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Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl

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......ouvvueeeiracrieiisiteiieeeseisessse e sssnnes | seeneens 2,031,089 |........... (1 I 2,031,089 | .o [ e 2,031,089 |........... 0.7
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES.........cvivireiieiiiiierieieissiese e ssessssssesesssses | esssssessesssssssesenss | sereessnsnns 0.0 [ [ [ e (0] I 0.0
1.22 Issued by U.S. government SPONSOred @gENCIES..........cvrerrerrermerneenmeeesnssssessisnesnnsns | esseessesssssssssessnnes | eeseseseenn 0.0 [ v [ e (0] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHES)........cooe. | covvrerererrinreiies [rvieirnnad 0.0 [ e [ [ e (0] I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations.............cceveieeninreiensiniiens | veveens 3,722,203 |............ 13 | e 3,722,203 | ..overvrrvreernienes | e 3,722,203 |............ 1.3
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general 0bligations...........cveieieininisiesree s | reresenns 299,901 |..ocoeenl01 | o 299,901 | veveerrerrreieireineens | eeverennns 299,901 |..ooveeee. 0.1
1.43 Revenue and assessment 0bligations............ccccvveveueveieieicieesieesseseee s | oees 40,327,530 |........14.3 | ...... 40,327,530 | .ooverrieieeiseerens | e 40,327,530 |.......... 14.3
1.44 Industrial development and similar 0bligations............cccovcveeiievierceieeieiesiieeeis | eeveenreenieiesniniens | eerereerernd0000 [ [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA......
1.512 Issued or guaranteed by FNMA and FHLMC
1513 AlLOINET ...t
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........ccoooniminninninns | cevene 74,612,682 |.......... 26.5 | ... 74,612,682 | ..o | oo 74,612,682 |.......... 26.5
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)........... ...134,087,759 |.......... 47.6 | ... 134,087,759 | ..o ....134,087,759 |.......... 47.6
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@ted. ..ottt | seeseees 2,927,429 | ..o 1.0 | e 2,927,429 | oo | e 2,927,429 | ... 1.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIEEE. ..o | e 394,606 |............ 0.1 [ v 394,606 |...oovvrrerrierieninns | e 394,606 |............ 0.1
3.32 UNGfiliAted......c.eereeeereceeieei ettt | seeean 2,362,437 |............ 0.8 ... 2,362,437 | oooveeerrereeeenes | e 2,362,437 |............ 0.8

© © 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

........ 1,074,301

........... 843,810
........... 562,675

........... 992,342

........ 5,245,505
...... 10,600,462

...0.0

...0.0

........ 1,074,301

........... 843,810
........... 562,675

........... 992,342

........ 5,245,505
...... 10,600,462

........ 1,074,301

........... 843,810
........... 562,675

........ 5,245,505
...... 10,600,462

............ 0.0
............ 0.0
............ 0.0
............ 0.0
............ 0.6
............ 0.0

....281,821,833

....281,821,833

....281,821,833
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Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 2,574,226
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

6. Total foreign exchange change in book/adjusted carrying value:

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

6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other than temporary impairment recognized:

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

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 93,440

8.2 Totals, Part 3, COIUMN ...ttt 93,440
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 2,480,786
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 2,480,786

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 1,883,937
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

4. Accrual of discount

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

5.2 Totals, Part 3, COIUMN B.........vuuiviriiriiiecesseesiesiesssetstse stk 0
6. Total gain (Ioss) 0N disposals, Part 3, COIUMN 18.............ciuiiiiieieieiesse ettt bbbttt bbb s b s bbb sttt
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 146,834
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other than temporary impairment recognized:

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

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 1,737,103
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 1,737,103
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 1,737,103
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Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 4,981,249

2. 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 6,000,000 6,000,000

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........cooveevcvceeieicresce ettt ettt bttt b sttt ses et ent et b st en s ses s e nnsansessetas (499,647)
3.2 Totals, Part 3, COIUMN 12.......cviieeieecteieceisee ettt ettt bttt b st e st st s et ent ettt en e st astes et (499,647)

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIMN 13... ..ottt bbb 118,860
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb 118,860

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

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

© o N o

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
10. 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
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 10,600,462

12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 10,600,462

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 247,885,005

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 80,661,231
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 196,171

L

Unrealized valuation increase (decrease):

4.1 PaME T, COIUMN 121ttt 8RR 122,373

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 240

4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (94,957)

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR 818,255 845,911

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen (791,093)
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 67,223,075

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 376,942

© N o o

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
9. Deduct current year's other than temporary impairment recognized:
9.1 PaME T, COUMN T4ttt 431,672
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 431,672

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 260,765,535

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 260,765,535
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nua Stementfor e year 2011 ot FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA|
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.. 76,643,771 ...17,358,755 76,725,106 ..75,547,609
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtAIS.ccooveererrrcissrreessssrrisnens | onneeessnsisns 76,643,771 | oo, 77,358,755 | .ooooovnnnrennn. 76,725,106 | .ooooovvvnnreen. 75,547,609
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooooiieiiiiieiiiees | oo 3,722,203 | oo 4,309,225 [ ..o 3,721,519 | v 3,700,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooovveeierieeiiiieies | e 299,901 | oo 322483 | oo 293,826 | .o 300,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oosreessrresssrinnssrinnns | i 40,327,530 [ .o 44498464 | .......ooccccceo.... 40,397,229 | ..o, 39,780,509
Industrial and Miscellaneous and Hybrid 8. United States........ccoeevervevees | covereerrieiiennns 134,087,759 | ....coccvverne. 145,011,735 | oo 134,916,558 | ....ccocvveveee. 134,145,087
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals 145,011,735 134,145,087
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......coosmseevssssees | covviiciiin, 255,081,164 | .ooocvvecseen. 271,500,662 | ...oocovevncen 256,054,238 | ..ooocivs 253,473,205
PREFERRED STOCKS 14. United States.......cooevvvnmerenns [ covvrnneeriinnriere 2,927,429 | oo 5,161,344 | ooovvvocriineenns 2,927,429
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals...oosciienssinissiee | i, 2,927,429 | oo 5,161,344 | oo, 2,927,429
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..cccoocovvvniieenne. 2,927,429 | oo, 5,161,344 | oo, 2,927,429
COMMON STOCKS 20. United States.........couuevveneeens | covvevmmneriirnsenennn 2,362,437 | coovvererrineeennn 2,362,437 | covvvvreriineinns 2,416,324
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS. oo | v, 2,362,437 | oo, 2,362,437 | oo, 2,416,324
Parent, Subsidiaries and Affiliates 24, Totals....oooosiiiiciiciiciiciees | e, 394,606 | ..ooooviiiine 394,606 | ..cocoovciiiiines 122,511
25. Total Common Stocks....... | ..ccoovvcvvivnnnceee. 2,757,043 | oo, 2,757,043 | oo, 2,538,835
26. Total Stocks ..5,684472 | ...... 7,918,387 ..5,466,264
27. Total Bonds and Stocks.... | ........ccccceeeen. 260,765,636 | ...oocvevveeenn 279,419,049 | ...ocvvvvrenn 261,520,502
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Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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)
1. U.S. Governments

1 ClASS Tttt sesssssssssssssssssssssssesssssnss | eessenssssenssnsssssenssessesssnes | svsrsensenneessn2y08 1,811 | crviiriensnnnnn.852,019 | ... 4,557,055 | ..............65,109,649 | .............. 72,606,534 | ...ceeoevvvriereeeeen28.5 | oo 45,828,203 | ...ovververerrrerinnnns 192 [ 72,606,534 | ..oovvoeeerrrerersreeeiennnns
1.2 ClASS 2ottt sesass st stes s stesssssnss | eessessissnssessssssssssssessenes | coessesssssssssssssessassnssens | svsessessessessesssssessesssssns | sesesssssessessessesssssessssas | sessessesssessessensenssesssnsensas | ereesiessensessensessensensensd [ everienrenseesenseneeees0000 | et | e 0.0 [ | e
1.3 ClASS .ottt stesssstanss | essessissnssesssssssssssessnes | cteesessesssssnsesssessansssaens | svessessensessessenssssesssssns | eevenssssessesseessesssssssnsas | sessenseesessessensenssesssnsensas | ereeseesensessensessensensensd [ everienrensiessnseneeseens0000 | et | e 0.0 oo [ e
1 ClASS Lo seesessess s sesssesssesssesssssssessssssssnsiens | eeviiesiissiissiisssesssesssissins | ceesssesssesssesssssssesssesssesses | cvseessesssssssssssssssessssesssnss | eessessseessesssessssssesssssans | ceensenseessnssessnssensnnses | eevseessensssesssnsssnssonsiens | eeveesensenssensienseees000 [ oneiesieses e [ 0.0 oo [ e
15 ..0.0
1.6 Class®.... s e e 200 s .
17 TOHAIS..coveciccess s sssssse s ssssssssssssssenss | svenssessssessessssssensseesns0 | crvenrennienenn2y 087,811 | eiiiiiiieieneene852,019 | i 4,557,055 | ..o 65,109,649 | ............. 72,606,534 | ...c.ocovivirieenennn285 i 45,828,203 | ....ccooovreireiris 19.2 |, 72,606,534 [ ..o 0

2. All Other Governments
2.1 Class 1
2.2 Class 2
2.3 Class 3
2.4 Class4
2.5 Class5
2.6 Class 6
2.7 TOtAIS. ..ottt A 0 | 304,182 | 3,716,943

................. 5129541 .2 4,037,236 | e l0

GoIs

3. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 ClaSS Teooeeieeeeeeeeeeeeeeeeeesseeseesseessssssssssssssssssssssssssnssas | oessiessiessisssissssssiesssssss | evveensinnsiensensn 00,056 | i 398,214 | 01,903,130 | i 1,020,802 | ..ooveereern 3,722,202 | oo B e 3,723 187 e, B | KN 70 7
32
33
34
35
36
3.7

4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 ClASS 1ottt st

.................... 299,901 A.......299,561 A 299,901 | o

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

5.1 ClASS Moo sessssssssssesssessssessessssssisssan | coeesiiesiissiissseessesssssssinnss | eevieesiiesiissiens 475,000 | cooooerrerinnes 1,572,743 | ............... 26,143,609 | ......ccooo.c.... 9,973,732 | covverran. 38,165,084 | .....ccovverrerrerrnae 15.0 | oo 38,986,937 | ..oocovviereeriennn 16.3 | oo 38,165,084

1,657,675 |.... ...504,770 2,162,445 |.... ...939,833 2,162,445
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Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1ot sssssnssenss | ersesssenssenssnses 233,000 | ..ooerrrnne. 17,318,265 | ............... 13,875,216 | ..covvveeee. 36,283,239 | ..cccocvvnnee 10,578,831 | .coovvrnne. 78,288,551 | ..coooververiierirnrnnn30.7 | i, 95,477,785 | ..o 399 [ 78,288,557 [ ..o
8.2 ClaSS 2u..cueerierireireieeieeieeieeisee sttt nssenes | ersenssenssenssness 600,000 | ..ocovrvrrrennns 4,799,705 | ...coovnenee 12,582,349 | ... 17,130,154 | oo 9,842,297 | ..coovrrnnns 44,954505 | ....oovvovrinrrinnennn 176 [ 28,064,522 | ....ovverirririins T | s 44,954,505 | ...oovvoeirereeeinne
8.3 ClASS B...oovviveeieeiissicsis sttt sssnnns | snssessssesssessssssssssssnnss | sensssessses st esssnssts | crssensinssinnins 976,081 | .covvvrrrrens 1,104,650 | ..ccoovverrrnnnn 614,192 | oo 2,694,923 | ..o 1 5,579,078 |.ovovevvrerrrerrirnnnns 2.3 |, 2,694,923 | ..o
B.4 ClASS 4....oovvoeveecressies sttt snsssnnns | sesssensssnnssienns 700,000 | .oovvverrirnn 1,630,000 | ...ccovrvrnnnn. 2,085,956 | ...covverrinnne 2,082,996 | ..coooovrvrriinne 200,000 | .oovverrennnn 6,698,952 | ....ovvrrivrrrienrirennnn 8 [ e 10,768,959 |..ovorvvrrieeiirinns 45 | e, 6,698,952 | ..ooooriierrinriesiienis
601,328 | ..oovverrirerriienrieniiinnns | eeririenisseniinns 100,000 [ .ooovvoreeerrerenriennieenins [ v 701,328 | o038 | e, 1,001,442 [ o048 | i 701,328 | oo
144,000 [ .o 315,000 | .o | e 459,000 [..cooviinriinniiinnnnnn0.2 | i 1,254,530 [.ooiiniiniiiinnennnn0.5 | oo 459,000
Totals... ..29,519,602 | ...............57,016,039 | .... .133,797,259 142,146,316 133,797,259
Hybrid Securities
T4 ClaSS T ssssssssssssssnses | srssssssssinssisssssssssssssnses | sossesssesssesssesssesssesssenssens | sesssessssnsssssssssssssssssssnssns | sessssnsssssssssssssssnssnssnnss | sessessissssssesssensenssenssens | svnsssssssssssssssssissieen0 o000 | oo 978,458 |...vvvvrrrerrerireris 04 o [ s
7.2 ClaSS 2. sssssssssssssssssssssssssssssssnses | onnsssnsssnssssssssssissssnssinnes | sesessesssessssssenssenssenssens | senssesssssssssssnsssssssnsssnssns | snnssinssnnsienss 100,000 | eoieviieeiinnienisnieniseiens | cvsviveiiieninnnn 100,000 [ eoiviiiiiiiiiieiienn0.0 | oo 594,048 | .oovvrerirerreireis (02 I 100,000 [.ooveorereeeeeieeieeierieens

.................... 190,500

.................... 190,500

525,000

.................... 190,500

.................... 190,500

.................... 290,500

.................... 290,500

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .o
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Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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 T.eueeeeeeceeeeeeeeeseeeeesseseeseesesssnssssesssssssensssssssssssssssesssssensens | (A)erreienrennnnnn 233,000 | ... 20,597,144 | o 16,698,192 | ....ouuee.. 69,191,215 | oo 90,399,957 | ............. 197,119,508 | cooevveveereeeeee 713 | e e XXX e [ e ek XXX s [ 197,119,508
9.2 ClaSS 2.....ovverreriererseseriesssssisesssessssssesssssssssesssssessssssssessssessees | (A)everierennnnn800,000 | oviiiinnnn4,799,705 | oo 14,240,024 | ............... 17,230,154 | ..o 10,347,067 | ...ccvvvnne 47,216,950 | .ovevveriernrineenn 185 |t b XXX s e b XXX s [ 47,216,950
....976,081 ...614,192 2,694,923 2,694,923
200,000 6,698,952 | ..covrvvrvrviieieennn28 | XXX s e XXX [ e 6,698,952
............................... 0 701,328 701,328
....190,500 ....649,500 ....649,500
7 Totals....ooeerecennes 101,751,716 255,081,161 255,081,161
9.8 Line9.7a58 % Of COL B....uoereiieieieceiesceeeceesssesiesiesssesnis | enrensnsensessennensenss000 | cveisiisienisieenenn 1009 e 133 353 | 399 [ 100.0 .o XXX e Lotk XXX et XX | e 100.0
10. Total Bonds Prior Year
101 ClASS Tttt b s stesasnsanss | seestesseseesseneas 984,948 | ... 12,980,378 | ...cooeveee. 20,597,305 | .ooerrrneen 80,426,085 | ..............75,434,954 [ ...ooooeec. XXX oo [ i 9.0, 0. SR SR 190,423,670 | woveverererrrreines 796 | oo 190,423,670
....599,979 .3,695,436 5,822,303 ...13,997,057 ...29,598,403 ...29,598,403 |....
10.3 ClaSS ..ottt ssenans | eviesseessesines 2,269,175 | oo | v 972,011 | oo 1,008,245 | .....ce0eereenn 1,329,647 | oo XXX | e e XK s | e 5,579,078 | oovoevieeveieieeenn 2.3 | i 5,579,078
104 ClASS Ao sss s saesanssnss | seesserssesensannens 814,999 | ...ccooevenee. 2,527,033 | ccvererean 6,000,207 | .covveerernen 1,668,097 11,293,959 | oo T | e 11,293,959
10.5 ClaSS B....ouvvreeicieisieseseses sttt seen 399,177 |.... .1,001,442 1,001,442 |....
10.8 ClASS B......voevereieeectcice ettt ettt baen ....913,670 1,254,530 1,254,530
10.7 TotalS.....covvvererrrrerernens 98,412,331 239,151,083
10.8 Line 10.7.@a58 % Of COL 8.....vuieiiciiieisiicceesecseiesssissiessniens | enveersnsnsessseseesenee 2ol | covveneniesissessnseess8ed | sosseenseesesseseseesee 14 | oo 412 | o345 [tk XXX [tk XXX [ i 100.0 [.ovoveeee e XXX e e, 100.0
11. Total Publicly Traded Bonds
T4 ClaSS 1ottt ssesssssens | sresssssessessenens 233,000 | .coorrerrnne 20,597,144 | .............. 16,698,192 | .cooovvevrnee. 69,191,215 | ovvvvrennen 90,399,957 | ...coouue 197,119,508 | .covvvverivrvrireeeen 713 | 190,423,670 | wovverererrrrrrernns 796 | v 197,119,508
11,2 ClASS 2.ttt bbb ssesasssanns | seessesseseesseneas 600,000 | ..ocoerennns 4,799,705 | ...cocooveee. 14,240,024 | ............... 17,230,154 | ..ccouennee. 10,347,067 | .....couc...... 47,216,950 | .ovvvverenieiieeenn 185 | 29,598,403 | .cooverererereies 124 | e 47,216,950
11,3 ClASS .ottt sess s sassssssssssssssessssnss | sessesssssssssesssssnssssssssnes | soesssesssssessensssssessssssnssens | svsessesssesssssnes 976,081 | cooovveerenen 1,104,650 | .ovovvererennd 614,192 | ccoovvveveen. 2,694,923 | .ooovvrerreieeeeen 1T | 5,579,078 | ovvoeveerieeeeerennn2.3 | e 2,694,923
11.4 Class 4 .1,630,000 .2,085,956 .2,082,996 200,000 6,698,952 ...11,293,959 6,698,952 |....
115 ClASS Bt sss s saessss s ssssssssssssssnns | seessessssssssenssssssssssssnsanns | svsessessensasssnes 601,328 | .ooveeeeereeeereeeeereenens | e 100,000 [ oo | e 701,328 | o083 | 1,001,442 | oo 04 [ 701,328
11,8 ClaSS B....oovveeevveeriesieieississte e ssssse e stessss e ssessssssssessens | sssssessssasssssssssesssnssssens | sssessssssessassnes 144,000 [ | e 315,000 | oo 190,500 [ .ovviririennnn, 649,500 | .o 0.3 | 1,254,530 [ o085 [ 649,500
11.7 Totals....ccoveveererrernne .1,533,000 21,772,177 ...90,024,015 | .... 101,751,716 | .... .255,081,161 239,151,083 255,081,161 |....
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns 0.6 109 .35.3 .39.9 ..100.0 ...100.0 |....
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccceeucvrieieiees | covveiveisiesisieien, [V 109 | oo 133 | 353 [ o 399 [ 100.0 [.ovoveeree e XXX e Lo XXX s e e XX | i 100.0
12. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2

(d

Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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 $.....701,328 current year, $.....1,001,442 prior year of bonds with 5* designations and $.....649,500 current year, $.....1,254,530 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.



Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
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. ......ceocvereceeeese st seessssssssesssssssnsans | ssssersssssessessssssnssesssssnes | ersessnsssssones 2,031,089 | ..oveeeeeerernereriierisnens | erveresssnseeessiessssensinns | serersissesessessesssssnssenes | eeveseesiisienns 2,031,089 | .ooevvevrerreierenennn0.8 | o 2,050,725 | .ooevveereeeeennn0.9 [ 2,031,089 |..ovvereerereeeiereris
1.2 Residential Mortgage-Backed SeCUtIES...........ocuevereereiveieerciieiiesens [ e . . . ..70,575,445 | ... . LA3TTTATS | ... 0,575,445 | .o
1.3 Commercial Mortgage-Backed Securities.... . . 0 cererrenrenersnnenseenenl0L0 [ | e

1.4 Other Loan-Backed and Structured Securities. .. O e,
1.5 TOAIS .ottt nees , ) 557, N I 45,828,203

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 TOtAIS. .ot ssesesssssenssnssssssessensensns | seresrensensessesssssenseeeed | eeverresnienenreen 00,096 | viiiiiiiinennn 398,214 [ i 1,903,130

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
5.5 TOtAIS. .. cvuceiieisseies sttt sns st ensnsententes | essesiessessensasssessensanes (V] I 475,000 [ ..o, 3,230,418 |............. 26,143,609 | ............. 10,478,502

...37,524,611
2,402,159

. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........coocveeeecvceeseeteeee st seesesssssssssnens | erevesensenssenes 1,533,000 | ..ccevveenn. 24,493,298 | ............... 29,519,603 | ............. 57,016,039 | ............. 18,744,593 | ............. 131,306,533 | weoveeeerrrereeine 515 | oo 133,517,336
6.2 Residential Mortgage-Backed SECUNEES..........c.ccueicieiecreeicieiiesieins | creeiseieiiesesiesiseisesesiens | sevesesiesssssesiessssssssesss | sessesssssessesssssessesssssessas | soeseessessssssesessesssessesses | seeseesessesssesessesssnssesses | svesssessesessssssessessessensQ [ evveeveevesiesiserieeensd0.0 | eoreiieieins 8,628,980
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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Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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 Issuer Obligations............cocureerrenreennrenseinsriseisssnsinsssssssssssssssnssnssns | cenvenenenenes 1,933,000 | . 27,699,344 | ...............33,148,235 | ............. 85,162,778 30,434,397 | ....ccouc.. 177,977,754 | o898 [ e e XXX s | e XX i | e ATT977,754 | oo 0
9.2 Residential Mortgage-Backed Securities..... ...4,861,237 ...68,826,592 ...14,612,681 74,612,681
9.3 Commercial Mortgage-Backed SECUIES..........c.cvverereererererieieenies | cvvveveeeereeeesreeeeend0 | 0 [ 0 | e (01 I 2,490,726 | oo 2,490,726 | cooveereeerrerineeenn 1.0 [ e XXX s [ ek XXX [ e 2,490,726
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P (O (O 0] 0.0 | XXX e e XXX e | e {1 I 0
9.5 TOtAIS.....cvvervrrircerciiciii sttt sttt sss st snsensis | ensiinsinnins 1,533,000 | ...ccoocsvnvnee 21,772,477 | o 34,000,254 | ............. 90,024,015 | ........... 101,751,715 | oo, 255,081,161 | .oovvereerirnrennnn100.0 | oo XXX [ e e XX K | i 255,081,161 | oo 0
9.6 Line9.5a58 % 0f COL B.....oviiviiiiiiciesi s ssisssssssesssnssnes | sesssssssssssssssesssenseas (U3 109 [, 13.3 [ 353 | s 399 | i 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreriicieieeeee e | ceeseeieeinees 4,669,101 | ..cooovvvnvee. 19,878,612 | ..ccoovvenee. 33,095,956 | ............. 89,359,544 | ............. 32,209,712 | ..o ) 0.9 G DR ). 0,% CHRIRIN IT 179,212,926 | ..o, 749 | 179,212,926 [ ..o
10.2 Residential Mortgage-Backed SECUMHES...........couvrerinrineinrineineines [ ceeeineineiseinesissisneisiees | vererssinssisssiss s | eeeeeeesesseeeseens 563,230 | .covvernenne 9,052,787 | ..ovvvnenn. 50,322,140 |.............. ) 0.9 CHUIIN I 90,9 CHININ U 59,938,157 | covovvvereireiireiis 2510 | oo 59,938,157 | ..o
10.3 Commercial Mortgage-Backed SECUMLES...........ccocvereiveeieieiieieiieis [ e sens | cosssiesessssessssssssesssssens | sevessssssesissessesssssesens | eeviesissssssessesessesses s
10.4 Other Loan-Backed and Structured SECUMHES...........cvuurieeveereeeenerinrees | errseressressminssiessiessesssennns | nosesssesssenssesssesssesssessenss | ossmessnssssessnsssnsssnssssssnes | sessssisssisssssssssssssssssens | snesssssssssssssssssssssesssens
10.5 TOHAIS....ceouereereereieresesesee s essessens | oessessssnssnees 4,669,101 | ..coovvvrnnce. 19,878,612 | ..ccoovvvneee. 33,659,186 | ............. 98,412,331 [ .covvvnnens 82,531,852
10.6 Line 10.5858 % 0f COL 8. ssissssissssssssssssssssnssnes | sesssesssesssesssesssesseas 2.0 [ 83 | i 141 [ 412 [, 345
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 33,148,235 30,434,397
11.2 Residential Mortgage-Backed SECUMHIES..........covuurverererenieneeneernenneneenns [ oreneneeinenesesseinenens | v 12,833 | i 852,019 68,826,592
11.3 Commercial Mortgage-Backed SECUNLIES...........cccviveieieriirieiciiciiies | et | v sssessessssens | sevesssssesssssssssssesssssssens | sesssssssesessssessessssessenas | sesessssenses 2,490,726
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 ODIIGALIONS. ....eu et isessssssssssessssensns | srestesssssssssessnssssssessessanes | eesessesssssssssesssssessssssessens | sesessssssessssssnsnssessesssnsns | sessessssssnssssessensssssnssens | nesesssssnsensessssesssnsnssnes
12.2 Residential Mortgage-Backed SECUMHES. .........cwurerrerirererrirrinennenrenns [ rrereeirsiisinensisessisnsinees [ coreieensensssesssnsensesssees | sesneenesessssssessessssesssnsns | seessesssssssnsessssssssssessens | sevssesnssnsensessssesssssnsenees
12.3 Commercial Mortgage-Backed SECUMLIES. .........cvururirienenininrnrieis [ [ creirenenesssnsiessiees | censineseessinsessesssessseses | seeeesnsessessesssssssesessens | revsesessnsessessssssssssnessees
12.4 Other Loan-Backed and Structured SECUtIES..........coverueeveenreneeneinnes [ | e | s | seesnsssessessssssssessssssens | sovossssssssessessssssessesssses
12.5 TOHAIS. ..ottt esinns | eebiesbi s (01 T (01 (V1N 0 [ oo 0
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ oo (V0 [ (VX0 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (O 0.0 | i (U0 {ORO 1 0.0
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

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
OFFICE SPACE & LAND..........cco..... <weceneeerr | INDEPENDENCE..... .... |OHIO. | 01/01/1987 | 01/05/2011 | ............... 2,390,000 | ..ooverrercrrrrireineninns 1,600,000 54,880 303,112 371,543
LEASEHOLD IMPROVEMENTS.......ttiiiiiiitienisisissse s sens s ssesensnes <o | INDEPENDENCE..... . |OHIO. | VARIOUS.. | 01/05/2011 328,228 eveerennressensssnesnnns | eveeeseneienessnisssesssns | eeenriessieessissnieninnes | aveesseiessessssnsiensinns | oevieneeseenssesssenies | ereeseesseessiesinned 0. .
0299999. Properties Occupied by the Reporting Entity - Administrative. . . . vt | s 2,718,228 | ..o (U [ 1,074,301 |. 1,600,000 54,880 0 (O JCT1:10) ] 0 303,112 371,543
0399999. Total - Properties Occupied by the Reporting Entity LRttt | snersneneenas 2,718,228 | ..o (V) [P 1,074,301 |. 1,600,000 54,880 0 (O (54,880) | .ooevrerinrinriis 0 303,112 371,543
Properties Held for the Production of Income
LAND ESTATES.......ocitmrireirerieriesieeiseesssisssse st sess s sssssessssssssssssssness | aeessessans MIDDLETOWN........coorrerrrrnrinne PA..... 01/01/1910 | 11/15/2008 | .......ccveurrvrnee 35,102 35,102 458,000
PRINTERY BUILDING & LAND. weveseerere | MIDDLETOWN..... o | PALL 01/01/1975| 11/15/2008 | ............... 1,328,851 | oo | e 214,721 |. 4,250,000 33,860
LAND DEVELOPEMENT.......ccouvimrimerimiriensenissesesssssssesssesesssssssssssssesssessssesas <eeeneeer | MIDDLETOWN.... e |PA... 01/01/1986 | 11/15/2008 CAT1,000 [ oo [ s 470,090 | . 2,152,800 | covouvvrrereerrrinnines | ceerierienseensnineni | ereesessesenssennnes | e 0.
LAND IMPROVEMENT ESTATES........cocniiiiiieiiniisiieeiseissessssssesssesssssssssssnses | avesssisns MIDDLETOWN........ovvvrrirriiiinne PA..... 01/01/1975 | 11/15/2008 2298374 | s [ s 123,331 | . 1,328,200 VBT00 | e | s [ s (4,700)
ESTATE BUILDINGS......covuiiiriiiiiiiiiiiisiienesssssssisssissenssenssesssensssssssensesssssssss | seesssisens MIDDLETOWN........oovoriiriiininns PA..... 01/01/1965 | 11/15/2008 | .......ccooevrvencc 64,562 | ..o | 565 641,200 | ..o [ | | 0.
0499999. Total - Properties Held for the Production 0f INCOME. ..ottt sttt ns et sntens s et st ensensessnsansansenans | sressessssssean 2,197,889 0].... 843,809 | . 8,830,000 38,560 0 ([ (38,560) | ....
Properties Held for Sale
LAND - MIDDLETOWN......coutiiiiiiiesinsssisssnsssnssesssenssesssssssssnsssss st sessnsssssssc | ........... | MIDDLETOWN.......covverieririnninns | PA..... | 01/01/1986 | 11/15/2008 562,675 | v | e 562,675 | . 3,885,000 )
0599999, Total - Properties HEI fOr SAlE. .. ... ..ttt ..562,675 01... 562,675 | . 3,885,000 0 0 0 Jo O I P
0699999, TOAIS.........vvvererererseeiaeeesrieseieeet et as sttt | eeeieninneias 5,478,792 | oo (V] [ 2,480,785 | ............. 14,315,000 93,440 0 [V [P (93,440) | .ooovvvrerriri 0 303,112 371,543
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

E02, EO3
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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 - Insured or Guaranteed
988t . | East Millsboro . |.08/01/1996 8.500 A3,963 [ oo | e | sebe bbbttt | ettt 81,000 |08/01/1996
1023, . .. | Canfield.........cooevereniinirnns . . |.06/01/1992 8.500 36,170 | cvoeeiererirerireeiirisnriesieninne | vt | e | et . ...103,300 | 06/01/1992
1043, | e AKION. oo OH..oooooes | v, .06/23/2009 | ........ 6.000 | oo 2,184 | ot | e | et | fhiener st nnn st | enbsnes st | e 250,000 |07/01/2008
0299999. Total - Mortgages in Good Standing - Residential Mortgages - INSUred or GUATANEE. ... iuuiruirueis ittt bbb 82,317 | oo 0 | o0 |0 | 0 ] s (O T 434,300 | ... XXX.......
Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed
1039 [ e [PAc [ oS, 01/01/1995 [0 7100 [ oo L P O P e P 4,349,000 [12/10/2003
0499999. Total - Mortgages in Good Standing - Commercial Mortgages - INSUred or GUATANTEET. ... it ...1,654,786 4,349,000 |..XXX.......
0899999. Total - Mortgages in Good Standing........... ...1,737,103 L0 4,783,300 |..XXX.......
3399999, TOAIS. ......vereretritieie ettt e e 4hebth et bt bR bbbttt ebent | deenieneb et 1,737,103 | e 0 | e | 0 [ 0 [ e (01 I 4,783,300 | ...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 $....
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

.0 unpaid taxes $...

