AFE ...6,040,813 | ...... 146.545 | . ..6,642,885 | .. 4,533,000 ..5,769,921 |........... (97,462) 8.750 01/26/2010 | 08/15/2021
10549P  AE 1| Brascan Corp NOES.........cccruruererremermeermeriesseeeseessssssesiessesesssesnns | eneees v | e | W2FE | 492,813 | L 102472 oo 512,360 | .ooooverercenne 500,000 | .................499,449 | ........... 1146 | oo | v | e 7.125 11/04/2004 | 06/15/2012
12189T AX 2| Burlington Northern Santa Fe Corp.........ccccouvunnionrineieinerinnninnnicneis [ eveee [ [evverrenns | o [ 00000.3,781,230 [ oo 119.357 | . ..3,580,710 .3,000,000 (881) 6.200 12/13/2011 | 08/15/2036
12189T AZ  7|Burlington Northern Santa Fe Corp.........cccvernnrenereernereneessninenes | eovvene | [eoveereeens | o [ rii0000.3,061,060 | ... 124723 | . ..3,005,824 | .. .2,410,000 (917) 6.150 12/07/2011 | 05/01/2037
122014 AE 3 |Burlington Resources Debentures SOOI PO v | | WIFE | 2,017,500 | ... 149.240 | ..ocvonennes 2,238,600 | ..ocvvrnenne 1,500,000 | ..............1,886,586 |........... (29,028) [ ..vveverereerrrineiiens | e | e 9.125 12/20/2006 | 10/01/2021
125509 AZ 2| C 1 G NACOM DEDENUIES........oovvorirrirriieieiiesiseeiseesesisessssienes | ooeees o | | 2FE | ......2,190,000 | ... 124124 | . .2,000,000 (5,070) 09/25/1998 | 05/15/2027
126117 AE 0| C N AFINaNCial COMp........cveurvurrrmerimeererssrssessenssssesessssessssssesssesenns | weneees . . ...530,000 | ...... 107.373 | . . ....500,000 (1,080) . . 10/05/1998 | 11/15/2023
126117 AH 3| C N A Financial Comp NOE........cccrvrrivvirniiereienissieseesesissesenienes | erees [ [T V2FE | 1,991,980 | ...... 108.138 | .vvvvrnne 2,162,760 | ...covvrenee 2,000,000 | ..............1,996,336 |........... 472 6.950 08/07/1998 | 01/15/2018
336249 AC 1|CV S Corp 144a Series A-2........cocevvenvevernerneriererssesssssessssesnesennee | wovnene | o [ ovevreeens | WA4FE | e 2,365,600 | ...... 105.780 | . ..2,115,600 .2,000,000 (14,568) 9.350 02/28/2002 | 01/10/2023
126650 AV 2| CV S COrp Global NOES..........cvvurirririrciiniieeiieeiseeseisessissnsenies | oeeeen | oo | veverseninns | < 2FE | v 4,859,440 | ... 109.524 | . ..5,476,200 | .. .5,000,000 | ...covvnne JESTUTTRRTIOP ISR 16,766 | ..ovoveeeeiererircirens [ v [ v 4.875 11/23/2005 | 09/15/2014
134429 AG 4| Campbell Soup Company Debentures et | s I [ WFE 10,190,775 145431 | ..o, 11,033,850 | coovvvernvne 7,587,000 | ..oocvernvene 9,276,525 | ..oooverrerceririnnns | i (133,614) 8.875 04/20/2005 | 05/01/2021
14149Y AG 3| Cardinal HEalth INC.........ccuuvemeerrieiierieeiseenssiseisesieeesesssssssessenes | eoveees . . 2,641,320 | ...... 107.326 | . .3,000,000 2,864,595 34,709 05/12/2004 | 06/15/2015
141781 AC 8| Cargill Inc Corp Notes. OV . | AFE| .. ..249,305 | ...... 137.684 | . . ....250,000 | ... ..249,438 | ........... 23 . . 11/04/2004 | 10/01/2025
141781 AR 5| Cargill INC COrP NOES.........evureecvirirerireeseeiserienieeiseessseisssssenienes. | eoeees I [ AFE ] v 3,751,519 | ...... 105.072 oo 4,202,880 | ..oconvcene 4,000,000 | ..oovvernvene 3,952,369 |...ccoonnu. 31,406 | oo | e | e 4.375 11/04/2004 | 06/01/2013
141784 BH 0| Cargill Inc Corp NOtES. ..o [ e GAFE] 762,608 | .. 123885 . ....7100,000 (1,766) 6.875 10/17/2003 | 05/01/2028
141784 AM 0| Cargill Inc Med-Term Notes RO I . oo AFE] 4,185,540 | ... 129.227 | . . . .3,000,000 (14,810 [ ..o | e [ e 7410 09/26/2011 | 06/18/2027
144287 BB 6| Carpenter Tech Ind Med Trm Note........ JESSTUIRROIN IOV I [ .2FE] ..............1,000,000 | ...... 107164 | ..o 1,071,640 | ..coovvvennee 1,000,000 | ..............1,000,000 |........... 6.970 04/17/1998 | 04/23/2018
149123 BD 2| Caterpillar Inc Corp Debentures et | e . JAFE| 1,252,860 | ... 143.404 | . ..1,434,040 .1,000,000 (10,878) 8.000 01/15/2003 | 02/15/2023
808513 AD 7| Charles SChWab COrp.........cuvuvrrrumermerireirnerisirierseneseessesssssssensenens | covees . JAFE e 5,148,450 | ... 106.783 | . ..5,339,150 .5,000,000 (8,955) [ ..vuveruerurernerreriens | cerierienerneersninens | e 4.450 05/02/2011 | 07/22/2020
172062 AF 8| Cincinnati Financial Corporate...... JESSOROORRRTORRPORROR IOV e | W2FE | e AT14TT0 L 108.680 | . ..4,347,200 .4,000,000 (21,690) 6.920 07/06/2005 | 05/15/2028
17252M  AF 7 [ Cintas Corp NO 2 NOtES..........ccuurerrenrrierierirerenseessrneniensseesssssennnes | vevnee | oo [ eeeervinens [ 2FE | 1iiiii...2,065,680 | ...... 102123 | . ..2,042,460 .2,000,000 (14,103) 6.000 05/14/2007 | 06/01/2012
17252M AH 3| Cintas Corp No 2 Notes.. . ...3,116,250 | ...... 120.103 | . ..3,603,090 .3,000,000 (10,874) 6.125 03/25/2008 | 12/01/2017
17275R AH 5| CiSCO SYStEMS INC..vvvvvveivciciicesisie e sssninens | crneene e | WIFE | 4,132,240 | ...... 114399 ..o 4,575,960 .4,000,000 (11,819) 06/18/2010 | 01/15/2020
125581 FV 5| CIT Group Incorp. 24,052 99.875 .31,905 1,232 12/10/2009 | 05/01/2015
125581 FW 3| CIT Group INCOM........ccuriveiiieririieniinsiseiiesisisnsissinssiesiessssnsinnes | eneies | oo | veveeniens | coeeidh | i 40,087 | oo, 100.000 | .ooocvvvniirens 53,242 1,634 . . 12/10/2009 | 05/01/2016
125581 FX 1| CIT Group INCOM......ouvveivirrirrereerreienirierienerssesssnssssssensensseessensnees | eneens | oo | veveneeiens | vereeidh | vvvinniinnnnnn56,123 | oo, 100.000 74,539 1,870 [ cooveererirerineeees | e | oeveienes 7.000 12/10/2009 | 05/01/2017
189054 AF 6| Clorox Company Global Series 144A............ccocevevmeenneernnernernneeines | conees | oo | veversenonns | n2FE | i 1,964,040 | ... 108.178 | . ..2,163,560 .2,000,000 4,123 5.000 12/06/2005 | 01/15/2015
191216 AR 1| Coca Cola COmpany NOtE..........cc.rvverrirmrinrineineieeiiesieeessssisnisenses | oevees | oo | vevrsvninns | AFE | 4,643,500 | ... 105.103 | . ..5,255,150 .5,000,000 27,250 3.150 02/08/2011 | 11/15/2020
191219 AP 9| Coca Cola Enterprises Inc Debs, . | AFE] 2,788,151 | ... 145755 . .2,010,000 (33,832) 8.500 06/06/2011 | 02/01/2022
19416Q DB 3| Colgate-Palmolive Co Med-Trm NOte..........couvveiinriicriiiniirciiciis . e . ...552,369 | ...... 101.863 | . . ....534,000 | ... ..535214 | ........... (3,687) 5.980 10/30/2006 | 04/25/2012
200339 CG 2| Comerica Bank COrp NOES...........ccuurveerreerierireneissierieneseesenins | cevees o e | WIFE | 2,029,240 | ...... 110.008 | ....ooovvvvnes 2,200,160 | ..ovvernvene 2,000,000 | ..ovrernvne 2,016,897 |........... (2,932) 5.750 05/11/2007 | 11/21/2016
20449E BT 2 |Compass Bank Corporate NOtES.............ccoc.ecverreerererieseiserenreesienns | cvvees . 2,233,750 92.326 2,077,335 .2,250,000 ...2,238,517 1,070 5.500 01/18/2007 | 04/01/2020
207597 CZ 6| Connecticut Light & Power Corp........... SSSTTRNR IO | v | WAFE | i 1,593,691 | ...... 144365 | ...ooovvvne. 1,746,817 | .. .1,210,000 ...1,502,489 | ........... (15,774) [ e | eereeiieeieeisseinnes | s 7.875 05/02/2005 | 10/01/2024
216831 AB 3| Cooper Tire & RUDDEr CO NOEES........couuvvrrerceririerierieriseesseiseiens | cevee e | AFE | 292,452 | L 97.500 | ..ocvvrrirnnne 292,500 | ..oovoerirnenne 300,000 | ...ccocorerr 293,657 | ..o 211 | s | e | s 7.625 11/04/2004 | 03/15/2027
216831 AE 7| Copper Tire & RUDDEr CO NOES.........ooucvvviercirrrineiieiieseeesseiseisnns | criees . . . 104,500 ....100,000 89 8.000 11/04/2004 | 12/15/2019
22160K AB 1| Costco Wholesale Corp NOtES..........c.eeuiemerieriierirenireessessssiseninenes | ceveee . WFE e 1,983,300 101.037 ..2,020,740 .2,000,000 3,859 5.300 06/26/2007 | 03/15/2012
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22160K AC 9| Costco Wholesale Corp Notes.... .|.1FE| .. ....2,984,460 | ...... 119.109 | . ..3,573,270 1,529 5.500]......... 5571 |MS...... | .cce.........48,583 | ... ...165,000 | 08/27/2007 | 03/15/2017
22237L NG 3| Countrywide Home Loan Notes Ser K .|..1FE 200,000 92.262 ....184,524 6.000]......... 6.000 | JJ....... 11/04/2004 | 01/24/2018
22541L AE 3| Credit Suisse FB USA INC NOLES..........cvvrererrereerrrierirerireeeseeisssines | cevnee .|.1FE| .. 116,163 100,000 | coovrrirerrenn 100,820 [ oo [ e (17) 11/04/2004 | 07/15/2032
231021 AJ 5| Cummins Engine Company InC Debs............ccccuvuveiimiivcrniiinicniiinns | cvves .| IFE| .............2,418,000 | ...... 126.259 | . ..3,156,475 | .. .2,500,000 | ... 2,019 . . ..59,375 01/27/1999 | 03/01/2028
235851 AG 7|Danaher Corp SrUnsecured NOtES..........cccverrenereeriereneeininnineies | eeveee | o [ eoreeireeens AFE ] v 7,166,050 | ...... 118.934 | ..o 8,325,380 | ..ocvvvuvne 7,000,000 | ..ooevernvne 7121774 | ... (16,907) 5.625]......... 5.288 [Jd.covrs | o 181,563 03/24/2009 | 01/15/2018
237194 AB 1|Darden Restaurant INC COrp DEDS...........cceureveererenrereeenerissineiiinnes | ceveee .|..2FE| .. 2,053,675 | ...... 115.312 ..2,371,968 .2,057,000 2,055,812 242 02/16/1999 | 02/01/2016
239753 BJ 4|Dayton Hudson Debentures (Target).........cccuueveerererereeemrinerirerieeees | cvvnee GAFE 34,000 | 143.510 . 34,000 . . ....765 11/04/2004 | 10/01/2021
239753 BL 9|Dayton Hudson Debentures (Target).........ocweveeremeerereneersnmmnersinnens | eevveee | o [ eorevereeens VAFE] enn...658,014 | L 144293 | .ovvveeren 721,465 | s 500,000 | .................606,231 |........... (7,292) 8.875]......... 6.062 [AO...... | coovrrerins 11,094 02/13/2003 | 04/01/2022
239753 DJ 2|Dayton Hudson Debentures (Target)..... SRS IOV GAFE] 3,714,580 | .. 125.800 . .3,343,000 (10,900) 6.750 07/18/2003 | 01/01/2028
24240V AE 1 |Dean Witter Discover & CO DeDS.........c.ccorvurerierirrererierinernerierineenns | covees .| 1FE| .. ...194,000 | ...... 104.587 | . . ....200,000 | ... ...199,060 476 6.750 02/10/1994 | 10/15/2013
247025 AE 9|Dell Computer Debenture JSSSTUURRTRURRTROTRN IUTRPIRN DU SO AFE ] 6,123,460 | ...... 124.936 | ...coovvnnn 6,871,480 | ..oocvvrnvn. 5,500,000 | ..ovrernvne 6,030,319 |..ccoeennee (18,528) [ ..vvvvverereererinerinens | eerrneriesineessseiinees | cevireinns 7.100 09/09/2009 | 04/15/2028
24702R  AJ 0| Dell INC STNOLES......ccvuurvirrirrirciiiiesisierieseseesesiesesi s | ceveene .| IFE| .. ...3,259,320 | ...... 117.369 ..3,521,070 .3,000,000 ...3,217,379 (23,827) 5.875 03/16/2010 | 06/15/2019
254063 AX 8| Dillard's INCOMP......couurermerrurieerineriesiseesssisessesiesesessssesessesssnessensnns | crvnee .|.3FE| .. 1,472,250 | ........ 97.691 . ..1,465,365 | .. .1,500,000 | ..............1,487,169 1,668 6.625 01/26/1999 | 01/15/2018
254067 AH 4 [Dillard's INCOMP........cevieriinriieininieicireiseeereissieeeeisssenensensssessenens | connee | oo [ evensenes LFE | e 1,035,350 | ...... 101.500 | .oocvcinnne 1,015,000 | ..ooovernnee 1,000,000 | ..ccoverenee 1,017,279 | ...c.cce.. (P2(0710) ) ESUTORUSRININRN OISR ISP 7.130 01/26/1999 | 08/01/2018
257867 AG 6|Donnelley & Sons COMP DEDS..........cccrrermrirrmerieriereseriseisserierieeees | cevees .|.3FE| .. ....7100,000 917 6.625 04/11/2002 | 04/15/2029