...0 interest due and unpaid.
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Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

SCHEDULE B - PART 2

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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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 Closed by Repayment
1042 e [Oh o [02/19/2009 [03/0B/2011 [ .o | oo | s | esersesees | e | e 0 e 0
0199999. Total - Mortgages Closed by REPAYMENL.........couiiiiiiiiiiiniiisisrisnssrsnsnisisensssesenensssesnesensnsssssssenssnesensens | seevenesnrsnssnessrssnnnensQ | eonnvennsssnisnsersnenn0 [ oninnssmesnnee0 | i { N IR | I [P 0 699 | e 0 | 0
Mortgages With Partial Repayments
988 East MillSBOTO.........ccourveervrerieriecireens PA oo [ s 08/01/1996 [ 12/31/2011 [ ...ceouveeiveerierirerirees | verereresseesssiseriesienes | ceersesiesssneesesesnsssenes | sevessessessnsssessessssness | sessessesessssssssnessenins | cesenssnes 0 324 | s [ e 0
1023 Canfield ..| 06/01/1992 | 12/31/2011 0 1,856 0
..| Middletown .. 01/01/1995 | 12/31/2011 0 | oo | s | s 142,403 0
1043, Akron ..| 06/23/2009 |12/31/2011 0 1,552 0
0299999. Total - Mortgages With Partial Repayments.... 0 | e |0 146,135 ....0
0599999. Total Mortgage: 0 146,834 .0
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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
000000 00 O|MATLIN PATTERSON CREDIT FUND... . ICLEVELAND.. . |OH... |MATLIN PATTERSON ASSET MANAGEMENT |1FE ..... |12l01/2010 ...... 13 .9,703,318 .9,703,318 ..118,860
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated. .9,703,318 .9,703,318 ..118,860 0 0

Surplus Debentures - Unaffiliated

030367 AA 4|AMERICAN UTD LIFE INS CO.... . | INDIANAPOLIC.. IN..... MERRILL LYNCH 1FE..... | 05/25/2001 194,600 e ..15,500

41020V AA 9| JOHN HANCOCK MUTUAL LIFE INSUR CO...... . |BOSTON MA... |MERRILL LYNCH 1FE..... 11/07/2002 107,000

53079Q AB 3|LIBERTY MUTUAL INS . | BOSTON.... MA... |MERRILL LYNCH 2FE..... | 01/22/2001 200,000

53079Q AC 1|LIBERTY MUTUAL NOTES. . |BOSTON.... .. IMA... |MERRILL LYNCH 2FE..... 08/14/2001 . ...395,544 | ... e 395,544 N ..
2199999. Total - Surplus Debentures - Unaffiliated s OO OO OO OO OO OO PO RO RO ROTIVRRTIYRY PSSR 897144 | .o 0. 897,144 0 0 I {0 P 0. 71,375 0 |..XXX.....
3999999. Subtotal - Unaffiliated ...10,897,144 0 0 71,375 0 [..XXX.....
4199999. Totals ...10,897,144 0 0 71,375 0 [..XXX.....
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage
CUsSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
000000 00 O|MATLIN PATTERSON CREDIT FUND... CLEVELAND .... | MATLIN PATTERSON ASET MANAGEMENT. 12/01/2010 13
000000 00 0 |MATLIN PATTERSON CREDIT FUND... CLEVELAND, . | MATLIN PATTERSON ASET MANAGEMENT. 12/01/2010 13

0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated....

3999999. Subtotal - Unaffiliated...............

4199999. Totals
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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

NONE




Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 1

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

0L

1 2 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 17 18 19 20 21 22
Rate Current
Used Year's Total
to Unrealized Current Other Than Foreign Admitted Amount
NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During
Identification Description nation Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligation:
912828 KF 6|UNITED STATES TREAS NTS | ....... ‘| ............ | ...... 1] n.2,068,906 | ...... 103430 ..o 2,068,600 [ ...c.ccocene 2,000,000 [ ..ocovrcenee 2,031,089 |.......... (19,835) [ .vvorererinnnrrerinnnne | eovnrnnnsninnssnsnninne | cevnrnnned 1875 | e 1821 [FAoo| v 12,842 | 37,500 | 08/05/2010 | 02/28/2014
0199999. U.S. Government - ISSUET OblIGAtONS. ... ....vuuieuiiesiirrsiriisisseisssrsssss s XXX | i 2,068,600 | ..o 2,000,000 | .o 2,031,089 | .o (19,635) 0 XXX XXX | e 12,842 | 37,500 |..... XXXeoooe [ o XXX......
U.S. Government - Residential Mortgage-Backed Securities
312906 2P FHLMC REMIC SERIES 1136-H......covvvirerenieirincrrerirenineeneninnenens | eoveee | oo | evveneriens | AFE ] i 1,104 | 106.509 | ..ooovvvvrveree 1,206 | oo 1,132 | i 977 [ 1 MON... 08/12/1993 | 09/15/2021
3137A5 H8 0 [FHLMC CMO 3791 SD INV FLT...cooviirrrenrinerrerineersenissernensneneseenens | vevnne | oo [ eeverevnen [ WTFE | i 408,953 | .. 100.133 | . MON... | ... 09/22/2011 | 11/15/2040
3137A8 BT 4 [FHLMC CMO 3820 SG INV FLT....ccoovvvrmrernrrnrrnnrrerrerenensenisninenens | vevvee | oo [ evvvvrinen [ WTFE | 0. 329,486 | ... 100.840 | . .346,098 MON... | ... 04/08/2011 | 02/15/2039
3137AF DB 5| FHLMC 3926 PY CMO.......ccccimivirerireererinernerieeieesssessssssensensseennns | woneene | oo | veverneeiene | o AFE | i 472,144 | 100.875 | oo 472,144 MON... 10/21/2011 | 09/15/2031
31392H CY 7|FNMA CMO PAC 2002-92 QE........c.cocorvrmrrreinnirernrneerennnisnerenssenennnns | vevvens | oo | evvriverens | WTFE | i 110,418 | i 100.667 | . .106,368 MON... | ... 02/16/2010 | 10/25/2031
31394V C8 1 [FNMA REMIC CMO PAC 2006-2 AB...........coceorevemereeernnrrerireneneesnnens | vevnee | oo [ eevvrerinen [ WTFE | 283,959 | ... 100.330 | . .276,430 MON... | ... 12/12/2009 | 12/25/2033
31395N PD 3| FNMA CMO SEQ PYR 2006-B1 AB.......ccccecovvrrererrrenercnirsnensnsisnsnnss | evieens | oo | evsviveens | WAFE | it 57,707 | 100.074 | .ooocrvrrirens 55,000 MON... 12/18/2009 | 06/25/2016
31395W JS 7| FHLMC CMO 3005 SW INV FLT......vvevvvrrricmrrnerirenisnersmninnnsenirenenne | eevnene | o | wevervenns | WTFE | iiii.327,432 | oo 114497 | . .343,945 MON... | .... 09/17/2009 | 07/15/2035
31396A CP 7 [FHLMC REMIC 3033 CL UN....c.oveerrrrreerierirncescerneninsnnensensseesnens | vevene | oo [ eevenevinens [ WTFE | i 116,808 | e 101.460 | . 116,798 | .. MON... | ... 08/11/2009 | 10/15/2033
31396P G7 0 |FNMA CMO 2007-14 GD.......ccovrvrrrviernnirnernnisersnrneensssseerenssesssensns | eoveee | oo [evervseonen [ WIFE | i 134,794 | L 102110 o 131172 | e 128,462 MON... 12/29/2009 | 10/25/2033
31396P QF 1 [FNMA CMO 2007-5 KA.......ccorvveiverrrrnirnerierineensriessnsenessseesssnennns. | vevenee | oo [ eevererinen [ WTFE | ciiiiiiiii.86,620 | e 106.602 ..84,824 MON... | ... 12/29/2009 | 02/25/2037
31396X GC 2 [ FNMA CMO 2007-77......vvurerrerierirneeraseiseisseriesisseessssisssssssssssesssnsnnne | eevinne | oo [ eeverevnens [ WTFE | i 203,042 | e 102.587 . 199,061 | ... MON... | ... 01/27/2009 | 08/25/2037
31396Y PV 8 FNMA CMO 2008-17 BA.....c.oevereerrrnerrerieneneesniserisensessnensssninsees. | vevnee | oo [ eeenerinen [ WTFE | i 74,587 | i 104.523 | ....covvereeern 76,903 | oo 73,575 | oo 74,504 MON... 11/05/2009 | 10/25/2037
31397G VZ 0 [FHLMC 3321 MA......civiiriierincinerisnineeseniseessnssssssnssnsssessssssssnns | sevnne | oo [ evvessvnnens [ W TFE | i, 95,684 | oo 100.277 ...94,038 .93,779 MON... | ... 08/06/2009 | 05/15/2037
31397M Y8 4| FNMA CMO PAC 2009-3 KC.. 71,867 | .. 164,883 | ... ...166,903 MON... | ... 02/17/2009 | 01/25/2037
31397N UG 8|FNMA CMO 2009-19 TD.. 742,061 | oo 683,272 | ..o 691,201 MON... 03/25/2010 | 08/25/2036
31397S WH 3 |FNMA CMO 2011-40 SB INV FLT 572,918 579,097 ...580,532 MON... | ... 10/17/2011 | 11/25/2040
31397T LP 5| FHLMC CMO PAC 3452 JA........ccoviiiierinirierierisresssissniesienisnens ..59,091 | .. .57,539 | ... 58,905 MON... | ... 02/13/2009 | 05/15/2038
31398K E5 5[FHLMC CMO 3581 CS INV FLT.....oviimeiririniineiieeieeieesssiseiseninenes 127,873 | oo 123,669 | .oooovvvrrrinnes 122,246 MON... 10/29/2009 | 10/15/2039
31398P UM 2| FNMA CMO PAC 2010-35 LA......coiirinrieineiereriseienisisinnens MON... | ... 03/18/2010 | 02/25/2040
31398R AP 0 |FNMA CMO 2010-43 UQ MON... | ... 04/06/2010 | 05/25/2040
36202E V9 7 |GNMA CMO 2 MJM 4240... MON...| ... 06/08/2011 | 09/20/2038
38373A C5 3 [GNMA CMO 2009-69 TM.......ccooorvrerrererimrrnenienirnnenensnnsnenssenssnennne | vevnee | oo [ evvevvrinen [ WTFE | i 247,704 | e, 102.030 | . MON... 08/27/2009 | 02/20/2038
38374T G4 0| GNMA 2009-34 LW......ccoovvererrnmrinerrerrneirsersssersessensseessesssssssssssensns | onnee | oo | vevevseniens | 2 AFE | 430,159 | ... 104.706 | . MON... | ... 12/08/2010 | 02/16/2034
38374U PP 0| GNMA 2009-29 NY......ovrvrrmirrinrrrernniseererssssseenssessssssssesssssssesenssnssnes | seeens | oo | evsrvveens | W TFE | i 482,011 | i 105.991] . MON... | ... 12/15/2010 | 05/16/2039
38374V J2 6 [GNMA CMO 2009-59 US INV FL.......evovrverrrrcrenrierieneseensnsenssnnies | evviene | oo [ evveriien | WAFE | i 242,396 | ... 104.007 | . MON... 07/22/2010 | 07/20/2039
38374V P2 9[GNMA CMO 2009-50 YA........cocovmvemmrrrmmrirmrinerneiseesnsnissssenssssssssssenses | eevinne | oo [ evverevenn [ WTFE | i 729,216 | e 102.759 | . MON...| ... 01/27/2011 | 06/20/2039
38374X QL 2| GNMA CMO PAC-2 2009-25 CA.......cccovvermrrmerirererseeseriensrnerirensseesnnes | vevnee | oo [ eovererinen [ WTFE | . 563,282 | ... 100.803 | . MON... | ... 09/15/2010 | 03/16/2039
38374Y C9 2 [GNMA CMO 2010-87 QS.....ccovvvrrrrrirerrerirmeeneeseneseessssisssssnssssesennee | vevinne | oo [ eeverernen [ WTFE | 251,817 | i 109.236 | . MON... 07/12/2010 | 04/16/2040
38374Y DK 6|GNMA CMO 2010-92 CJ. oo e e e [AFE | 217,024 L 100.702| . MON... | ... 07/01/2010 | 05/20/2039
38374Y SP 9 GNMA CMO PAC-2 2010-85 LC......ccoovvvrerrrerireerserinernenssensneesssnsnssens | vevnne | oo [ eevvnvnnen [ WTFE | 424,200 | ... 105.576 | . MON... | ... 08/05/2011 | 07/20/2040
38374Y ZN 6 |GNMA CMO 2010-95 S INV FLT....coovvvrirernnreirernnissernniserssnseisennnines | eoveeee | oo [rvvrvneonen [ WIFE | i, 190,089 | ... 102.533 ] . MON... | ... 10/01/2010 | 07/20/2040
38374Y ZN  6[GNMA CMO 2010-95 S INV FLT....c..evervvervrrnerircrrmeerneninsnrserisenisnenee | vevnee | oo [ eevenvrinen [ WTFE | 0. 373,926 | e 102.533 356,545 | ...oovvrernene 373,575 MON... 06/20/2011 | 07/20/2040
38374Y ZN  6[GNMA CMO 2010-95 S INV FLT.....ovvenvrrnrrinericrieeenenrsssinsereeniieneiees | vevinne | oo [ evvvnevnen [ WTFE | i 878,942 | e 102533 | . ....645,076 ...678,438 MON... | ... 08/11/2011 | 07/20/2040
38375A 4G 6| GNMA CMO 2010-10 CP.....oovvvererirrirrireniersinsirerssiseerensssissssssssnssnns | eoveee | oo [veriseonen [ WIFE | i 1,606,810 | ..o 100.445 11,583,064 | ... 1,605,921 MON... | ... 12/30/2010 | 04/20/2040
38375Y NF  5[GNMA CMO PAC 2008-79 CS......ccvvvererreremernenreneneessersssssnessensnnee | vevnne | oo [ eeveneinen [ WTFE | v 561,838 | e 105.865 553,535 | ..vvvrrireenns 561,627 MON... 06/28/2011 | 06/20/2035
38376C 2F 5| GNMA CMO 2009-89E........oovvuririiriineiirenieninsiisssissiessienisnisnins | enniee | oo | vevivnniens | WAFE | iinnnnn....866,460 | ... 103.905 .902,552 ....868,632 MON...| ... 06/16/2011 | 10/16/2039
38376C QP 7| GNMA CMO 2009-75 SD.....evermermrreermeriererneesseiserssersssssmsssensssnens | oveenee | oo | sevivevnnee | o TFE | i 509,585 | ... 96.865 479,232 MON... | ... 12/28/2011 | 06/20/2039
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38376E S3 0[GNMA CMO PAC 2009-109 GC..... A GAFE | i 787,122 | 100.786 | . .768,338 (633) 5.000......... 4.843 | MON... | ... 3,133 08/11/2010 | 11/20/2039
38376K A4 3| GNMA CMO PAC-2 2009-91 CA.... JCAFE | i 746,844 | L 100.856 | . 727,326 (933) 07/16/2010 | 10/20/2039
38376L B5 7| GNMA CMO 2011-104 KG......cvoverereirririrerisisisssiessessesesssssssssessnes. | evenes AFE | 171,027 100.214 | . .165,798 (388) 07/28/2011 | 12/20/2040
38376L HJ 1| GNMA CMO 2011-90 JD......covvrirririreiisiineiieeieisssisesssensesssssesns | crieee | WAFE] ne....625,043 | ... 103436 | . 637,751 | .. (189) 06/29/2011 | 06/20/2041
38376L R3 5| GNMA CMO 2011-129 MA........covvirierieerieisernnrieniesesssessnssensnenens | eovneee | o [ eorevereeens FE 99.487 064,138 | oo 667,562 | .....covvernvne 664,263 |........... 42 09/09/2011 | 04/16/2041
38376L RN 1| GNMA CMO 2011-80 KX.... | IFE| n........486,818 | ...... 100.503 | . 491,725 ....489,264 58 06/29/2011 | 06/20/2041
38376L RP 6| GNMA CMO 2011-80 KY.... | WAFE] . 363,426 | ... 100619 . .366,592 | .. ...364,337 | ... 22 06/29/2011 | 06/20/2041
38376L RP 6| GNMA CMO 2011-80 KY.....oorvureeerrierirerireereessersessensssessesssssssenens | eenees | o [ wovevenecens VAFE] e 363,426 | ... 100619 oo 366,592 | ..oorerernnne 364,337 | oo 363,445 |........... 22 06/29/2011 | 06/20/2041
38376P LE 8| GNMA CMO 2009-118 XA......ccoorrirrereriniineiierieseseensssississsssssssenens | cevees .|.1FE| .. 455,308 | ..oovoeirernn853,354 | e BBT,016 [ | e (98) 05/18/2011 | 12/20/2039
38376T AJ 1| GNMA CMO 2010-012 US INV FLT...covvvrveriirriniriserieneseessseiserinens | s .| IFE|.. ...33,896 4 01/08/2010 | 01/16/2040
38376T PH 9| GNMA CMO 2010-7 LV..ooueereirrirerieriieereniseissenssssssessesssssssessnses | woeeees | oo | veverneninns .1FE 397,752 | .................384,640 | .................393,088 | .......... (221) 05/16/2011 | 01/16/2040
38376V R9 0 [GNMA CMO PAC-2 2010-19 GW......ctreurvmrrierirrirrieerinsrisenieneeeenns | covees JGAFE .. 844310 | L 107.177 | . .883,913 (617) 09/03/2010 | 02/20/2040
38376X R8 8| GNMA CMO PAC-2 2010-51 PM.....ovvurverrirerinernerieriesesseessnsssnsens | cevee | WAFE] . 768,629 | ... 101.120 | . 747,793 (1,025) 07/22/12010 | 04/20/2040
38376X U2 7 |GNMA CMO TAC 2010-51 DA.....ooivviiersricinnneissensiserssssenennnens | evnnes | oo [ eovevinnnns AFE| cnn....666,421 | L 100.520 646,843 | .................043,497 | ................665,241 | ........... (879) 07/01/2010 | 01/20/2040
38376X U2 7 [GNMA CMO TAC 2010-51 DA.....cvvorirreeereisernerieseeessenssnisenies | cevees .|.1FE| .................668,046 | ...... 100.520 | . 647,248 (927) 08/05/2010 | 01/20/2040
38376Y TX 9[GNMA REMIC TR CMO PAC-3 2010-43 YB.......cocovvvmrrrerieriscinenians | cevee .| IFE| ...............663,961 | ...... 100427 | . 645,416 | .. (961) 06/08/2010 | 04/20/2040
38377D CP 9| GNMA CMO TAC 2010-99 NP......ovvvuurirererierrinerireriereseessninensnenes | wevenen | oo | veverneeens VAFE ] 937,075 | 101.708 919,323 | oo 903,885 | ...cooerernene 935,455 |........... (1,084) 08/30/2010 | 08/20/2040
38377D E9 3| GNMA CMO 2010-105 HS.. W AFE| ... 433,686 | ... 101.149 | . 439,768 ...434773 18 08/11/2011 | 07/20/2040
38377D XF 8| GNMA CMO 2010-104 JV.....coovvrirrireirrieinsisieisssiesesisseessssessssenens | svveees JAFE| v 716,888 | . 101.302 . 703,362 | .. ...694,322 | .. (1,414) 08/11/2010 | 06/20/2027
38377E M7 6 GNMA CMO PAC 2010-60 PN.......covverricrrrnerieniirirseessersnseneneninee | vevenee | oo [ cevevevnens VAFE] 824,284 | 102.991 | oo 823,712 | oo 799,790 | .vvvrevernens 823,090 |........... (850) 08/05/2010 | 05/20/2040
38377F MB 4| GNMA REMIC CMO 2010-056 TS.......ccvvmrerrerieineinerieseseeesseesseesees | oeeees GAFE 55,902 | 100.893 256,121 | 55,624 | 055,886 [ e | e (18) 05/27/2010 | 07/20/2039
38377F WA 5| GNMA CMO 2010-59 NA........ooirierireririeneisniierieneeesssisssiiesinnes | evenes W AFE| nee....406,285 | ... 103.314 407,523 (425) 05/16/2010 | 05/16/2039
38377G BD 0 GNMA CMO 2010-89 CX....oovvunrrrrrirrereesnrisersersesessensssissenssssnssne | eevnne [ oo [ eeveneennns AFE ] 217,904 | 102551 | coocverirnn 222,906 | .ovovrrirerern 217,361 | i 217,874 | s | e (18) 07/26/2010 | 06/16/2037
38377G RJ 0 [GNMA CMO 2010-68 SKINV FLT......ovvriirrrririrnniersnsneerssisseensnnns | wrveene JGAFE| 350,428 | . 104.004 | . .345,050 (691) 04/12/2011 | 07/20/2039
38377G SW 0[GNMA CMO 2010-68 LS JGAFE 102,361 101.070 | . .103,716 10 05/05/2011 | 03/20/2040
38377J PG 2[GNMA CMO 2010-98 YA.......iiiiiiireirisiinsiiessiseiseisssss s ssessseeens .|.1FE| .................869,584 | ...... 102558 | . (883) 08/02/2010 | 05/20/2040
38377K BN 9 |GNMA CMO 2010-114 GV. VAFE ] 1,184,901 | 100.852 . (2,976) 09/29/2010 | 04/16/2025
38377K BR 0 GNMA CMO PAC-2 2010-114 QC JAFE | i 751,387 | 103.348 | . (226) 09/08/2011 | 09/16/2040
38377K BX 7|GNMA CMO TAC 2010-114 KT.. AGAFE 238,192 | 100.729 | . (850) 10/12/2010 | 09/16/2025
38377K BX 7[GNMA CMO TAC 2010-114 KT.. VAFE ] 271,840 | 100.729 | . (995) 10/15/2010 | 09/16/2025
38377K CB 4 |GNMA CMO 2010-114 KU CAFE ] 217,465 | 100.503 | . (455) 10/04/2010 | 09/16/2025
38377K CB 4 [GNMA CMO 2010-114 KU......cooureeerererrieeieniresiseeiesssesiseseeseseessnnens | AFE| ...585,512 | L. 100.503 | . (1,380) 10/20/2010 | 09/16/2025
38377K S5 0[GNMA CMO TAC 2010-112 LM JAFE] ... 1,800,323 | ... 103.075| . (1,778) 09/30/2010 | 09/20/2040
38377K T8 3|GNMA CMO PAC 2010-112 M JCAFE| v 1,746,078 102.133 | . 1,750,454 145 09/29/2010 | 09/16/2040
38377K ZL 7|GNMA CMO 2010-112 LA GAFE 1,812,195 | L 103.670 . 11,746,694 (2,183) 09/29/2010 | 09/20/2040
38377L H8 4|GNMA CMO TAC 2010-130 GV JAFE | i 769,933 | L 101.133 | . . ...748,416 | .. (1,658) 10/21/2010 | 05/16/2025
38377L PX 0| GNMA CMO 2010-128 CY...ocvourvrrrrrrireererirersienseresssesessssssenssenssnee | eoneee | o [ woveeerecens VAFE ] 816,445 | L 103.656 | ....covvvvren847,353 | oo 817,467 | ..o 816,487 |........... 33 11/02/2010 | 08/20/2039
38377M AT 3| GNMA CMO PAC-2 2010-129 KD........cocorvrerimcrieiseireniseiseesenssnens | eveees .|.FE| .. ...740,510 | ...... 102.699 | . ....7131,368 ...740,374 (139) 08/22/2011 | 08/20/2040
38377M UL 8| GNMA CMO 2010-146 VA......c.ovvviriirerniiciesseinseesisesssssiessssssssenens | vvees .| AFE| .. 1,440,538 | ...... 103.935 11,390,145 | ... 1,438,508 (1,805) 11/10/2010 | 11/16/2040
38377N  AA 2| GNMA CMO PAC-2 2010-143 CM......covumrremrirneererrseisenssssssessensnne | oneenn | oo | veverneeens AFE ] v 1,978,879 | ...... 107.655 1,977,642 | oo 1,978,834 [ ..o | e (44) 01/26/2011 | 11/16/2040
38377N  G7 3| GNMA CMO 2010-157 SH A GAFE] v 437,574 | L 99.093 422,000 825862 | oo 837,539 | [, (35) 12/20/2011 | 12/20/2040
38377N UH 5| GNMA CMO 2010-167 WS.......ccvomireerierierireenenisssssessessesesseesssssnes | sevenne VAFE] 591,953 | L 103.041 .585,791 (766) 05/26/2011 | 09/20/2040
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38377N  ZS 6| GNMA CMO 2010-167 GS INV FLT.....ovverrierrenrernenreniseernenissninenns | oeeee | oo | ceverneeins AFE ] i 274736 | 100.753 | c.oovvrrirnen 270,053 | ..ovvovrrrerrni268,035 | v 274,716 | s | e (20) MON... 12/28/2011 | 12/20/2040
38377Q FP 7 [GNMA CMO 2011-18 GS INV FLT ...vvirvrierrninrrerinsisnnsenersnissenennns | evnees | oo [ evevieinnns AFE | 999,997 | 99.764 | ..o 997,637 MON... 10/13/2011 | 02/20/2041
38377Q HC 4 |GNMA CMO SEQ PYR 2011-018 KS INV FLT......cvviirmrreenrerrerenns [ eorenne VAFE] 96,850 | .. 102.209 ....99,990 99 MON... .| 02/28/2011 | 06/16/2040
38377R LP 8| GNMA CMO TAC 2010-160 VW.......ovvrriireiiierireieeeriseisessieinnies | eevees AFE| 905,026 | . 104.776 ..924,559 (866) MON... .| 01/26/2011 | 12/20/2040
38377R LP 8| GNMA CMO TAC 2010-160 VW.......cvorrercerrirerieriereieesenisseessersnes | ceveene VAFE] 901,166 | ... 104.776 924,559 (529) MON... .| 02/21/2011 | 12/20/2040
38377R PA 7| GNMA CMO TAC 2010-162 KA........ovurrirrieirenissinesiessesesseessseines | seeenne AFE] nenn...868,994 | L 103.772 ... 875,507 (989) MON... .| 01/20/2011 | 12/16/2040
38377T DF 5| GNMA CMO 2011-13 CD....coeveurvrririrrirerieninesienisssesssssssssensenies | woevee | oo | vevernenins VAFE ] i 799,149 | 100.597 | oo 807,959 156 MON... 01/28/2011 | 01/16/2041
38377T LH 2| GNMA CMO SEQ PYR 2011-3 BC AFE| 484,355 | L 100.613| ... 483,547 (237) MON... .. | 01/28/2011 | 12/16/2039
38377T SN 2| GNMA CMO 2011-30 WS INV FLT. AFE | 184,889 | L 104.305| ... 184,104 (439) MON... .. | 04/05/2011 | 05/20/2040
38377T V7 3| GNMA CMO TAC 2011-23 GV....oourerrviererircereeiesseessiesiesesseesseien VAFE] cenn...853,280 | ... 101.987 ... 842,843 (2,486) MON... .. | 03/17/2011| 11/20/2022
38377U AN 8| GNMA CMO PAC 2011-35 TA.... AFE] e 425,555 | .. 103.223] ... 434,787 (122) MON... .| 04/14/2011 | 01/16/2041
38377U C7 1| GNMA CMO PAC-2 2011-50 AB VAFE] v 414,005 | 102,518 ... 423,371 | oo 812,972 | e 13976 | s | s (32) MON... .. | 04/28/2011 | 05/20/2039
38377U C7 1| GNMA CMO PAC-2 2011-50 AB VAFE] 614,223 | 102,518 ... (104) MON... | . ..| 05/10/2011 | 05/20/2039
38377U F7 8|GNMA CMO CMO 2011-50 CE AFE | i 754,683 | . 101.162] ... (125) MON... .. | 05/20/2011 | 02/20/2037
38377U F7 8|GNMACMO CMO 2011-50 CE VAFE] 1,202,089 1 101.162 ... (179) MON... .| 07/11/2011 | 02/20/2037
38377V CM 6 |GNMA CMO 2011-51 KD AFE | i 443072 | 102.800 | ... 455,478 MON... .. | 04/28/2011 | 04/20/2041
38377V CM  6[GNMA CMO 2011-51 KD VAFE] . 437,624 | 102.800 ... 447918 | oo 835,718 | 37,580 | s | s MON... .. | 05/06/2011 | 04/20/2041
38377V GK 6|GNMA CMO 2011-52 GU VAFE ] . 341,887 | 100.203 | ... ..350,467 MON... | . .. | 04/28/2011 | 05/16/2039
38377V GU 4 |GNMA CMO 2011-52 MQ INV FLT. AFE 751,984 | ........ 99.924 755,189 MON... ..| 05/17/2011 | 04/20/2041
38377V GU 4 |GNMA CMO 2011-52 MQ INV FLT. AFE 376,563 99.924 ....378,168 MON... .. | 05/20/2011 | 04/20/2041
38377V V3 7|GNMA CMO 2011-68 MX AFE | 377,531 | ........ 99.508 | ..o 377,088 MON... ..| 06/17/2011 | 02/16/2041
38377W 4D 3| GNMA CMO 2011-101 ST INV FLT.... AFE] 471,988 MON... .. | 07/28/2011 | 07/16/2041
38377W 4D 3| GNMA CMO 2011-101 ST INV FLT. 1FE .471,988 MON... | . .. | 08/12/2011 | 07/16/2041
38377W 4S  0|GNMA CMO 2011-101 MP. AFE 771,073 MON... .. | 07/28/2011 | 03/20/2039
38377W C5 1|GNMA CMO 2011-88 JD LFE] 456,617 MON... .. | 06/29/2011 | 06/20/2041
38377W ES 9| GNMA CMO 2011-75 GS INV FLT.. AFE| 615,913 MON... ..| 05/11/2011 | 05/20/2041
38377W GQ 1| GNMA CMO 2011-72GD - 19.. AFE | 467,061 MON... .. | 06/28/2011 | 05/20/2041
38377W KU 7|GNMA CMO 2011-70 CU.... AFE] . . . 714,365 MON... . | 05/13/2011 | 05/16/2041
38377TW PG 3| GNMA CMO 2011-88 GC......ovvvrrrrerereriricirerieisisnsiessnsesenssseesens | vvvene | oo | evvevernnnns AFE | 338,871 | ...... 100.858 | ....ocvvrneee 339,129 MON... 09/16/2011 | 05/20/2041
38377W SM 7| GNMA CMO 2011-84 MS.........oveeieveeeeeeeeeesseesseesveese e sseeesseessseenns | ceeees AFE 429,409 99.657 ....444,032 MON... .| 06/30/2011 | 08/20/2039
38377X AH 5[ GNMA CMO PAC 2011-100 HP.......cooorririreirniinsireeiiesseisseisssiens | cevees AFE] s 486,833 | ...... 103.090 | .ooovvreirnns 498,682 MON... . | 07/28/2011 | 07/20/2041
38377X  JS 2| GNMA CMO PAC-2 2011-114 QA.....cooiiierrieeeeeeseeeeeseenenes | e AFE| 915,396 | L 102.269 | ... 927,902 MON... 08/29/2011 | 08/16/2041
38377X LB 6[GNMA CMO PAC 2011-112 CA....ccouevieririeirseeeeseiesieeiseissesisssenns | ceveee AFE] ... 1,025,938 | ... 102.970 ... ...1,029,700 MON... 09/06/2011 | 07/20/2041
38377X SE 3| GNMA CMO TAC 2011-113 WD.....ovvevrrrrirseiersnieeensssssessssensnsssens | covnees | oo [ evevinnnnns AFE | 897,219 | L 101.917 | v 911,286 MON... 08/29/2011 | 12/20/2039
38377Y NK 2|GNMA CMO PAC 2011-138 PM. VAFE ] e 511,421 | 105.845 ... 526,826 MON... 10/27/2011 | 10/20/2041
38377Y NK 2| GNMA CMO PAC 2011-138 PM. AFE| innn..509,546 | ... 105.845 526,828 MON... 11/21/2011 | 10/20/2041
38377Y PY 0|GNMA CMO 2011-136 KE......cccovvreerrerrireirsriseeesssisssessssssenssssensnnes | soveene VAFE ] i 672,742 | 101.132 686,363 MON... 10/05/2011 | 06/20/2039
38377Y W6 3 [ GNMA CMO 2011-137 UA.....ooiiiiciineineieeiseseissssiesssessesessenss | cevees AFE] v 993,867 | ... 97.641 972,853 MON... 10/27/2011 | 04/20/2041
38378A AQ 4| GNMA CMO PAC-2 2011-151 KC....ovvverrrcrreiernsissiesississisnisesisnnns | eoveene AFE| ... 980,654 | .. 101.970 998,724 | oo 979,429 | ciiii000980,650 | oo [ MON... 12/20/2011 | 09/20/2040
38378A DX 6|GNMA CMO PAC-2 2011-153 NQ AFE | 494,505 | L 100.965 MON... | . 12/20/2011 | 11/16/2041
38378A EA  5|GNMA CMO 2011-153 NW...covvuiirirrierinieierssieienississssisensnsssses | coveiee AFE | 491,122 | 99.899| ... MON... 12/20/2011 | 08/16/2041
38378A EC 1| GNMA CMO 2011153 CB....cecoourerrrreererireernerisesiessessssessesssssssnins | nevenee | oo | cevevevnnens VAFE] 994,181 | 100.906 | .....oovvvvnee 1,006,333 MON... 12/20/2011 | 04/20/2040
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38378A UX 7|GNMA CMO 201-157 WH... .. AFE| ... 499,375 | ......101.877 | .................509,385 | .................500,000 | .................499,377 |......... 2 3.000]......... 3.004 [MON... | ... 1,233 12/28/2011 | 11/20/2041
38378A YW 5| GNMA CMO 2011-157 HJ..oooovviriiiisciierississisnissrsssssissnssnsssssensssssssranes | wovnees . AFE] 1,019,063 .. 102,292 .l 1,022,920 1 ... 1,000,000 1,019,008 | | e (55) | cvvrerernnisriieniiniinns [ o | e 4.000]......... 3.925| MON... | ... .3,288 12/30/2011 | 04/16/2041
0299999. U.S. Government - Residential Mortgage-Backed Securities. ..70,626,829 | ... XXX....coe . ..70,575,446 .0 (44,939) 0 0 .. XXXt XXX XXX 307,455 | ..............20,259 |..... XXX oo [ oo XXX......
0599999. Total - U.S. GOVEIMMENL........cvviiiriiririisisssieisseessssnessisssssssssesnsaees ..72,685,735 | .. XXX..ooes . ..72,606,535 (64,575) 0 0 .. XXXt XXX XXX... 320,297 | ..o 57,759 | ... XXXeooooe [ XXX......
All Other Gover ts - Residential Mortgage-Backed Securities
31397T LK 6|FHLMC 3452 CA REMIC MULTICLASS CMO.......cccomvvmerermreneeeseinens | oveens | ae | vevenernns | WAFE | 143,291 | 1.......98.059 | i 196,293 | 200,179 | e 148,623 | e 2,032 MON... | ... 06/30/2009 | 05/15/2038
36217A 2A 7|[GOVERNMENT NAT'L MTG ASSOC POOL #18806 IO IO e | WIFE | il 7,732 |00 102,505 | e 7,948 [ e 1,753 | e 7,708 1 MON... | .... 02/23/1987 | 01/15/2017
36217P DU 8| GOVERNMENT NAT'L MTG ASSOC POOL #199115........ovververrrcrrnns | cevre o | | WIFE | 5,373 [ 1100334 | 5,401 | 05,383 | 5,354 | 0 MON... 02/23/1987 | 01/15/2017
36217T TB 5|GOVERNMENT NAT'L MTG ASSOC POOL #2031486.........cccooevrevverns [ evvees [ oo | errrveveee | AFE | 03,082 | 1111636 | 3,542 | e 3173 | 3,049 | 3 MON... | .... 05/26/1987 | 05/15/2017
38373V NM 8 GNMA 2002-63 CL NU . SO I i | LIFE | eo.....307,030 | ... 112,998 ...............336,017 | .................297,365 | .................304,182 | ......... (348) MON... | ... 09/03/2003 | 09/20/2032
38374D K2 4| GNMA CMO 2008-21 TH.....oouereurirrereeireineiserisesesnessssisesssssesessnens | seeenne . 240,448 | ................247,408 | ................249,700 |......... (102) MON... 04/16/2010 | 09/20/2035
38374D K2 4| GNMA CMO 2008-21 TH......ooererririeiinirineiiesieseiessesissssssesiesisneees | ceveene . 240,448 | ..o 247,408 | 250,444 | i | s (59) MON... | ... 08/12/2011 | 09/20/2035
38374T RK 2| GNMA CMO TAC 2009-22 JL.......ccourvmerrmerrerireereesnsesssesssensssesssesnes | weneees . . 845401 | ... 793,484 | ...............806,497 | ......... (494) MON... | ... 04/21/2010 | 04/20/2039
38375Q JR 1|GNMA CMO SEQ PYR 2008-42 QA..........cooovivrrrirerrieirererissessssiesinns | e I AFE | 203,821 | ...... 102.857 | .o 202,677 | .ooveeven 197,047 | 203,223 | (365) MON... 12/08/2009 | 11/20/2034
38376F KD 3| GNMA CMO PAC-2 2009-86 WH.........cvvvmerirerereerrrinerireriereseessnins | eveees | | AFE | 344,341 L 102.187 | . 342,976 | .................335,636 | .................343,796 |........ (322) MON... | ... 04/22/2010 | 07/20/2039
38376T SQ 6| GNMA CMO 20106 NJ....ooevuuienieriieiieiseieieesiseeesessseesessssssenens | eoeeees . . 273175 | ... 103.070 | . 270,733 | .. 1.262,669 | ....coccce..e.. 272,453 | ... (354) MON... | ... 02/03/2010 | 10/16/2039
38376X SX 2 GNMA CMO 2010-038 TS INV FLT.....ovverrerrrinirerierieeerseessnsenerinens | ceveees I [ VAFE] s 246,779 | ...... 100.605 | ...ocvvvvreneen 253,339 | .o 251,815 | oo 247,110 | oo 222 MON... 03/05/2010 | 08/20/2039
38376Y 3P 4[GNMA CMO 2010-53 PL......ouerrrireererinerineeieeiseisensessssssessessseenas | eevenee o | | WAFE | ... 404,898 | ... 100.308 | . .394,555 ...393,344 | ..............404,201 |....... (399) MON... | ... 04/23/2010 | 04/20/2040
38376Y TS 0|GNMA GTD CMO PAC-2 2010-43 KA et | e . 391,151 | .. ....389,294 | .................396,839 |......... (278) MON... | ... 04/22/12010 | 04/20/2040
38376Y VX 6| GNMA GTD CMO TAC 2010-043 LM. ..o | coreee N . 387,477 [ oo 383,276 | ..o 394,057 ..o (423) MON... 04/26/2010 | 07/20/2039
0799999. All Other Governments - Residential Mortgage-Backed Securities........ XXX ..4,118,406 4,015,233 (886) 0 0 XXX | e 17,974 |0 XXX oo [ e XXX......
1099999. Total - All Other Governments........... XXX ..4,118,406 4,015,233 (886) 0 0 XKoo | el 17,974 | 0 | XXX | e XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
19668Q DD 4|COLORADO ST BLDG EXCELLENT REV 2010 B. AFE] e....400,000 | ... 113.530| . 454120 | ................400,000 | .................400,000 |......... 03/03/2010 | 03/15/2030
438701 RG 1|HONOLULU HAWAII CITY & CNTY REV. | IFE| .......503,335 | ... 114.350 | . 571,750 | .................500,000 | .................503,130 [......... (176) 11/09/2010 | 07/01/2030
452024 HH  8|ILLINOIS MUN ELEC AGY PWR SUPPLY REV.......ccccccovvimriirnrincirnens .| .FE| ..co.........501,580 | ...... 126.291| . 631,455 | .....cc00eerrn500,000 | oo 501,503 [ oo | s (66) 11/24/2010 | 02/01/2035
452152 GS 4|ILLINOIS ST GO BNDS TXBLE VAFE ] 520,510 | 108.994 | . .544,970 (855) 08/12/2010 | 07/01/2035
651333 DR 4|NEWFOUNDLAND - PROV OF - USD | WAFE] 99,800 | ... 145.850 | . 145,850 | .................100,000 | ...................99,932 | ......... 7 11/04/1992 | 10/22/2022
669827 DP 9|NOVA SCOTIA - PROVINCE OF USS. JAFE | i 196,694 | 148.980 | . .297,960 | .................200,000 | .................198,855 | ......... 114 10/16/1992 | 07/30/2022
669827 DP 9|NOVA SCOTIA - PROVINCE OF USS. . VAFE ] 98,350 | 148.980 | . .148,980 57 11/04/1992 | 07/30/2022
669827 DQ 7|NOVA SCOTIA PROVINCE CDA DEBENTURES..........ccccovvniirierinnne JAFE| 201,250 | 108.300| . .216,600 | ................200,000 | ..coovvereereni200,056 | oo | e (66) 07/27/1993 | 07/27/2013
669827 DQ 7|NOVA SCOTIA PROVINCE CDA DEBENTURES.. .|.1FE| ...c..eev.......200,000 | ...... 108.300 | . .216,600 | .................200,000 | .................200,000 |[......... 07/30/1993 | 07/27/2013
691021 KU 2|OWENSBOROKY ELEC LT & PWR REV.. . . AFE] .ne.n..500,000 | ... 108.020 | . .540,100 . . 13,487 .16,663 | 11/05/2010 | 01/01/2024
691021 KV 0[OWENSBORO ELECTRIC.......ccoiiirirniisiierisniseisssssessssssssensssssssensanes | avene . .. |.AFE]| .. ...500,000 | ......108.168] .................540,840 | .................500,000 | .................500,000 |......... 5.580(......... 5.580 | JJ....... ...13,988 17,283 | 11/05/2010 | 01/01/2025
1199999. U.S. States, Territories & Possessions - Issuer Obligations.........ccccoovvcviinicscsisiics | e 3,721,519 (984) 0 0 |..XXX........ XXX XXX... 108,001 | ........... 199,737 | ..... XXX o [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) . ] 3,721,519 (984) 0 0 |..XXX........ XXX XXX... 108,001 | ...........199,737 | ..... XXX [ o XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
448814 ED  1|HYDRO QUEBEC.........ccooosiimieriieiineireeiseiseisssissessesssssesssssssssenns | crvnee . .| AFE] .. ..198,972 | ...... 107.290 | . .214,580 ....200,000 199,983 |......... 54 8.000......... 8.041|FA....... 02/03/1993 | 02/01/2013
683078 FY O[ONTARIO HYDRO.......cotuiriiiisiranisisesssessrsssssseenssssssssssssssnssssssssansns | avee . .| AFE] . 94,854 | ...... 107.903 | . 107,903 | .. 99,918 |......... 286 | oo | e | e 7450]......... 7.854 | MS...... 06/21/1994 | 03/31/2013
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . 293,826 | .. XXX | e 322483 | ..o 300,000 | ................. 299,901 | .o 0 340 0 0 |..XXX........ XXX XXX [ 8,541 | . 23,450 . XXX...... | ..... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: ettt 293,826 | .. XXX | covrerirrnn, 322483 | .cocvrenn 300,000 | ...cccovueen 299,901 | .o 0 340 0 0 |..XXX........ XXX XXX | e 8,541 | 23,450 . XXX...... | ... XXX......