260003  AJ 7| DOVET COMP..uvivuuirmieaienneeineiseisesisssssesssesessessssssssssssssesesssssssssssssnnes | crvees .| .FE| .. . . . .3,000,000 | ... (3,798) [ .ovvereerrrinrieeiiiens | eevreerieeeneernseinens | e 4.300 03/24/2011 | 03/01/2021
260543 BV 4| Dow Chemical CoMPany COrp...........cuurerereemmrmerereresenssnnesessenseninns | eovneee | o [ woreeereeens V2FE | 2,010,440 | ...... 112438 | ..o 2,248,760 | ...coounvn. 2,000,000 | ..ovvernvene 2,007,321 |..covvrenee (931) 5.700 05/27/2008 | 05/15/2018
260543 BJ 1|Dow Chemical Corp DEDENUIES.........cc.uvvuevererereererereriserienieeeseninns | crveee .|.2FE|.. 57,365 | ...... 126.772 ...69,725 ..55,000 56,965 | ..oocvrnerireriicirnenes [ e (54) [ ooevereernerinnineriens | cerverirerneesninens | e 7.375 03/01/2002 | 11/01/2029
260543 BR 3| Dow Chemical Corp DEDENUIES.........couvvrveririireriiieierisnieeenissisnsns [ erenee .|..2FE| .. ..516,185 | ...... 103.642 518,210 | .. 500,000 | ... ...501,853 (2,351) 6.000 11/04/2004 | 10/01/2012
26439R AH 9| Duke Capital Corp Global NOtES..........ccceverrereieierieeeieiseeiseineies | ovene | oo | veverneei V2FE | 2,540,294 | ...... 127541 | v 2,950,023 | ..vvvernnne 2,313,000 | covvrernene 2,448,330 |........... (12,773) 8.000 09/19/2002 | 10/01/2019
26439R AK 2| Duke Capital COrp SEnior NOtES..........cccvrvemrernereneineieerieniseesssninnenns | oneee | oo | veverseninns | 2 2FE | i, 1,938,700 | ... 117.460 | . ..2,349,200 .2,000,000 1,171 6.750 04/10/2002 | 02/15/2032
264399 ED 4| DUKE ENEIGY COMP......cvuuivuirirrirrirrinirinesiesissessssessssessenesssssssienns | covenes . ...100,000 | ...... 133.083 | . 133,083 | .. ....100,000 6.450 11/04/2004 | 10/15/2032
277432 AB 6 |Eastman Chemical DEDENtUIES............ccuurverermeerermeeeneirnenieeiseisnnnes | eevnees | o [ eoneeeenens | o 2FE| oo 1,005,680 | ...... 124765 | ..o 1,247,650 | ..coovvrennee 1,000,000 (PZ010) 1 OOUUTRURURR TURURIRRIN IO 7.250 02/04/1999 | 01/15/2024
278058 AK 8|Eaton Corp DEbentures...........cc.ovevureerieerinirinerieresnisensiessisessenennns | eevvene | [wovervenns | WIFE | 2,493,498 | L..... 137.748 | . ..2,513,901 .1,825,000 (43,220) 8.875 11/09/2004 | 06/15/2019
278058 AW 2| Eaton Corp DEDENUIES...........ovvrmeverrereeierrerieriereseesssssssnssenisenenee | eevnene | o [ woveereens | W TFE | 3,965,312 | ..o 143459 | . ..5,143,005 .3,585,000 (X074 TR ISR ISV 7.650 01/09/2003 | 11/15/2029
278058 DC 3| Eaton Corp NOES.........cccvvriercerreineireiisiiesissssissessessssssssssssssssessnses | eovnene | oo [ evveeivnens | W TFE | iii000000.2,926,960 | ... 115.146 | . ..3,454,380 .3,000,000 7,262 5.300 05/27/2008 | 03/15/2017
278058 AQ 5|Eaton COrporate..........cuwwrrrerirereneenneenninerieniseessesssisesssessnesnes | eevnene | o [ wovevrenns | W TFE | 1,155,290 | ..o 128.114 | . ..1,281,140 .1,000,000 (6,053) 6.500 05/02/2005 | 06/01/2025
278265 AC 7 |Eaton Vance COrporation...........cocc.eeeueereeeseesneeseeesneessenssssnsessensnne | eevnene | o [ wvveeneens | W TFE | i 4,478,920 | ... 110.808 | . .4,432,320 .4,000,000 (58,159) 6.500 06/18/2010 | 10/02/2017
291011 AQ 7 |Emerson Electric Co COMp NOES..........ovvurvrerirerierernnenneississsiieninns | eoveene | o [vveeivnens | WIFE | 3,251,760 | ... 127.4%4 | . ..3,824,820 .3,000,000 (5,627) 6.000 10/29/2004 | 08/15/2032
29265A AS 5 [ENEIGEN COMP.....cveivrerrerirrererinnrinensensssessesssssssensessssssssssssssnenins | vevnse | oo [ eovenerinens [ 2FE |t 1,969,640 | ... 108.004 | . ..2,160,080 .2,000,000 760 . 04/23/1999 | 02/15/2028
29736R AA 8| Estee Lauder Cos InC Senior Note...........occvvevernevvereenerernnseernnnennns | vovens | oo | evsriveens | W1FE | 05,017,150 | ..o 124.033 | . ..6,201,650 .5,000,000 (356) 5.750 01/30/2004 | 10/15/2033
302570 BD 7|F P L Group Capital INC DEDS...........ccovvvrrvrerrriescrencrissesissesissesinns | covnees | oo | cerviivnnnns | L2FE | c.......8,591,700 | ...... 115.691| . ..9,255,280 .8,000,000 (54,564) 6.000 02/16/2010 | 03/01/2019
31331F AF 8| Federal Express Corp Pass-ThIU Tr........ccueeeneeneeeereeernensnneserinnes | venes | oo | vevernenens | 2FE | i 127,040 | ... 112873 . .143,3%4 127,040 . 04/28/1997 | 03/28/2017
345370 BJ 8| Ford Motor Company DEDS.............ceeeeevrriemrerecersneineissnssessesessnnnne | eeveene | o [ vvnvvnens | #3FE [ i 99,411 | s 116.547 | . .116,547 26 8.875 11/04/2004 | 01/15/2022
345370 BP 4| Ford Motor Company DEDS...........cc.uwvererererneereeineenerieseneessnissenes | cevnee . . ...899,757 | ...... 107.705 | . ...900,671 LI ORI TROTINN IR 7.500 11/04/2004 | 08/01/2026
362320 AZ 6|G T E Corporation Debentures, e | e .| AFE| .. 1,036,762 | ...... 123.578| . . . 1,029,988 (1,145) 6.840 11/04/2004 | 04/15/2018
36158F AB 6| GE Global INS COrp NOES..........vvumrvrmrerrererieirierienissseseeissnsnenienies | woeeee | oo | voverneeins AFE ] 3,849,504 | ...... 112122 e 4,036,392 | ..ocoovnvn. 3,600,000 | ..ovvernvene 3,750,965 |........... (16,692) 6.450 02/04/2005 | 03/01/2019
361582 AD 1| Geico COrp DEDENIUIES. ........cvourvvrrireiicrieiieeieeeesssise e | criees .|.FE| .. 3,565,920 | ...... 134.876 | . ..4,046,280 .3,000,000 3,403,221 (24,077) [ v | e | e 7.350 10/14/2003 | 07/15/2023
36966R EB 8| General Elec Capital Corp Med-TrM........ccccvevieriniuienirniennineiieninenes | ceviene .| FE| .. ...500,000 . ....500,000 | ... ...500,000 5.500 11/04/2004 | 04/15/2023
36966R FJ 0| General Elec Capital Corp Med-Trm.. [SSPUUSTRPTRNTUIUON VUVOPRN DO IORPOO AFE ] v 1,000,000 | ....... 99.057 | .oocvvrvirnne 990,570 | .covovvrnees 1,000,000 | ..cooovrennee 1,000,000 |........... 5.000 05/30/2003 | 05/15/2028
03979G AL 9| General Electric (Arden Realty )..........ccccouruniiicniiveiiniineiienniisnines | v .|.FE| .. (3,445) 5.250 08/19/2009 | 03/01/2015
36966R NX 0| General Electric Capital COMP.........uwurevrrrmerirerieerenisersssessesseneneens | seveene VAFE] 5.125 04/01/2004 | 04/15/2029
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37042G R5 7 |General Motors Accept Corp Smart.... ...203,118 465,835 (25,148) .1,667 12/16/2002 | 12/15/2017
37042G TG 1|General Motors Accept Corp Smart.... 102,641 ....239,545 (16,207) . . 11/09/2001 | 11/15/2016
370ESC AU 9| General Motors COrp SR = ESCIOW.........c.cueurerreeeneenereeeereenenneerseenenenns [ enviees | o | vevneeneens | veneen T s [ [ | e 300,000 [ i [ e [ [ | e | s 7.700 11/01/2011 | 04/15/2016
370ESC AV 7| General Motors COrp Sr = ESCIOW..........c.evieeereriivnerniiersnssesensninees | vvenee | oo | veveensneen | veveee 1 1 1. . 8.100 11/01/2011 | 06/15/2024
38141G CM 4| Goldman Sachs Corp NOtES..........c.eweurererenrrneriererererneessnnsnensneniene | cenenee | oo | veverseernee | o TFE | i 500,000 | .....103.112 | ..cooorivernnne 515,560 | ..oooererneene 500,000 | ..coovrernene 500,000 5.500 11/04/2004 | 11/15/2014
38141G CU 6| Goldman Sachs Corp Notes.... ...330,435 .321,558 ....325,000 ..329,772 (110) 6.125 11/04/2004 | 02/15/2033
38143V AA 7 [Goldman Sachs Corp NOES...........cvuevemrrirrierirerriiesinerneneenennees | eevieee | oo [ cevvrviennns [ s 2. ...457,322 .380,885 | .. ....450,000 ...456,518 (135) 6.345 11/04/2004 | 02/15/2034
41163G AF 8| Harcourt General Inc Sr Debs V2FE | 3,475,500 | ......110.690 | ....ccouveen. 3,320,700 | .cooovvvrnees 3,000,000 | ..oovrernvene 3,374,008 (14,245) | ..o | e | e 7.200 02/14/2003 | 08/01/2027
41283D AB 9 |Harley Davidson Funding Sr Notes...... ...125,000 144,860 ....125,000 6.800 07/08/2008 | 06/15/2018
416592 AC 7|Hartford Life Corp Life/Health Ins.......... . . . 2,170,390 . ..2,206,620 | .. .2,000,000 (4,802) [ ..o | v | e 7.650 08/21/2002 | 06/15/2027
427866 AE 8| Hershey Foods COMPany COrp.........c.rweurerermmeenersseeesneesneesneens AFE ] 6,639,428 | .....145.046 | .............. 7,146,416 | .ocovvvnees 4,927,000 | .ooovererrn 6,454,525 | oo [ i (132,062) 8.800 08/02/2010 | 02/15/2021
427866 AL 2|Hershey Foods Corp Debentures AFE ] v 3,143,052 | .....134.458 | .............. 3,602,130 .2,679,000 (15,353) 12/08/2009 | 08/15/2027
428040 BJ 7 |Hertz COMp.....ccocomevrrrerennns . 697,224 ....646,352 | .. ....7100,000 70 . . 05/08/1998 | 01/15/2028
428236 BQ 5 |Hewlett-Packard Co.........cccvieeiniiiiniieieriiseesiesssesssisenes AFE| 5,111,550 | .....102.542 ] .............. 5,127,100 | coocvevieene 5,000,000 (2,400) [ 1ovvereeererieiinirnnins | e | e 4.375 09/26/2011 | 09/15/2021
428236 AM 5| Hewlett-Packard Co Global Notes.... CAFE ....453,000 816 5.400 08/27/2007 | 03/01/2017
423074 AF  0|HJ Heinz Company Debentures...... . . . . .2,000,000 (7,851) 6.375 08/10/2005 | 07/15/2028
42307T AG 3 |HJ Heinz Finance Company Notes. W2FE]| ............4,045,005 | ......128.319] .............. 5,132,760 | .coovvvrnecs 4,000,000 | ..oovvernvene 4,037,729 (1,265) 6.750 11/26/2003 | 03/15/2032
437076 AP 7|Home Depot Inc Corp Notes.... LAFE ....1,931,600 ..2,313,640 .2,000,000 ....1,965,670 7,076 5.400 07/17/2006 | 03/01/2016
446437 AA 5| Huntington Banks Sub Note ....6,568,490 . ..6,623,280 | .. .6,000,000 ....6,323,701 (40,973) 6.600 01/07/2005 | 06/15/2018
45068H AF 3|1 T T Hartford Group NOtES..........coveervverreeeeeereesereeeeseenesessnssssnssenns | eovvies | o | evreveririns | o 2FE | e 496,080 | 0. 111.226 | covooecee 556,130 | ..ovvrevernenne 500,000 276 | coooeveerevieeeeseens | eveessieesseesiienines | e 7.300 08/20/1996 | 11/01/2015
459200 AG 6 |IBM Corp Debenture .|.IFE| .. ..2,165,833 .1,520,000 (28,444) 8.375 12/24/2003 | 11/01/2019
459200 AM 3 |IBM Corp Debentures .| IFE| .. ..6,388,064 4,695,000 (23,422) | ..o | e [ s 7.000 07/18/2003 | 10/30/2025
451713 AA 9| lkon Office Solutions: 1FE 395 6.750 06/03/1998 | 12/01/2025
456866 AG 7 |Ingersoll Rand Company Debentures (14,254) 02/06/2002 | 08/15/2021
456866 AS 1|Ingersoll Rand Company Global.... 20,787 05/11/2007 | 05/15/2015
708160 BE 5|J C Penney & Co Debentures 689 05/06/1999 | 11/15/2023
708160 BQ 8|J C Penney Company Inc Debs.. . 04/14/1997 | 04/01/2017
70816F AD 5|J C Penny Inc Med-Trm Note...... 279 6.875 10/23/1998 | 10/15/2015
244217 BG 9| John Deere Capital Corp Global.... . . (26,115) 06/26/2007 | 03/15/2012
487836 AT 5| Kellogg Company Corp Notes. ..8,210,580 .6,000,000 (40,635) . 11/12/2009 | 04/01/2031
49327X AB  6|KeyBank Med-Trm Subordinated Notes ..2,152,980 .2,000,000 1,083 5.450 03/24/2006 | 03/03/2016
499040 AL 7| Knight-Ridder Inc. Corp Deb ..1,593,188 .3,137,000 876 6.875 07/18/2003 | 03/15/2029
500255 AF 1|Kohl's Corporation ..3,630,930 .3,000,000 (15,047) . 12/24/2003 | 06/01/2029
50075N AC 8| Kraft Foods InC Global NOtES............cccvvuiveirereiciicieieieceieieins . . ..3,729,450 .3,000,000 (6,466) 6.500 03/19/2003 | 11/01/2031
548661 AH 0|Lowes Companies Inc .|.1FE| .. ..1,240,670 .1,000,000 (6,001) 6.875 09/08/2009 | 02/15/2028
548661 AK 3 |Lowes Companies Inc |IFE| . ...998,829 . ..1,086,651 | .. ....900,000 .9 (3,121) 6.500 09/08/2009 | 03/15/2029
54866N BP  3|Lowes Company Inc MedTrm Series B..........cccouveverereerenirnerinns AFE ] s 4,787,240 | ... 127174 | ...ccccoeeee. 5,086,960 | ....ccovones 4,000,000 | ..ovrernvne 4,632,578 (24,858) | ...vereverceririnirinens | e [ e 7.200 10/29/2004 | 09/01/2027
552848 AA 1|M G C Investment Corp Sr Notes 5,987,320 ..4,074,900 .6,000,000 5,993,843 1,385 5.375 03/24/2006 | 11/01/2015
574599 AN 6|MASCO Corp ...969,900 ..1,041,980 | .. .1,000,000 ...994,363 3,150 | o | e | e 7125 02/08/2001 | 08/15/2013
577778 BH 5|May Department Stores COMPaNy...........ccceereeneemersereneesnensseessenens | evvees | o [ wonevvenns | 2 2FE | i, 203,186 | .....106.499 | .....c.cooenn. 212,998 | .o 200,000 | ..ovorerernnns 202,676 | ..ocvorrerrererinnis | e (86) 6.700 11/04/2004 | 09/15/2028
55266L AX 4|MBIA Global Funding LLC 08/20/2004 | 07/01/2018
55262C AE 0| MBIAINC COMP DEDS.......oveeueenririieieriseneisssiesieeeeeseesssseeninens 11/05/1998 | 12/15/2025
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55262C AF 7| MBIAINC COMP DEDS......ooevuirnieiiineiieieiseisesiesssessesesseesssssessnes | oeeenne | AFE| o 1,047,755 | L. 69.597 661,172 ...950,000 (2,839) 08/11/2005 | 10/01/2028
579780 AF  4|McCormick & Company Senior Notes. .|.1FE| ..............3,830,201 | ...... 117.856 ..4,301,744 .3,650,000 (18,831) 06/09/2009 | 12/15/2017
585055 AV 8| Medtronic INC SENIOr NOES...........cveurreeirierierireeseriesiseeessesesseiee | cevees .|..1FE| ..............5,010,000 | ..... 110.308 ..5,515,400 .5,000,000 (635) 03/24/2011 | 03/15/2021
585055 AH 9 [Medtronic Inc Senior Notes Ser B..........cccoevvvieiiieiereiesisieseisnenns | v | AFE] ... 1,898,460 | ... 112.623] . .2,252,460 | .. .2,000,000 | ..oooeeeenn 1,952,249 | oo | e 11,327 09/06/2006 | 09/15/2015
590188 JF 6| Merrill Lynch & Co Glob Corp BONGS..........c.ceverrermeenereerinreineeseninnns | eeveee | o [ eorevereeens VAFE | i 734,281 | 97.637 | ..ocvvrvereene 683,459 | ....covverne 700,000 (2,409) 11/04/2004 | 07/15/2018
595620 AB 1| MidAmerican Energy Co COmp.......cocuuerurmeremeererinresneesesssseeserssssnees | cevnee | WAFE] 1,843,260 | ... 133.051] . 2,474,749 .1,860,000 331 10/22/2002 | 12/30/2031
59562H AJ 7| MidAmerican Funding L L C NOES.........cccvverreemmrinrrierierierissiiiniines | ceveene VAFE] nennn..970,000 | 126375 . ..1,263,750 | .. .1,000,000 713 11/21/2001 | 03/01/2029
553086 AC 3| MMI Capital TrUSt |......ccocrvuerereririirercriseierieseseessenisssssensensseesnnns | eevnens | o [ woveereeens | #2FE [ iiiiiinnnn..8661,083 | ... 13241 | o 158,715 | 670,000 235 11/04/2004 | 12/15/2027
620076 AH 2 [ MOtOrola INC.....cvvveivcirrrriscierieiciesieisessienssiseensssisssesssesssnsnsseens. | eeeene | o | veveennennns | 2FE [ i 196,793 | i 118.179 | . ....200,000 108 11/04/2004 | 05/15/2025
626717 AA 0| Murphy Oil Corporate NOES..........cccveverererrererinrrnerieneseeseesesnssenens | eevveee | o [ woveereeens | 2FE [ iiinne.. 2,688,429 | ... 121280 . . . .2,605,000 383 04/25/2002 | 05/01/2029
629527 AU  6|Nabisco Inc Debenture NOES...........ccceverrvnreieeeneerserinneisenienisseennns | eevnene | [ woveeveens | #2FE [ 1,152,910 | oo 118473 | e 1,184,730 | oo 1,000,000 (16,995) 03/24/2006 | 06/15/2015
637844 AE 1|Natl Steel Corp 15t Mtg Ser 2006............ccovvverernrrrernerreirernnsnnennnenns [ vnreee [ [ erveriens | veee® [ o83 | s 0.019 53 08/01/1976 | 08/01/2009
635405 AM 5| National City Corp SUD NOLES..........cccvuerirerereeririsiriserierineersniseiiens | ceiees revernennn 4,487,920 | .. 112390 | oo 4,495,600 | ...ocovvnene 4,000,000 | ... (32,844) 04/25/2006 | 05/15/2019
637432 CG 8| National Rural ULIlItIES. ..........covrrverrnrieiniisrsienisseseisnseenssissenns [ everne [ | erveinnns | IFE | i, 763,757 | ...... 123.355 | v 980,672 | ovvvvvvrirenes 795,000 | oovvvrrirenen TT7877 | 1,900 02/14/2002 | 11/01/2018
628958 AB 6| Nations Bank Capital Trust Il...........cocceuveenerenrrneriereneeneeesnrnenrenreee | evveee | [ eovervenns | 2 3FE | i, 558,378 | ........ 90.501 | .oovvrrernene 497,756 550,000 556,983 (243) 11/04/2004 | 12/15/2026
62874H AA 3| Nations Bank Capital TrUSt IV.........coovuiireiinrineieiiesiscesneseieeiienes | ceeenae . 150,000 92.974 ...139,461 | .. ....150,000 | ... 150,000 11/04/2004 | 04/15/2027
63858R EN 7| NationsBank Corp Med-Trm Ser F..........ccocurermrenirinnernerrerineeneninnees | evene | oo | veverneee VAFE ] 499,055 | ... 102.853 | ..o 514,265 | ..ooovvvernvn. 500,000 | ...cooerernens 499,937 |........... 95 09/05/1997 | 08/15/2012
638585 AN 9| Nationsbank Corp SUb SrNOEES........c.vuvmerirrererierisnrieriesinesiseies | ceieee . cernennnnnn 349,563 | ... 102273 . ....350,000 ...349,862 32 07/08/1996 | 08/15/2015
644162 AB 5| New England Mutual Corp NOtES............ovverrirrrirsiinrireniresisssiesiinnes | cvvees LAFE] . .3,000,000 3,633,011 (36,000) 05/02/2005 | 02/15/2024
650094 CA 1| New YOrk TElephone Co.........cocveerereereenermerierereesenissessersesssseeses | eenees | o [ woreveneeens VAFE ] 194,933 |10 106.108 | 212,216 | e 200,000 205 11/04/2004 | 11/01/2023
650111 AE 7| New York Times Corp NOES........c.cccevvrrirriiereseiseiesesissesisssssienie | erians 2,000,000 | .oooveererenn 1,959,432 | oo | e 11,224 11/08/2005 | 03/15/2015
65463P AJ 6| Nipsco Capital Markets INC MeA-TrM.........c.coevmrrirerimrenerinineiceniienes | covens . . ...500,000 . ....500,000 04/09/1997 | 04/03/2017
66765R AZ 9| Northwest Natural Gas Med-Trm NOtE..........cocveerernrernereerrnerserireeenes | oneees | oo | crverneee AFE ] v 4,571,720 | ...... 127323 e 5,092,920 | .oovrrrenne 4,000,000 (20,625) 10/23/2009 | 11/10/2027
66989G AA 8 |Novartis Secs Invest Ltd NOES...........ccoevvevrererecerecisnerieniesnenieres | eoveiee | oo [rverienivn | WAFE | cinnnnn..4,022,480 | ... 117322 . ..4,692,880 .4,000,000 (1,999) 05/27/2009 | 02/10/2019
674599 BE 4| Occidental Petroleum Corp BONdS............cccvuevereerneeeveenerssnnrneesseennns | eevvene | [ woveereens | WIFE | 12,027,888 | ... 139.598 | . .1,600,000 (32,494) 05/27/2008 | 08/01/2019
674599 BM 6| Occidental Petroleum Corp DEbS...........ocvvvveeevniencernenneerinnneiensnnes [vvene [ | vervvnenns | WAFE | iiii.628,110 | ... 128.249| . ....500,000 (4,039) 08/24/2005 | 04/01/2028
674599 BT 1| Occidental Petroleum Senior Notes............cccvevvervnevneveirnnivervnnens | evvene | [woverirenns | LIFE | i 2,820,400 | ... 143.097 | . ..2,861,940 .2,000,000 (24,008) 08/10/2005 | 02/15/2029
68402L AC 8| 0racle COMp.......cuveeermerrerirneesseineisersesessessssnsssessesssssnesssessssesseses | eevnene | o [ evneeneeens | TFE | i 1,977,120 | oo 115.39 | . ..2,307,920 .2,000,000 2,338 02/27/2006 | 01/15/2016
68389X AC 9| Oracle Corp GIObal........ccvvvrrrerirrnricrieieinseersniseenssisssssnsenssnsee | eoveee | oo [verineonen [ WIFE | 1iinnnn.3,058,620 | ... 121.964 | . ..3,658,920 .3,000,000 (5,303) 05/27/2008 | 04/15/2018
68389X AK 1| Oracle Corp Ser WI SrUnSec Note..............cooervveeeremmereeimneeesessmnerens | evveene | oo | worvesneenee | AFE [ v 2,945,250 | ...... 110.233 | . ..3,306,990 .3,000,000 4,350 02/08/2011 | 07/15/2020
693506 AQ 0P P G Industries INC DEDENLUTES...........ccovverrrerecenneineieeriesieninsennne | evvene | [ vveevnens | 2 2FE | i 4,997,057 | ... 137.636 | . .5,777,959 14,198,000 (37,856) 02/20/2002 | 05/01/2021
693506 AZ 0|P P G Industries INC DEDENIUTES...........cc.covverevererersniseienrsesienissiienns | eoveene | o [ eeeiivenns | #2FE [ .. 1,828,266 | ... 125.098 | . .1,710,000 (6,863) 12/17/2002 | 08/15/2019
695629 AQ 8| Paine Webber Group INC SrNOtE..........cccuvrernerrncenrenereeriiesinennnnnnee | eevneee | [evveeveens | WTFE | 493,630 | ... 109.871| . 500,000 546 01/16/1997 | 02/15/2014
70109H AH 8| Parker Hannifin Corp Med-Trm Notes............cccoevrvrerrerirnrinnivnniinenines | onniee | oo | verirvriens | WAFE | 1,245,315 | L., 118124 | . .1,220,000 (2,279) 05/27/2008 | 05/15/2018
713409 AC 4| PepsiBottling Group Inc . ...4,809,420 | ...... 137.377| . .4,000,000 (22,417) 07/18/2003 | 03/01/2029
10138M AK 1 |Pepsi Bottling Group LLC SrNOtES.......ccvvvreruviieirerireiiniiicsinsiennnes [ e .| AFE| . ..2,012,740 | ...... 117.168 | . . . .2,000,000 ....2,009,885 (1,144) . 05/27/2009 | 01/15/2019
713448 BH 0| Pepsi Co INC SrNOLE.......couurvrrrirrircriiierierieseieeiseisseniesssesseninee | eenees | oo [ eerereneeens AFE ] 2,898,000 | ...... 116.578 | oo 3,497,340 | ccoovrvrnes 3,000,000 | ..............2,928,088 |........... 9,136 5.000]......... 5448 [ID....... | covvrveri 12,500 | coovereneee 150,000 | 06/24/2008 | 06/01/2018
72018Q AD 3 |Piedmont Natural Gas INC Med-TeM.........coccevureerrrieriniererieeirseeins | ceveee LAFE] . ...4,438,160 | ...... 127179 . ..5,087,160 .4,000,000 (17,129) .148,000 ...296,000 | 09/03/2008 | 10/03/2025
T244TW  AA 7| Pitney Bowes INC COMP NOES.......cvvuvirrireireineirs e iesisnns | s . . ....6,659,940 | ........ 98.832] . ..6,918,240 | .. .7,000,000 25,208 . . ..42,486 ...332,500 | 05/16/2007 | 05/15/2018
693476 BJ 1|PNC Funding Corp SrNOLES.........cvvmremeerererriierierisseesesssnssensessnnee | eeneee | o [ eoveeeneeens AFE ] v 5,048,650 | ...... 2770 oo 5,638,500 | ....covvvnees 5,000,000 | ..............5,041,189 |........... (4,033) 5125 ......... 5.000 [FA...c..| covverennne 101,788 | c.oovvvenee 256,250 | 02/10/2010 | 02/08/2020
742718 CB 3| Procter & Gamble COMPANY.........ccovvvviiieriririiiniisnierssississinns | covees GAFE 7,312,310 | 127.616 ..8,933,120 .7,000,000 (7,194) 5.500]......... 5179 |FA....... 10/23/2009 | 02/01/2034
742718 AV 1| Proctor & Gamble COMPANY..........ccvrvmermerirerereesieisserieriseessensssines | cevees VAFE] 4,295,430 | 153.582 ..4,607,460 .3,000,000 (18,238) 8.000]......... 4.501|AO...... 08/10/2011 | 10/26/2029
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743315 AJ 2| Progressive Corp. GAFE | e 71614 | 122.838 72,111 85 6.625] ......... 7.014 11/04/2004 | 03/01/2029
74438G AC 5 |Prudential HOIAINGS LLC.........covvviiiiieiiieieiscesssisceniessessienes JGAFE| 182,400 | . 115.802 | ..o 208,444 | 180,000 | i 181,845 | | s (1)) SRR ESURORIN IS 7.245]......... 7.116 11/04/2004 | 12/18/2023
69362B AJ 1 [PSEG Power Senior COMp NES..........oveueeereemreeenererierieeesenssssensinens | ceveees | W2FE| 1,139,520 | .. 145727 . .1,000,000 (2,709) 8.625]......... 7.451 08/20/2001 | 04/15/2031