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A ies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
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02765U DC 5| AMERICAN MUN PWR-OHIO INC REV | AFE| 510,305 | ... 115122 . 575,610 (468) 6.424 1 ......... 6.294 12/01/2009 | 02/15/2032
033177 XT 8|ANCHORAGE ALASKA ELEC UTIL REV 2009 B | AFE] .. 506,070 | ... 110.755 | . 553,775 (379) 6.077......... 6.004 12/02/2009 | 12/01/2026
033177 XU 5| ANCHORAGE ALASKA ELEC UTIL REV......ccrvveneerrinerinerreninnennenes [ evveen | [ eeveriens 1| AFE| oo 454,901 | L 108.107 | . 486,482 (258) 6.358 ] ......... 6.290 12/03/2009 | 12/01/2029
033717 KR 9[ANDERSON CNTY SC SCH DIST #1.....covvverrrirernnrivineiersnseirenneens [ eonnee [ [ vvirenens 1 AFE| i 512,970 | oo 113.552 | . 567,760 | .. (811) 5.800].......... 5.653 06/24/2010 | 03/01/2027
04108K VM 7 [ ARKANSAS ST DEV FIN AUTH REV......cccovvvrmrimrerrnnrrnerirerireeeneens | eevinee [ oo [ ceneeins 1|..1FE| ........c........245,000 | ...... 109.685 268,728 | ....oovverne 245,000 | ..ooorevernne 245,000 |........... 6.300]......... 6.300 03/03/2010 | 04/01/2030
059231 TN 0|BALTIMORE MD REV TAXBLE........cccoostrunmrrrerirerireerneesersessesisnensns | ceveee AFE ] 249,625 | . 108.174 | . .270,435 ....250,000 16 | ovveeererrerineninnes | eeennnsersenvsniinenns | ernenennn 72000 [ e 7.011 12/03/2010 | 07/01/2035
088281 CB 4 |BEXAR CNTY TEX GO....vvuuirerirririeiieinsiiesieresessssiessssesiesesnenses. | cvvnes | WAFE] nn.....408,920 | ... 116.450 | . 465,800 | .. ....400,000 | ... (308) 6.628 ] ........ 6.483 09/03/2009 | 06/15/2039
098203 RQ  7|BONITA CALIF UNI SCH DIST GO.....vvvumvrrrireererreesseriensenesseesenes | eeneee | o [ eorevereeens VAFE] enn..508,915 | L 111.110 555,550 | ...vorrernenne 500,000 | ..coorerernene 507,820 |........... (469) 6.800]......... 6.681 09/16/2009 | 08/01/2029
106284 DB 5|BREA CALIF PUB FING AUTH WTR REV......ccocviiriiriviniirerniineiinns | vvnee oo | veveeinns 1|.1FE| .................802,178 | ...... 111.837] . .838,778 (2,087) 6.726 | ......... 6.289 10/22/2010 | 07/01/2036
155888 CL 2| CENTRAL WEBER UTAH SWR INPT DI RE JUOTRR URPO VR PP 1| AFE| e 534,713 | L 112,592 . .591,108 (405) 6.500......... 6.382 06/23/2010 | 03/01/2035
158249 HW 5| CHAMPAIGN CNTY ILL CMNTY UNIT GO......ovveorrvnerrerinreneerseinees | eoveeen | ee | ceverneeins AFE] .ne..n..500,000 | ... 108.339 541,69 | .................500,000 | .................500,000 |........... 6.150 | ......... 6.150 02/17/2010 | 06/01/2032
163103 UJ 1| CHELAN CNTY WASH PUB UTIL DIST REV 2011C.......ccovvvrverrnrs [ | AFE] n...516,695 | ... 104.540 | . 522,700 (253) 11/01/2011 | 07/01/2023
165329 DG 5|CHESAPEAKE VAWTR & SWR SYS REV RO A|.1FE] .................500,000 | ...... 112420 . .562,100 5.641]......... 5.641 04/01/2010 | 07/01/2026
165329 DH 3| CHESAPEAKE VAWTR & SWR SYS REV......ovovivirernenvinnineinninens | vvvnee | oo | veveeinnns 1]..1FE]| .................500,000 | ...... 111.044 555,220 | .................500,000 | .................500,000 |........... 5.953 ] ..oonnn 5.953 | e | v 14,923 04/01/2010 | 07/01/2030
165618 BX 6|CHESTER CNTY PA SCH AUTH SCH REV........cccnvivmirinirreirnriinenes [ e | AFE] ne..250,000 | ... 108.486 | . 271,215 5.481]........ 5.481|AO...... 3,416 07/01/2010 | 04/01/2021
165618 BY 4|CHESTER CNTY PASCH AUTH SCH REV......c.ocovivinireinircininees [ v AFE nenn..500,000 | 110797 | . 553,985 | .. 6.231] ......... 6.231 07/01/2010 | 04/01/2025
172252 H8 4| CINCINNATI OHIO CITY SCH DIST GO......coovvrurirerereeiirererieernenin | eveeen | oo | veverneeens VAFE ] e 504,535 | . 17.217 586,085 | ...oooerernene 500,000 | ...covvrernene 504,022 |........... (324) 5439]........ 5.390 06/03/2010 | 06/01/2025
19668Q DM 4| COLORADO ST BLDG EXCELLENT REV......cccooevmirirnirernrirceininees [ erie | WAFE] 529,520 | ... 119.090 | . .595,450 ....500,000 (1,845) 6.817 ] ......... 6.437 01/18/2011 | 03/15/2028
19679R NJ 5|COLORADO WTR RES & PWR DEV REV.... RO ALAFE] 502,500 | ... 107.150 | . 535,750 | .. ....500,000 | ... (104) 5.900]......... 5.871 10/25/2010 | 09/01/2035
210295 DF 5| CONSOLIDATED WYO MUNICIPL ELECT PWR REV.......cocovevrerrnee [ vvveen | [ wveriens 1|.1FE| ..cccneev.rn..503,750 | ... 115.832 579,160 | ..cooveverenne 500,000 | ...coovvernene 503,437 | ..o (197) 6.704 | ......... 6.654 07/12/2010 | 06/01/2030
223777 CM 3| COWLITZ CNTY WASH PUB UTIL DIST REV......coovvvivirererneirerniiines [ v JAFE| 505,250 | ... 110.370 | . .551,850 (375) 6.188 ] ......... 6.124 03/17/2010 | 09/01/2025
259226 BQ 0| DOUGLAS CNTY NE.......oivuiirierimrrieririseiiesinssiensesesssssssnssienes | covnes JLAFE| 225,000 | . 110413 | . 248,429 | ....coeiieeni225,000 | iieiene0225,000 | oo | [ | | 73401 ......... 7.340 12/09/2010 | 07/01/2028
259226 BS  6|DOUGLAS CNTY NE.......coooiieeiicrenrereeiseessenssesssesensssesessssssnnsss. | eeneee | o [ weeesneeens VAFE] 275,000 | e 105.399 289,847 5.010| ..ot 5.010 12/09/2010 | 07/01/2017
283734 MX  6[ELPASO TXBABS B......c.cceorireiieireiinisieieisssssiesesssssessssssssssssenes | oevenes .| FE| .. .280,000 6.163 ] ......... 6.163 15,408 | 09/25/2009 | 08/15/2034
299461 NL 3|EVANSVILLE IND SEWER WKS REV BNDS........cccovevuererermrricrirenns | crvees VAFE] .565,170 6.500......... 6.500 18,958 | 12/01/2010 | 07/01/2031
31200C AM 8| FAU FIN CORP FLA CAP IMPT REV 2010A.......cosvmrnirerenrererneirenns | vrvees LAFE] . .340,176 (355) | eveveeerreererrerienis [ e | e 7439 ......... 7.275 03/04/2010 | 07/01/2030
3137A4 VZ 7|FHLMC CMO 3775 US INV FLT..... AFE .99.962 | . .269,427 230 9.325 ..9.455 12/02/2010 | 06/15/2033
317747 DQ 3|FINDLAY OHIO CITY SCH DIST GO. A|.1FE] .................500,000 | ...... 109.248 | . .546,240 6.250 | ......... 6.250 02/11/2010 | 12/01/2037
341507 ZN 4 |FLORIDA ST BRD ED LOTTERY REV.....ccocovinminerrninerernninsesninenins [onnee [ [ ovirnnnne 1|.1FE| .................250,000 | ...... 110.929 | . 277,323 6.041]......... 6.041 15,103 | 03/11/2010| 07/01/2025
34157P AV 6 [FLORIDA ST INTL UNIV PKG FAC REV... VAFE ] e 583,731 | 108.250 | . 617,025 (763) 6.500 ..6.347 .37,050 | 05/05/2010 | 07/01/2029
34281P LD 3 |FLORIDA ST GOVERNMENTAL UTIL REV... AFE| n....507,000 | ... 106.605 | . 533,025 (368) 6.348 ] ......... 6.260 30,682 | 10/05/2010 | 10/01/2030
358240 FB 0|FRESNO CALIF WTR SYS REV.... GAFE] 489,375 | L 110.563 | . 552,815 559 6.500]......... 6.641 32,500 | 02/03/2010 | 06/01/2030
373109 BM 8| GEORGETOWN UNIV D C REV. AFE ] 532,750 | 120.610 | . .603,050 (3,639) . .6.776 04/09/2009 | 04/01/2019
385478 EV 0| GRAND FORKS ND PUB S/D.... | AFE| nn...200,000 | ... 118.330 | . .236,660 6.000]......... 6.000 12/29/2010 | 08/01/2028
438670 VK 4|HONOLULU HAWAII CITY & CNTY GO SERE.... VAFE] e 306,393 | .. 110.740 | . .332,220 (291) 6.300]......... 6.169 03/23/2010 | 09/01/2033
452024 GT 3|ILLINOIS MUN ELEC AGY PWR SUPPLY REV.... JAFE| 552,690 | ... 118.260 | . 591,300 | .. ....500,000 | ... (2,195) 6.832]......... 6.181 |FA....... .. 14,226 10/14/2010 | 02/01/2035
455285 5R 3| INDIANAPOLIS IND LOC PUB IMPT REV.......ccccouvumurmerimeenirinninenns | eovveee [ [ eeverirenens JFE oee.n...500,000 | ... 116.310 | oo 581,550 | ...ovorveraenne 500,000 | ...covvrernvene 500,000 |........... 5.966 | ......... 5.966 [JJ..cco. | v 13,812 | v 40,685 | 03/04/2010 | 01/15/2030
469487 BW 1| JACKSONVILLE FL BAB........cooriirirmiieirerisiieesieeiseesssssssesesssenins | ceveee | AFE] 250,000 | ... 108.740 | . .271,850 ....250,000 6.259] ......... 6.259 |AO...... .3,901 09/25/2009 | 10/01/2030
478718 E4 7|JOHNSON CNTY KS UNI SCH DIST 233 A.. [T A[AFE] 501,900 | .. 113.275| . 566,375 | .. ....500,000 | ... (127) 5.300 ... 5.280 | MS...... 06/09/2010 | 09/01/2026
483854 FJ 9|KANE COOK & DU PAGE CNTYS ILL GO SER C....ovvvvrvereereriserns [ eovveen [ [ wverrens 1|..1FE]| ................250,000 | ..... 108.201 | ..o 270,503 | ..coorevernenne 250,000 | ..cvvrvernenns 250,000 |........... 6.000]......... 6.000 [ JD....... 12/09/2009 | 12/15/2034
485260 BH 5|KANSAS GAS & ELECTRIC CO SENIOR DEB SER.........cccovermieveernnes [ woviee [ [ rvirinnne 1|.2FE | .................400,927 | ...... 105.180 | . .378,376 (3,809) 5.647 | ......... 5.067 | MS...... 05/17/2010 | 03/29/2021
485260 BH 5|KANSAS GAS & ELECTRIC CO SENIOR DEB SER.........cccoveeumieencris | wovveen | e [ everiens 1|.2FE| e 446,624 | ...... 105.180 | . 437,800 (1,688) 5.647|......... 5.263 | MS...... 07/11/2011 | 03/29/2021
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485429 AU 8| KANSAS ST DEV FIN AUTH REV.......occumrierierierineernsniseissesisenenees [ evnees | e [ oneereens 1|.1FE]| .................450,000 | ...... 115523 | oo 519,854 07/09/2010 | 05/01/2030
489710 QC 0 |KENNEWICK WASH GO TXBL SER B........ccovvvevemrireinieiiensnserenns [ ervnee [ [ vvirinnne 1 AFE | oo 703,752 | 109.849 | ...ooovvvinen 768,943 (198) 03/18/2010 | 12/01/2030
489890 KB 8| KENOWA HILLS MICH PUB SCHS GO........ccoevumevierireeririserierinens | ceveee VAFE] nennn...400,000 | ... 109.200 | ... 436,800 06/23/2010 | 05/01/2026
491501 CX 8|KENTUCKY ST MUN PWR AGY PWR REV......cccovvrirvrrerniisrireniniiinns [ vreee AFE| nn...500,000 | . 112.861] ... 564,305 05/05/2010 | 09/01/2026
498530 5U 4 |KLEIN TEX INDPT SCH DIST GO......coovvvmirierireererinrineriensrseessneinns | cvvnes .|..1FE| .................365,000 | ...... 110840 ... 404,566 05/18/2010 | 08/01/2030
516823 N2 3|LAREDO TEX GOV TAX & REV 2009 B........cvverrrrreerrrrnrererienerenins | cevene AFE] ..ee.n..500,000 | ... 112490 ... 562,450 09/23/2009 | 02/15/2029
517840 S5 4|LAS VEGAS VALY NEV WTR DIST REV GO 2009C.........covvrvvemrneins [ eovene [ o [ eorerirenens VAFE] . 529,585 | ... 130584 | ..o 652,920 (1,020) 12/23/2009 | 06/01/2039
542690 W4 0|LONG ISLAND PWR AUTH N'Y ELEC REV......cccovvvmerirmrrreriiensnines | crveee VAFE] nennn..300,000 | .. 112.814 | ... 338,442 06/03/2010 | 05/01/2021
546589 QW 5|LOUISVILLE & JEFFERSON CNTY KY REV.......cccovivvrmirirvisiernnnees [ vveee AFE | 482,190 | 119.200] ... 596,000 614 02/22/2010 | 05/15/2040
561851 GP 5| MANTEE UTILS TXB.....cvoerereeirinirierieseseesssisessensessssensssssseniens | coveees VAFE] 200,000 | .. 108.813 ] ... 217,626 12/21/2010 | 10/01/2017
567609 CU 4| MARIEMONT OHIO CITY SCH DIST GO......evorierrereirereeresneerseinnes | ceveee AFE ] 366,170 . 109.752| ... 384,132 (674) 09/01/2010 | 12/01/2035
584556 DZ 4 |UNIV OF MISS MED CTR BLDG CORP..........ccouvmerimrimererrirniinnrnens | cvvnee VAFE ] e 460,473 | 113.566 | ... 505,369 (737) 06/28/2010 | 06/01/2032
60534Q UE 9 |MISSISSIPPI DEV BANK SPL OBLG GO... VAFE ] cnn.698,102 | .. 104.910 ... ..760,598 8,218 05/24/2010 | 10/01/2036
606092 ES 9|MISSOURIJT MUN ELEC UTIL COMMN REV 2009.. . AFE| 503,125 | L 108.501 | ... 542,505 (165) 12/11/2009 | 01/01/2029
606092 ES 9|MISSOURIJT MUN ELEC UTIL COMMN REV 2009..........cccovvvrerrrnues | crvee VAFE ] . 509,765 | ... 108.501] ... 542,505 (514) 12/18/2009 | 01/01/2029
607114 U5 2| MOBILE ALA SER 2009B GO.......ccovivierriirernricrieriseireniseisnissieines | eveee AFE| 502,915 | 108.549| ... 542,745 (146) 12/03/2009 | 02/15/2030
63165T BR 5| NASSAU CNTY NY SER | GO......cevvririrrirririeerienieeesseeisssisenienes | eoveees VAFE ] 501,770 103.544 517,720 | ..cooovvererrn500,000 | wovooivnnrr 501,576 | oo | i (93) 12/04/2009 | 10/01/2029
64711N NN 1| NEW MEXICO FIN AUTH REV... VAFE] nn..250,000 | ... 111120 ... ..277,800 08/12/2010 | 06/01/2030
64966H 4L 1|NEW YORKNY GO...ooovveririrrriciniisisineieiensssiesssssssesssssssssnsnses | svveees AFE| cnn..501,265 | . 109.680 | ... 548,400 | ...cccoeersrn500,000 | covovirirenen 501186 [ oo [ e (63) 10/12/2010 | 10/01/2031
64966 AS 5|NEW YORKCITY SERF1 VAFE] nn...200,000 | ... 1171401 ... 234,280 12/15/2010 | 12/01/2031
658203 L2 8|NORTH CAROLINA MUN PWR AGY REV AFE| 509,325 | L 118670 ... 593,350 (424) 09/16/2009 | 01/01/2032
665250 BX 3|NORTHERN ILL MUN PWR AGY... VAFE] nn..200,000 | .. M7.777 | ... 235,554 12/01/2010 | 01/01/2030
665250 BX 3|NORTHERN ILL MUN PWR AGY... AFE] 303,000 | ... M7.777] ... ..353,331 (158) .| 12/03/2010 | 01/01/2030
680616 VC 0[OLENTANGY LOC SCH DIST OHIO GO.... AFE| nn....665,000 | ... 111,680 ... 742,672 03/24/2010 | 12/01/2033
686430 EX 3|ORLANDO FLA CMNTY REDEV AGY TAX REV.... VAFE ] 314,871 | 113.720| ... 341,160 (513) 04/22/2010 | 09/01/2040
690477 DG 6|OVIEDO FLA UTIL REV BDS TAXBLE........ccovrmriirieniierneisirersnines [ vvee AFE | 383,532 | L 107.360 | ... 429,440 716 01/12/2011| 10/01/2035
702282 LQ 5|PASADENA CALIF UNI SCH DIST GO.....cccvevermrereriirineiererrererseennne | eevvene | [ woverrenns | WFE [ nicieer...500,000 | ... 112990 ... 564,950 09/02/2009 | 08/01/2029
702541 GQ 0|PASCO CNTY FLAWTR & SWR REV.....c.covtiririreeineiernciernriniines [ eree AFE | onn.500,000 | 109.250 | ... 546,250 09/03/2009 | 10/01/2019
70338) AB 0 |PATRIOTS ENERGY GROUP S C GAS.......coovvrvrrrirnrrerinnneererneinnnes | wvvnees | oo [ evevrenns 1. AFE| oo 541,035 | ..o 115.270 | covvvcrrnees 576,350 (2,160) 12/02/2010 | 06/01/2030
707487 FR 0|PENN HILLS PA SCH DIST TAXABLE . I VAFE ] 401,452 | 110.230 ... 440,920 | .....cccerer. 400,000 | oo B01,274 | s | s (76) 09/22/2009 | 10/01/2029
71323M DE 9|PEORIA ILL PUB BLDG COMMN SCH CL C.....cevvvriireriniireernrireirins [ vvire AFE| 305,307 | . 114.853| ... 344,559 (332) 12/21/2009 | 12/01/2026
729212 MS 6| PLUM BORO PA SCH DIST GO.....ccourverierriirieriereeeseniserierienes | cvveee VAFE ] 402,500 | ... 109.060 | ... 436,240 (104) 03/01/2010 | 03/15/2035
733845 GH 8|PORT CLINTON OHIO CITY SCH DIST GO....cccoovrvurrrerireerseeiseinens | ceveee AFE ] 501,770 110.29 | ... 551,480 | ..cocoverrernn500,000 | oo 501,600 | oo | e (89) 02/11/2010 | 12/01/2031
744499 AP 9|PUBLIC SVC CO NEW MEXICO SENIOR NT.....c.ovrvvmervmneerernnennens [ovrne [ o | vervnrenns | 2FE | i, 594,300 | ... 117.390 | .o 586,950 (2,619) 11/09/2011 | 05/15/2018
744533 BL 3|PUBLIC SERVICE CO OKLA SENIOR NT SER L.......ccccomeremmrrmerrncernee | covvene [ [erveeveens | #2FE | . 248,115 | L 108.940| ... 272,350 209 01/13/2011 | 02/01/2021
76218R AU 2| RHODE ISLAND CLEAN WTR FIN AGY......ccovvvvervrrerinnrnrernnirerinnneenes | vevvee | oo [ eovenendT[W2FE | i 314,232 | L 97.880 303,428 (141) 01/30/2004 | 10/01/2035
76218R AU 2| RHODE ISLAND CLEAN WTR FIN AGY.... e 192,272 | 97.880 185,972 | vovverreereen 190,000 | covvvvirerrec 191,667 | oo [ v (76) 01/30/2004 | 10/01/2035
76222R HT 2|RHODE ISLAND ST & PROVIDENCE GO.. AFE| 303,000 | 112,966 | ... 338,898 (158) 05/13/2010 | 04/01/2030
786005 PN 2| SACRAMENTO CALIF MUN UTIL DIST REV......coomiiviimererrsineirernnes [ eree | AFE| cnnn.....506,570 | ... 116.801] ... 584,005 (263) 07/29/2010 | 05/15/2036
790697 BM 7|ST JOSEPH MICH PUB SCHS BLDG BNDS.. JIFE] ................500,000 | ...... 106.929 ... 06/17/2010 | 05/01/2027
79765R SU 4| SAN FRANCISCO CALIF CITY & CNTY REV.... .|.1FE| .................500,000 | ...... 110.891] ... 06/17/2010 | 11/01/2025
799017 GA 0| SAN MATEO CALIF UN HIGH SCH DIST GO........ovcernvervrrnerinnnneenes | eovveee [ [ ererireeens JFE o..e..n...500,000 | ... 114.638 02/17/2010 | 09/01/2034
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800618 AF 7|SANFORD N C ENTERPRISE SYS REV... B [ 1|.AFE| .coeev.rn..519,855 | ... 116.810 | . .584,050 (1,086) 01/20/2011 | 06/01/2030
802385 LF 9|SANTA MONICA CALIF CMNTY COLLEGE GO N [ [ 1|.1FE]| ................506,080 | ...... 111.662 | . .558,310 (264) 02/10/2010 | 08/01/2034
812643 GE 8|SEATTLE WASH MUN LT PWR REV TAXB IMPT.......ocvvverrririrnens | crve .|..1FE| .................400,000 | ..... 114.646 | . 458,584 02/08/2011 | 02/01/2027
837227 H8 3[SOUTH CENT CONN REGL WTR AUTH REV. VR I . | AFE] 504,500 | ... 116.293 | . 581,465 | .. ...504,066 | ........... (237) 03/19/2010 | 08/01/2030
837227 H8 3|SOUTH CENT CONN REGL WTR AUTH REV......cccovurmerirmieririrnrines | crveee I [ JFE .ee..n...500,000 | ... 116.293 | ..o 581,465 | ....oovvereen. 500,000 | ..coovrernene 500,000 |........... 03/24/2010 | 08/01/2030
906347 TH 2| UNION CNTY N J IMPT AUTH REV....cccoviririirinneieriiesineessniseniens | ceveee | AFE| nn...303,843 | ... 114540 | . .343,620 ....300,000 ...303,660 (183) 02/01/2011 | 12/01/2030
91412F 7X 9| UNIVERSITY CALIF REV TXBL SERR. RO I . A AFE] 562,350 | .. ....500,000 | ... ...503,600 |........... (200) 01/26/2010 | 05/15/2031
914716 VF 9| UNIVERSITY N C CHARLOTTE REV SER 2009 B.......cccecvuvrvmerireens | crvee [ [ 1|..1FE 557,165 | ..vvorevercenne 500,000 | ..coorerernene 501,540 | .oovvrrereercrineis | e 91) 12/03/2009 | 04/01/2029
958792 CD 3 [WESTERN NASSAU CNTY N Y WTR AUTH REV. 405,780 (880) 04/23/2010 | 04/01/2025
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. . ..40,397,229 ceenen:40,327,530 | ... (24,618) 0 0 | XXX [ XXX | XXX ] e 875,459 1 ........2,380,490 | ... XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... eteeereneeneneeenens | ceeereneid 40,397,229 |..XXX....... | ...........44,498 464 | ............39,780,509 | ............ 40,327,530 | cocovrerrrrn 0 (24,618) 0 0 |.. XXXooooo [ XXXl [ XXX l.675,459 1 ........2,380,490 | ... XXX...... | ... XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AF 9| AFLAC INC.....ooiimririreeieeieisenisssssessesisessessssssessessssesssssssssens | ervenes I [ VAFE ] 511,450 | 105.760 | ..oovvvrvrres 509,763 | ..ovoerirenns 482,000 | ..ovvovrreenr e BT1,363 | s | s (88) 6.450]......... 6.079 [FA oo | o 11,754 | e 12/29/2011 | 08/15/2040
001957 BD O [AT&T CORP NOTES........ocvvririirriiiniresieissssiesssssesessssisssessssssnsns | cevenes [ [T AFE | 202,500 | 139.970 | .ovvvvvrrneee 279,940 | .oovvvvrieenns 200,000 | .ooovrreererrni 201,624 | oo | s [(15) ) FSSTRURIRR BRI IS 9.750 | ..o 9.630 | MN...... 16,000 | 11/26/2001 | 11/15/2031
008117 AD  5|AETNAINC DEBENTURES........ccocoomirimrumrrnnnrnerenineensesssnsennenies | eevnene | [eoverreens | W TFE i 194,000 | .o 107.380 | . 214,760 ....200,000 316 6.750 ......... 6.959 [ MS...... .54,000 | 11/24/1993 | 09/15/2013
008117 AD  5|AETNA INC DEBENTURES........ccooommiimmeimrrnnrinerieeseessnnssesessnenenns | eevnene | oo [ evveeveens | WTFE | i 97,017 | i 107.380 | . .107,380 | .. ....100,000 157 6.750 ......... 6.958 | MS...... 12/02/1993 | 09/15/2013
008117 AD  5|AETNAINC DEBENTURES........ccocoomirimermrrnrrnerierineensessnnsennenies | eevnene | o [eovevreens | W TFE 97,330 | oo 107.380 | .voocvvrrrrres 107,380 | oo 100,000 | .ovvvverrrrnn.99,849 | e, 141 6.750 ......... 6.935 MS...... 12/22/1993 | 09/15/2013
008117 AD  5|AETNA INC DEBENTURES........ccocoimmrimeemrrnnninerieniseessnisssnsenssenenns | eenneee | o [ woneeneens | W TFE i 98,387 | e 107.380 | . .107,380 ....100,000 .99,975 90 6.750 ......... 6.861 |MS...... 01/21/1994 | 09/15/2013
008117 AD  5[AETNA INC DEBENTURES.........cccoovirmrmrirrirnrnerinnsnrersnsseerennnsnneins [ ovnne [ oo | vervvnennns | AFE | il 87,771 | e 107.380 | . .107,380 | .. ....100,000 .99,807 679 6.750 | ......... 7.690 | MS...... 04/15/1994 | 09/15/2013
008117 AD 5| AETNA INC DEBENTURES.........ccocoommvimeemernnernerienineenseisssnsesssenens | eevneee | [woveerenns | W TFE [ 85,161 | Lo 107.380 107,380 | covevverrinnes 100,000 | oovevverrernn 99,114 | e 824 6.750 | ......... 7.926 |MS...... 07/28/1994 | 09/15/2013
008117 AD 5[AETNA INC DEBENTURES.........cccoovtrmrmirrinninerienneirersniseerennsnenenns [ eveene o | vevvnrennns | 2 AFE | 91,930 | oo 107.380 | . .107,380 ....100,000 475 6.750 | ......... 7.343|MS...... 06/26/1995 | 09/15/2013
010392 EX 2|ALABAMA POWER CO SENIOR BD SER C.. RO . A|AFE] ... 257,638 | ... 101.580 | . .253,950 | .. ....250,000 (294) 6.000......... 5.822 |AO...... 3,164 | . .15,000 | 10/25/2010 | 10/15/2037
011842 SH 5|ALASKA ST INTL ARPTS REV.......ccommriniirneieieriesineesssiseissssinnes | cevinee I [ 1|.AFE| oo 407,276 | ... 107.681 430,724 | oo 400,000 | .................406,872 |........... (303) 6.284 1 ......... 6.172 [AO...... | oo 6,267 | covvverens 25,276 | 09/16/2010 | 10/01/2035
016900 AC 6 |ALLEGHENY LUDLUM CONV.....cooviirirniieirerieisirnsiseissssseersssssenss | evees e | 2FE | i 297,492 | L. 111.360 | . .334,080 119 03/20/2003 | 12/15/2025
016900 AC  6|ALLEGHENY LUDLUM CONV.......cocoomirirmremreriniserinerireresenssenisssnneees | eevnene | [ woveereens | #2FE [ i, 156,000 | ... 111.360 | . 178,176 190 04/08/2003 | 12/15/2025