74531E  AA 0| Puget Sound ENergy INC.........ccveeervieniereriniiisinsieisinsserssisesensssiees | evenee .| AFE| . 415,567 | ...... 132.148 | . . ....425,000 259 [ e | e | s 7.020]......... 7.219 11/04/2004 | 12/01/2027
773903 AB  5|Rockwell International Corp DEDS............cvereereirvnerieriereseeeeiennies [ eoveee [ o [ eoreeirenens AFE ] v 1,733,255 | ...... 129.996 | ...cvovvvnnee 1,949,940 | ....cocvveuee 1,500,000 | ..............1,683,629 |........... (7,043) 6.700 | ......... 5.548 10/17/2003 | 01/15/2028
783549 AZ 1| RYdEr SYStEM INC....ovuverrerciiceieerieeesestesisessesissssessessseessninns | erieee | W2FE | i 112,187 129.314 | . 168,108 ....130,000 .. 115,267 546 6.950 | ......... 8.342 11/04/2004 | 12/01/2025
797440 BH 6| San Diego Gas & EleCtric 15t MHG........c..cvuerverrrverirerieenisiirerirenens | coves GAFE] 3,299,397 | . 126.745| . ..3,474,080 | .. .2,741,000 | ... 3,270,507 (26,265) 6.000......... 4.200 11/24/2010 | 06/01/2026
797440 BJ 2| San Diego Gas & Electric COMPANY.........cccevemrveereerimreneniisisernenes | eeveee | o [ worerereeens VAFE ] 1,692,945 | L 136411 | v 2,046,165 | ...ocoovnvene 1,500,000 | ..ooovrrenee 1,686,165 |........... (3,375) 6.125] ......... 5.241 12/08/2009 | 09/15/2037
803111 AM 5| 8aralee COmp.......ccouieiiiiiirinsissiissiisiiesississssisssisesiesssssisns | covens | W2FE| 3,742,850 | ... 102.487 | . ..3,587,045 .3,500,000 (5,117) 6.125] ......... 5.640 01/30/2004 | 11/01/2032
78387G AL 7 |SBC Communication - ATT INC NOtES.........covvrmererrerrrierinirirerienirneenns | cevee .|.1FE| .............3,043,920 | ...... 115573 | . ..3,467,190 | .. .3,000,000 (4,626) 5.625]......... 5.421 03/23/2007 | 06/15/2016
808626 AG 0| Science APPlICAtONS INt............cverrereevneireiierineireeiseiseissreeseseesnns | eeeeee | o [ eveeeeeens VAFE] 1,971,000 | e 102.096 | ...cooovennes 2,041,920 | .oovvrrnne 2,000,000 | ..cccoeee..e. 1,975,102 | .o 587 5.500]......... 5.600 06/23/2003 | 07/01/2033
808626 AE 5| Science Applications Int Ser 144A.............ccouverrmrnernnrineinnsrernenns | oo AFE .3,000,000 ((E:10) ) [OOTOIRINR FURRIRIOTORTIN IO 7125]......... 7.101 09/26/2002 | 07/01/2032
812404 AY 7| Sears Roebuck AcCeptance NOES...........oceurrerrerrrenerinerieniseensnines | ceveee . .1,000,000 802 6.875]......... 7.001 03/03/1998 | 10/15/2017
81619P AA 5| Select Notes Trust SPEC PUIP........cc.covvuerenreiinniniivcrverincessnienisenins | eevinee [ [ eevenieen [ W2FE | i 271,314 | ........96.504 | ....ccc.c000.n. 261,829 | oo 271,314 | i 271,314 | 59701 ......... 5.970 11/04/2004 | 02/22/2033
824348 AL 0| Sherwin-Williams Company Debenture.............cc.evveerereereveneeseeenens | covnee 2,082,000 (2,349) [ ..o | e | e 7.375| oo 7.025 02/06/2002 | 02/01/2027
828807 AV 9| Simon Property Group Priv PIaC.........c..cooveeevereremrieeeeseeseseressreenns | cvvees ...498,917 147 5450 ......... 5.483 11/04/2004 | 03/15/2013
833034 AE 1|Snap-On Incorporated NOtES..........cceveureeerernrrinerienereesnerisensenienenee | evvneee | [evererneens | W TFE | i 1,996,400 | ..... 15124 | oo 2,302,480 | ..ovvvrnne 2,000,000 | ..............1,997,941 | .......... 346 5.500]......... 5.524 01/18/2007 | 01/15/2017
835415 AH 3| Sonat Inc Corporate DEDENtUIES...........c..cevueeevrveeereeriesieesieressiens | cviees ..1,163,822 | ...... 105.411 ..1,233,309 .1,170,000 ....1,167,089 K (72 [T ISR IOV 7.000]......... 7.051 03/04/1999 | 02/01/2018
837004 BV 1|South Carolina Elec & Gas 15t MG........c.oevverrverveineeernnieeeniseissinns [ ovee ..2,544611 | ... 129.863 | . 2,811,534 | .. .2,165,000 | ..............2,487,529 (8,735) 6.625]......... 5.401 03/23/2004 | 02/01/2032
837004 BY 5|South Carolina Elec & Gas 15t Mtg..........ccvevuereereneernvrinerserirereneennes | evvveee [ [everernenns | WTFE | i 2,019,180 | ...... 116122 v 2,322,440 | ..ocvonnvn. 2,000,000 | ..oovrernvene 2,010,575 |..covevnnee (1,261) 5250 ......... 5.157 11/18/2003 | 11/01/2018
852060 AG 7| SPrint Cap COMP.......cvurvrierieiirieirieisssieiersssiesessseeessessssesesssesssssesenes | cerenee ..961,290 | ........ 83.000 .830,000 .1,000,000 . 2,081 6.900]......... 7.271 05/18/1999 | 05/01/2019
871829 AD 9| SySCO COrP DEDENUIES..........ooeivrierireiieiiesiseeissississssesssesssssss | crveees ...530,816 | ...... 141.211 635,450 | .. ....450,000 ...513,049 (2,515) [ oo | e | s 7160 ......... 5.769 04/16/2003 | 04/15/2027
871829 AF 4| Sysco COrp DEDENUIES........ccoevvrmrermrireircrierireireniseissessenssneesensnee | evvenee | oo [ evenereees | 2 TFE | i 1,140,770 | ...... 133.657 | oevvcrinnes 1,336,570 | .cooovvrennee 1,000,000 | ..coovvrennee 1,113,448 | ........... (4,125) 6.500......... 5.452 01/30/2004 | 08/01/2028
239753 DL 7| Target Com.....ocovmrrermmneirernsiserenserssnsnsisersnsssssenssssssssnssesssnsssssensnns | vonenne | oo | vevvnnennns | o IFE | i 2,019,672 | oo 126.629 | . ..2,000,738 .1,580,000 (2,920) [ ..o | e | eereern8.650 | e 4.302 11/03/2011 | 08/01/2028
87612F AB 9| Target Corp Med-Term NOtES........cccrevrmrerereeernrrrerieeerseesssessensensnes | eveees | oo | veverneriens | W AFE | iiiiinin.937,350 | ... 113.945 . ..1,139,450 .1,000,000 4,254 4.875]......... 5.501 08/21/2003 | 05/15/2018
881685 AX 9|Texaco Capital Corp DEbENtUreS...........cccccrvereerreinerirerieeeeesssinnenns | eoveene | [ vveevnens | WIFE | i .697,555 | ... 157.849 | . .789,245 (4,386) 8.625]......... 5.783 04/16/2003 | 11/15/2031
881685 AV 3| Texaco Capital Corp DEDENUIES............ovvvrverrernrierreriesiieissninnies | evveene | o [ venvvenns | WTFE [ i 102,011 | L 144.019 . .144,019 ...(95) 8.875 ..8.646 11/04/2004 | 09/10/2021
881685 AN 1| Texaco Capital INC DEDENLUTE..........coeuceveerercererineirerisseinensenirseennns | eevnene | o [ eoveerveens | W TFE | iiii.931,920 | oo 144470 . .965,060 (17,288) [ oo | eevneriierineinseiinees | e 9.750 [ ..uvrenes 5.531 10/30/2006 | 03/15/2020
883556 AX 0| Thermo Fisher SCientific INC..........ccoouvevervrreinisernnneieseseisnsenens [vvirne [0 | vervvnienns | WAFE | 5,113,000 | ... 111.901 ] . ..5,595,050 . (7,709) [ covveveeererieiivineins | e | cerseeen 4500 ......... 4.221 03/01/2011 | 03/01/2021
887364 AF 4| Times Mirror Company Corp Notes.... 40.625| . 462,719 .1,139,000 6.610] .....155.529 04/19/2005 | 09/15/2027
88738T AA 8| Timken Company Med Term NOES..........cccuereereneenneineriniinrernninnne | onvee | oo | vevvseiinns | n2FE | iiiinn.....884,820 | ... 126.945 . ..1,269,450 .1,000,000 2,770 6.875] ......... 7.921 11/20/2001 | 05/08/2028
891027 AF 1| Torchmark Corp Senior NOtES.........cwvereverrererenrrnerierirereneesesnsnenes | eevvene | [ woverrenens | 2 2FE [ 002,927,592 | ... 122212 . ..3,299,724 .2,700,000 (8,899) [ ..vuvvvurverrierirerinee | verererernenissnineriiens | vereennn 1875 | i, 7.109 07/23/2002 | 05/15/2023
891092 AD 0| TOr0 COMPANY......orerrrrrererieriserereesseissensenssessssensssesssssssssesssnsssnns | cevnens | oo [ wvneesneeens | 2 2FE [ iiiinninn..831,692 | oo 118.247| . .945,976 800,000 (893) .7.436 11/04/2004 | 06/15/2027
891490 AR 5| T0SCO COrp DEDENLUMES. .........vovrvveirreireireiieiiresiinseiseisssisssssssssenssnns | eoveens | o [ vvevivnens | WTFE | iiiinnn.3,641,010 | oo 138.743 | . ..4,162,290 .3,000,000 (19,862) [ ..ovvvverrerrrisniinnns | eevrerriniiesiseinnees | eernrernn7.800 [ o 6.096 12/10/2002 | 01/01/2027
893472 AA 8| Transamerica Cap CO Gty Pvt PICmNt.........coccveenermereneerneninserneiienes | ceveee ...1,580,693 | ...... 104.486 | . ..1,567,290 .1,500,000 (2,263) [ cooeveveerierenirenienns | eevrerersersnsesienes | evreeneen 1650 [ e, 7.197 11/04/2004 | 12/01/2026
893570 BM 2| Transcont Gas Pipeline Corp Debs...........cccuuuvivierineiierinniicnsineiienins | coves . ...1,214,068 | ...... 129.249 | . ..1,660,850 | .. 11,285,000 | ..............1,228,564 1,959 7250 ......... 7.752 09/26/2001 | 12/01/2026
91324P BC 5| United Health Group INC..........cccvveeevemrrnerierenceneriinernerieneseessnnnnns | vevenee | oo [ eeveverinens [ W TFE | i, 2,054,200 | ...... M7.073 | e 2,341,460 | ..ocvornvn. 2,000,000 | ..ovrernvne 2,035,545 |........... (4,977) 6.000]......... 5.640 12/04/2007 | 11/15/2017
91324P AQ 5| United Healthcare COomp..........c..ovuueeeircrineineieeiseisesississsssessenins | ceveee ..1,914,780 | ...... 114.621| . ..2,292,420 .2,000,000 ....1,956,915 8,767 5.375| et 5.961 07/17/2006 | 03/15/2016
911308 AA 2| United Parcel Service Amer InC Deb...........ccuuuveriveriniirernnicnniveriienins | coves . ...6,370,940 | ...... 141227 . ..7,061,350 | .. .5,000,000 | ...coeveerree6,058,335 | oo | i (100,478) 8.375| v 5.189 06/22/2009 | 04/01/2020
911308 AB 0| United Parcel Service COrp DEDS..........c.vveevereernmeenerserimeerneeneennee | evveeee | [eoverernenns | W TFE | i 1,210,463 | ...... 145363 | ..o 1,330,071 | oo 915,000 | .cooovvvrrees 1,144,574 | ........... (9,703) 8.375( ......u. 5.810 09/16/2003 | 04/01/2030
911312 AJ 5| United Parcel Service INC SrINOE..........ccvvvvrienrieiieeinneneiennieniinns | cvveen | e | erevreenins | vevens T i 2,570,769 | ...... 134.807 | ..o 2,570,769 | ..o 1,907,000 | ...ooovvvenee 2,570,445 | ... (325) 6.200]......... 4.030 12/23/2011| 01/15/2038
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913017 AS 8| United Technologies Corp Deb... s .|.1FE| .............9,180,464 | ...... 143.746 | . ..9,708,605 16,754,000 ..(133,555) 12/20/2006 | 03/01/2021
913017 BA 6| United Technologies Corp Debenture... . . .|.1FE| .............2,378,080 | ...... 141.161] . .2,000,000 (9,647) 08/01/2003 | 09/15/2029
91311Q AC 9| United ULIliies PLC..........covovviirereireirerreerienseiseseresssseeesiseissnns | covenee . | W2FE| 397,724 | L 115.145| . ....400,000 60 11/04/2004 | 08/15/2028
918204 AS 7|V F COP..iieiiiiiiiiinissiissiesii s | ciiees . .| AFE] .. . . .4,000,000 | ... (4,716) 03/14/2008 | 11/01/2017
918204 AR 9|V F COrp NOE......urvurirrrirrirerieirieriesiesiseeisesiesiesessessssssnssessenes | crvenes I [ VFE 2,027,760 117981 | e ,359,620 | ...cvourvnnee 2,000,000 | ..ovvernvene 2,024,198 |......... (536) 11/26/2003 | 10/15/2033
931142 CF 8| Wal-Mart Stores Corp INC NOES............ccvvevvrreerreeerenrieesieseeesiesiens | cviees . LAFE] ...1,960,780 | ...... 101.286 | . ..2,025,720 .2,000,000 ...1,997,569 |......... 8,940 5.000]......... 5.472|A0...... ...100,000 | 06/26/2007 | 04/05/2012
931142 BF 9| Wal-Mart Stores Corp NOES..........cuerrerreeivinrirerierieeneinssienienens | coveees . | AFE] .. 11,094,123 | ...... 146.195| . 12,583,004 | .. .8,607,000 | ............10,940,557 |......... (53,295) [ 1.vverererreririnniiens | eereverierineeeninnns | e 7550 ......... 5.242 |FA....... ...536,579 | 08/10/2011 | 02/15/2030
931422 AE 9| Walgreen Company NOES..........c.ewerrerreiermeriersseesssinsensesssesssensns | cevees I [ AFE ] 4,067,160 | ...... 119.184 | ... 4,767,360 | ..o 4,000,000 | ..oovvernvene 4,051,380 |......... (5,948) 5250 ......... 5.031 [ | v 96,833 | oo 210,000 | 03/24/2009 | 01/15/2019
254687 AH 9| Walt Disney Company Debentures.. [EOTTRTRRTOIRPIN IOV . GAFE ] i T49722 | L 115.902 | . 700,000 | cocviiceeeen 749,654 | oo [ e (12) [ oo | e [ e 75501 ......... 7.048 | JJ....... 52,850 | 11/04/2004 | 07/15/2093
25468P CK 0 |Walt Disney Company Med-Trm NOES..........ccovurererernrrneerernrisrenninnins | cveene . e | AFE] v 4,117,520 | 120.956 | . . .4,000,000 | ..............4,090,603 |......... (10,161) 5.500]......... 5120 [MS...oo. | v 64,778 | .ovvovnee. 220,000 | 03/24/2009 | 03/15/2019
25468P CA 2 [Walt Disney COmpany SrNOES........c..urereereeeerserirerereessseissseisernes | ceveee I [ AFE ] 299,638 | ... 113470 oo 340,410 | oo 300,000 | ....cccc0vr.n.299,886 | ......... 42 11/04/2004 | 06/20/2014
93884P CU 2 |Washington Gas Light Co Med-Trm..... SRR O . | WAFE] 1,180,760 | ... 130.560 | . ..1,305,600 .1,000,000 | ..............1,145,101 |......... (5,466) 03/23/2004 | 03/13/2028
939322 AV 5| Washington Mutual Inc Global NOteS..........c..wereeveemerenrrrereseeiseines | ceves . ..| ..6FE] .. ....2,077,500 | ...... 113.169 | . ..3,395,070 | .. .3,000,000 | ..............2,305,908 |......... . 84,257 03/23/2007 | 09/15/2017
959802 AL 3| Western Union Co/Com Gtd 5.253%.........ccoerveruierinrinniieninniirenins | cvvens [ [T AFE | 4,186,240 | ...... 112.047 | .oovver.. 4,481,880 | oo 4,000,000 | ...covvunren 4,160,763 |......... (15,651) 05/06/2010 | 04/01/2020
969133 AG 2| Weyerhaeuser Co Sr Unsecured........ B . .|.3FE| .. ...618,150 | ...... 124799 . ....500,000 .572,4% | ... (5,061) 10/01/1998 | 10/01/2021
969133 AM 9| Weyerhaeuser Co Sr Unsecured........ N . | 3FE| .. 1,000,000 | ...... 107.904 | . . .1,000,000 | ... 1,000,000 |......... 01/28/1998 | 02/01/2018
962166 AV 6| Weyerhaeuser Company Debs TSRS O I [ VOFE | s 499,450 | ...... 109.984 | .......cc.......549,920 | cooovrvirinnes 500,000 | ...cooerernens 499,760 | ......... 34 08/19/1998 | 08/01/2017
962166 AS 3| Weyerhauser Company DEDENtUTES..........ccccueverrererineemereneeieerneeins | crvnee . W3FE | .. .423612 | ..... 107.328 | . ....420,000 422426 | ... (133) 10/23/1998 | 07/15/2023
963320 AH 9| Whirl Pool Corp Debentures......... FSSTURRTRRTORN OO . . 1,049,060 | ...... 114.738 | . . .1,000,000 | ... 1,020,929 |......... (3,774) 12/11/2001 | 07/15/2016
969133 AK 3| Willamette Industries INCOrp DEDS.........ccocvemeerereerinereriieineinerinnes | ceves I [ VOFE | 754,820 | ...... 105.284 | ...ccoveeverer 768,573 | oo 730,000 | ..oooevernne 749,495 | ... (722) 11/30/2001 | 07/01/2026
976656 BP 2| Wisconsin Electric POwer COrp...........cccouiiiiiniinsiiicriiiiniissisciinnns | covees . ....7,200,690 | ...... 133.119] . ..7,987,140 .6,000,000 ...7,109,390 |......... (43,907) 10/25/2010 | 06/01/2028
982526 AB 1| WM Wrigley Jr COMPaNY........vveriiiinimiimienisssisssnisssnssenessnessssssneenes | coveee . I 3. ...1,893,540 | ...... 105555 . .2,111,100 | .. .2,000,000 | ..............1,946,566 | ......... . 13,332 08/27/2007 | 07/15/2015
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIGations............uuwurieereneirinriserissressrissesssssseissssesnnss | seessenens 626,596,712 | ... XXXeoooiooe | corirnenad 690,623,710 | .......... 580,421,300 | .......... 617,818,702 | ..o 0 | (2,071,679) 0 0 XXX [ XXX | XXX | -.e..9,890,676 | .......35,176,024 | ... XXXeeooe [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... [OOSR ISR 626,596,712 | ... XXX.ooveee | corernns 690,623,710 | .......... 580,421,300 | .......... 617,818,702 | ..o 0] (2,071,679) 0 0 |..XXX........ [ . XXX...... | XXX... | .........9,890,676 | .......35,176,024 | ..... XXX | e XXX......
Totals
7799999. Total - ISSUET OBIIGAHONS.........uuuiiiiiiiiiiiiiiiii st | enesnnies 631,188,538 | ... XXX........ ..696,237,726 .585,810,367 (2,000,246) 0 0
7899999. Total - Residential Mortgage-Backed Securities .. .. 5,131,150 ..5,743,311 .5,156,145 5,139,816 3,361 0 0
8399999, Grand TOtal = BONGS............cvuuurereeeiieieiieieeeis sttt ssssssnnnins | aeesieenas 636,319,688 ..701,981,037 .590,966,512 628,254,106 | ......occeevrinnnc0 | v (1,996,885) 0 0
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
023139 60 3 [Ambac Financial Group............ocerrrerernierenrnersisseersnses | cevneens R O 28,000.000 | ..covererriiririinns | e 2100 | oo 58,800 | ...... 2100 | oo 58,800 | .ovvrvirenne 101,500 521,571 | o | v 581,771 | ... (60,200) P6L........ 11/04/2004
02361D 87 8| Ameren lllinois Power Co 4.26% Pfd.. IO IO 50.000 5,100 |..... 94.000 4,700 5,100 | s [ e 213 | [ | e | e | e 0 P3UFE... | 11/06/1950
02361D 86 0 |Ameren lllinois Power Co 4.42% Pfd.. [ OV (R 500.000 ...50,646 7,000 | .. 250,646 | oo | e 2,210 [ | e | e | e | e 0 P3LFE... | 11/22/1963
05518E 20 2 |Bancamerica Cap TrStlll........cccoevurererrrrneiesriesiesireseisnies | evviens JROTRN I 16,000.000 400,000 |..... 20.740 | oo 331,840 | .o 400,000 | oo | e 28,000 | v s | s | e | s 0 P3LFE... | 11/04/2004
09656H 20 9|BNY Capital V Ser F I I JOOTRN I 26,000.000 643,672 |..... 25.400 .660,400 | .. BA3872 | s | e B8,875 | s | e [ s | s | e 0 P1LFE... | 11/04/2004
12542R 20 9|CHSInc [V v | e 16,000.000 400,000 |..... 29.500 |. 472,000 | .. ...400,000 | ... . 24,000 | oo s | s | e | 0 P2L........ 11/04/2004
173066 20 0| Citigroup Capital IX.......cocvevererereerrrisirerirerieeeseeissisenees | e RO I 40,000.000 1,000,000 |..... 21410 | oo 856,400 | ......co...... 1,000,000 [ ..ocvormvererererrrerins . 80,000 [ .ooovereerrrenerneriens | verererieeenieeeni | e | e | e 0 P2LFE... | 11/04/2004
207597 30 3| Connecticut Light & Power COmMpany..........cccverevveverernerens | covveens 22,250 [.....39.350 | .ooivrieneenen 19,675 | iiiiiiienn22,250 | oo | e 10000 | i | e [ e | e 0 P2UFE... | 04/03/1962
209111 30 1|Consolidated Edison Co NY 4.65% C. [V v | eerrernn800.000 | oo 100.00 [ .oovevceevres | e 50,000 |...100.100 | .cccovirerreens50,050 | v 50,000 | oo | 2328 [ e | e | e | e | e 0 P2LFE... | 06/29/1964
240019 40 6|Dayton Power & Light Co 3.90%S€r C.......ccovvvrerrerineerinnens | ceveens 210,000 [...77.250 | v 7,725 | 10,000 | oo | 390 [ | e | i | e | e 0 P3UFE... | 07/05/1950
266228 30 3|Duquesne Light Co 3.75% Pfd Ser........ccccvuvenrvevrrnerireriinens | coveens 50.00 22,800 |.....38.010 | .covrieereennn 19,005 | oo 22,800 | oo B9 | 938 [ e | e | | e | e 0 P3UFE... | 12/01/1969
266228 50 1|Duquesne Light Co 4.10% Pfd Ser. RO IO 25,625 |.....37.700 | coovrrerrrnnnnn 18,850 | coviiiiiennni25,625 | v D13 | i 1,025 [ s | e | s | e | e 0 P3UFE... | 07/16/1954
266228 20 4 |Duquesne Light Company $2.10 Ser A.........cccccnmeermerrineens [ o [RO [RPR 450.000 221,825 [ 41250 | e 18,563 | 21,825 | T3 | 95 | | [ [ | 0 P3U....... 10/31/1963
266228 60 0|Duquesne Light Company 4.15% Pfd. OO v | s 100.000 50.00 5,123 |....40.000 | ..cccovvrriverirene,000 | cooiiiiiiiinnenn5,123 | i 104 | 208 | s [ | e | e | e 0 P3UFE... | 10/20/1952
369622 52 7|General Electric Capital Corp [OOSR [OOSR 19,000.000 475,000 . . 31469 | oo | v | e | e | s 0 P1LFE... | 11/04/2004
391164 20 9| Great Plains ENErgy INC.........ccovveerereerierinieerisniserisesinne | ceveens [OOSR 100.000 | .ooeverece 100.00 [ .oveveervnes [ e 10,270 |..... 82.100 | oo 8,210 | v (VI 380 [ oot | e | e | s | e 0 P3LFE... | 01/03/1947
414567 20 6| Harris Prd Capital COrp Ser A.........ccuveenernereineenneeseesneins | cevnens RO I 10,000.000 250,000 18,438 | .o [ ceneernnineieniesines | cereneeennsineniens | e | s 0 P2LFE... | 02/05/1998
456837 30 1 [ING GrouP NV.....coverrirrriieirerisieiesiessssiesssssessessssissnnes | covsnnns o | e 24,000.000 600,000 . . M 43,200 | oo | e | e | e | o 0 P3LFE... | 11/04/2004
59021G 20 4| Merrill Lynch Capital TrUSE IV........ccoeeeueveeriecrerieserseeineins | veeeen RO I 4,000.000 100,000 1590 | covvererenne82,360 | i 100,000 [ oo | v Ty 120 | s | e | e | e | e 0 P3LFE... | 11/04/2004
595620 70 9|Midamerican Energy $4.20 Pfd Ser........ccccoovveirerneenneinns | cevieens JOT (RSP 100.000 | ..covvveeee 100.00 [ .o [ v 10,244 |.....88.000 | ...cccivreerneer8,800 | oo 10,244 [ i | 20 s | e || s | s 0 P2UFE... | 06/05/1950
605417 79 9| MisSisSippi POWET CO.......ouuvirrerreririiiierierieneesissiseiies | ceveens 407,500 |.....26.360 | .......c.c.....429,668 | ....ovirrerrni07,500 | oo | e 22,922 | i [ e | e | e | e 0 P1LFE... | 11/04/2004
617460 20 9|Morgan Stanley CP TR ll......c.ccocuireerinrineririseineriieninens | ceveees 600,000 |.....20.650 | .....c...cc......495,600 | ...vovvrrerrnc800,000 | .ovvooevrncrrnnrirciienen | eerrrrinnereene 37,5000 | it [ e | e | s | s 0 P2LFE... | 11/04/2004
631005 20 4|Narragansett Electric C04.50% Ser..........ccouvvvriververiveninens | vevvene | ene | 200000 1,000.000 | oo 100.00 [ .o [ i 48,625 | ... 47875 | .ooovoeeeeen AT875 | 88,625 | i 2,250 [ | [ [ | 0 P2UFE... | 09/23/1965
649840 20 4|New York State Elect & Gas 3.75%.... 10,200 |.....81.250 | .coovvrvireennn8,125 | i 10,200 | v 188 | e BT5 [ s | et | e | e | e 0 P2UFE... | 03/04/1947
653522 30 0|Niagara Mohawk Power Corp 3.60%.. 37,498 [....84.010 | .coiviierennen 37,805 | o 37,498 | 05 | i 1,215 | | e [ s [ | e 0 P2LFE... | 04/10/1962
694308 80 0| Pacific Gas & Electric Co 4.50% ...25,500 0 P2UFE... | 03/27/1962
842434 30 0| Sempra Energy SEries A..........cooveovienererineineernnsinseieniens | ceveees ...67,500 |.....26.500 | ..ccccoeerennnnc53,000 | covoiiiiiennencB7,500 | oo 1,500 | e 3,000 [ o | st | e | sreesessessnsssenins | e 0 P2UFE... | 03/08/1963
842400 20 2|Southern California EAison 4.08%.........cccoerervveernmrneerennirnns | woveves [ ene | cvirenine 1,200.000 25.00 ..28,100 |....20.750 | cooovrvirerereni24,900 | 28,100 | 306 | i 1,224 | [ | e [ | e 0 P2UFE... | 03/23/1962
842400 30 1|Southern California Edison 4.24%.. 1,000.000 25.00 ...24,682 - 0 P2UFE... | 11/21/1963
927804 50 0| Virginia Elect & Power Co $4.80. JROT ...250.000 ...25,000 21,200 | s [ | | 0 P2UFE... | 08/20/1962
92977V 20 6| Wachovia Pfd FNdg COmp.........cuwwerrerirerirereneeiieinerineniens | vveees JROTRN I 20,000.000 500,000 36,250 | ovourirerirrereninnins | e | s | e | e 0 P2LFE... | 11/04/2004
976826 60 2| Wisconsin Power & Light Co 4.96%... . e | ...20,000 .. 992 s 0 P2UFE... | 09/12/1961
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... . . 5,955,960 |...XXX..... ..5,564,901 20,003 370,069 0 521,571 0 | 581,771 | ... (60,200) 0 |..XXX.... | ... XXX.......