016900 AC 6 |ALLEGHENY LUDLUM CONV......ccovveririniiriinriersnnrirersniseiennsisenienss [ eveene [ oo | vervvnennns | 2FE | iiiiin.397,500 | ..o 111.360 | . 445,440 179 09/17/2010 | 12/15/2025
016900 AC 6|ALLEGHENY LUDLUM CONV . | | W2FE | ... 285,250 | .. 111.360 | . .278,400 (1,582) 06/03/2011 | 12/15/2025
018490 AM 4| ALLERGAN INC.....cooouiirrinrireiieeiseisesisssiessesissessssssssssessesssssesns | cevnee oo | e | WIFE | iece.....686,371 | ... 117.060 | . .819,420 2,271 01/26/2009 | 04/01/2016
018805 20 0|ALLIANZ SE UNDATED 8.375% SUB CALL BNDS........cccccorvurreriminns [ rren 25.531 ....127,655 06/03/2008 | 12/31/2110
020002 AC 5|ALLSTATE CORP DEBS..........cococomurmemremiieenerisnnnenenssssessessssssnenens | wenneee | o [ woneerenns | W TFE [ 91,081 | i 109.440 | . .109,440 497 09/22/1994 | 06/15/2013
020039 AE  3[ALLTEL CORP DEBS..........ccccovuriemrineirnninirsinninersnssisensssssssenssssesnsnns [ veveene |0 | vevvenve T | WAFE | . 246,600 | ... 118.720 | . .284,928 (825) 01/05/2007 | 03/15/2016
02580E CN 1 [AMERICAN EXPRESS BK FSB MED TERM NTS.......coccomvvrmermmcernens | vevvee [ oo [ eevrrrinen [ LIFE | i 484,750 | .. 104.630 | . 523,150 3,813 08/07/2008 | 04/16/2013
0258M0 CW 7| AMERICAN EXPRESS CREDIT MTN.......oecomirnerirereneernmeenserssnnncnnns | eevneee | o | wvvervenns | WTFE | 484,150 | ..o 105.280 | . .526,400 3,963 08/22/2008 | 05/02/2013
02639E NB 6 | AMERICAN GENERAL FINANCE INCOME NTS........cccovumirvmrnrrerinnes | wveene .217,020 10/04/2007 | 10/15/2014
02639E NG 5[AMERICAN GENERAL FINANCE INCOME NOTES........ccccomuvmerrnnens | covnee 214,770 12/03/2007 | 12/15/2014
02639E PK 4 |AMERICAN GENERAL FINL CORP INCOME NTS... [T . 439,750 | .. ....500,000 | ... 06/02/2008 | 06/15/2013
026874 AX 5| AMERICAN INTL GROUP INC NT 144A........ccoovvmermmrrnerrenrneeinninns | covees . 290,460 | .....cocvernene 300,000 | ..coovrernene 292,652 |........... . 2,844 06/13/2008 | 10/01/2015
02687Q DG 0 |AMERICAN INTL GROUP MED TERM NOTES.........cocoovimivrervirerians [ v . . ....300,000 ...297,594 458 04/01/2008 | 01/16/2018
02765U DX 9| AMERICAN MUN PWR OHIO INC REV. [T . | AFE] ................887,920 | ...... 122.380 | . . . ....880,000 | ... ..887,415 |........... (466) 12/06/2010 | 02/15/2028
030955 AN 8| AMERITECH CAPITAL FDG DEBS........ccoocuveriierenineineriensineennenins | ceveee I [ VAFE] nn..200,000 | ... 117260 | ..o 234,520 | .o 200,000 | ..ovorerernnns 200,000 |........... 05/18/2004 | 01/15/2028
037389 AV 5[ AON CORP SENIOR NT.....cooiiiiriiirniieireriiseesseisssssienssssesensnnes | evenes . . cererrneenennd10,280 | i 102.630 | . 513,150 (2,570) 09/29/2010 | 09/30/2015
039483 AK 8| ARCHER DANIELS MIDLAND CO DEBS..........ccccnmeemireerrmeeeniieinns | ceveee . VAFE] e 100,000 e 107.160 | . .107,160 06/16/1993 | 03/01/2013
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04048R DS 2|ARIZONA STATE UNIV .1FE 120.300 | c.oovverirnes 601,500 03/30/2010 | 07/01/2030
042735 AL 4|ARROW ELECTRONICS INC 113.680 | ..o 227,360 147 04/07/1999 | 06/01/2018
042735 AL 4|ARROW ELECTRONICS INC 113.680 ... 113,680 292 .| 07/28/1999 | 06/01/2018
042735 AL 4|ARROW ELECTRONICS INC 113680 ... 227,360 2,382 .| 12/13/2001 | 06/01/2018
042735 AL 4|ARROW ELECTRONICS INC 113.680 ... 227,360 06/03/2003 | 06/01/2018
04273W AB 7| ARROW ELECTRONICS INC SENIOR BD........cccccovverrirerireirneinninnns 101.230] ... 506,150 (208) 08/17/2011 | 03/01/2021
046003 JU 4|ASSOCIATES CORP....... 107.660 | .....ccvouvnee. 215,320 200 06/10/1999 | 11/01/2018
046003 JU 4|ASSOCIATES CORP....... 107.660 | ... 107,660 125 08/03/1999 | 11/01/2018
046353 AB 4| ASTRAZENECA PLC FGN SR NT 119.930 ... 599,650 (11,765) 02/10/2011 | 09/15/2017
048825 BA 0|ATLANTIC RICHFIELD CO DEB. 134.530] ... 672,650 (5,284) 08/27/2010 | 02/01/2022
053332 AF 9| AUTOZONE INC BONDS 111.070 ... 222,140 202 11/04/2004 | 11/14/2015
054303 AR 3|AVON PRODUCTS 100.540| ... 502,700 8,011 02/10/2009 | 07/15/2018
054303 AW 2|AVON PRODUCTS INC NOTE. 113.080 ... ..565,400 697 03/02/2009 | 06/01/2019
055450 AG 5|BHP FINANCE LTD. 122.110] ... 244,220 29 02/06/1998 | 03/01/2016
055450 AG 5|BHP FINANCE LTD. 122.110] ... 122,110 (106) 04/23/1998 | 03/01/2016
05569A AB 5 |BP AMILEASING INC NOTE SER 144A.........coooniriniiineiiinsierieens 115430 ... 577,150 | ..ooooereeernn500,000 | oo 500,602 | oo | i (95) 05/20/2009 | 11/08/2019
059438 AH 4|BANC ONE CORP. 117.340| ... 117,340 33 04/01/1997 | 10/15/2026
066365 BX 4|BANKERS TRUST N.Y. CORP... 109.600 | ... ..219,200 111 03/25/1996 | 11/15/2015
066365 BX 4|BANKERS TRUST N.Y. CORP... 109,600 211 07/29/1996 | 11/15/2015
067383 AA 7|BARD CRINC NOTE 333,500 (703) 06/10/2009 | 12/01/2026
06739G AE 9 |BARCLAYS BANK PLC SUB NOTES 144A.........ccccovvvirirnirersirseirenns 278,040 (475) 04/01/2008 | 12/04/2017
06740L EK 7|BARCLAYS BANK PLC FGN MED TERM BK NT STE... 282,054 (161) 11/02/2010 | 04/16/2025
06740P NJ 1{BARCLAYS BANK PLC FGN MED TRM BK NT STEP... ..635,273 1,071 09/21/2010 | 09/30/2025
07387E AP 2 |BEAR STEARNS CO INCOME NOTES 300,090 07/31/2003 | 07/15/2023
07387E DK 0[BEAR STEARNS CO INCOME NOTES 300,150 02/12/2004 | 02/15/2024
07387E DR 5|BEAR STEARNS CO INCOME NOTES 300,060 02/20/2004 | 02/15/2024
07387E DY 0|BEAR STEARNS CO INCOME NOTES 200,020 02/24/2004 | 03/15/2024
07387E ES 2 [BEAR STEARNS COS INC......oovourimrinriieiieeiseisesssssssessesseseseeans . . 297,540 04/12/2004 | 04/15/2029
073902 CD 8|BEAR STEARNS CO INC GLOBAL NOTES........cccocvvemrrerririererinnins AFE 102.680 | ..ovocvrnenes 205,360 1,000 07/24/2003 | 07/02/2018
073902 KF 4|BEAR STEARNS CO GLB 108440 ... 542,200 | ..o 500,000 | oo A75,444 | i | e 11,333 03/07/2008 | 10/30/2015
077340 EY 9|BEL AIRE KANS PUB BLDG COMMN REV 107.916 | ... 269,790 (490) 09/14/2010 | 05/01/2035
079860 AK 8|BELLSOUTH CORP 113.160 | ... 226,320 (356) 02/03/2005 | 11/15/2034
079867 AW 7|BELLSOUTH TELECOM INC. . 118.060 | ... 354,180 (548) 11/12/2003 | 06/01/2028
079867 AW 7 [BELLSOUTH TELECOM INC........ovvvirirreinireirerrnnissesenssisnssienisnes AFE 118.060 | ...cvocvvveneee 354,180 49 05/11/2004 | 06/01/2028
079867 AW 7 |BELLSOUTH TELECOM INC. 118.060 | ... 354,180 .. | 06/01/2004 | 06/01/2028
079867 AW 7 |BELLSOUTH TELECOM INC. 118.060 | ... 354,180 15 . | 06/05/2007 | 06/01/2028
079867 AW 7 |BELLSOUTH TELECOM INC. 118.060 | ... 354,180 244 06/11/2007 | 06/01/2028
097023 AM 7|BOEING COMPANY. 1384701 ... 138,470 (515) ..21,750 | 10/16/2003 | 06/15/2025
097023 AM 7 |BOEING COMPANY... 138470 ... ...51,234 (189) 10/16/2003 | 06/15/2025
097023 AM 7|BOEING COMPANY... 138.470 ..138,470 (491) 10/17/2003 | 06/15/2025
097023 AM 7 |BOEING COMPANY... 138470 ... ....87,236 (310) 10/17/2003 | 06/15/2025
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099599 AJ 1|BORDEN INC DEBS .|.5FE| .. ...100,000 ...100,000 . 7875 .. 7.875 01/21/1994 | 02/15/2023
099724 AD 8|BORG WARNER AUTOMOTIVE INC.. . .|.2FE| .. 93,250 97,469 375 8.000......... 8.579 10/16/2000 | 10/01/2019
117043 AG 4| BRUNSWICK CORP.........cooevirrerrinirierierieeeseessessesiessssssensssssses | woneees . .|.4FE| .. ...198,660 .180,000 ...199,282 A8 | oo | e | e 1125 |, 7173 12/08/1998 | 08/01/2027
117043 AG 4| BRUNSWICK CORP.........coooriirriririrnniersnieiesssiseeesississssiessssienes | evenes . .| . 4FE| .. 99,900 ...90,000 | .. 99,947 | .ovvine. 4 . 7.425] .. 7.132 12/14/1998 | 08/01/2027
117068 DE 3 |BRUNSWICK ENTERPRISE........ccooimiviriirieiinerienieseneessssesenienes | wovenes I [ VAFE ] s 500,000 | ..... 111100 | oo 555,500 | ...ovorrernenne 500,000 | ..coovrernene 500,000 |........... 5700 ......... 5.700 06/25/2010 | 04/01/2026
121899 CD 8|BURLINGTON NORTHERN RAILROAD CO MTG SR K......ooveverercenns [ s .|.2FE|.. .121,870 ....100,000 98,722 159 6.550 ......... 6.832 09/03/1993 | 01/01/2020
12189P AH 5|BURLINGTON NORTHERN SANTA FE BOND OO I . .| AFE] .. ...502,586 | ...... 114.000 | . 480,478 | .. LA421472 | ..445860 |.......... (6,328) [ ..ooveveerrrirnrirerirens | e | e 7.908]........ 6.632 02/04/2009 | 01/15/2020
12200B AA 6 |BURLINGTON NORTHERN SANTA FE 04-1 TRUST......c.coocernirrrvernes [ wrrenns I [ VAFE ] s 453,847 | ...... 108.370 | coovvrvrrires 444,606 | .....cocoornvn. 410,267 | ..ovorverens 436,027 | .o | cerreerieninseeninns | e | e | e 4575 ......... 4.136 12/22/2010 | 01/15/2021
124845 AF 5| CBSINC. SR.NOTES.......coooiiiiirniinsiieeiieseisessissisessssesssssssssenss | eeeees . 99,000 | ...... 115.840 | . .115,840 ....100,000 .99,637 36 | e | e | s 7425 ... 7.197 03/01/1994 | 11/01/2023
125509 AG 4| CIGNA CORPORATION.......citveuiieerirerirresinssnisessesssessenssssssesseenss | woeees . cevrnerennnnn 99,233 | 122.890 | . 122,890 | .. ....100,000 | ... 99,729 | ... 26 8.300......... 8.364 01/11/1993 | 01/15/2023
125509 AH 2| CIGNA CORPORATION NOTES......... [SSSTRRRRNY IO I [ V2FE | s 197,000 | ...... MTT10| s 235,420 | ..coovvrirnne 200,000 | ..coooerernnnne 198,943 | ........... 103 | oo [ e | e 7650 ......... 7.766 04/07/1993 | 03/01/2023
126117 AE 0| CNA FINANCIAL CORP DEBS........c.ccoiviiernrirererisisirssissssssseesnnes | evees . ...199,366 | ...... 107.370 . 214,740 ...199,758 22 [ | e | e 1.250 | v 7.273 11/17/1993 | 11/15/2023
126117 AE 0| CNA FINANCIAL CORP DEBS.........ooccnierivmerierineereesssisessesineens | wneees . . 99,000 | ...... 107.370 . .107,370 99,619 |..coon... 34 . 7250 ... 7.323 12/02/1993 | 11/15/2023
126117 AE 0| CNA FINANCIAL CORP DEBS.........cccoimiierrieererinsisirssiesssssseennnes | ovees e | 2FE | i 148,319 | ...... 107.370 | .ovvvrrneee 161,055 | .oovverierenn 150,000 [ oo, 149,388 |........... B0 [ v | e | s 7.250] ... 7.332 02/18/1994 | 11/15/2023
126117 AE 0| CNA FINANCIAL CORP DEBS..........covveeeerereeeeereseiessenesssesssneissnnes | cevins oo | v | 2FE | eiceenn..200,000 | ... 107.370 . 214740 | .oiiie0200,000 | cooiirieenn200,000 [ oo [ e | e e | v 72290 | v 7.250 03/06/1998 | 11/15/2023
126117 AE 0| CNA FINANCIAL CORP DEBS.........cooooniiimiierierineisnseinssissessesieeens | veees | | W2FE | ... 200,634 | ... 107.370 | . 214,740 | .. SSSSTRURTTRTIIRN IO (26) . 7250 ......... 7.227 09/08/1998 | 11/15/2023
126117 AE 0| CNA FINANCIAL CORP DEBS.........occconivirrimerierircesieissiseriesineens | wveees oo | e | 2FE | neceer..200,000 | .. 107.370 214,740 | oo 200,000 | ..ovverrerrni200,000 | oo | e [ e | e | e 7250 ......... 7.250 03/23/1999 | 11/15/2023
126117 AH 3| CNA FINANCIAL......ovvriiririneirerineniensssissensssssssssensssessesssssssnnnes | oneen | oo | veversenens | 2 2FE | i 198,320 | ... 108.140 | . .216,280 ....200,000 88 6.950 ] ......... 7.009 02/06/1998 | 01/15/2018
126117 AH 3| CNA FINANCIAL JRTR IO e | 2FE | 197,900 | . 108.140 | . .216,280 | .. ....200,000 111 6.950......... 7.024 02/13/1998 | 01/15/2018
126117 AH 3| CNA FINANCIAL......ovvririrrireimeiinsrientesisseesssessesiensessssssssessssssenes | woeees | | W2FE | 98,227 | L 108140 | ..o 108,140 | covoovvrrrnnes 100,000 | oovevverrennnn99,527 | e 93 6.950......... 7.075 05/04/1998 | 01/15/2018
126117 AH 3| CNA FINANCIAL.......ococvirriiirrircinrieieiseisenesissisenissssessssisensssssseenss | veveens | oo | eeveenenens | 2FE | i 198,000 | ..o 108.140 | . .216,280 105 6.950 | ......... 7.020 09/03/1998 | 01/15/2018
126117 AH 3| CNA FINANCIAL PO . . ...268,074 | ...... 108.140 | . .324,420 1,995 6.950 | ......... 7.778 03/28/2001 | 01/15/2018
126168 AB 9| CRA FINANCE USA........cooiiiimriieineineriseiieniesisseesssissssessssssssesas | eoeees I [ AFE ] 250,000 | ...... 111.040 | oo 277,600 | ..cocovrererni250,000 | woviorirerrni250,000 | oveecvrncrinrircirins | cerineinenienineiens [ e | e | ereeens 7125 ... 7.125 03/08/1999 | 12/01/2013
12626P AL 7| CRH AMERICA INC SENIOR BD.......ccvvvviiriririnricirenisisessierssseees | vevees | v | W2FE | .. 264,780 | ... 102440 | . .256,100 (411) 5.750 | oo 5.429 09/01/2011 | 01/15/2021
126408 AM 5| CSX CORPORATION DEB........c.coovivrerecriesiiesiisesssiesssssssessssssins | seeees | | W2FE | 99,940 [ L. 139.940 | . .139,940 2 8.625] ......... 8.630 05/29/1992 | 05/15/2022
126650 BP 4|CVS CAREMARK CORP BOND SER 2006.........c.cccevvmrvernrereirerinnnes | vevvens | oo | eevvrverons | 2FE | i 744,938 | ..o 106.310 | . 744,691 (2,238) 6.036 | ......... 5.676 09/03/2010 | 12/10/2028
126650 BP 4|CVS CAREMARK CORP BOND SER 2006............cccvveeveeereecnirerenes [ ovves | oo | vevervriens | 2FE | il 373,727 | e, 106.310| . 417,829 709 ..6.348 06/07/2011 | 12/10/2028
136380 AB 8| CANADIAN NATL RY CO FING PASS THRU TRS.......cocuverrmrenenrnee [ wvvees | ee | veververinne | LAFE | 180,645 | ... 120220 | . 234,147 882 . 7195 7.757 12/30/1999 | 01/02/2016
141781 AX 2| CARGILL INC......ooviviiriirreernneierinssnssiesnsesssnssesesssssssssenssssenns | vevvens | oo | eevsvnennns | WTFE | i 483,750 | oo 118.180 | . ....500,000 2,321 6.000......... 6.202 05/05/2009 | 11/27/2017
141784 DG 0| CARGILL INC MED TERM NT SER 144A..........ccoovvmvrrmerrmrrnenninnnens | ovees | oo | vevernerinne | WAFE | . 975,540 | ... 104.670 . ..1,046,700 .1,000,000 8,153 5.200 ..5.330 02/04/2009 | 01/22/2013
143658 AF 9| CARNIVAL CRUISE LINES.........cccovvivrmrrinvinnrernnneirennsisenrsnseinsnes | vevvens | oo | eevvvvenons | 2FE | i 98,610 | oo 121.610 | . 121,610 A8 | o [ [ e 7.200] ... 7.301 11/16/1993 | 10/01/2023
145352 AY 6| CARROLLTON GA REDEV AUTH REV........cconvvimvevnerirnnrverrererneninnne | ovees | oo | veverseriens | WAFE | iiiinnns..500,000 | ... 107.842 . 539,210 5.124|........ 5.124 08/11/2010 | 04/01/2025
165069 AS 4|CHES & POT TEL MD..... . | WAFE | 198,500 | .. 106.420 | . .212,840 75 .7.204 05/14/2002 | 05/01/2023
165069 AS 4| CHES & POT TEL MD.....ovviirriiiririiersniseiesisisesesssessssssesensssessssens | evenes | e AFE | ininnn..200,000 | .. 106.420 | . .212,840 . 7450 e 7.150 10/16/2002 | 05/01/2023
165069 AS 4| CHES & POT TEL MD......couverierriirieriesiseeseeiseisessessssesssnesssssnens | eoeees | LAFE | 108,750 106.420 | . .106,420 (G153 OUTTRIR FORRIIN I 7150 ... 6.575 04/17/2003 | 05/01/2023
167725 AF 7|CHICAGO ILL TRANSIT AUTH TRANS REV.....c.cooovimririrnireeeiniirins [ rvie | e | LAFE | i 544,375 | 118.580 | . .592,900 | .. (1,530) 6.899] ......... 6.337 |JD....... .34,495 | 09/22/2010 | 12/01/2040
172062 AE 1| CINCINNATIFINL CORP............. FSSSTRRORIIRN PO | | W2FE | 205,214 | L 100.600 201,200 | ..ooverernene 200,000 | ..oooevernene 203,941 | .o (180) 6.125] ......... 5.969 [MN...... 12,250 | 12/23/2004 | 11/01/2034
17248R AJ  5[CINGULAR WIRELESS..........ccoocommrrmrimeineineressisenssenieeesenssssesnsnsns | sevinne | oo [ eevenevnen [ WTFE | i 276,750 | e 130.020 | . .390,060 ....300,000 830 | oo | e | e 7125 ... 7.724]JD....... 21,375 | 09/18/2002 | 12/15/2031
180848 FR 9| CLARK CNTY NEV GO TXBL SER A....ccocovviiiverieineiseierssisseenieins [ vvens e | CAFE | i 413276 | 119.267 | . 477,068 | .. ....400,000 | ... (699) 6.554 | ......... 6.343 | JJ....... 26,216 | 01/19/2010 | 07/01/2030
202795 FM 7| COMMONWEALTH EDISON 1ST MTG......cccvrvmeriereeersnineessninens | crvnee o | | W2FE | i 197,734 | L 108.750 217,500 | .ovvorvrirenne 200,000 | ..ovorerernnns 199,872 | .o 119 | e [ | e 75001 ......... 7.586 [JJ....... 15,000 | 07/07/1993 | 07/01/2013
20449E XN 1| COMPASS BANK......ccvvviririeriiieieineinesnnieisninessssssssenessssssensssenes | eoveeee | oo [everneonen | WIFE | 0,296,250 | ... 105.260 | . .315,780 469 6.400]......... 6.481 |AO...... .38,400 | 05/14/2008 | 10/01/2017
20449E XN 1[COMPASS BANK........ccovvrverreeieriieirnerisnsneriensssessensssssssssenssssnens | vevnne | oo | eeveverinens | W TFE | i 297,810 | e 105.260 | . .315,780 274 6.400]......... 6.447 | AO...... 06/02/2008 | 10/01/2017
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205363 AL 8|COMPUTER SCIENCES CORP SENIOR NT.... .|..2FE| .. 491,100 (5,931) 6.500......... 5.937 04/12/2011| 03/15/2018
205363 AL 8|COMPUTER SCIENCES CORP SENIOR NT.... .| .2FE| .. 491,100 (6,151) 6.500......... 5.852 05/20/2011 | 03/15/2018
205363 AL 8| COMPUTER SCIENCES CORP SENIOR NT.......cccouvereemerimerrcnienins | ceveee .|.2FE| .. .245,550 (1,311) 6.500]......... 5.939 09/02/2011| 03/15/2018
205887 AR 3| CONAGRA FOOD INC.....covvrriirieiiieiiniieiissiesssississnssssssssssessenes | cevene .| .2FE| .. 815,150 | .. (2,511) [ oo | e | s 7.000]......... 6.445 05/09/2011 | 10/01/2028
205887 AX 0| CONAGRA FOODS INC NOTE.......cccosurmeririreerrrinerierieneseesseinens | evneee | o [ worevereeens .2FE 314,500 | ..coooverernene 250,000 | ...coorevernene 301,042 |........... (1,458) 8.250......... 6.818 07/06/2011 | 09/15/2030
208251 AE 8| CONOCO INC SENIOR NT.....orireuivrrrmnireeserissesessesissessssssssssnnes | ceveee .|.1FE| .. .684,700 ....500,000 ...515,546 (962) 6.950]......... 6.705 03/06/2009 | 04/15/2029
210295 DD 0| CONSOLIDATED WYO MUNICIPALTIES REV........ccocoorevermremmrinerirenes | crvnee CAFE] 461,424 | .. ....400,000 | ... ..420,701 917) 6.854 ] ......... 6.497 08/19/2010 | 06/01/2035
210371 AF 7| CONSTELLATION ENERGY GROUP INC........ooverrrieirerinrrineniieenns | cevee 658,550 | ...oorevernnne 500,000 | ..coorerernene 617,813 |..ccoonve. (1,997) [ coovvereerrenernernens | e | e 7.600]........ 6.131 09/23/2011 | 04/01/2032
21079V AA 1| CONTINENTAL AIRLINES INC BOND SER 2010-1.......ccvvverervnirires | corenne 511,700 | i 500,000 | oo 487,963 483 | oo | e | o750 [ 4.872 09/16/2011 | 01/12/2021
216831 AB 3| COOPER TIRE & RUBR CO........coccorirrierieneeeinineeiesiesessenssnens | cvvees ..97,500 | .................100,000 | ...... 95,986 280 . 7.625]......... 8.199 05/02/2001 | 03/15/2027
216831 AB 3| COOPER TIRE & RUBR CO........ceecmrrrirerirnrireesseinsisersessssessssens | ceveeee 195,000 | covooeernrennes 200,000 | ..coooerernnnne 197,550 | .. LV TR UURORRRTINN IO 7.625]......... 7.791 06/12/2001 | 03/15/2027
216831 AB 3| COOPER TIRE & RUBR CO........coccmmvirierieniieiininsiiesisseinesienins | cvveee .195,000 206 | voovvveerierieniennens | erensnseisnnieniens | ceriennn 1625 | i, 7.826 06/28/2001 | 03/15/2027
216831 AB 3| COOPER TIRE & RUBR CO........ooeurrierierirneeeesssissesessessssensssens | cevnee .195,000 198 . 7.625]......... 7.819 08/20/2001 | 03/15/2027
216831 AB 3| COOPER TIRE & RUBR CO.....cvvuiiririireriiieierisisinsississsssienssnses | evenes 195,000 | ....ccoever.e. 200,000 | .o 198,357 i 112 [ | e | s 7.625]......... 7.733 09/06/2001 | 03/15/2027
216831 AB 3| COOPER TIRE & RUBR CO........cocouiriirierirnreeenisineeiesiesssesssnenns | coveee .195,000 208 | oo | e | s 7.625]......... 7.829 09/10/2001 | 03/15/2027
216831 AE  7|COOPER TIRE & RUBR CO........ceoomrrirrirerieeireerneiseisessessssesssses | ceveeee . .209,000 | .. 237 8.000......... 8.174 01/03/2000 | 12/15/2019
216831 AE 7|COOPER TIRE & RUBR CO.......cocoomruririirrnerierinrencnisniserssesssennes | evveee | oo [ wovervenns | W4FE | i, 183,000 | ...... 104.500 | ...ocvvvvveneen 209,000 | ..ooreverneene 200,000 | ..coovrernene 193,916 | ... 1,000 8.000......... 8.743 02/21/2001 | 12/15/2019
216831 AE  7|COOPER TIRE & RUBR CO......c..ovvurrieimerirrereesssissesessessssensssens | eevenee ...200,000 | ...... 104.500 | . .209,000 ....200,000 ...200,000 8.000......... 8.000 03/16/2001 | 12/15/2019
216831 AE  7|COOPER TIRE & RUBR CO......ovvirririieriiicierisisensieissssssersnnses | oevenes . . 97,625 | ...... 104.500 | . .104,500 | .. ....100,000 | ... 99,127 140 8.000......... 8.195 04/17/2001 | 12/15/2019
219350 AE 5| CORNING INC DEBS.........coovmerirririeineinerierineesensssessessssssssssenssnns | eenees | o [ woveveneeens VAFE ] s 177,500 | ...... 107.930 | cooovvvrcriren 215,860 | ..coorevernene 200,000 | ..coorerernene 199,625 | ........... 2,250 6.750 | ......... 7.606 03/12/2002 | 09/15/2013
22404Q AF  5[COX COMMUNICATIONS l....ovvrivereiirernrinceenirerseseiersniseerennsieneins | eoveeee | oo [rvvrvneonen | W2FE | i, 162,050 | ... 115.710 | . .202,493 ....175,000 863 6.850]......... 7.397 04/15/2002 | 01/15/2018
224050 AE 4| COXENTERPRISES INC.......cccovuvunireirmrrierieniseenssissrinenenesseenns. | eevnene | o [ wevervenns | #2FE [ i, 187,840 | Lo 122.080 | . 244,160 | .. ....200,000 486 [ ..o | s | e 7.350 | ..ot 7.826 06/28/2001 | 07/15/2027
231021 AJ 5| CUMMINS ENGINE INC........cccoonvrumerrmrrmrincrnnirneessrissnrsensenisseennns | eevnene | oo [ evneeveens | W TFE | iiiin.294,000 | ... 126.260 378,780 | .oooverirnne 300,000 | .....cccor....296,783 | ..o 214 [ e | e | e 7125 ... 7.270 01/29/1999 | 03/01/2028