8999999. TOtal = PTEEITEA STOCKS. .....vvueeeiecrieriee ettt ssnnenies | aeriesesnenes 5,955,960 | ... XXX..... | corvrvrrrrenns 5,564,901 20,003 370,069 0 521,571 (V)] 581,771 | ... (60,200) 0 |.XXX.... [ ..XXX.......
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
020002 10 1 [Allstate COMPOTAtON.........vvrrvuirrrirrireririeirerieissesi e ssssnsessens | sersnes 23,002.000 ..630,485 | ........27.410 | oo 630,485 | ......... 198,578 6,441 19,002 | .o | v (102,819) | coovvrverrieieierinnins | oerrseienines (102,819) | coovrrverrnierenins | I 06/30/1995
025932 10 4| American Financial Group INC............cuvuuevrmrereemreimerseisreeseeessessssssessesssens | seveees 2,019.000 74,481 74,481 ...398 252 1,338 9,287 | vvoereeerneererisnis [ e 9,287 03/09/1979
053494 10 0| Avatar HOIAINGS INC........cvuurviriirciiiiniiieiiesecsseiss s esesessssissssssiens | ceviees 2,393.000 17,182 | 1o 7180 | s 17,182 (30,248) [ ..o | s (30,248) . 12/31/1989
16161A 10 8| Chase Manhattan Corp (J P MOIgan)..........c.vveueveervrnerierinerernensnseiserinesiens. | woreeens 3,417.000 113,615 | 1i.33.250 | s 113,615 2,734 (31,334) [ e | s (31,334) [ oo [ 03/12/1993
125581 80 1| CIT GrOUD INCOMP....euuivureuiernerineriseesersasessessesssssessssssssssssesssessssessssisssssns | ceneeens 1,832.000 63,882 ....63,882 (22,405) (22,405) 12/10/2009
235825 20 5|Dana Holding COMPOration.............rweurveuiiererirrerieiiniensiiesisseieesesisssisenins | ceveens 66,855.000 ..812,288 . 812,288 | e 78,988 | e [ | e | e (327,137) | oo | e (327,137) 11/04/2011
28336L 10 9| ElPaso Natural Gas COMPANY..........cccuueemrermersmeerseesensseesseesesssssssenssesssseens | seveees 318.000 8,449 26.570 8,449 13 074 | oo | s 4,074 12/11/1996
37045V 10 0| General Motors COMPANY..........cuurvrivrriiereriiieisisieiessssisessesssesesssesssssssenss | eessees 3,680.000 74,594 74,594 (38,688) [ ..veuerrvrrrriririinies | e (38,688) 11/01/2011
37045V 11 8| General Motors CW1B..........cccrvumrimrereerrieiierieseeeesesssssssessesssssssensssnens | oveeens 3,346.000 39,249 (K1 1) RO P (33,890) . 11/01/2011
37045V 12 6| General Motors CW19.........cuvuuivuiineireiseeiseiesseniesesessssissessssssssssessssins | eeeians 3,346.000 26,166 (30,112) [ oovvrnerrireirciiienes | s (30,112) [ oocvvrerrrrireireiins [ 11/01/2011
446413 10 6 | Huntington Ingalls INdUSHES INC........cceviviiriiiiriiniccriceseeesseeei | v 19.000 594 (1) RO TR (16) 11/01/2011
453320 10 3| Income Fund Of AMENICA INC.........cvvrrermiermrrinerieriesiiseesesiseesssisssseniesiseens | ceveees 3,516.720 58,940 1,878 1,004 [ | e 12/13/2002
46625H 10 0|J P MORGAN CHASE & COMPANY......cciiimrieririeinsisiisiesssssessssessssienne | cernnens 5,550.000 ..184,538 4,440 (50,894) [ oo | e (50,894) [ ..ovorrreririrrirerins | I 09/01/2001
501921 10 0| LTV COMPOIALON........ouurerurerurierrisrisriseessessssssesiesssesessessssssessessessssesssnees. | seveens 1,311.000 2 1 10/14/1993
666807 10 2|Northrop Grumman. bbbt | sereeens 118.000 6,901 232 [ e | i (112) 12/31/2003
685691 40 4| Orchard Supply Hardware CLrA........c..ocurimierieririeeiesieesseseeseseesseies | ceviens 352.275 2,512 12/30/2011
685691 50 3| Orchard Supply Hardware Ser A...........ooceeeeneenniineeeriseessesissessesssssenes | seveees 352.275 2,512 12/30/2011
812350 10 6 Sears HoldiNG COMP.......ouivririrernireierinsisiresisssessie s | sevsses 7,800.560 2247902 | 31780 | 287,902 | 120,565 [ s [ [ | (322,366) | ...vvrvrrieirnrieiinins .(322,366) . 05/12/2003
880349 10 5| Tenneco AUIOMOtIVE INC......cc.urvrmcerrrereererierieeieeisseseriessssensessesssensssnsen | cereees 342.000 10,185 . e(3,892) | s [ (3,892) | .ooovernriirrierireens [ 01/18/2000
98389B 10 0| Xcel Energy Inc. 9,000.000 248,760 | ......... 27.640 | ... 248,760 | ..o 153,900 4,208 9,225 ...36,810 | ... ....36,810 | I 11/04/2004
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). ..o | conveesesssnissniens 2,623,237 |....... XXX ..2,623,237 | oo 985,001 14,047 38,952 0. (942,737) | ... .(942,737) L0 XXX XXX
9799999. TOAI = COMMON SEOCK. ..ttt ettt etttk 2,623,237 | ...... P S 2,623,237 | ......... 985,001 14,047 38,952 [ I (942,737) | coovvvvrnnninninnn0 [ (942,737) | oo 0 |..XXX..... XXX
9899998. Total - Preferred Stock from SECHON 1.t ssssnssnsens | osrssssssensaseaas 5,955,960 20,003 370,069 ..521,571 (60,200) XXX XXX
9899999. Total - Preferred and Common Stock.............. 8,579,197 34,050 409,021 (U — (421,166) | . ..(1,002,937) L XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....3, the total $ value (included in Column 8) of all such issues $
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - Industrial and Miscellaneous
067383 AC  3[Bard C RINC....uiuiiiiiciiiciic et 01/25/2011 | National City Bank 5,076,350 5,000,000 21,389
09247X AH 4 |Blackrock Incorp. 06/06/2011 | National City Bank 2,032,500 2,000,000 ..2,833
12189T AX 2| Burlington Northern Santa Fe COorp..........cccouiiiiniiiiiississieesssesiessiesienes 12/13/2011 | National City Bank 3,781,230 3,000,000 60,967
12189T AZ 7 |Burlington Northern Santa Fe Corp. 12/07/2011 | National City Bank 3,051,060 2,410,000 14,822
141784 AM 0| Cargill Inc Med-Term Notes 09/26/2011 | McDonald Investments Inc 4,185,540 3,000,000 80,893
808513 AD 7| Charles Schwab Corp 05/02/2011 | National City Bank 5,148,450 5,000,000 61,806
191216 AR 1| Coca Cola Company Note...... 02/08/2011 | MCDonald & Company 4,643,500 5,000,000 36,313
191219 AP 9| Coca Cola Enterprises Inc Debs 06/06/2011 | McDonald In 1ts Inc 2,788,151 2,010,000 59,323
260003 AJ 7|Dover Corp 03/24/2011 | National City Bank 3,059,400 3,000,000 13,258
370ESC AU 9| General Motors COrp SR = ESCIOW...........ciuriieiririniieieieiesieisiseessse st ssesees 11/01/2011 | Undefined .300,000
370ESC AV 7| General Motors Corp Sr - Escrow..... 11/01/2011 | Recd In Exchange Of Othel 1 .600,000
428236 BQ 5| HEWIBH-PACKAIT CO......couurveuiieriieiieeieieseeisssiess sttt enssessnaee | sesesssessesans 09/26/2011 | National City BANK...........veueerurerrireeserisseiserisssssessesssseesssssssssessesssssesssssssssenes. | sevessssssssnnes 5,111,550 5,000,000
585055 AV 8| Medtronic Inc Senior Notes.............. 03/24/2011 | McCormick & COMPANY..........ccuuuiiuiiiiiiciisnissiisiissi e 5,010,000 5,000,000 .
68389X AK 1| Oracle Corp Ser WI Sr Unsec Note 02/08/2011 [ Undefined.........cccreverererncerniennes 2,945,250 3,000,000 .7.427
742718 AV 1| Proctor & Gamble COMPANY..........ccoeurvereriieieieieeieie sttt ssssnsenns | eesessssnssenns 08/10/2011 [ McDonald INVESEMENES INC..........cccueveiieciiiecctee et ennas | everenaeresinas 4,295,430 3,000,000 69,333
239753 DL 7| Target Com......cccvvvunmremrrinerirenns 11/03/2011 | National City Bank 2,019,572 1,580,000 28,311
883556 AX 0| Thermo Fisher SCIENtfiC INC..........vvvrreuerieiieeiseseiseie s ssssenens | ceee 03/01/2011 | National City Bank 5,113,000 5,000,000 | ..eevureureeerierieeiseeseeisers e 5,625
911312 AJ 5| United Parcel SErvice INC SrINOLE..........criviivririeisiereenseesessse e | ceeniennnies 12/23/2011 | McDonald In: TS INC.veiiii et | e 2,570,769 1,907,000 51,892
931142 BF 9| Wal-Mart Stores Corp NOES. ........cueruuirrirmsiresirssisssssssnssensssessessssssensssnssesesssnsssssssnssness | nesesssesssssens 08/10/2011 [ National City BANK. ......c..eveuiesiresersisenssenssssesssrssssssenssensssessnsssssssenssensssessssssssnsssnes | nosesssessssssnas 4,141,230 3,000,000 110,104
3899999. Total - Bonds - Industrial and Miscellaneous 64,972,983 | ..o 58,807,000 636,570
8399997. TOAI = BONAS = PAI 3.t E 0 EE fe4EE R0 EE L8t 64,972,983 | ..o 58,807,000 636,570
8399999. TOAI = BOMAS .ttt 8 R E L8R4 E 1R R4 EE R LR LR EA£EE LR eEEE e HeLEfeEEE R R oL R R R R LR LR LR AR EE R 64,972,983 | ..o 58,807,000 636,570
Common Stocks - Industrial and Miscellaneous
235825 20 5|Dana Holding COrPOratioN...........cceuuureeermrereireerereiseeisesseeeeessseeseessssssseseesessssessesssssssssses | seseessesssesnes 11/04/2011 | Recd In Exchange Of Other. 2,469.000 31,342
37045V 10 0| General Motors COMPANY...........cuureueeriumiimiiirierieiesiseieeses s 11/01/2011 | Recd In Exchange Of Other... 3,680.000 113,282
37045V 11 8| General Motors CW16, 11/01/2011 | Recd In Exchange Of Other... 3,346.000 73,139
37045V 12 6| General Motors CWTO.........c.cuiiuiieieceeeece ettt ae s sennes | cretesisiesesans 11/01/2011 | Recd In Exchange Of Other. 3,346.000 56,277
446413 10 6| Huntington Ingalls Industries Inc.... 11/01/2011 | Recd In Exchange Of Other... 632
685691 40 4 |Orchard Supply Hardware CL-A. 12/30/2011 | Recd In Exchange Of Other... . 352.275 2,512
685691 50 3| Orchard Supply Hardware SEr A...........cccoiviiieiiieieieisssisiiessiese et ensesssesnsens | seesssssssenas 12/30/2011 | Recd In Exchange Of Other..........c..ciieiieirireisicieisseeississisnsseis e essnsensens | enseenennes 352.275 2,512
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS...........vuiiiiiiiiiieiss e 279,696 0
9799997. Total - Common Stocks - Part 3.............cccceveeieererceeceeeienaas 279,696 0
9799999. Total - Common Stocks................ 279,696 0
9899999, Total - Preferred and Common Stocks 279,696 0
9999999. Total - Bonds, Preferred and Common Stocks 65,252,679 636,570
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36202A NU 7|G.N.M.A. Pool 000403.... ... | 12/20/2011. | PRINCIPAL RECEIPT.... 69 69 0 69 09/20/2015.
36202A P7 6|G.N.M.A. Pool 000446.... ... | 12/20/2011. | PRINCIPAL RECEIPT.... 1,203 1,203 9 9 1,203 11/20/2022.
36202A S9 9|G.N.M.A. Pool 000544 ... | 12/20/2011. | PRINCIPAL RECEIPT........coecconven. 1,486 1,486 8 8 1,486 12/20/2022.
36202A TA 5|G.N.M.A. Pool 000545.... ... | 12/20/2011. | PRINCIPAL RECEIPT.... 653 653 2 2 653 12/20/2022.
36202A TE 7|G.N.M.A. Pool 000549.... ... | 12/20/2011. | PRINCIPAL RECEIPT.... 209 209 1 1 209 05/20/2016.
36202A YU 5|G.N.M.A. Pool 000723 ... | 12/20/2011. | PRINCIPAL RECEIPT........coecvvnven. 621 621 1 1 621 01/20/2023.
36202B ED 3|G.N.M.A. Pool 001032.... ... | 12/20/2011. | PRINCIPAL RECEIPT.... .2,250 2,250 (1) (1) 2,250 04/20/2023.
36202B GP 4|G.N.M.A. Pool 001106.... ... | 12/20/2011. | PRINCIPAL RECEIPT.... 13 113 0 113 12/20/2018.
36202B HT 5|G.N.M.A. Pool 001142 ... | 12/20/2011. | PRINCIPAL RECEIPT........coevvvnvvn. 1,214 1,214 0 1,214 05/20/2023.
36202B KZ 7|G.N.M.A. Pool 001212.... ... | 12/20/2011. | PRINCIPAL RECEIPT.... 508 508 0 508 06/20/2023.
36202B NF 8|G.N.M.A. Pool 001290.... ... | 12/20/2011. | PRINCIPAL RECEIPT.... 525 525 1 1 525 11/20/2019.
36202B SE 6|G.N.M.A. Pool 001417 ... | 12/20/2011. | PRINCIPAL RECEIPT. 453 453 1 1 453 06/20/2020.
36202B WV 3 |G.N.M.A. Pool 001560.... ... | 12/20/2011. | PRINCIPAL RECEIPT.... 109 109 0 109 02/20/2021.
36202C BM 4|G.N.M.A. Pool 001844.... ... | 12/20/2011. | PRINCIPAL RECEIPT.... 161 161 0 161 05/20/2022.
36202C CE 1|G.N.M.A. P00l 001869........cccceverrrrrrirerirrerenes ... | 12/20/2011. | PRINCIPAL RECEIPT 765 765 1 1 765 09/20/2024.
36202C EM 1|G.N.M.A. Pool 001940M. ... | 12/20/2011. | PRINCIPAL RECEIPT.... 91 91 0 91 01/20/2025.
36215X UC 4|G.N.M.A. Pool 148279.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 282 282 3 3 282 07/15/2016.