237194 AB 1|DARDEN RESTAURANTS INC DEBS........cccocvvuvvrernrirnennineinrnnnens [ovrne [0 | vervvnenns | o2FE | i 192,586 | ... 115.310 | . .230,620 530 | v | e | e 7125 ... 7.399 08/07/2001 | 02/01/2016
238676 DM 9|DAVIE FLAWTR & SWR REV......ccooovvenirnvrserncrreeeneessninsersesnenens | eenneee | [woveereens | WIFE | iiii.515,500 | ... 109.824 | . .549,120 (1,107) 6.062]......... 5.880 08/05/2010 | 10/01/2025
24240V AE 1 |DEAN WITTER DISCOVER & CO DEB..........ccoocvvrmrirernnrneernrneirerenns | eoveeee | oo [rvvriveinen [ WIFE | v 97,607 | e 104.590 | . .104,590 126 6.750 | ......... 6.915 11/17/1993 | 10/15/2013
24240V AE 1 |{DEAN WITTER DISCOVER & CO DEB...........cccccomrirmrrrmriernrsnisnisenis | evviene oo [ evcvrivens [ WAFE | i 96,774 | e 104.590 | . .104,590 .99,818 170 6.750 ..6.975 12/02/1993 | 10/15/2013
24240V AE 1 |{DEAN WITTER DISCOVER & CO DEB..........cocomvremeriereneennninseisnnnnns | vevnne | oo [ eevvnevnen [ WTFE | 96,497 | e 104.590 | . .104,590 99,802 184 6.750 | ......... 6.995 12/02/1993 | 10/15/2013
24240V AE 1 |DEAN WITTER DISCOVER & CO DEB............ccoevveverneeeeerenreevenns | coveee | oo frverieeiies | WAFE | 97,330 | e 104.590 | . .104,590 .99,849 141 6.750 | ......... 6.935 12/23/1993 | 10/15/2013
24240V AE 1 |DEAN WITTER DISCOVER & CO DEB revenrresnnsssssnssesessenn | eonnee | oo [verveeiiens | WIFE | viiiin..92,000 | . 104.590 | . .104,590 444 6.750 .7.337 03/17/1994 | 10/15/2013
244199 AU 9|DEERE & COMPANY.......cocnmiimrrimmrierirneeiseisssssssssenssessssessssssssssenssns | eovnene | oo [ veeevnens | W TFE [ i 194,852 | ... 142440 | . .284,880 177 8.500......... 8.725 05/05/1992 | 01/09/2022
247025 AE 9|DELL COMPUTER CORP DEB........cccocnsiummrimmrrrerirererneenenisssnsennenins | eovnene | o [woveerenens | WTFE | i 467,760 | ..o 124.940 | . 624,700 1791 [ e | veverneensniseinennnes | eevreeen 1100 | e, 7.589 02/13/2009 | 04/15/2028
247025 AE 9 |DELL COMPUTER CORP DEB......cocooeierereeeeeeieresreesiesnensinsesnensens | eevene | oo | evveerienes | o AFE | i 531,675 | ..o 124.940 | . (1,760) . ..6.677 08/19/2009 | 04/15/2028
24710X AV 0 |DELMARVA PWR & LT CONTS......ccovrvrrernrnrrennnrsnesssserssnseseninnes | eoveee | oo [evernvinen [ W 2FE | v 75,380 | oo, 120.700 241 6.810......... 7.137 01/29/2002 | 01/09/2018
25271C AK 8| DIAMOND OFFSHORE DRILLING INC SENIOR NT.......ooevuvvenernnnns | wvvnes | oo | vvververnne | 2FE | . 562,705 | ... 116.260 | . ...556,733 (5,972) [ oo | cevrerierenenissninnens | e 5.888]......... 5.232 05/19/2011 | 05/01/2019
259561 PT 9|DOUGLAS CNTY WASH PUB UTIL DIST REV.......cccouvovrvermrnerveinnns [vvene [ o | vervvirenns | WAFE | iiii..507,500 | ... 112.730 | . .563,650 | .. ....500,000 | ... ...506,941 (395) 5.245] ......... 5.167 08/24/2010 | 09/01/2030
260543 BE 2| DOW CHEMICAL CORP........ccccrurerrrnirinirneriererseessssissssesiensseessnns | cevnene | o [ wovevrenens | #2FE [ i 197,860 | ..o 125470 | oo 250,940 | ..ooovvvernne 200,000 | ..oooevernene 199,246 | ........... TA | oo | e | v 7.375| oo 7.455 03/03/1993 | 03/01/2023
260543 BE 2| DOW CHEMICAL CORP........cocormrinrirrrinirnerieeeseersssisssisssnsensseesenns | eovnene | oo [ evvevveens | #2FE [ i 149,250 | oo 125470 . .188,205 ....150,000 ...149,737 26 | oo [ e | e 12375 | 7.412 06/17/1993 | 03/01/2023
260543 BF 9| DOW CHEMICAL CO.....covvrrereriiirirnnieisniseersnsseeessssesssssssssssnssssss [ vevenne |0 | vevvnnrenns | 2FE [ i 199,000 | oo 107.350 | . 214,700 | .. ....200,000 | ... ...199,944 53 . 6.850]......... 6.884 08/17/1993 | 08/15/2013
260543 BJ 1|DOW CHEMICAL CO....c.oovvermrrrrnerierineernensssissrsessssessenssssssssssnssns | eevnene | [ eoneeneens | #2FE [ 312,000 | oo 126.770 380,310 | .ovvrrererenne 300,000 | ..covorerernnns 307,760 |........... [10) 1 UUUTRIRR FTRRRIIN I 7.375| . 7.091 03/20/2003 | 11/01/2029
263534 BW 8|DU PONT E | DE NEMOURS & CO SENIOR NT.....ccvvvvvrvierernnenerens [rvvrne [ oo | vevvrrenns | WAFE | i 731,798 | e 120.620 | . .904,650 ....750,000 2,022 5750 ......... 5.893 02/18/2009 | 03/15/2019
264399 DK 9|DUKE ENERGY CO SRNOTES.......ccocomvrermrirermrrnneierseisnssnssssssssnes | vveree | oo | vevimnsnnnns | o IFE | i 292,515 | oo 123.360 | . .370,080 312 6.000]......... 6.154 10/17/2003 | 12/01/2028
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264399 DK 9|DUKE ENERGY CO SR NOTES.......cccommeimrrrmrimerrerineessnienisessinnins | eevneee | oo [ eoveeeneeens AFE ] 200,500 | ...... 123.360 | ..oocvvrrrrnen 246,720 | .....cc.oee0e.200,000 | ..vooiiinni200,326 | oo | i (22) 01/15/2004 | 12/01/2028
264399 DK 9 |DUKE ENERGY CO SR NOTES.......ccocmirmrnrirmriernsnreirernseserensssnness | wverine [ [ everernnns AFE ] s 426,938 | ...... 123.360 | .ovvvvrrnes 534,149 337 06/10/2009 | 12/01/2028
26439R AC 0| DUKE CAPITAL CORP........coccirimrrmerrenisenersersessssensssnisensssssensne | wonene | oo | veverneeens | w2FE | i 177,848 | o, 117.860 ... 235,720 1,477 11/08/2002 | 07/15/2018
26874Q AB 6 |ENSCO INTERNATIONAL INC DEB........ccocrvviviriveneirerneireeinnsernnnenns | eoveee oo frvviiniinen | W2FE | e 449,964 | ... 111.350] ... 445,400 (2,498) 04/08/2011 | 11/15/2027
26884A AE 3 [ERP OPERATING.......ccostvemrrmerirerineerenisnrneriesersensensssnsensssssnennes | vevnee | oo [ eovenerinens [ w2FE | 199,200 | e 114.860 | ... 229,720 47 04/22/1999 | 10/15/2017
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD.......cooconvevmeinerinns | cveenne . . 246,013 | ..... 109.520 ... 273,800 47 09/13/2011 | 09/15/2040
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD........cccoovvvnervmirne | ovrre | oo | verernrinns | o 2FE | s 495,500 | ...... 109.520 | ..oocvvvnvirens 547,600 54 09/13/2011 | 09/15/2040
29273R AP 4 |ENERGY TRANSFER PARTNERS SENIOR NT. 505,015 98.310 491,550 | oo 500,000 | i 504,957 | s | s (58) 09/22/2011 | 06/01/2041
292845 AE 4 [ENGELHARD CORP NOTE.......cocoviirmiirernirnernsinsieninssssnsseinerissneens | eoerne oo | vrveronns | veren T [ v, 198,750 | ...... 123.910 | o 247,820 43 12/22/1998 | 06/01/2028
292845 AE 4 |ENGELHARD CORP NOTE.......ccocvrmrererrrinerinsrsnerieneseessnisssnenins | eevneee | [eoverreeens | coreee T [ i 297,000 | e 1239101 ... 371,730 107 .| 01/06/1999 | 06/01/2028
292845 AE 4 |ENGELHARD CORP NOTE......cccosmirmrineernnrinerisssssenseneseessensssssnnnsns | eevnene | oo [evnenveeens | eeeeee T [ v 110,575 | i 123.910] ... 140,018 87 .| 02/17/1999 | 06/01/2028
29364L AL 6|ENTERGY GULF STATES INC BOND.......coccosmvemriverrerinenreniseennnes | covvene | o [ wovevrenns | #2FE [ iniccne.r..500,000 | ... 100.000 | ... 500,000 07/22/2011 | 07/01/2033
293791 AP 4|ENTERPRISE PRODUCTS OPERATING LP SENIOR........cccoovvrmeeinee | covvene [ [ ovevreens | . 2FE | ..c...........558,835 | ... 118.850 | ... ..594,250 (1,114) 08/11/2011| 10/15/2034
294429 AG 0[EQUIFAXINC SENIOR NT....ocoeimrinvimmrmnrernniersrseesensssssessnssensssnnne [ everne | oo | vervvnrennns | «2FE | i, 569,855 | ... 114780 ... 573,900 (931) 09/20/2011 | 07/01/2037
29444G AJ 6 [EQUITABLE COS INC DEBS........ccccomuvrmrirrerrinnnrncriereneensnissnnenins | vevnee | oo [ evvvvrrinen [ W TFE | i, 98,450 | e 104.190 ... 104,190 60 12/21/2001 | 04/01/2028
29736R  AA 8| ESTEE LAUDER COS INC.......ccccovvviirernrineirernircreinrinersnineeressnineniens | veveene | oo | eoveroveens | WTFE | i 197,500 | oo 124.030 ... 248,060 89 04/16/2004 | 10/15/2033
29736R  AB 6| ESTEE LAUDER COS INC........cocomrremrrerirerirsiissiensisessessssssissnssnses | onnie | oo | veviversinns | 2 AFE | iiiiiirnnn.400,000 | ... 115770 ... 463,080 05/14/2008 | 05/15/2017
31331F AX 9|FEDERAL EXPRESS CORP BOND SER 1998-1 CL......ccccouvurerermeenens [ covres | oo | veververians | AFE | e 454,818 | ... 116.450 | ... ..543,216 972 .. | 04/14/2009 | 01/15/2022
31331F AX 9|FEDERAL EXPRESS CORP BOND SER 1998-1 CL......ccovvvverervennns | vervenn | oo | eorvrrverees | W TFE [ | e 116.450 | ... 530,056 (4,907) . | 05/18/2009 | 01/15/2022
33738M AB 7 |FIRST UN NATL BK NC.....o.oveerreeremreseiessereesieseensensesnssnsinssssessenss | ceveene | oo | eovverenes | 2 TFE | irierinnnn 332,000 | ... 116420 ... 465,680 2,519 09/25/2000 | 12/01/2028
345277 AB 3| FORD HOLDINGS INC......cooonevvrireriniimeiieriseiseesassissrsessssesenenns | eevnees | oo [ wvveevenns | #3FE [ i 193,740 | oo 119.920 ... 239,840 198,200 224 07/17/1991 | 03/01/2020
345370 BX 7|FORD MOTOR CO......coevrumrrmrrireririrnsrisnineriesisnesssesssssssssesssnenne | eovnene | o [ weverrenns | 23FE [ i 182,742 | Loeo 107.310 ... 214,620 193,619 1,079 12/11/2001 | 08/01/2018
345370 BX 7|FORD MOTOR CO......ccosvrumrermrrrenineirerinssiserseesssessesssssssssssssnssenee | eevnene | oo [ veeesveeens | #8FE [ i 179,080 | oo 107.310 ... ..214,620 .192,910 1,395 .. | 02/06/2002 | 08/01/2018
345370 BX 7 [FORD MOTOR CO....ccovvrvrrirerriieirerissiesnsisisnsssssssssssensssssssenssnsens | evenne | oo | vevvnnrenns | 3FE | oviivirnnnnnn 377,988 | oo 107.310] ... 429,240 1,572 .| 07/15/2003 | 08/01/2018
345370 BY 5|FORD MOTOR CO BONDS.........coccrerureerrrierieriereneesssnisenssensenens | eevneee | o [ woveereeens | #3FE [ i .84,500 | ..o 103.600 | ... 103,600 620 04/22/2002 | 10/01/2028
345370 CA 6|FORD MOTOR CO GLOBAL NOTES........cccocrirmireremrrernnineniessninneres [eveene [ o | vervnrennns | w3FE | i 194,660 | ... 120.660 | ... 241,320 184 10/12/2001 | 07/16/2031
347471 AP 9|FORT JAMES CORP DEBS.........cccoueumrremirmeriereseernneinnssenieneseennns | eovnene | o [ woverrenens | 2 3FE [ i 199,578 | oo 111497 ... 222,994 15 11/23/1993 | 11/15/2023
347471 AP 9|FORT JAMES CORP DEBS.........cccoueuneremmernerreeeseersenisssissnssensseesnnns | eovneee | o [ oveerveeens | #8FE [ i 100,000 | ..o 111497 | ... 111,497 01/13/1994 | 11/15/2023
36186C 50 9|GENERAL MOTORS ACCEPT CORP.......cccoovvvrmrrerinnnerernersnneinnes | wevees | oo [ eoreenn T [ LAFE | 200,000 | ... 81.040 | .oovvvvrvrrnenne 162,080 | .................200,000 | .................200,000 f........... 12/08/2004 | 12/16/2044
362311 AG  7|GTE CALIFORNIAINC.......coovvvrriermerrnrrncnieniseessssisersensnenssssnnes | eevneee | o [eoveereens | W TFE 216,500 | ..o 115.400 230,800 (786) 07/12/2005 | 05/15/2027
362311 AG 7| GTE CALIFORNIA INC.......cocvrriiririireiiriererssirennsiseissssssesnsnsseniens | evenne [ oo | vervvnenns | 2 TFE | . 256,250 | ... 115.400 288,500 (329) 04/12/2007 | 05/15/2027
362320 AZ 6| GTE CORP......coecvirirrrirrererieeirserisssssnsensesesssssssssssnsesssssssnenns. | eovnene | o [eoveerenens | W TFE [ 191,420 | oo 123.580 247,160 572 06/24/2002 | 04/15/2018
362320 AZ 6|GTE CORP AFE ] 277,500 | e 123580 ... 370,740 1,500 06/28/2002 | 04/15/2018
362320 AZ B[ GTE CORP......covrviiiriririnnisisnsssiesisissesessssssssssssessssssssessssssssensens | avesne | | veverersenes AFE | 184,400 | ...... 123.580 | oo 247,160 | .................200,000 | .................194,280 |........... 1,040 07/22/2002 | 04/15/2018
362320 AZ 6| GTE CORP......coecnvrierrrrerieriseisenssssssssensnsisessssssssssesssssssnsonns | eennene | o | oveeveeens | 2 TFE [ i 176,676 | oo 123.580 ... 247,160 1,555 .. | 07/30/2002 | 04/15/2018
362320 AZ B[ GTE CORP.....cccoevviiirerreirernniesniersnsssienenisseenssssssssssssessssssssnensens. | eveene | o | vevvenennns | 2 TFE | i 177,750 | e 123.580] ... 247,160 1,483 . | 08/14/2002 | 04/15/2018
362320 BA 0| GTE CORP......occrireererrnerieriseirserisesnensensesessesssssssssensesssssenns. | eevnene | o [ eoveerenns | W TFE [ iiiiiiin.98,450 | ... 126.950 | ... 126,950 62 04/15/2002 | 04/15/2028
362320 BA 0|GTE CORP . rerereennnn325,125 | L 126.950 ... 380,850 (1,092) 01/30/2004 | 04/15/2028
362333 AH 9|GTEFLORIDA INC JCAFE | 317,952 | 118.850 | ... 356,550 (748) 12/05/2003 | 02/01/2028
365298 L4 8|GARDEN GROVE CALIF UNI SCH DIST GO. VAFE] 501,500 | ... 109.505 | ... ..547,525 10/15/2010 | 08/01/2030
36962G G2 4 |GENERAL ELECTRIC CAP CORP NOTE, JAFE | 122,028 100.270 | ... 133,359 577 05/18/2004 | 02/13/2024
36962G H2 3| GENERAL ELECTRIC CAP CORP........cccosvrvmerierirereneersninerserisnnene | vevnee | oo | cevveernens WFE] e 180,000 | .. 100.950 | ..oovvrvrireen 201,900 | .................200,000 | .................187,983 | ........... 1,053 06/08/2004 | 03/30/2024
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36966R EJ 1|GENERAL ELEC CAP CORP INTERNOTES........oovonierrineirnerisniiene | vveie | oo | cerreeens 1|.1FE| .................200,000 | ..... 100.030 | w.oovvvnernen 200,060 05/01/2003 | 05/15/2028
36966R FC 5| GENERAL ELECTRIC CAP CORP......c.covvevirriernniiererinsisnernsissinnnnes | vevrene | oo | eevvvernnnns AFE | 93,625 | L 100.060 | ...coocvvneneee 100,060 455 12/29/2005 | 05/15/2020
36966R HT 6| GE CAPITAL INTERNOTES..........oseuuieenirmerierineesseessssssensessesssneenas | seveene VAFE] nennn..300,000 | .. 100.050 | ... 300,150 08/28/2003 | 11/15/2023
36966R L8 7|GENERAL ELECTRIC CAP CORP........cooviirirnririrerierseinsiserssiseirene | vrvees AFE | nn..200,000 | 100.680 | ... 201,360 06/12/2006 | 06/15/2022
36966R PQ 3| GENERAL ELECTRIC CAP CORP.........cocovirernririneirerniisiersniseienes | cevees AFE| 200,000 | 100.390] ... 200,780 04/30/2004 | 05/15/2024
36966R PZ 3| GENERAL ELECTRIC CAP CORP INTERNOTES.......ccccosvvemrernerrnnins | creenne AFE] 300,000 | ... 100.830 ... 302,490 05/11/2004 | 05/15/2017
36966R QR 0| GENERAL ELECTRIC CAP CORP INTERNOTES..........ccocvmmrvmiviranis | coreene AFE| 200,000 100.690 | ....ocvvuvnee. 201,380 06/21/2004 | 06/15/2019
36966R QW 9| GENERAL ELECTRIC CAP CORP.........coosviermrirererirerneineirerseineerenes | cevees AFE| 200,000 | 100.050 200,100 06/25/2004 | 01/15/2024
36966R UU 8| GENERAL ELECTRIC CAP CORP INTERNOTES.........ccccovvvverrverrerinnns | vrvees AFE| 200,000 | 100.040 200,080 12/31/2004 | 01/15/2022
37042G 4Z 6|GENERAL MTRS ACCEPTANCE 4FE | .................200,000 | ........ 87.780 175,560 06/17/2003 | 06/15/2018
37042G 5R 3| GENERAL MOTORS ACCEPTANCE CORP.. .|.4FE| ... ..300,000 | ........ 88.630 ... 265,890 07/08/2003 | 07/15/2018
37042G C3 8| GENERAL MOTORS ACCEPT CORP........cccomivirrermeiirieeiivesiineninnens | ceveene VAFE | 300,000 | ........ 99.770 | .oovvvrvirene 299,310 08/20/2002 | 08/15/2012
37042G C7 9|GENERAL MOTORS ACCEPT... AFE 400,000 99.840 ....399,360 08/27/2002 | 08/15/2012
37042G C8 7 |GENERAL MOTORS ACCEPT CORP......cccovurrvrrrrerersrisessisisninnins | wveens AFE | 230,000 | ........ 93.540 | .ovvririnene 215,142 08/27/2002 | 08/15/2017
37042G E9 3| GENERAL MOTORS ACCEPTANCE CORP.........cooomeriererrerinirneines | ceveene AFE 300,000 92.270 ....276,810 09/17/2002 | 09/15/2017
3704A0 EG 3| GENERAL MOTORS ACCEPT CO....ovvvuuirmreeisenienirseessessssesnisens | ceveee VAFE | 300,000 | ........ 84.830 | .ovvvrrinee 254,490 12/23/2003 | 12/15/2018
372640 GL 0|GEORGETOWN CNTY S C SCHDIST GO.... VAFE] cennn...506,285 | ... 115.745] ... 578,725 (449) 08/04/2010 | 03/01/2025
377372 AD 9| GLAXOSMITHKLINE CAPITAL INC FGN NT.. VAFE ] enn..562,000 | ... 121.240] ... ..606,200 (9,472) 02/18/2011 | 05/15/2018
37855P FR 8 |GLENDALE WIS CMNTY DEV AUTH REV. AFE 238,673 | ...... 108.070| ... 243,158 (760) 09/20/2010 | 10/01/2029
38141G CU 6| GOLDMAN SACHS GLOBAL BONDS..........coouuerirrrienrrerseimserserinnees | cevee JAFE 298,509 98.940 ....296,820 51 10/17/2003 | 02/15/2033
38141G CU 6| GOLDMAN SACHS GLOBAL BONDS.........ccccovurmrierririeiernrinsirerineinens | woveiee AFE | 203,403 | ........ 98.940 | .ovvvvvriree 197,880 (117) 12/19/2003 | 02/15/2033
38141G CU 6| GOLDMAN SACHS GLOBAL BONDS........ccovtvumririienrirerirnreseeinniines | ceveene AFE 307,875 98.940 ....296,820 (281) 04/08/2004 | 02/15/2033
38141G ES 9|GOLDMAN SACHS GROUP INC... AFE ] 298,260 | ... 94.360 ..283,080 92 01/18/2007 | 01/15/2027
38141G ES 9| GOLDMAN SACHS GROUP INC.... AFE | 397,500 | e 94.360 377,440 132 03/23/2007 | 01/15/2027
38141G EU 4| GOLDMAN SACHS GROUP INC VAFE ] 286,313 | 100.400 301,200 1,521 07/13/2007 | 01/15/2017
386244 TW 7| GRAND RAPIDS MICH BLDG AUTH REV.......cccovuimirevrnirernnsirennees [vvene [ | vevivreens | WAFE | iiiinn...505,000 | ... 103.514 522,746 09/15/2010 | 10/01/2030
40414L AB  5|HCP INC SENIOR NT......ccovtrimmrrmrmirerinrirnrrinnnnesienseresssssssssnsssenes | eovnene | o [ wovervenns | 22FE [ . 249,755 | L 100.230 250,575 123 01/24/2011 | 02/01/2014
40429X VG 8|HSBC FINANCE CORP SER NOTES ceevnerenseeensnsnneenis | e | oo | veverneeinns | WAFE ] 230,000 | ... 102.890 | ... 308,670 08/25/2008 | 02/15/2013
406216 AX 9[HALLIBURTON CO SENIOR NT......cccovrvrrreemrrnrirnnrnnrisnsnrnenssnssesennnes [overne [0 | vervvnenns | W AFE | i, 504,533 | ... 123.040 | ..ovvvvrineee 615,200 (504) 03/11/2009 | 09/15/2019
41013M TT 7| JOHN HANCOCK LIFE INSURANCE CO'........cccormerrmrinensnerinernennns | vvvee | oo | vevrne 1| LAFE | innenr.300,000 | ... 118.190 ... 354,570 08/28/2003 | 08/15/2023
41013M UX 6| JOHN HANCOCK LIFE INSURANCE CO........ccccovrmrmervvnnererseneinns | veee | oo | o[ LAFE | ... 400,000 | ... 116.440| ... 465,760 09/18/2003 | 09/15/2023
412824 AB  0|HARLEYSVILLE GROUP.........cccccomrrmeriririnirnnricnsrnenieneseessssssensenens | eevneee | o [ woveerenens | #2FE [ ciiiiiiii..96,640 | ... 103.370 ... 103,370 420 09/16/2004 | 07/15/2013
416592 AE 3 |HARTFORD LIFE SENIOR NOTES.......ccoouimmrimrirmeminneinerinssinenneniens | eevneee | o [evveeveens | #2FE [ i 164,250 | oo 108.630 ... 162,945 159,632 (528) 04/15/2003 | 03/01/2031
418056 AH 0 [HASBRO INC.......ccoivimririrrirnniersnieienssiessssssisssssssssssssesssssssssensenes [ enenne |0 | vervenrenns | 2FE [ iviiiviinn. 564,025 | ... 109.390 | oo 546,950 | .ooovverieinne 500,000 | ....... 562,358 |........... (1,667) 08/04/2011 | 07/15/2028
437076 AP 7|HOME DEPOT INC......ccosvverirerierineersrissrerieniseesssnsssesessssssnsssnee | eennene | o [ evneevenens | 2 TFE [ i 470,575 | e 115,680 ... 578,400 3,678 07/13/2007 | 03/01/2016
448055 AC 7 |HUSKY ENERGY INC NOTE.......cccocsvrmrririvenrirernnseererneisensnsssnnnns [eveene [ o | vevvvnvennns | w2FE | i, 575,980 | ..o 116.070| ... 580,350 (8,864) 06/03/2011 | 09/15/2017
459200 GJ 4|INTERNATIONAL BUSINESS MACHS NOTE.........cocovmevmeveneensnnnerins | covvene | [ wovevrenns | WIFE | iiiinnee...567,500 | ... 121.750| ... 608,750 (12,375) 02/04/2011 | 09/14/2017
460146 AP 8|INTERNATIONAL PAPER CO......cooonrrrrrieirnerinrenennneniseesseessssssnsesnns | eovneee | oo [evveeveens | #2FE [ i 194,420 | oo 112250 ... 224,500 197,663 233 08/28/1998 | 11/01/2023
460146 AP 8[INTERNATIONAL PAPER CO.......ccocovrrrirrvrniireinrnsersensississnsssssessnsnes [ eovenne |0 | vevivnrennns | w2FE | i 191,800 | oo 112.250] ... 224,500 196,564 342 09/09/1998 | 11/01/2023
46625H AX 8| JP MORGAN CHASE & CO......ccovvrierereerrrinernerieseneesnssissenssssssnsens | vneee | oo | veverseeinne | 2 AFE | . 306,750 | ... 105730 ... .301,534 (614) 07/23/2003 | 05/01/2015
46625H AX 8| JP MORGAN CHASE & CO......covvvririererieirinnirerisnneeerssisessessenssnns | veveens | oo | evsriveens | WTFE | i 201,658 | ... 105.730| ... (151) 07/29/2003 | 05/01/2015
46625H AX 8| JP MORGAN CHASE & CO......ccovvvirerereerrninerierirereseesssnissensesisnnsne | vneee | oo | veverseeiene | 2 AFE | . 201,658 | ... 105.730 | ..ovvvrvrrrnn. 211,460 | .................200,000 | .................200,377 |........... (151) 07/29/2003 | 05/01/2015
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46625H AX 8|JP MORGAN CHASE & CO | GAFE] 196,220 | 105.730 | . .211,460 344 5.250 ] ......... 5.351 08/08/2003 | 05/01/2015
46627B AJ 0|JP MORGAN CHASE & CO. A[AFE] ...........300,000 | ... 100.300 | . .300,900 6.000......... 6.000 12/10/2003 | 12/15/2028
46627B AZ 4| JP MORGAN CHASE & CO......cevvurvirierirerseenseineiesiessseensnissnss | evveen | oo | ovevenens 1|.1FE] .................300,000 | ..... 100.030 | . .300,090 5.550 | ..o 5.550 03/02/2005 | 03/15/2030
46627B BB 6|JP MORGAN CHASE & CO......ccooverriiriiiiernnicirerneiseesiessssssiens | vvenee | oo | veveennns 1|.1FE]| .................200,000 | ...... 100.030 | . .200,060 | .. 5.550 | ..o 5.550 03/04/2005 | 03/15/2030
482480 AA 8| KLA-TENCORP CORP SENIOR NT......ovveiviirreerieemierienerseeserenenins | eoveee | o [ eorevereeens W2FE| e.n.....554,660 | ... 116.970 | oo 584,850 | ....oovreruene 500,000 | ..coovrernene 545,550 |........... (9,110) 6.900]......... 6.220 01/04/2011 | 05/01/2018
485134 BK 5|KANSAS CITY POWER & LIGHT CO SENIOR NT.....cocoovvrvvrimeriineins | crve | .2FE| .c.....562,570 | ... 118.230| . 591,150 ....500,000 ...553,011 (9,559) 6.375( ......... 5.666 02/11/2011| 03/01/2018