362153 KP 2|G.N.M.A. Pool 152502.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 357 357 2 2 357 01/15/2019.
362156 VD 0|G.N.M.A. Pool 155512 ... | 12/15/2011. | PRINCIPAL RECEIPT. 123 123 1 1 123 07/15/2016.
36216A RP 8|G.N.M.A. Pool 158994.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 1,142 1,142 6 6 1,142 06/15/2016.
36216T 4X 5|G.N.M.A. Pool 174638.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 332 332 0 332 11/15/2016.
36216U QH 3|G.N.M.A. Pool 175156 ... | 12/15/2011. | PRINCIPAL RECEIPT. 1,434 1,434 12 1,434 08/15/2016.
362164 DN 2|G.N.M.A. Pool 182909.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 29 29 0 29 02/15/2017.
362165 LL 4|G.N.M.A. Pool 184031.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 91 91 0 91 04/15/2023.
362166 QW 3|G.N.M. A. Pool 185069 ... | 12/15/2011. | PRINCIPAL RECEIPT 303 303 1 1 303 01/15/2022.
36218C SY 2|G.N.M.A. Pool 218435.... ... | 02/15/2011. | VARIOUS..........cccoe.c. 218 219 0 218 01/15/2022.
36218H YE 8|G.N.M.A. Pool 223109.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... .2,596 2,596 2,576 | .o | e 20 20 2,596 06/15/2017.
36218N LR 0|G.N.M.A. Pool 227236 ... | 12/15/2011. | PRINCIPAL RECEIPT 653 653 1 1 653 08/15/2018.
362181 2G 3|G.N.M.A. Pool 238475.... ... | 12115/2011. | PRINCIPAL RECEIPT.... 971 971 | o854 | 96T | e | e 10 10 971 11/15/2017.
36219U RM 8|G.N.M.A. Pool 259792.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... A,113 1,113 1 1 1,113 07/15/2018.
362198 U4 3|G.N.M.A. Pool 270703.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 612 612 1 1 612 09/15/2019.
362200 VB 2|G.N.M.A. Pool 275210 ... | 12/15/2011. | PRINCIPAL RECEIPT........cccconrven. 483 483 1 1 483 05/15/2019.
36220X 5C 5|G.N.M.A. Pool 291643.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 1,441 1,441 1 1 1,441 09/15/2020.
362208 7K 0|G.N.M.A. Pool 300698.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 1,156 1,156 1 1 1,156 06/15/2021.
36223F B4 2|G.N.M.A. Pool 306159 ... | 12/15/2011. | PRINCIPAL RECEIPT 618 618 0 618 05/15/2021.
36223F Q7 9|G.N.M.A. Pool 306578.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 354 354 1 1 354 03/15/2022.
36223N XC 3|G.N.M.A. Pool 313075.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 2,480 2,480 4 4 2,480 08/15/2022.
36223R KL 8|G.N.M.A. Pool 315399.......ccccomrmrrrnricrinrinenns ... | 04/30/2011. | VARIOUS..........cccounc. 1 I 1 0 . 06/15/2022.
36223R 5V 3|G.N.M.A. Pool 315960.... ... | 05/16/2011. | VARIOUS...........ccc.... .5,046 5045 | oo 5,039 5,042 0 5,042 08/15/2022.
362238 V5 9|G.N.M.A. Pool 316636.... ... | 12/15/2011. | PRINCIPAL RECEIPT........coccornven. 234 234 233 | e 233 0 234 | i 12/15/2021.
36224B 2R 9|G.N. M. A. P00l 323984..........coocvmmrrmrrirerirncinnninns ... | 12/15/2011. | PRINCIPAL RECEIPT........ccccornvvn. 16 L[ I 16 | o 16 0 16 [ i | eereeeeeeeineins | e (V1 I 1 | 04/15/2022.
36224C 4R 5|G.N.M.A. P00l 324932........ccomvremrrrrirerirerenns ... | 12/15/2011. | PRINCIPAL RECEIPT........coecoonnen. 1,726 1,726 | v 1,698 1,709 | oo | e 17 17 1,726 | oo | v | e (V1 I 39 | 05/15/2022.
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36224G S5 8|G.N.M.A. Pool 328240..........cccouvemrrrrriririrrirenns ... | 12/15/2011. | PRINCIPAL RECEIPT........cccccon. 40 40 0 40 08/15/2022.
36224H A3 0|G.N.M.A. Pool 328626.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 3,227 3,227 | s 3,205 | e 3211 [ | s 16 16 3,227 11/15/2022.
36224H MD 5|G.N.M.A. Pool 328956.... ..| 12115/2011. | PRINCIPAL RECEIPT.... 576 576 4 4 576 12/15/2022.
36224K PH 6|G.N.M.A. Pool 330824 ... | 12/15/2011. | PRINCIPAL RECEIPT........ccccoonn. 2,459 2,459 | i 2443 | e 2887 | | s 12 12 2,459 10/15/2022.
36224L MC 8|G.N.M.A. Pool 331655.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 975 975 5 5 975 10/15/2022.
36224M SD 8|G.N.M.A. Pool 332716.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 210 210 1 1 210 10/15/2022.
36224M UL 7|G.N.M.A. Pool 332787 ... | 12/15/2011. | PRINCIPAL RECEIPT........coecvvnven. 1,922 1,922 6 6 1,922 10/15/2022.
36224P MD 7|G.N.M.A. Pool 334356.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... .6,980 6,980 121 121 6,980 11/15/2022.
36224S QV 7|G.N.M.A. Pool 337168.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 1,925 1,925 | oo 1,893 | e 1,906 | s | i 19 19 1,925 10/15/2022.
36204Q G3 8|G.N.M.A. Pool 376518.......ccccmririrnririirnrininiins ... | 12/15/2011. | PRINCIPAL RECEIPT........ccccovnevn. 54 54 0 54 05/15/2024.
36204W CP 0|G.N.M.A. Pool 381778X.. ... | 12/15/2011. | PRINCIPAL RECEIPT.... 1,103 1,103 1 1 1,103 04/15/2024.
36205E WS 1|G.N.M.A. Pool 388657.... .| ... | 12115/2011. | PRINCIPAL RECEIPT.... 512 512 3 3 512 07/15/2024.
36205K MJ 8 |G.N.M.A. P00l 392861.......ccccmrmrerrririereriiniins ... | 12/115/2011. | PRINCIPAL RECEIPT..........ccc..... 509 509 0 509 01/15/2025.
36205L X3 9|G.N.M.A. Pool 394098.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 6,082 6,082 2 2 6,082 11/15/2034.
36205Y PE 6|G.N.M.A. Pool 404621.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 805 805 7 7 805 11/15/2024.
0599999. Total - Bonds - U.S. GOVEINMENE. ...t esisssssessenessseses 61,619 | oo 61,626 | ..o 61,205 | oo 61,320 | oo 0 303 0 303 0 [ 61,616 | .0 v | i | 2,469 | XXX..oooe
Bonds - U.S. States, Territories and Pc i
546418 AC 8|LA Agricultural Fin Auth Sec ReV.......ccccvevvriirinnins ... | 04/01/2011. | Paine Webber INC..........ccovvvrervrrnnee 118 118 A8 | e | e 118 118 T8 | e v | e 0 [ o 246 | 10/01/1996.
841514 AU 6| Southeast TX Hsg Fin Corp SerA......ccoouvsernninnnns ... | 03/01/2011. | Paine Webber INC........c.coovvrirerininns 154 154 A54 | e | e 154 154 09/01/1996.
1799999. Total - Bonds - U.S. States, Territories & Possessions. 272 272 272 272 0 0 272 0 | i 272 i 0 [0 | o520 | XXX......
Bonds - U.S. Special Revenue and Special A t
312904 VU 6|F.H.L.M.C. Ser1017D... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 3178 3,178 0 11/15/2020.
312905 Z7 OfF.H.L.M.C. Ser10871. ... | 12/15/2011. | PRINCIPAL RECEIPT. 1,483 1,479 4 4 06/15/2021.
312906 RX O|F.H.L.M.C. Ser 1119 H... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 816 | o816 | 816 | 816 0 08/15/2021.
312906 VS 6|F.H.L.M.C. Ser1122G... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 1,187 1,187 0 08/15/2021.
312909 3W 2|F.H.L.M.C. Ser1250J ... | 12/15/2011. | PRINCIPAL RECEIPT 4,742 4,740 3 3 05/15/2022.
312910 3Q 3|F.H.L.M.C. Ser1311K.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 7,821 7,804 | oo | s 17 17 07/15/2022.
312910 B6 8|F.H.L.M.C. Ser13121 ... | 12/15/2011. | PRINCIPAL RECEIPT.... 2,464 2,458 6 6 07/15/2022.
312912 AP 3|F.H.L.M.C. Ser 1367 KA. ... | 12/15/2011. | PRINCIPAL RECEIPT 26,569 45 09/15/2022.
312913 QR O|F.H.L.M.C. Ser14391 ... | 12/15/2011. | PRINCIPAL RECEIPT.... .8,636 0 11/15/2022.
312914 DS O|F.H.L.M.C. Ser 1459 M... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 10,370 ...10,370 0 01/15/2023.
3133T0 J7 O|F.H.L.M.C. Ser1578K.... . | ... | 12/15/2011. | PRINCIPAL RECEIPT.... v | erennn. 180,476 | ......... 180,476 180,416 | .o | e 60 60 09/15/2023.
3133T3 PK 8|F.H.L.M.C. Ser1652 PL.......ccccccomuvvvrrvirreriranns ... | 12/15/2011. | PRINCIPAL RECEIPT.....c.covvverrne [ v | e 118,221 | .cveveenee 118,221 | oo 118,221 | e 118,221 0 01/15/2024.
313374 LX 2|F.H.L.M.C. Ser1681PJ.. ... | 06/15/2011. | PRINCIPAL RECEIPT.....c.ovvvvrevirns [ o | v 31,540 4 4 12/15/2023.
31340Y PX 1|F.H.L.M.C. Ser44 F . ... | 12/15/2011. | PRINCIPAL RECEIPT.... .8,484 0 05/15/2020.
312913 WW  2|F. H. L. M. C. SerG-4 D....coccomvrrmrrmerrrerinrernnennns ... | 12/25/2011. | PRINCIPAL RECEIPT 4,275 5 5 12/25/2022.
31340A 6R 7|F.H.L.M.C.Pool 140880... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 1,642 (43) ..(43) 09/01/2016.
313401 UH 2|F.H.L.M.C.Pool 170171... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 183 (32) .(32) 06/01/2016.
31293A 5H 7|F.H.L. M. C. Pool C15348 ... | 12/15/2011. | PRINCIPAL RECEIPT 407 (125) (125) 09/01/2028.
3133T4 KJ 4|F.H.L.M.C.Ser1683 W.... ... | 12115/2011. | PRINCIPAL RECEIPT......oovvovivires | cvrrverrerenirsireninninns | vvviveinnins 18,062 | ...coo0ee0e 18,062 | oo 17,845 | 17,997 | | e 70 70 18,062 03/15/2014.
31393Q XY 3|F.H.L.M.C. Ser2610VB.. ... | 12/15/2011. | PRINCIPAL RECEIPT.... 25,016 737 7371 25,016 ol 07/15/2024.
313614 WE 5|F.N. M. A. P00l 050145.........ccooumrrrmmrirnririnrinniinnns ... | 12/25/2011. | PRINCIPAL RECEIPT........ccccoonvvn. 28 0 28 | o | e | e (V1 I 2 | 11/01/2018.
313614 WL 9|F.N. M. A. P00l 050157.......coomrrrerirrirrerrrinirines ... | 12/25/2011. | PRINCIPAL RECEIPT........ccccoonven. 43 A3 | i A3 | s 43 0 A3 | e | | e (V1 2 | 12/01/2018.
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31368K LD 6[F.N.M.A. Pool 192124.........ccooocvvrrimirrerrnrinnnnns . [ 12/25/2011. | PRINCIPAL RECEIPT.......cc.cocvvrne 337 337 | o337 [ 337 0 337 [ e [ | s (V1 I 14 {12/01/2022.
313602 Q2 3|F.N.M.A. Ser89 58G. ... | 12/25/2011. | PRINCIPAL RECEIPT.... 2,902 2,902 2,897 5 5 2,902 09/25/2019.
313603 LN OfF.N.M.A. Ser89 96H. ... | 12/25/2011. | PRINCIPAL RECEIPT.... 4,637 4,637 4,637 0 4,637 12/25/2019.
31358E NS 7[F.N.M.A. Ser90 71 H..oooovveerernreeiciicnis .. | 12/25/2011. | PRINCIPAL RECEIPT........coccconvee. 836 836 | .ovrrerrennn836 [ i 836 0 836 06/25/2020.
31358E 2N 1[F.N.M.A. Ser90103K... ... | 12/25/2011. | PRINCIPAL RECEIPT.... 1,246 1,246 1,246 0 1,246 09/25/2020.
31358E 7W 6|F.N.M.A. Ser90109J.... ... | 12/25/2011. | PRINCIPAL RECEIPT.... .2,845 2,845 2,844 0 2,845 09/25/2020.
31358E 5A 6[F.N.M.A. Ser90 110 H..oooovvvoerverceiescienins .. | 12/25/2011. | PRINCIPAL RECEIPT 11,309 1,309 1,309 0 1,309 09/25/2020.
31358F 4E 6|F.N.M.A. Ser91 21J ... | 12/25/2011. | PRINCIPAL RECEIPT.... 857 857 | coviieieeeeeenn857 | 857 0 857 03/25/2021.
31358K F3 7|F.N.M.A. Ser91162 GA. ... | 12/25/2011. | PRINCIPAL RECEIPT.... 2,117 2,117 2,117 0 2,117 12/25/2021.
31358M DL 5[F.N.M.A. Ser92 34 G...ooovvvovrverervirceiniecens .| 12/25/2011. | PRINCIPAL RECEIPT........coevvvnvcn. 3174 3,174 3,174 0 3174 03/25/2022.
31358M WZ 3|F.N.M.A. Ser92 49L ... | 12/25/2011. | PRINCIPAL RECEIPT.....c.ovvvrerirns [ crverirerierinniinnins | v 19,156 | .ooovrvenee 19,156 | cooereeern 19,132 | e 19,148 8 LT T ISR 19,156 04/25/2022.
31358P D2 O|F.N.M.A. Ser92135L.... ... | 12/25/2011. | PRINCIPAL RECEIPT.... 2,502 2,502 2,502 0 2,502 08/25/2022.
31358P MX 2|F.N.M. A Ser92 149 H.....coovvrrervrririrniiiniinine .| 12125/2011. | PRINCIPAL RECEIPT.......ccovvveres [ vrrverernnivrnivenens | cverennnen 44,242 | i 44,242 | o 4242 | 0 08/25/2022.