489170 AB 6| KENNAMETAL INC SENIOR NT. RO I .|..2FE| .................502,885 | ...... 102.680 | . 513,400 | .. ....500,000 | ... ...500,000 ((120) ) [OTORTIRIRR FURRIRIRTONTINE IO 7.200]......... 7.159 02/03/2009 | 06/15/2012
494550 AJ 5| KINDER MORGAN INC........ocourrmeriririreererisssnersenssssesssnssssssensensns | eenees | o [ woveveneeens W2FE | i 873,750 | ... 115510 | v 866,325 | ....ovvrernnne 750,000 | ...coorvernens 869,951 |........... (3,799) [ covvereerreinerrerirens | cerrerirererneernsninens | e 7400]........ 6.352 06/21/2011 | 03/15/2031
499764 PM 4| KNOXVILLE TENN GAS REV SYS SER P.....ccovvrirvrniirerneiceiniineinns [ vvee AFE| nn....500,000 | . 107.543 | . 537,715 6.200......... 6.200 12/08/2010 | 03/01/2032
505588 BG 7 |LACLEDE GAS CO BOND.......coooureriemrinirierieniesessesesssssnienisenens | covees VAFE ...262,500 | ...... 103.140 | . .257,850 (463) 6.350 ] ......... 6.048 10/25/2010 | 10/15/2038
511546 AA 1|LAKEHEAD PIPE LINE COMPANY LTD SENIOR NT......cccoovummrurmmrnns [ eormeen | [ everrrenens | o 2FE | oo 563,680 | ...... 122660 | ..oocvvvrernes 613,300 | ..cooovvrrrnenne 500,000 | ..coooerernenne 553,951 | ..o (9,729) [ .ovvereerrrineinerinens | cevreriieeineirnsninnens | e 7.000]......... 6.209 02/10/2011 | 10/01/2018
52517P 28 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ.......ccccovevmmrrnens | corivee [ oo [ corrriins 1|..6FE 198,500 25.500 .51,000 48,000 | ..o 51,068 | oo, (99) A5,667 [ ..o | e 6.200]......... 6.247 06/01/2007 | 06/15/2027
52517P 2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ.. JUU IUPPON I PP 1|..6FE 397,500 25.500 ....102,000 | .. .99,000 (165) 88,549 6.200 ] ......... 6.239 . 06/15/2007 | 06/15/2027
52517P 3Y 5|LEHMAN BROS HOLDINGS MED TERM NTS.......ccoovvrmrmerinnnerenins | ervvees | oo [ eorerrnnns 1|..6FE 494,375 25.500 127,500 | e 500,000 | .cooovrrrirenen 120,000 | .ocvornee 117,848 (370) 111,934 6.625]......... 6.700 | oo | v 14,248 | oo 07/13/2007 | 07/27/2027
52517P SZ 5|LEHMAN BROTHERS HOLDING NOTES, ceevrereneensnnnenies | v | oo | eeveenines | e 6 200,000 25.500 .51,000 ....200,000 148,000 46,000 5.875]......... 5.875 1,481 06/18/2004 | 11/15/2017
52517P SZ 5|LEHMAN BROTHERS HOLDING NOTES.........cccoovmeimmrmernnirireineinens | e o I 6 100,000 25.500 .25,500 | .. ...100,000 | ... .24,000 23,000 5875 ... 5.875 06/18/2004 | 11/15/2017
52519F DJ 7 |LEHMAN BROS NOTES SERIES A.......ccvvvuvirerieereeneessnineninereinee | vveee | oo | vevereeens 1| .6FE| oo 200,000 | ........ 24500 [ ..o 49,000 | ..oooorvvernene 200,000 | ..oveenrrirrinen 48,000 46,000 5700 ......... 5.700 1212712004 | 12/14/2029
5252M0 BZ  9|LEHMAN BROS HOLDING INC MED TERM NOTE.........oovmmeermerirneens [ eveeen | oo | vvrvrverine | e 6* ...291,390 ....300,000 72,000 | .ovvenenned 66,332 (2,690) 70,522 5.625]......... 5.791 03/07/2008 | 01/24/2013
530512 AB 8 |LIBERTY FINL COS INC.....ccovvrivrerrieiririierssieisessssisssessssesssessenss | evenes . ....100,000 .98,666 86 [ .o | e | s 7.625]......... 7.813 08/20/1999 | 11/15/2028
530512 AB  8|LIBERTY FINL COS INC........cccostrrrrrrerimreneernsnisersnereerssnensssnsssnnenss | evvnees | o [eoverireeens | w2FE | 95,190 [ 100091590 | oo 91,590 | oo, 100,000 | oovervverrernn 97,281 | e L2 RN ORRTRTTINN I 7.625]......... 8.010 12/27/1999 | 11/15/2028
534187 AL 3|LINCOLN NATIONAL CORP.........eooeririiereriiiiererieisnissiersssseserinnes | erenee . . .113,660 ....100,000 172 [ s | e | s 7.000]......... 7.224 07/28/1999 | 03/15/2018
540257 AQ 5|LODI CALIF PUB FING AUTH WTR REV......cccocvmmrimirreriirinrinerinnes | cvvees A AFE] 549,320 | .. ....500,000 6.387 ] ......... 6.387 10/20/2010 | 06/01/2030
540257 AQ 5|LODI CALIF PUB FING AUTH WTR REV.......cocmeeeriereneernenrnseinnenns [ evvees | [ eveereens 1|..1FE 329,592 | .o 300,000 | .................304,554 |........... (257) 6.387] ......... 6.285 10/26/2010 | 06/01/2030
543859 AH 5|LORAL CORPORATION DEBENTURES........cccocorirmivnremrieinernsiinnnns | evenee JAFE | i 95,760 | .. 119.270| . 114,499 8 [ | oo | e 12000 [ e 7.018 10/28/1993 | 09/15/2023
543859 AH 5|LORAL CORPORATION DEBENTURES..........cccommrumerierereensnineennes | ceveee .|.1FE| .................537,685 | ...... 119.270 | . .596,350 (2,899) .7.000] ......... 6.509 04/22/2009 | 09/15/2023
54866N BP 3| LOWES COMPANIES.........ccoviiirmrineiinineienissieiessseiesssssssesssssesnnsns | sevees GAFE] i 91,160 | 127470 | o 127,170 340 | oo [ [ s 7.200] ... 7.898 06/16/2000 | 09/01/2027
564759 PS 1|MANUFACTURERES & TRADERS TRUST CO.... AFE 277,875 98.210 ....294,630 285,250 2,011 5.585 ..6.030 05/27/2008 | 12/28/2020
56585A AE 2| MARATHON PETROLEUM CORP SENIOR NOTE........ccoovvmmrvmerirenes | cove AGAFE ] 249,984 | ...... 101.789 | ..o 254,473 249,984 0 3.500]......... 3.500 11/21/2011 | 03/01/2016
573275 AN 4| MARTIN MARIETTA CORP DEBS AFE| .., 100,000 | . 108.610 | . 108,610 [ .ovvvreeern 100,000 | vviriiirerrnnn 100,000 | oo | v [ | v | e 7.375] e 7.375 06/16/1993 | 04/15/2013
575158 GP 9| MASON CNTY WASH PUB HOSP DIST GO......cccoueervvererererermeeneennee | wevveee | [wvvevreens | WIFE | iiiinneen..250,000 | ... 104.408 | . .261,020 6.297 ..6.297 09/15/2010 | 12/01/2030
57859H BU 7 |MAYTAG CORP. . revrerennnnn 92,614 | 106.350 | . .106,350 739 5.000].......... 5.399 10/22/2004 | 05/15/2015
579780 AF 4| MCCORMICK & CO INC SENIOR NT......ccooivirrererenmrierieresneessninnes | cevees .|.1FE| ................559,650 | ..... 117.860 | . .589,300 (10,936) 5.750 | ......... 5.137 02/10/2011 | 12/15/2017
580169 AM 2| MCDONNELL DOUGLAS CORP.... AFE] 101,500 | e 102.280 | . .102,280 (5 . ..9.606 06/24/1992 | 04/01/2012
590188 JF 6 |MERRILL LYNCH & CO INC......ovovivriirieieirsiiersniseiensssissisesisersnses | evene .|.IFE| .. 111,310 330 6.500......... 6.878 10/19/1998 | 07/15/2018
590188 JN 9| MERRILL LYNCH & CO.....ooovvrrririirerinrinerieriseesseissisessesssesssnins | cevnee .|..1FE ...199,120 298 6.875] ......... 7.064 06/03/1999 | 11/15/2018
590188 JUN 9| MERRILL LYNCH & CO....coovvrirriirirniersisciersiseeesiseisesesiesssses | evene GAFE] 94,250 | ... 99.560 | o 99,560 | .. ....100,000 319 6.875(......... 7.294 08/20/1999 | 11/15/2018
59022C AB 9| MERRILL LYNCH & CO...covvvrrerrerrrinirieriererseesseisssisesiessssesssninees | eveeen | oo | vevesneeen .2FE 407,400 82.610 330,440 | oo 400,000 | .................405,447 | ........... (411) 6.220]......... 6.107 04/12/2007 | 09/15/2026
59022C AB 9| MERRILL LYNCH & CO...cvvvumviniirrireiiniiseiiesiesiseesseissisessesesssens | oevenns 302,250 82.610 ....247,830 ....300,000 (125) 6.220] ......... 6.174 06/05/2007 | 09/15/2026
59022C AB  9|MERRILL LYNCH & CO...c.ovvvivrirrierniieierinsisseesississsssiessssseeensnes | svveees . 242,463 82.610 ...206,525 | .. ....250,000 419 6.220......... 6.413 07/13/2007 | 09/15/2026
59022C AB 9| MERRILL LYNCH & CO...ovvvvrrireerrinerieriesineesssisessesssessssesssssinees | woneenn | oo | vevesneeens .2FE 145,500 2123915 | e 150,000 | .covvvvrneen 146,625 | ... 250 6.220]......... 6.412 07/13/2007 | 09/15/2026
617446 AS 8| MORGAN STANLEY GROUP INC. DEB.........ccccovvuvvemrirernrreeeiseireires [ rreee .|.1FE|.. .104,910 279 [ e | e | e 7.000] ... 7.349 06/26/1995 | 10/01/2013
61745E UQ 2| MORGAN STANLEY MED TERM NOTES.........cccovvmmmrimnirerniiieins | e AFE] .287,460 6.500]......... 6.500 06/15/2007 | 06/29/2027
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620076 AH 2|MOTOROLA INC. | .2FE| ... 186,520 | ... 118180 . .236,360 586 03/16/2001 | 05/15/2025
629568 AQ 9 [NABORS INDUSTRIES INC SENIOR NT.. .|.2FE| .. ..530,135 | ...... 111.830 | . .559,150 (4,305) 05/13/2010 | 02/15/2018
629568 AW 6| NABORS INDUSTRIES INC SENIOR BD SER 144A...........ccccoomevmurns | cornee .|..2FE 498,270 99.420 ....497,100 80 . 08/16/2011 | 09/15/2021
62983P AA 3| NAKILAT INC....coviiiiriiieiieieieissiesssisiesisissssssesssssssessessssssenses | sonenee JAFE | 355,000 | ...... 106.470 | ..o 532,350 6,304 6.067 | ......... 8.545|JD....... . .15,168 | 01/27/2009 | 12/31/2033
62983P AB 1 [NAKILAT INC FGN SUB DEB SER A 144A..........coocovvvmervnnrcrrneeinnns | vevnee [ oo [ v VAFE ] s 468,856 | ...... 106.920 | ..oocvvvvvrne 628,985 | .....cocovrnenn. 588,276 | ...cooerernens 481,836 |........... 5214 6.267......... 7.863 [ID.coee | v 18,585 | e 18,620 | 07/02/2009 | 12/31/2033
63534P AE 7 [NATIONAL CITY BANK BK NOTES........cccosvuimrieirneinneriseinsinenesennns | ceveee .|.1FE| .. ...458,400 | ...... 111490 . .557,450 ....500,000 5,943 [ oveevereeeeierienens | erverierissseiesieniens | eiennn5.2501 005,726 | JD. 02/08/2008 | 12/15/2016
63534P AE 7 [ NATIONAL CITY BANK BK NOTES........ccoovvmmremiernrineierineirenenenin | covens .| IFE| .. ...182,880 278,725 ....250,000 | ... 9,589 | oo [ | eereeen9.280 | e 7477 | D 08/25/2008 | 12/15/2016
637432 CU 7 |NATL RURAL UTILITIES NTS.....cvoeerrrnermerineeersseissssnensneneneenns | eeveee | o [ eoreeeneeens VAFE] s 135,354 134,436 | oo 133,000 | oo 133,000 | overuerrrenerieriens | e (B5) [ +oveverreerrerrerirerirene | vererereneernsninseinens | vvvrnereee 1250 [ e 7124 [MS e | 3197 | 03/12/2002 | 03/01/2012
640204 AB 9| NEIMAN MARCUS GROUP INC.......cccovvuivrmrniirirnnieinernenensserennnnne [ rvenene [ | evverennes | AFE | i, 196,750 184,160 112 11/17/1998 | 06/01/2028
640204 AB 9| NEIMAN MARCUS GROUP INC.......cccvvrirviirirrimerserinsrienienesseesns | ceveee 99,000 .92,080 34 12/09/1998 | 06/01/2028
640204 AB 9| NEIMAN MARCUS GROUP INC.......ccocostrumrireirmrieireressesnenssssseenns | cevenee 198,000 ....184,160 | .................200,000 | .................198,927 | ........... T | e | e | v 01/13/1999 | 06/01/2028
644693 KV 4| NEW HAMPSHIRE ST TPK SYS REV.....ccoovivmrinrnriniinerrerreninnees | eveees | [ everiens 1| AFE| oien.512,500 | ... 110.390 | . .551,950 (694) 05/03/2010 | 11/01/2029
650094 CA 1 [NEW YORK TELEPHONE DEBS.........ccoovvvemreereeesereseeseeesssnesneiessnies | evenies o [ cerveniens 1. AFE| ... 312,000 | ... 106.110 | . .318,330 . (667) 09/30/2004 | 11/01/2023
650094 CA 1|NEW YORK TELEPHONE DEBS..........ccoccosvimmrimmirnrinsinneinsenneiensinns | eovnees | e [ oeeirenns 1 AFE| 123,150 | e 106.110 127,332 | v 120,000 | ..covreerne. 121,882 | e (175) 10/14/2004 | 11/01/2023
650094 CJ 2|NEW YORK TELEPHONE CO.......cccoomivimirimmirerinirnerienirseessssisssnens | covenee AGAFE 291,750 | 118.740 | . .356,220 ....300,000 359 05/18/2004 | 04/15/2028
650094 CJ 2|NEW YORK TELEPHONE CO.......ccooomririiieireriniineeiesissessssisssienns | ceveeee LAFE] . ...201,500 | ...... 118.740 | . .227,981 ...192,000 | ... (413) 11/04/2004 | 04/15/2028
652478 BC 1|NEWS AMERICA HOLDINGS..........cccmvuumerrerinrernenisrisenseninssnennnens | eovvees | o [ wovervenns | #2FE | i, 595,775 | ...... 117.590 587,950 | ...oovevernenne 500,000 | ...covvrernene 591,784 |........... (3,997 [ oo | e | s 06/10/2011 | 10/01/2026
654894 AE 4 |NOBLE AFFILIATES INC. SR. NOTES........ccccovivmerimreneerininserneriienes | crvenee 98,793 | ...... 130810 . .130,810 ....100,000 99,540 42 10/21/1993 | 10/15/2023
65504L AF 4 |NOBLE HOLDING INTLLTD FGN SR BD.......ceoovvvrrererieisersiersniens [ evene . ..539,220 | ...... 104.710 | . .523,550 ....500,000 | ... ...538,49%4 (726) 11/04/2011 | 03/01/2021
655664 AH 3| NORDSTROM INC DEBS........coccovurimrirmrerrrinirerirerineesneninssesenssensns | evnens | o [wonervenns | W TFE | i, 296,451 | ...... 123.180 369,540 | ..oovvvernne 300,000 | ..ooorerernene 297,764 |........... 142 | e [ | eeee8.950 | ... 7.033 | MS...... 10/11/2002 | 03/15/2028
656531 AD 2| NORSK HYDRO ASA YANKEE DEB.........cccccoenmrmernmnnirernesceinnenene [ vvene [ oo | vevvvnenns | WAFE | . 526,195 | L. 131.960 | . .659,800 (1,746) 03/19/2009 | 11/15/2025
668027 AT 2|NORTHWESTERN BELL TEL CO.....ccccovvuvrvverimrinerireninniseiiennsnennes | eovvene | [eoverrenns | #2FE [ i 196,843 | ... 110.700 | . .221,400 113 . . X . 05/25/2001 | 05/01/2030
669771 AS 6|NOVA GAS TRANSMISSION LTD DEBS........ccccouermmeemerrmeenenrnseensenes | eovnene | [ woveeveens | W TFE | i 100,000 | ... 136.410 136,410 | vooverrseeees 100,000 | ovvviiaersen 100,000 | covoniincircririinens [ crrerieeirncisssineins [ enersessneesssissinens | sevsensessssesensnnes | cenneenns 7.875] ... 7875 [AO...c.. | oo 1,963 | oo 7,875 | 06/16/1993 | 04/01/2023
674599 BM 6| OCCIDENTAL PETROLEUM CORP.......cccovvvrvrrnrrreirerneererssinnirennnns [ wvvrne [ o | vervvnenns | W AFE | i 196,500 | ..o 128.250 | . .256,500 125 01/05/1999 | 04/01/2028
674599 BM 6| OCCIDENTAL PETROLEUM CORP.........cccruveirumerinnrnennenirseeseennens | wevneee | o [ woveereens | WFE [ iiinee....385,828 | ... 128.250 | . .513,000 506 . . 01/13/1999 | 04/01/2028
674599 BM 6| OCCIDENTAL PETROLEUM CORRP.......cccovvmivvrnrirernineerernsinsirennens [ evrne [ o | vervvnenns | WAFE | i 97,250 | oo 128.250 | . .128,250 98 [ e | e | s 7.200 02/03/1999 | 04/01/2028
677050 AE 6| OGLETHORPE POWER CORP NOTE 2009-A SER 14.........ccocovevvuee | vvvene [ [erverrenns | WIFE | 499,590 | ... 121.730| . .608,650 46 6.100 02/11/2009 | 03/15/2019
677071 AF 9| OHANA MILITARY COMMUNITIES LLC BOND SER.......cccccccomuvverernes | cevvere [ [ wovevreens | L TFE | ecce.....306,000 | ... 107.143 | . .321,429 (321) 5.675 04/26/2011 | 10/01/2026
677071 AM 4| OHANA MILITARY COMMUNITIES BND SER B 144..........cccoovcvervvvcres [ ovrne [ o | verivnenns | WAFE | iiii..282,000 | ... 107.088 | . .321,264 1,125 5.462 12/09/2009 | 10/01/2026
677415 CJ 8| OHIO POWER CO SENIOR NT......cooovvvmermmrinrreernennenssneseessssssnenes | eevnene | o [woveeeneT | W 2FE [ iiiinnen..513,000 | ..o 104.940 | . .524,700 (310) 6.375 .15,938 | 07/05/2011 | 07/15/2033
68233D AR 8| ONCOR ELECTRIC DELIVERY........ccccovvverernireriniirerisnneirensnisesrnnnees | veeens | oo | evsriveens | n2FE | i 186,000 | ... 129.330 | . .258,660 <7 [ [RNRNIRNE EOVARORIN IS 7.000 14,000 | 12/17/2002 | 09/01/2022
693476 BB 8| PNC FUNDING CORP SUB NTS.......ccovuvrirmrerrernnenneensensnsssesessaneses [ everee |0 | vevvrnnnrs | 2FE | ivviiviinnnn.... 484,060 | ... 109.890 | . .549,450 1,992 5.625 28,125 | 04/10/2008 | 02/01/2017
69349L AE 8| PNC BANK N/ABANK NOTE.......ccoocimrmerrrrnermrnnreniesesssssiesssnsssnsensss [ envene | oo | eervenennes | o AFE | i 527,650 | ..o 113770 . .568,850 (3,072) 6.875 .34,375 | 05/27/2008 | 04/01/2018
693506 AZ 0 [PPG INDUSTRIES INC....cccovvvrvrirmrirerisernsirersnieeenssissssssssnssnsssssennns [ eevnne | oo | vervenrennns | o2FE | iviiiiirnnn. 249,688 | ... 125.100 | . .312,750 18 | e [ [ e 7.400 18,500 | 07/16/2001 | 08/15/2019
694032 AX 1 [PACIFIC BELL......cvverveevecrreeeceeveseeeseieseesienseseessessssnsenssnesssssesnsensenes | enene | oo | evveereend | WAFE | i 121,900 | oo, 104.010 | . 119,612 (238) 6.625 04/08/2004 | 10/15/2034
695629 AQ 8|PAINE WEBBER GROUP SR NOTES..........cccoovvummvvnriimicnnivenincinns | evveie [ [wvvervenns | WIFE | .301,500 | .o 109.870 . .329,610 300,000 | .oivrirrernn300,084 | oo | e (4SRN ERURORONIN IO 7.625 02/18/1994 | 02/15/2014
695629 AQ 8|PAINE WEBBER GROUP SR NOTES..........coconvivmvneivmrrnerrerrnennee | wevvene | [eevevreens | WIFE i 97,532 | i 109.870 | oo 109,870 | covoovvrrienns 100,000 | .cvrvvereennn.99,834 | o 130 | oo [ | e 7.625| oo 7818 [ FA oot | e 2,883 | e 03/16/1994 | 02/15/2014
699490 AA 6| PARIBAS NEW YORK BRANCH........cccoovveneiniirniinerierineernsninseiennens | eevnene | [evveeveens | WIFE | 188,120 | oo 101.220 | . .202,440 ....200,000 849 6.950 10/13/1998 | 07/22/2013
705322 AJ 4|PEDERNALES ELECTRIC COOP INC BOND SER 02........cccovvvevvvunes [ ovrne [ o | vervrrivns | WAFE | iiinnn...480,000 | ... 117.510 . .587,550 ....500,000 1,667 5.952 06/17/2009 | 11/15/2022
705322 AJ 4|PEDERNALES ELECTRIC COOP INC BOND SER 02........cccccomuvrerernee | covvene | [ wrvevreens | W TFE | iiiiinn..553,750 | ... M7510 | e 587,550 | ..ovorerernenne 500,000 | .................551,062 |........... (2,688) 5952 o0 5.374 [MNL.cos | o375 | e 07/12/2011 | 11/15/2022
T1644E  AF 9| PETRO CANADA........oocovivrrnrrieineinersnssierssissiessssnsssssssenssssssenenss | eoveeee | oo [ovrneinen [ W 2FE | 190,000 | ... 122.290 | . .244,580 357 03/08/1999 | 11/15/2028
717081 DB 6|PFIZER INC SENIOR NT.....coovvviririreeisrrnerierinsersenissesessssssnensee | eevnene | | eoveerenens | W TFE | iiii..699,293 | ... 124.080 | . .868,560 79 03/17/2009 | 03/15/2019
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718448 AB 9 |PHILIPS ELECTRONICS INC...... | GAFE ] 199,402 | . 109.870 | . .219,740 31 | e [ e | e 12250 | e 7.272 11/24/1993 | 08/15/2013
718507 BK 1| PHILLIPS PETROLEUM CO.....ocvviririiirirerieisirnsierssssseessssisssesinees | evenes . JAFE | i 494,375 | 128.740 | . 643,700 296 | .o | e | e 12000 | e 7.080 06/01/2009 | 03/30/2029
72018Q AD 3 |PIEDMONT NATURAL GAS CO INC MED TERM NT......coovvvvivirvinns [ vorenne . .| .1FE| ...c...........534,685 | ...... 127180 . .635,900 (2,312) [ covvrvrerrerenseiienns | eevvvennserssnseeienens | eveneeen 400 [ e 6.920 03/03/2009 | 10/03/2025
72447X AA 5|PITNEY BOWES INC MED TERM NT SRR PN . | .2FE| .. ..531,625 | ...... 103.050 | . 515,250 | .. (6,325) . 4750 ......... 4.467 06/01/2010 | 01/15/2016
72447X AB 3 |PITNEY BOWES INC MED TERM NT [SSSTRRRIINY IO I [ V2FE | s 520,000 | ..... 102.900 | ..oovvvnrrres 514,500 | ..cooovvvernene 500,000 | ..coovrernene 518,910 |........... (769) 5250 ......... 5.048 08/11/2010 | 01/15/2037
725906 AD 3| PLACER DOME INC FGN NT......oiiiiieiieriineeienineinsssesessenissessennns | cevene . .|.1FE| .. ...522,040 | ...... 116.910 . ....500,000 ...509,918 (4,408) [ ..o | e | eereenenn 1750 [ i, 7.423 04/02/2009 | 06/15/2015
72650R AR 3| PLAINS ALL AMERICAN PIPELINE L P SENIOR.......cccovuvimiviriirins | cereene . .| .2FE] .. 1,123,450 | ..... 119.780 | . . . .1,000,000 | ... 1,121,804 |........... (1,646) . 6.650]......... 5.919 09/21/2011 | 01/15/2037
737679 CY 4|POTOMAC ELECTRIC POWER........cccirimermerirerercesssineriessseesensns | cevees I [ VAFE ] 288913 | L 122700 | oo 355,830 | .verrcrirenne 290,000 | ...cvorvernene 289,188 |........... 37 5.750 | ......... 5.772 09/16/2004 | 04/15/2034
743315 AF 0|PROGRESSIVE CORP. NOTES et | e . JAFE | 95,627 | . 109.080 | . .109,080 ....100,000 .99,931 243 | i | e | e 12000 [ e 7.320 03/17/1994 | 10/01/2013
743315 AF 0|PROGRESSIVE CORP. NOTES, ST SRTRRIRTIRN PO . | AFE] 90,210 | e 109.080 | . .109,080 | .. ....100,000 | ... 99,844 | ........... 544 . .7.000] ......... 7.760 04/15/1994 | 10/01/2013
743315 AF 0|PROGRESSIVE CORP. NOTES. SOOI RRRIRRTINN PO I [ AFE ] 97,000 | e 109.080 109,080 | oooovevnrrinnns 100,000 | coovoreverrernns 99,957 |..covvunnee L TSI ORRRINN I 7.000]......... 7.216 06/26/1995 | 10/01/2013
743315 AJ 2| PROGRESSIVE CORP.......ccovtvirimirierirriieininerieniesesssssssisesienes | cvvnes . VAFE ] i 94,553 | L 122840 . 122,840 210 6.625]......... 7.007 04/15/2002 | 03/01/2029
743862 AD 6|PROVIDENT COS INC DEBS........cccosierriirrerirererneesssiserseriesesnennns | cevnee o | | W2FE | . 194,632 | 109.550 | . .219,100 336 [ s | e | e 7.000]......... 7.193 12/06/2001 | 07/15/2018
743862 AD 6|PROVIDENT COS INC DEBS........coovveeriiiiernieisersiersssseessssissses | evees | | W2FE | i 94,500 | 109.550 109,550 | ................100,000 | ..................97,953 |........... 367 | oo [ [ s 7.000]......... 7.407 08/08/2002 | 07/15/2018
74432A AU 4 |PRUDENTIAL FINANCIAL INC INTERNOTES.. [ [ 1|.1FE]| .................200,000 | ...... 100.520 | . .201,040 5.750 | ......... 5.750 05/03/2004 | 05/15/2019
74432A BA 7 |PRUDENTIAL FINANCIAL INC INTERNOTES.. I [ 1|.1FE| .................500,000 | ...... 100.630 | . 503,150 | .. 6.050]......... 6.050 05/17/2004 | 05/15/2019
74432A DH 0 [PRUDENTIAL FINL INC....coouiviiririerieiniiserierieseseesssisssssensesssnees | covees I [ VAFE] nn..200,000 | ... 100.230 | cvoorverinenn 200,460 | ....cocvernene 200,000 | ..coovrernene 200,000 |........... 5.500]......... 5.500 09/20/2004 | 09/15/2019
74432A EJ 5[PRUDENTIAL FINL INC INTERNOTES.......ccccovvvmerrrirnenrnseiserienirenes | cevnes [ [ 1|..1FE]| ................400,000 | ..... 100.650 | . .402,600 ....400,000 5.750 | ......... 5.750 12/06/2004 | 12/15/2024
74432A EW 6 | PRUDENTIAL FINANCIAL INC......ovvrriiirirnrieinereierssiseiensssisseienes | eveene [ [ 1|.1FE| .. .200,320 | .. ....200,000 | ... 5.625]........ 5.625 12/30/2004 | 12/15/2024