31358Q HC 2[F.N.M.A. Ser92159PL.. ... | 12/25/2011. | PRINCIPAL RECEIPT.....coovvvevvrns [ crrerrnrincrivriinerns | verrreernenen,359 | 9,359 | 009,300 | oo 9,341 | s [ s 18 18 09/25/2022.
31358Q AN 5|F.N.M.A. Ser92161H.. ... | 12/25/2011. | PRINCIPAL RECEIPT.... 0 09/25/2022.
31358R BM 4 |F.N.M.A. Ser92195 C......coccorvvumrvrvmrrrerirerirnrens .. 1 12/25/2011. | PRINCIPAL RECEIPT......covvvvnives [ crrerrnrinnnvnnrnnins | crervenenn 13,849 | 013,849 | 100 13,826 | oo 13,838 | s [ s 1 11 10/25/2022.
31358P HT 7|F.N.M.A. Ser92G35E... ... | 12125/2011. | PRINCIPAL RECEIPT......ovveiieriens | cervervnresnenserinnens | ceveeirenee 11,192 | 11,192 | 11123 | 11164 | | e 28 28 07/25/2022.
31358P HV 2|F.N.M.A. Ser92G35EB. ... 12/25/2011. | PRINCIPAL RECEIPT......ovvvrvrver | veererrverrrernenerinnnne | cvvrerieeensed, 917 | i 3,917 | 3,876 | 003,900 | v | v 17 17 07/25/2022.
31359B PE 1|F.N.M.A. Ser93122M... ... | 12/25/2011. | PRINCIPAL RECEIPT.... 126 126 07/25/2023.
31359D 6L 2|F.N.M.A. Ser93178 PK.. ... | 12/25/2011. | PRINCIPAL RECEIPT. 7 7 09/25/2023.
31359H JE 5|F.N.M.A. Ser94 55H ... | 12/25/2011. | PRINCIPAL RECEIPT.... 584 584 03/25/2024.
31358Q BR 5(F.N.M.A. SerG9253J ... | 12/25/2011. | PRINCIPAL RECEIPT.....covvviicins [ crrverrerinensnrnneins | eervvneernenen 001 | 4,001 | 3,961 | 3,980 | s [ s 21 21 09/25/2022.
31367W HL 8|[F.N. M. A. Pool 181235... ... | 12/15/2011. | PRINCIPAL RECEIPT. (87) ..(87) 10/01/2022.
31393D AU 5|F.N.M.A. Pool 2003-70 GM ... | 01/25/2011. | PRINCIPAL RECEIPT.... 264,088 264,088 | ...........265,728 | .............. 264,181 (93) e(93) | e | e 264,088 06/25/2033.
31359F 4A 3|F.N.M.A. Ser 1994-1 UU... ... | 12/25/2011. | PRINCIPAL RECEIPT.... 4,000 4,000 4,000 0 4,000 01/25/2014.
31393X SM  O|F.N. M. A. Ser 2004-25 UB. ... | 12/25/2011. | PRINCIPAL RECEIPT 1,719 1,719 1,714 5 5 1,719 06/25/2033.
74434T P4 3| Prudential Home Ser 1993-63-A6 .| 12/25/2011. | PRINCIPAL RECEIPT.... 3,152 3,152 | .. .3,128 3134 [ [, 18 18 3,152 01/25/2024.
3199999, Total - Bonds - U.S. Special Revenue and Special A 1S vttt ettt enenetenes | ererenne 1,045,788 | ........ 1,045,785 | ........ 1,043,425 | .......... 1,044,369 | ... (V] I 1,419 0 1,419 0 [ s 1,045,788 | .......coee.0 | o0 | cviiinnn0 [ 1000.29,722 | XXX......
Bonds - Industrial and Miscellaneous
013104 AJ 3 |Albertson's Inc, Senior Corp Nis........cccovvvevrnierernnne .1 02/15/2011. [ MATURITY ...ovvrririrnicierneieinnins [ e | e 1,000,000 | ........ 1,000,000 | ........ 1,033,500 | ..coonene 1,000,577 (577) (BT7) [ v v 1,000,000 02/15/2011.
023650 AG 9|America West Airlines Series 00-G ... | 07/06/2011. | Sink PMT @ 100.0000000..........c0c. | wooerererernreririnnnnne ...109,629 | ........... 122,455 119,375 | oo | v (9,747) (9,747) 109,629 07/02/2020.
0640P1 BN 2 |Bank of New York Co Inc Med Term... ... | 08/15/2011. | Smith Barney - CHIC...............c...... 002,000,000 | ........ 2,000,000 ..2,000,000 0 cevennnn2,000,000 02/18/2020.
0640P1 FN 8 |Bank of New York Company INC..........cccoeeerrreerennns .1 07/15/2011. | VARIOUS.........ovvcmrrririrerrnrinriens | crverreeiinneesniiseins | 2000e.3,000,000 | ... 3,000,000 | ....... 3,000,000 | ..covenee 3,000,000 0 [ o [ e 3,000,000 01/15/2021.
134429 AM 1| Campbell Soup Company. ... | 02/15/2011. | MATURITY .1,070,000 | ........ 1,112,961 L1071,602 | s | s (1,602) (1,602) ..1,070,000 02/15/2011.
125581 FT 0| CIT Group Incorp ... | 06/07/2011. | Recd In Exchange Of Other............ | ceevvveveviniirerinnis 21,296 | oo 16,034 17,376 498 498 17,873 05/01/2013.
125581 FU 7| CIT Group INCOMP.......evvurvrrerrerrmeerersernsessensnenens ..110/13/2011. | Recd In Exchange Of Other............ | cveeeeeneenveivnerns | wvvrneernnnn 32,340 | e, 31,945 | ..o, 24,052 | ....... 25,523 966 966 [ ..o | s 26,489 05/01/2014.
22541L AB 9| Credit Suisse FB USA INC........cocouuverreneriirinniines .. | 11/15/2011. | MATURITY 565,000 | ..cooonc.. 565,000 .565,151 (151) (151) [ cevevreerrreerrerns | e 565,000 11/15/2011.
235ESC AH 3 |Dana Corp ... | 11/01/2011. | MATURITY 20,895 | ... 1,000,000 0 20,895 |.. 03/01/2009.
235ESC AK 6| Dana Corp ... | 11/01/2011. | MATURITY 10,447 | oo 500,000 0 [ coveeeeeeerenres | eveeeveenseesieessennens | ceneeeereenriennns | eenenn 10,447 | 10,447 | oo, 03/01/2009.
337357 AA  5|First Union Capital | Corp Nits.. ... | 04/127/2011. | Piper Jaffray Inc....... 511,903 500,000 (251) (251) [ v [ rrrrerennD23,333 | e | e (11,430) | e (11,430) | ... 31,079 | 01/15/2027.
345370 AZ 3| Ford Motor Company Debs ... | 09/15/2011. | MATURITY 200,000 200,000 0 [ eoveeeeereeeres [ errrereereni 200,000 | oo | e | e (V] I 19,000 |09/15/2011.
370442 AU 9| General Motors Corp NOteS...........cveverivrrrinererens ..| 11/01/2011. | National City Bank coee | e | e 113,282 | .occveeeee 300,000 | ..coceesr.55,500 | ovvriienrrn 89,437 [ | s 10,811 | oo | s 10,811 | oo | cerrreireennnn80,247 | i | 000002.33,035 | e 33,035 | ..o 04/15/2016.
370442 AV 7| General Motors Corp NOteS..........ccuvveurvmmerirerernens .| 11/04/2011. | Recd In Exchange Of Other............ | coeveevereeeneeviniinens | veverenens 129,416 | ........... 600,000 396 396 38,525 06/15/2024.
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36186C AC 7|GMAC Corporate Debentures............c.oceeerrecrinnes ... | 04/01/2011. | MATURITY 65,000 | ..oorrenad 65,000 | ...cooonen. 35,750 | coovvreerrennd 60,374 | oo | s 4,626 AB26 | | e 65,000 [ ..oovvvrcrirriens [ | e (V] I 1,950 |04/01/2011.
428040 BQ 1|Hertz Corp. ... | 03/01/2011. | MATURITY 200,000 200,000 | ........... 194,535 .199,816 184 184 | oo | e 200,000 | ..oveorerenirne | e | e (V] I 7,400 | 03/01/2011.
637844 AE 1|Nat' Steel Corp 1st Mtg Ser 2006 ... | 12/20/2011. | Thomas & Company Inc.... 209 1 1 | e | e 1 1 A 08/01/2009.
74367C AC 9| Protective Life Secd Tr Med.........c.coovvvvrerencenniinns ... | 01/18/2011. | Piper Jaffray Inc....... 600,000 | ........... 600,000 | ........... 600,000 | .....cccoonee 600,000 (V1 [OOSR ISR 600,000 | ...oovrrrerirens | evrrrerrerirenine | 0 | s 18,300 |01/15/2029.
852060 AJ 1| Sprint Capital Corp Global NIs...........ccocveerrrienenn. oo | 0173172011, | MATURITY .o [ e | e 1,000,000 | ....... 1,000,000 | ........ 1,000,595 ..1,000,007 7 (7) 1,000,000 | oo [ e | 0 | 38,125 | 01/30/2011.
892335 AE 0|Toys R Us Inc ... | 06/24/2011. | National City Bank o e | 2,015,020 | ........ 2,000,000 | ........ 2,052,280 2,004,197 | [ e (3,436) (3,436) ..2,000,761 |.. . ..14,259 14,259 | ...... 136,826 | 08/01/2011.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..........uuuuirererririsstisisisssersienes sersssssssss s ssss st ensssssssnssnes | seseee 12,664,762 | ...... 14,762,871 | ...... 12,631,109 | ......... 12,547,514 [ oo 1] s 1,710 0 A,711 (U I 12,549,224 | ... [\ 115,537 | ....... 115,537 | ... 644,329 |..... XXX..oone
8399997. TOtal - BONAS = PAM 4. eheb bt es et bbbttt ettt nnians | snens 13,772,441 | ... 15,870,553 | ...... 13,736,011 | ......... 13,653,203 | .... 273 3,432 0 .3,705 (U 13,656,900 |......ccooee0 | e 115542 | ....... 115,542 | ...... 677,040 |..... XXX......
8399999. TOHAI = BOMAS. ettt ef Rttt | sniene 13,772,441 | ... 15,870,553 | ...... 13,736,011 | ......... 13,653,203 | .... 273 3432 0 .3,705 (U 13,656,900 | ....cccoeeenc0 | s 115,542 | ....... 115,542 | ...... 677,040 |..... XXX.oooe
Preferred Stocks - Industrial and Miscellaneous
744533 60 5| Public Svc Oklahoma ... | 02/28/2011. | Piper Jaffray Inc....... 8,000.000 200,000 200,000 0 200,000 | ..ovvvrrreriens | ovrrrerrenineens | 0 | 2,000 ] e XXX......
G7513K 10 3| Repsol Internat'l Cap Ltd Ser A.......ccccoviviiniiniiinninns ... | 02/08/2011. | Smith Barney - CHIC........cccooccvvvnns | covv 10,000.000 250,000 . 250,000 0 250,000 | ..ovovnincninns [ o |0 | 002,000 | XXX
8499999, Total - Preferred Stocks - Industrial and MISCEIIANEOUS...............c.ccccviiies  covveerieeeeeeiieeeteeeeeeteee e seveseseseeeeseresseenseaeiesesesasnsnens | eveeierenan 450,000 |......... 0.0, O [T 450,000 | .............. 450,000 | .................. 0 0 0 0 (U P 450,000 |......c.co.....0 | eveveeee0 | o0 | el 4,000 XXX......
8999997. Total - Preferred Stocks - Part 4 0 0 0 0].. 450,000 | ..o [0 [0 ] 4,000 XXX......
8999999. Total - Preferred Stocks 0 0 0 0 450,000 | ..o [ [0 | 4,000 XXX......
C on Stocks - Industrial and Miscell
446413 10 6 |Huntington Ingalls Industries Inc.. ... | 11/01/2011. | Recd In Exchange Of Other... 0
666807 10 2 |Northrop Grumman ... | 11/01/2011. | COST ADJ 0
812350 10 6| Sears Holding Corp ... | 12/30/2011. | COST ADJ.. 0
9099999. Total - Common Stocks - Industrial and Miscellaneous. 0 0 0
9799997. Total - Common Stocks - Part 4. 0 0 0
9799999. Total - Common Stocks. 0 0 0
9899999. Total - Preferred and Common Stocks...... . . 0 0 0 .
9999999. Total - Bonds, Preferred and Common Stocks 14,108,859 | .... 3,432 0 3,705 |0 | 14,112,577 0] 115,546 | 115,546 | Ll 681,040
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Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
.................. IS SOOI DR e XXX
DREYFUS INST PREF CASH MGMT.......coovvnvriiniinins | convrens .. [ 11/03/1998. | PNC CAPITAL MARKETS LLC.....coovvener [ coenee YOS 11,000,000 [ .o | e | e | s | | s | s | s | s | e
8999999. Total - Class One Money Market MULUAI FUNDS. .......ivuiereisiiieieissi st ensns | eosniseee 11,000,000 0 0 (L [V XXX.ovione 0 (U I 0 |..XXX...... XXX
9199999. Total - ShOMt-TEMM INVESIMENES. .........cooucveeeieirceireeirciecieeieie et eenieninne | enieseenns 11,000,000 0 0 ()] [ (U XXX...oo... 0 (V) R 0 |..XXX...... XXX......
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories

PN C - COMMERCIAL ACCT.

. CLEVELAND OH...

. CLEVELAND OH...

PN C - DIVIDEND ACCT cevvvvnrinnensnisnsinnens. CLEVELAND OHciiiiccs
PN C-PAYROLL ACCT.....coooiiiiiiniiicieniecisssessiisnies CLEVELAND OH......covviiiciiiiiciiininriccii
PN C-ESCROW........cccovvrurnne v CLEVELAND OH......ccvvviniiriccscinienin
PETTY CASH..... s BEACHWOOD OH

0199999. Total - Open Depositorie:

(319,537) | XXX..

0399999. Total Cash on Deposit

....... (319,637) | XXX..

0599999, TOtAl CASN......e.vvurerrirerireirerine ettt ssisssssssssssssesssessssssssssssssnssessssssssssssssssessnsseessessnessensenee | KKKere | eevrreres XXXurrrrnnn | ervvmrrnernsennrnnenn0 [0 | i (319,537) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 3,651,778 | 4. April 2,228,458 (7. July 1,505,352 | 10. October. 1,596,510

2. February 1,262,134 | 5. May. 902,951 | 8. August 1,505,917 |11. November. 1,320,996

3. March 1,502,275 | 6. June 1,738,819 | 9. September. 718,981 | 12. December. 1,022,855

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE
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