74432A FS 4| PRUDENTIAL FINL INC INTERNOTES........c.covvvmerrrirneernernerirerirenes | cevees [ [ 1| AFE ] s 200,000 | ........ 96.400 | ...vvvvernne 192,800 | ovoovvrnrinnes 200,000 | ..coorerernene 200,000 |........... 5.550 | ......... 5.550 02/07/2005 | 02/15/2030
74432A FS 4 |PRUDENTIAL FINL INC INTERNOTES........cccoimmirerneirerniincirsrineienns | e [ [ 1 AFE | i 200,000 | ........ 96.400 | ..o 192,800 5.550]......... 5.550 X . 02/07/2005 | 02/15/2030
74432A HC 7 [PRUDENTIAL FINANCIAL INC......cooovvvierimriiiiininnineiireriereseesseeins | cevees [ [ 1|..1FE 200,000 98.040 ....196,080 5.700]......... 5.700 . . .11,400 | 04/18/2005 | 04/15/2030
74432A  JF 8 PRUDENTIAL FINANCIAL INC INTERNOTES........ccoosvrvmrermerineirnenins | cevee I [ 1| AFE ] s 300,000 | ..... 100.500 | ..oocvvvnvrnes 301,500 | .................300,000 | .................300,000 |........... 5.250 | ......... 5.250 [eovee | v 7,292 | oo 15,750 | 07/05/2005 | 07/15/2025
74432Q AC 9 |PRUDENTIAL FINANCIAL INC 190,250 98.480 ....196,960 336 5.750 ] ......... 6.045 12/19/2003 | 07/15/2033
74432Q AC 9 |PRUDENTIAL FINANCIAL INC 195,060 98.480 ....196,960 170 5.750 ] ......... 5.896 12/29/2003 | 07/15/2033
74432Q AC 9 [PRUDENTIAL FINANCIAL INC.......ovvririrrirnriernnireirernsinserensenssnens | eoveene [ oo [rvnrneinen [ W2FE | v 98,250 | ........ 98.480 | ..o 98,480 63 5750 ......... 5.852 01/15/2004 | 07/15/2033
74432Q AC 9|PRUDENTIAL FINANCIAL INC 297,000 98.480 ....295,440 107 5.750 ..5.808 02/12/2004 | 07/15/2033
745332 BL 9|PUGET SOUND ENERGY INC MED TERM NT SER B......cccoovvvevmvernnne [ evven [ [eonervenns | WIFE | i, 538,655 | ...... 132.200 | ..o 661,000 (2,034) [ oo | e | e 7.000]......... 6.498 08/07/2009 | 03/09/2029
753035 AC  8|RANK GROUP FINANCE PLC.......cccovvvvrirvrnernnnniiensenerssissersnsninns [vereee [ | vvvveriens | AFE | i 100,000 | ........43.820 | cooovvvreernnni43,820 | oo 100,000 | oiiinenrn 100,000 | oo | e | e | verssesssesinesnssnnes | verenees 7125 .. 7.125 06/04/1998 | 01/15/2018
78387G AQ 6 |SBC COMMUNICATIONS NOTE.......cccocuvvmrereriniinas (185) 6.150 ..5.990 12/06/2004 | 09/15/2034
78490F  JJ 9| SLMNOTES.......ovvmerrmreeeeeeseeieeresseiessenessessesssssssssessssnsssnsesnses | coevies | oo | eevcenniea? | n2FE | viviierienen 100,655 | 000t 75.760 | vvvovvnnreenn 75,760 | 100,000 | v 100,437 | v [ e (27) 6.000]......... 5.961 01/30/2004 | 03/15/2029
78490F KE 8|SLM CORP ED NOTES.. 5.750 | ......... 5.750 02/12/2004 | 03/15/2029
78490F ME 6|SLM CORP NOTES.... 174,940 6.000 ..6.000 05/17/2004 | 06/15/2019
803111 AM 5[ SARALEE CORP.......ccovvrriernriernsineirnninerisssssiensnsssesessssssssesssssssssans [ eonenne |0 | vevvnnrenns | w2FE | i, 468,000 | ... 512,450 933 6.125] ......... 6.544 06/17/2011| 11/01/2032
80411Y 20 9|SATURNS GOLDMAN SACHS GROUP INC . cerneerennnni 200,000 | e 21.840 ...43,680 6.000]......... 6.000 02/23/2004 | 02/15/2034
81170T DS 6|SEACOAST FLA UTIL AUTH WTR & SWR REV. O B [ [ 1. AFE| .. 502,610 | ... 109.840 .549,200 | .. ....500,000 | ... ..502,316 |..cconee. (131) 6.430] ......... 6.397 10/20/2009 | 03/01/2030
812404 BE 0|SEARS ROEBUCK ACCEPTANCE CORP.......c.cooovmirirerrninerierinenes | coveee I [ 4FE 58.500 117,000 | e 200,000 | ..oooevernene 204,204 |.......... (276) 6.500]......... 6.300 04/12/2004 | 12/01/2028
833034 AG 6| SNAP-ON INC NOTE......coomiriririiniinerieriesiseesssisssssesssssssssssenes | cevnee . AFE] cnn..698,824 | ... 122580 | . .858,060 ....700,000 ...699,205 131 6.700 ......... 6.711 02/19/2009 | 03/01/2019
833034  AJ O SNAP-ON INC.....ovririiirriririrnnieisissiesssssseessssisssesssssssssssessssssssss | oevenes . | 2FE | v 503,750 | ... 107.574 | . 537,870 | .. ....500,000 | ... ..503,170 | ..vvenee. (536) [ oerrrrerrrnrrerernniene | eererrvernsessisennnies | e 4250 ......... 4.218 12/09/2010 | 01/15/2018
833096 HH 6| SNOHOMISH CNTY WASH PUB HOSP GO.......ccoovvvreereernernnerienens | crve I [ VAFE] nn...490,000 | ... 104.310 | coovverrris 511,119 | s 490,000 | ..cvorrernnns 490,000 |........... 6.129] ......... 6.129 09/23/2010 | 12/01/2030
835574 CB 8| SONOMA CNTY CALIF PENSION OBLIG REV........ccccooouvmrimmiineriens | crves JAFE| i 751,688 | . 110.859 | . 831,443 | i 750,000 | v 751,563 | e | e (94) 6.000]......... 5.987 09/01/2010 | 12/01/2029
84474E AB 6| SOUTHWEST AIRLINES CO BOND SER 93A2.........coccormevmvrirereirnens | ceve VAFE] 507,322 | 110.303 | . .533,580 (5,088) [ .vvevereerneennermerirens | cereerieeerseernsninens | cevinninns 7540 ......... 7.190 06/25/2009 | 06/29/2015
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84474Y AA 4 [SOUTHWEST AIRLINES CO BOND SER 2007-1 CL.....cvvrevercerrerisens | eeveeee [ oo [ ervvrirnns AFE ] i 744,360 | .. 107.880 | ..oocvvvrrrnen 730,014 | .ccooovveer. 676,691 | o 741,529 | e (2,841) 07/08/2011 | 02/01/2024
845335 BQ 0[SOUTHWESTERN BELL TEL CO....cocvvvrivireriersireierseieeeniseisnnnnes [ everne [ [ vverernnns AFE | e 98,730 | 117.930 | covvvvrines 117,930 | .oovevrerenn 100,000 | . 99,856 | oo 63 03/16/1994 | 07/01/2015
845389 DY 8|SOUTHWESTERN CMNTY COLLEGE CALIF GO.......coevoverrrrrncrirenns | crve VAFE ] 252,218 | 112.786 281,965 | ..ovvverererrni250,000 | oviiiiinnrrn252,052 | o | s (76) 11/02/2009 | 08/01/2039
852060 AG 7 [SPRINT CAP CORP COMPANY GTY.....occovmiirernrireerninrneerensnenssnnens | wvvnee [ [vvrerinns | AFE | 190,318 | oo 83.000 166,000 570 08/14/2001 | 05/01/2019
852060 AG 7 |SPRINT CAP CORP COMPANY GTY......ccomvvrivrmeremrrreremeernsnesernenns | evveeee [ oo [eorerernens | WAFE | 95,000 | .o 83.000 294 .| 08/15/2001 | 05/01/2019
852060 AG 7 |SPRINT CAP CORP COMPANY GTY.....ccooomeurmmeenmerrmerrenemeesseissersnenes | evveeee | oo [ eoveeersens | W4FE | 1iiiii0e..200,000 | ... 83.000] ... . .| 11/12/2003 | 05/01/2019
867914 AZ 6|SUNTRUST BANKS SENIOR NOTES.........coconmivmmreneivnrverrenirneeenne | eovvene | [ wovevrerns | #2FE | 1iiiinne....387,800 | ... 110.600 | ..oovvvvrrrens 442,400 | .................400,000 | .................393,264 | ........... 1,525 06/13/2008 | 09/11/2017
871829 AD  9|SYSCO CORP DEB.......ccoovvererririrerierinsessnissnsensessssessensssssnenes. | eennens | o [ woveeneeens | W TFE [ iiiinin.541,250 | ... 141.210] ... 706,050 (2,427) 05/11/2009 | 04/15/2027
871829 AF  4[SYSCO CORP....ccvviierriirernrireinninerensssiesesssseensssssssssssssssssssssneniens. | ovene | oo | vevvenennns | o TFE | i, 506,275 | oo 133.660 ... 668,300 (349) 04/15/2009 | 08/01/2028
872287 AC 1| TClI COMMUNICATIONS INC.......cvvorrerrerrrrnerirerirererneessnisenssensenenne | eevneee | [ woverrenens | #2FE [ ciiiiiiin.96,460 | ... 121.710 ... 121,710 295 08/06/2002 | 08/01/2015
872287 AF 4| TClI COMMUNICATIONS INC DEBS........ccocoerremrierreeeseereseresseesiins | eveeene | oo [ eerviveeies | w2FE [ ciiiiiennn.99,625 | ... 131.820 ... 131,820 16 04/22/2002 | 02/15/2026
878742 AS 4| TECK RESOURCES LIMITED FGN BD........ccocovervmerreniseennnneinenis | eovvene | [evverrenns | 22FE [ 421,480 | ..o 111.670] ... 446,680 (256) 09/13/2011 | 02/15/2040
879240 AN 9| TELE COMMUNICATIONS INC......c.oovvorireirerinrrnenieneseensenisnsnenns | eevneee | o [ woveereens | #2FE [ riiiiiiii..95,400 | ... 100.780 | ... ..100,780 298 08/06/2002 | 02/01/2012
880451 AT 6| TENNESSEE GAS PIPELINE DEBS ceeernenennnnssnssennnns [ vovene [ | e | 22FE | 181,800 | . 119.540| ... 215,172 (129) 04/15/2002 | 04/01/2017
88166C AA 6| TEVA PHARMACEUTICAL FIN 11 BV FGN SR NT.....covvvereremceririnncns | overe | oo | veververene | WAFE | 514,500 | ... 103.780 ... 518,900 (3,625) 07/16/2010 | 06/15/2015
887315 BB 4| TIME WARNER COMPANIES INC.........cccovviirirvnirernnscererneisseinnins [eveee [ o | vevvneens | 22FE | . 208,790 | ..o 116.790 | ... 233,580 (400) 12/05/2003 | 01/15/2026
887315 BN 8| TIME WARNER INC........cocomvrmmrinrrieriiriserneenseniensenesseessssssennenses | eovnene | o [ oveereeens | #2FE [ iriiinin.203,380 | ..o 118.520| ... 237,040 (135) 11/12/2003 | 05/15/2029
887315 BN 8| TIME WARNER INC.......cocomerrmrinererinrisenssnnissnsensensssensssssssssnensns | eovnene | o [ woveerrenens | #2FE [ i 234,793 | Lo 118.520| ... ..260,744 (592) .. | 12/29/2003 | 05/15/2029
887315 BN 8| TIME WARNER INC.......covvrivrrrrierieierienneiesnnissesssnssssnsssssensssssnenes [eovenne |0 | vevvvnrenns | 2FE | iviiiiirnnnnn 207,750 | oo 118.520| ... 237,040 (323) . | 04/12/2004 | 05/15/2029
893526 8Y 2| TRANSCANADA PIPELINES LTD FGN NT.......ovvvneveieernerenernerirenernee | eovvene | [ wvvevreens | WTFE | iiinn.531,950 | ... 127.800 | ... 639,000 (3,550) 02/06/2009 | 01/15/2019
905572 AD  5|UNION CARBIDE CHEMS & PLST.......coovvvrirermrneererneisseenisenisnneens [ vveeee [ o | vevevnneenns | #2FE | i 223,003 | ... 118.280 ... 264,947 50 04/16/2002 | 04/01/2023
905572 AD 5| UNION CARBIDE CHEMS & PLST........cccccouvummrivmmrmerirerinrenneennrnenins | eovvene | o [woverrenns | #2FE [ . 202,520 | ..o 118.280 ... 236,560 (126) .. | 06/21/2002 | 04/01/2023
905572 AD  5|UNION CARBIDE CHEMS & PLST........ccccoseummrinmrrneneneseessnissensenns | eovneee | o [ woveeveens | #2FE [ i 198,000 | ... 118.280 ... ..236,560 105 .| 01/16/2003 | 04/01/2023
905572 AD  5|UNION CARBIDE CHEMS & PLST.......cooovvrierernerenssinsienssenssnneens [vvnne [ oo | vervvnenns | w2FE | i 197,000 | oo 118.280| ... 236,560 158 .. | 02/24/2003 | 04/01/2023
905572 AD  5|UNION CARBIDE CHEMS & PLST.........cccoueummrimmermerireneseessesssensenins | eevveee | [ weveereeens | #2FE [ 1iiiinneer..500,000 | ... 118.280 ... 591,400 .. | 04/25/2003 | 04/01/2023
905572 AD  5|UNION CARBIDE CHEMS & PLST.......cooovvrirervrnererneisserenineninnnens [evene [ oo | vevvvnenns | «2FE | iiiiiin...500,000 | ... 118.280 ... 591,400 . | 04/28/2003 | 04/01/2023
905572 AD  5|UNION CARBIDE CHEMS & PLST........cccccouvummriemmrverrenirseenneennrnenins | eovvene | [weverrenns | #2FE [ 1iiinn..525,000 | ... 118.280] ... 591,400 (1,316) 06/13/2003 | 04/01/2023
905581 AR 5|UNION CARBIDE CORP | [ [ | W2FE | 199,000 . 116.150 | ... 232,300 48 01/15/2003 | 06/01/2025
905581 AR 5[UNION CARBIDE CORP.......cccvvvernririrniineirnnrnsisnnsiersnsssssenssssssesenss [ evenne |0 | vevvenrenns | 2FE | i 300,000 | ... 116.150 | .o 348,450 | .................300,000 | .................300,000 |........... 02/10/2003 | 06/01/2025
90783V AA  3[UNION PACIFIC RAILROAD BOND 2005-1 TRUST........coevermeermvrrnene | vevree [ oo [ ervvrend [ | i 485,671 | e 110.930 481,406 (1,304) 01/25/2011 | 01/02/2029
911684 AD 0|U.S. CELLULAR CORP........cocovvrrirmriniirernrissenriseisssnsisensnssessesssssssnes [ ovene o | vevvvnnennns | w2FE | i, 293,288 | ... 100.280 287,804 (225) 09/22/2004 | 12/15/2033
911684 AD  0|U.S. CELLULAR CORP........cocomrrrerirmrernrerininerirerierenensseniserssessesss | eovnene | o [ oveerenens | #2FE [ 210,520 | ..o 100.280 200,560 (376) 12/23/2004 | 12/15/2033
912912 AQ 5|US WEST CAP FUNDING INC.......ccoourrrrmrimerrnmmiseenerismsenenseninseeinns | eevenee [ o [eoveersenns | w2FE | .. 196,680 | ... 96.250 ... 192,500 | .. . 114 09/01/1998 | 07/15/2028
912912 AR 3[U SWEST CAP FDG INC.....covvrriernrieininsirnensisensnssssssssssssensssssnees [ everne | oo | vervnnrennns | o2FE | i 184,260 | ... 100.500 | ..oovocvvneneee 201,000 | oovvverienen 200,000 | ......cee....... 194,508 | ........... 984 08/07/2001 | 11/15/2018
912912 AR 3| U SWEST CAP FDG INC.....c.cvvemrerrerreinerierinernensseissenssssssssssnensnes | eevneee | o [ woneeveeens | #2FE [ i 179,080 | ..o 100.500 | ... 194,970 ...194,000 934 .. | 08/14/2001 | 11/15/2018
912912 AR 3[U SWEST CAP FDG INC.....coovvriiernricenrneirsennienssiensensssisensssssenes [ eveene | oo | vevvvnvennns | 2FE | 92,959 | i 100.500 | ... 100,500 469 .| 01/22/2002 | 11/15/2018
912920 AB  1|US WEST COMMUNICATIONS..........covvvmrrrmrirerirsnierssisnssnsisesssssssnns | evveene | o [ verriveeins | #2FE [ i 100,000 | ... 100.400 | ... 100,400 09/15/1997 | 06/15/2023
912920 AC  9|US WEST TELECOM INC........cvvrriiernirrinrircrsnncererssissereniseissnnnins [ eeeeee oo | vevennie 1| W 2FE | 293,817 | i 100470 ... 301,410 182 01/27/1998 | 09/15/2033
912920 AC  9[US WEST TELECOM INC......c.ovvvrirrirnrneririnnirersnisererssnsssssenssssssnensns [evnne [0 | vervnneenT | W 2FE | 97,960 | ..o 100470 ... 100,470 60 .. | 07/24/1998 | 09/15/2033
912920 AC  9|US WEST TELECOM INC.......ovvvvrrrerirerirneersnirserisenieneseesssnisensnenens | eovneee | o [eoneeeneT | 2 2FE | riiiiii.98,260 | ..o 100470 ... ..100,470 51 .. | 08/18/1998 | 09/15/2033
912920 AC 9|US WEST TELECOMINC......... 2FE| 98,260 | .. 100470 ... 100,470 51 .| 08/18/1998 | 09/15/2033
912920 AL 9|U.S. WEST COMMUNICATIONS........cvvumermmrrrerienereessnnsersesssennes | wovnees | [ evevereninn | oo 2FE 99,310 99.490 99,490 | ..oovivieerrnr 100,000 | oo 99,653 | e 25 10/16/1997 | 11/10/2026
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912920 AL 9|U.S. WEST COMMUNICATIONS.......coostrvmrirmrrmeenersnsensersesssnesssnins | eeveee | | W2FE | 188,250 | 99.490 | ..o 198,980 | ooovverurinnne 200,000 | .....ccco........ 193,268 | ........... 490 10/19/2001 | 11/10/2026
913017 AT 6|UNITED TECHNOLOGIES CORP NOTE.......cccovivverriernrierrersnineies [ evene | veverineene | WAFE | i 746,235 | L. 130.000 | ..vvocvrenee 910,000 | ..cooovvvernvne 700,000 | .................739,385 |........... (2,569) 05/13/2009 | 08/01/2028
91428L FS 0| UNIVERSITY HAWAII REV.......cconiviirierierieeinenisesseriessneesnessssenes | cevees v | | WAFE | i 768,750 | 110910 ... 831,825 ...750,000 (987) 09/30/2010 | 10/01/2030
914760 3L 5| UNIV. OF OKLAHOMAL.........cormriiriiniiernitiesissiseesiseisssssiesssssenns | eeenes | e | AFE | ... 503,785 | L. 114.714] ... 573,570 ...500,000 (199) 03/26/2010 | 07/01/2030
91913Y AE 0|VALERO ENERGY CORP BOND, v | s | | W2FE | . 270,863 | ... 117130 ... 292,825 250,000 (993) 09/07/2010 | 04/15/2032
91913Y AL 4[VALERO ENERGY CORP NOTE SOOI PO o | | W 2FE | . 769,508 | ... 107.760 | ... 808,200 | .. 750,000 (750) 09/02/2010 | 06/15/2037
92344W AB 7| VERIZON MARYLAND INC......cccovtrumrimrrierirrerieiesinerienisesesssesssinns | wovenes | | WAFE | 270,357 | 103.980 | ..o 311,940 | .o 300,000 | .....cccoee....278,619 | e 1,022 12/02/2003 | 06/15/2033
92344W AB 7| VERIZON MARYLAND INC......ccccovvvrmerrrerieernerernernnensenessesssesssssnennes | eonnees | o | woverrenens | 2 TFE | . 264,210 | oo 103.980 ... 311,940 1,278 . | 09/21/2004 | 06/15/2033
92344W  AB 7| VERIZON MARYLAND INC.......ceoviirirminrirnninerernniernnissesenssssessssnsnes | evvenee | oo | vevvernrens | o TFE [ i 178,075 | Lo 103.980 | ... 207,960 783 .. | 11/04/2004 | 06/15/2033
92344W AB 7| VERIZON MARYLAND INC......cccovvvmirirenirererennrnenienerseesssessssnenines | eoveene | oo | overvenens | W TFE | 185,220 | oo 103.980 ... 207,960 547 .. | 02/01/2005 | 06/15/2033
92344W AB 7| VERIZON MARYLAND INC......cccevvvmrrrmrrmrirnereneenensensssessensssssnensnns | eonsens | oo | enervenens | 2 TFE [ 279,036 | .o 103.980 ... 311,940 776 . | 02/03/2005 | 06/15/2033
92344W AB 7| VERIZON MARYLAND INC......ccccoervmmrrmniirirnrrrmrrnerienirenesnnesnssnenies | eovneee | oo | evervenns | WTFE | i 277,740 | e 103.980 ... 311,940 824 03/01/2005 | 06/15/2033
925524 AV 2| VIACOM INC......osvvmrrirrcrieineessrinsssensesessenssssssssssssssssssesssssssssnss | eonnene | o [ eonensneeens | 2 2FE [ i 189,250 | oo 103.510 ... ..207,020 384 04/13/2004 | 05/15/2033
925524 AV 2[VIACOM INC.....ovverirriirireiernnissinsissensssiensssssssenssssssssnssenssssssssenss [ vovenne | o | vevvnnrennrs | 2FE [ i 93,875 | i 103.510] ... 103,510 219 04/14/2004 | 05/15/2033
925524 AV 2| VIACOM INC......ovvviiriirieriiriceiesinsnieniesessessssssssssessessssessssssnsnes | wevneee | o [ woveeerenens | #2FE [ i 95,635 | Loii 103.510 ... 103,510 156 .. | 10/19/2004 | 05/15/2033
925524 AV 2| VIACOM INC......osvirririreiieiseisssiesisensssissessessisssssssesssesssssssnsnss | eovnens | oo [ oeeeveens | #2FE [ i 196,520 | oo 103510 ... 207,020 197,411 129 .| 02/01/2005 | 05/15/2033
925524 AV 2| VIACOM INC......cvvviirirrieriirisceiesinsnieniesisssssssssssssessessssessssssnsnes | eovneee | o [ ovevrerens | 22FE [ i 196,332 | e 103.510 ... 207,020 197,272 136 .. | 02/18/2005 | 05/15/2033
925524 AV 2| VIACOM INC......cvivmririerieineenssinsssensssissessssssssssssssssssesssssssssnss | eennene | o [ eoneesneeens | #2FE [ . 293,850 | ... 103510 ... ..310,530 .295,406 228 .. | 03/01/2005 | 05/15/2033
925524 AV 2 VIACOM INC....ovvirrriieiieieiesiseiesisssissssesssssssessssssesesssssssssessenes | evenes o . .182,660 | ...... 103.510] ... 207,020 187,049 642 . | 03/28/2005 | 05/15/2033
92928W AB  1|WMC FINANCE USA LIMITED DEB........c.couvemierverirververrerirenerseennnes | eovnees | o | everrenns | W TFE | iiiiii..99,680 | ... 110130 ... 110,130 17 11/17/1993 | 11/15/2013
92976G AE 1 |WACHOVIA BANK N/AMED TERM BK NOTE........ccoovmurmmmmerminenne | eovene oo frvvivveone [ WIFE | 498,250 | ... 107.660 | ... 538,300 250 05/27/2008 | 03/15/2016
92976W BH 8| WACHOVIA CORP MED TERM NOTE.........cccouvemmrrerrmrenenreniseinnnns | evvene | o [ evervenns | WIFE | 490,740 | ... 113670 ... 568,350 1,029 03/07/2008 | 02/01/2018
930353 JF 5| WADSWORTH OHIO CITY SCH DIST GO.....coecoeveererrrerermeerneeisseineees | eevseee | [ vveersens | W 1FE | iniccneer..500,000 | ... 106.381 | ... ..531,905 09/21/2010 | 12/01/2033
939640 AD 0| WASHINGTON POST CO NOTE.......cccourmirrrirmriernersierssseeessssiseenes | ovees N . 518,210 | ...... 116.420| ... 582,100 (2,023) 02/03/2009 | 02/01/2019
947074 AK 6| WEATHERFORD INTERNATIONAL INC SENIOR NT. . N . . 282,128 | ...... 109.920| ... 274,800 (428) 09/06/2011 | 06/15/2037
950590 AK 5|WENDY'S INTERNATIONAL SENIOR NOTES N o . ..607,500 | ...... 105.090 | ... 630,540 (937) 06/14/2005 | 06/15/2014
959802 AB 5| WESTERN UNION CO NOTES.......coocumivmirierierieeiininnsisesssenirenenns | cvveee N . ..300,000 | ...... 112,950 ... 338,850 04/05/2007 | 10/01/2016
959802 AJ 8| WESTERN UNION CO.....coovvvrmrirririiseineriesieseseesssisessessssssssnsas | ceveee N . ..498,300 | ...... 110.040 ... 550,200 425 revend 02/23/2009 | 02/26/2014
962166 AS 3| WEYERHAEUSER CO DEBS.........cocoviviviieierieisinnissisissiensnsssienes | evenes . . ,300 | ... 107.330 | .ovverrrinee 107,330 59 | i | e | e 7125 ......... T.248 | s | i 3,299 | v 21,375 | 08/02/1993 | 07/15/2023
962166 AS 3| WEYERHAEUSER CODEBS.......cooooiveeieeieseieeeeeseeseeseeessisssennes | coeene N " .210,952 | ...... 107.330 ... 214,660 (576) 04/09/2003 | 07/15/2023
962166 BR 4| WEYERHAEUSER CO......cooviiririiiiierinisinniessiesssiesessssiessenins | evenes o . L217514 | ... 105.630 ... 211,260 (625) 12/05/2003 | 03/15/2032
962166 BT 0| WEYERHAEUSER CO.......ccovvvirieririerceiiriseriesiesssensssissessessiennes | covees N . 419,676 | ...... 100.680 | ... 402,720 (678) 12/23/2003 | 12/15/2033
983024 AF 7 {WYETH...oiiiiiiiiieiiseieiiesieesesise et sssssssssensesisssssans | crieee N . ..199,000 | ...... 129.380 ... 258,760 53 08/02/2004 | 02/01/2024
983024 AF 7 WYETH. ..ottt ssssensssssssns | evens . AFE ] 205,514 | 129.380 | .o 258,760 (290) 09/03/2004 | 02/01/2024
983024  AF 7 {WYETH....oiiiirireieiseineiienieeiesissesessessssssesssessssssssssensssssssssans | arvenes N . ..208,762 | ...... 129.380 ... 258,760 (461) 10/13/2004 | 02/01/2024
98385X AT 3| XTO ENERGY INC SENIOR NT.....occoiriiiiireriniiernsiersnieiersssisenenens | e o . L718,415 | ... 129.210 ... 768,800 (18,855) 02/18/2011 | 12/15/2018
98934K AB 6 [ZENECA WILMINGTON INC.......ccovvrvmrrmerireririrernerinrrnerireniseessensnnnnes | vevnee | oo [ evveverinen [ WTFE | 543,910 | e 137.230] ... 686,150 (3,378) 03/02/2009 | 11/15/2023
989822 AA 9|ZURICH REINSURANCE SR NOTES e [ e [ W2FE | 191,940 | 108.330 ... 216,660 384 09/06/2001 | 10/15/2023
989822 AA  9|ZURICH REINSURANCE SR NOTES.........coccsvrmrrmernnernnererseerenrersnnnns [evrne [ oo | vervvrenns | w2FE | i 102,208 | oo 108.330 ... 108,330 (116) 12/18/2003 | 10/15/2023
(33242 AA 3| EOG RESOURCES INC FGN NT SER N ..465,580 | ...... 107.005 ..535,025 .12,594 02/17/2009 | 03/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........coowerrnieieisierninnines .. 0., S [ 142,574,913 (91,178) 431,672 0 [.. XXX [ XXX [ XXX el.2,093,076 | ........7,338,864 |..... XXXoov | XXX......
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Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

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

02149C AU 5| COUNTRYWIDE ALT. LOAN 2006-41CB CL 2A4.........cccovvvvrverrvrvirnns | vrvees e |FM ] 390,726 | ........ 69.850 | ..overiianne 272,922 | e 390,726 | ......c......... 390,726 | ... 10 6.000]......... 6.000 | MON 02/20/2007 | 01/25/2037
05946X T3 7|BANK OF AMERICA FUND CMO 20057 CL 3AB........cccmvrerrmrerrmneens | ceve 200,000 89.760 ....179,520 ....200,000 6.000]......... 6.000 | MON 12/22/2005 | 11/25/2035
05946X T4 5[BANK OF AMERICA FUND CMO 20057 CL 3AT7......ccovvermvrmmrrnerrenes | e v [ AFM | 200,000 | ........ 89.760 | ..o 179,520 | .. 6.000]......... 6.000 | MON 12/22/2005 | 11/25/2035
05948K S6 7|BANK OF AMERICA LOAN TRUST CL 4A3.......ccoommmvemmmeinerennnrennns | e e [ AFRM | s 500,000 | ........ 78.980 | ..o 394,900 | .oovrerrrrnnnne 500,000 | ..orverreenenne 500,000 |........... 6.000]......... 6.000 | MON... 10/19/2005 | 11/25/2035
12667G TQ 6|COUNTRYWIDE ALT LOAN TRUST 2005-26 CL Ad.......ccccovvvermverncins [ wreens 300,000 82.740 ....248,220 ....300,000 ...300,000 5.500 [ ..o 5.500 | MON 06/30/2005 | 07/25/2035
22541Q HS 4|CREDIT SUISSE FIRST BOSTON MTG CL 3A5 . 400,000 95.540 ....382,160 ....400,000 ...400,000 5.000]......... 5.000 | MON 06/30/2003 | 06/25/2033
2254W0 PH 2| CREDIT SUISSE FIRST BOSTON......coccmrerumressressssnessssnssssnsssssssssas | oeeee e JARM | 500,000 | ........ 94.840 | .oovvrirnennns 474,200 6.000]......... 6.000 | MON 12/30/2005 | 12/25/2035
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s . 2,490,726 | ... XXX........ . 2,131,442 10 0 0 |..XXX........ XXX XXX | 11,831 . 120,554 XXXeoowon [ e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... | e 134,291,558 | ... XXX........ ..144,706,355 (91,168) 431,672 0 [ . XXX.ooenoe XXX XXX | 2,104,907 | ... 7,459,418 | ... XXXeooee [ eonee XXX......

Hybrid Securities - Issuer Obligations

037389 AK 9| AON CORP JUNIOR SUB DEB.........cccouruurimirierirreneinniiesieneienins | coveees o | | 2FE | ... 100,000 | . 114.880 .114,880 8.205 ......... 8.205|JJ....... 03/28/2001 | 01/01/2027

74928K 20 8|RBS CAPITAL FUNDING TRUST V PFD 5.90%........cccruvrurnrerernrircerns | corenne . . . ..300,000 | ........ 36.200 .108,600 | . . . ...(191,400) 5.900]........ 5.900 [ ...cvennee 06/30/2003 | ......cvevrnne

74928P 20 7 |RBS CAPITAL FUNDING TRUST VII PFD SER G.....oovverervnrinisniiens | cvnees [ 1].6FE | .o 225,000 | ........ 36.400 | ..ooovririeinans 81,900 | .o 225,000 | .oovriiininns 81,900 | .cooovee. (143,100) 6.080]......... 6.080]........... 02/18/2004 | .....oovvevrrene
4299999. Hybrid Securities - Issuer Obligations............ccoucirinivnirnnne: 625,000 |...XXX........ . .305,380 ...(334,500) 0 0 0 .. XXXt XXX XXXeoo | 11,938 | oo 16,050 ... XXX [ o XXX......
4899999. Total - Hybrid Securities...........ccccooeeue. 625,000 |...XXX........ . .305,380 ...(334,500) 0 0 0 .. XXXt XXX XXXt | 11,938 | oo 16,050 | ... XXX [ XXX......
Totals
7799999. Total - Issuer Obligations..........coceweireereniinnns v 178,897,312 | . XXX s, 194,079,065 77,434,870 | .......... 177,977,756 | .o 122,373 | o (136,075) 431,672 0 .. XXXt XXX XXX | 2,909,857 | .........9,996,092 |..... XXX oo [ XXX......
7899999. Total - Residential Mortgage-Backed Securities . . 74,666,200 [ ... XXX........ cornennnn15,290,155 | ............ 73,547,609 | ............ 74,612,682 | .. (45,826) 0 0 .. XXX........ XXX XXX | 325,429 | i 20,259 XXXeooro [ XXX......
7999999. Total - Commercial Mortgage-Backed SECUNMHIES..........uuuiuiuiririieririisiisii i . 2,490,726 | ... XXXoooovos | coneriininns 2,131,442 | oo 2,490,726 | .o 2,490,726 | oo 0 10 0 0 .. XXXt XXX XXX | 11,831 | el 120,654 XXX oo [ o XXX......
8399999, Grand TOtal - BONGS............cvuuuierierrieseiieiiseeeseeess st esnin | aresieenns 256,054,238 | ... XXX..ooooot | cerrrenns 271,500,662 | ......... 253,473,206 | ......... 255,081,164 | ............ 122,373 | oo (181,891) 431,672 0 |..XXX....... XXX XXX | 3,247,117 | ......10,136,904 | ... XXXvoes [ o XXX......
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Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig: Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
369622 51 9| GENERAL ELECTRIC CAPITAL.....ocovinriervireiersniscereninnes | eoveeres [ene | vrveees 12,000.000 | ..............25.00 |.....25.000 | .................300,000 |.....25.720 | .................308,640 | ....cccccrc0.... 300,000 | .o [ e 18,300 | e | s [ s | e | e 0 P1L........ 11/15/2002
38143V AA 7| GOLDMAN SACHS CAP | SUB NOTE.........cccouvermermmrrmrerirenns | rvvernee [ wne | cvvreeens 8,000.000 205,664 | ..o | e 3T TAT | [ e | e | s | s 0 RP2L..... 09/24/2004
38143V AA 7| GOLDMAN SACHS CAP | SUB NOTE........ccocmiurmrnmererrernnns | vevveres [ eore | vver 12,000.000 313,123 | e | e 3500 | e [ | e | e | o 0 RP2L..... 12/23/2004
38143V AA 7| GOLDMAN SACHS CAP | SUB NOTE........ccccoeruemurmerirerenens | covvrene [ eors [ crrs 11,960.000 315,067 | .oovvorreerercenerinnns | e 480 | s [ e | e | e | 0 RP2L..... 03/11/2005
456837 30 1|ING GROUP NV.....ooiiiririiririnerieeiesirneesssiseissesssesssesnsns | oevenee | one | cevreeens 8,000.000 | ..............25.00 |.....25.000 | .................200,000 |.....18.700 | .....c.cc...... 149,600 | ...ceverreren.200,000 | .ovveoevrncvrrrirncrnnnns | eorvrrirnnneee TAA00 | i [ e | e | eeeessssisessenis | ceseenns 0 P3L........ 12/12/2002
48123W 20 9|JP MORGAN CHASE CAP XXIV SER X TR PREF S......ccce. | covvene [ eee | cvverriens 300.000 |.............25.00 |.....25.000 | .ooovvrveriienenn7,500 [ 10025420 | v 7,826 | i 7,500 | i | e D16 [ | e [ | s | s 0 P1L........ 08/01/2007
49327R 10 3 |KEYCORP CAPITAL X PREF TRUST.......ccconivurerirmnrmerrnnns [ woveens [ e | cvvriens 3,443.000 |..............25.00 |.....25.000 | ...cocoevvrrerren86,075 | ... 25540 | ooovvvirrenrnn87,934 | oiiiiiin86,075 | s | 8,886 | s [ e | e | s | e 0 P2L........ 06/30/2010
52520E 20 O |LEHMAN BROS HLDG CAP TRV SECS.......ccoovervrrerrernnes | vevvers [ eore | vvir 16,000.000 160 04/02/2004
52520X 20 8|LEHMAN BROS HLDGS CAP TR VI 6.24%.........cccmvvemvrrers | vvvevee [ ore | cvvreens 8,000.000 80 01/05/2005
617466 20 6|MORGAN STANLEY CAP TRUST V...cooooomirmrimeirnnrinerinnnns | cevrvene | eee | s 12,000.000 | ..............25.00 |.....25.000 | ................300,000 |.....20.420 | ......cccec.... 245,040 | ..coovvverns 300,000 17,250 07/16/2003
69350H 20 2| PNC CAPITAL TRUST D....oorrerririeerierinenienisesinsninenies | evveies | vene | vveene 12,000.000 ....302,280 300,000 18,375 12/18/2003
73941X 64 3|PPLUS TR CTF CL A SERIES GSC-3.... .8,000.000 169,280 ..200,000 12,000 11/22/2004
73941X 77 5|PPLUS SER CMT-1 CL ATR CTFS COMCAST COR......ccc. | vurvvrrs [ wone | wrerrns 8,000.000 200,000 12,500 04/13/2004
780915 30 2|ROYCE MICRO CAP TRUST.....covvvirrererireercrinerenienenee | vevirene | ene | weenes 12,000.000 300,000 18,000 10/16/2003
G6852T 20 4 |PARTNER RE LTD 6.75%...0ccveurirseisscesssnssnesssnsssnsssisssnsas | sevenes o 8,000.000 200,000 13,500 05/08/2003
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... . 182,423 240 0 XXX
8999999. Total - Preferred Stocks 2,927,429 |..XXX..... 182,423 240 0 XXX




Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

AF

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)
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.......oovvvmrirrirneineiiniieninnes | cevvees 3,106.000 ..310,600 | ....... 100.000 | .oovverriverirenrnen 310,600 | o 310,600 | oo 24,511 10/29/2008
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI.. v | e 910.000 91,000 | ....... 100.000 .. | 04/27/2009
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI.. B 200.000 20,000 | ... 100.000 . | 05/08/2009
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvevirrerimreinerierirerienes | cereens 400.000 40,000 | ....... 100.000 | covvvvvrrerrrrerrnennid0,000 | coiiciiriririenennid0,000 | oo, 05/28/2009
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI.. IO 400.000 40,000 | ....... 100.000 .| 07/10/2009
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI.. B 400.000 40,000 | ....... 100.000 . .| 11/06/2009
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....ccovivirrereerrimnerierireninnes | ceveees 507.000 50,700 | ....... 100.000 50,700 | ..oovveruenne 03/26/2010
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI.. RN I 399.000 39,900 | ....... 100.000 39,900 .. | 10/114/2010
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI.. B . 1,000.000 ..100,000 | ....... 100.000 00,000 .| 01/21/2011
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvivirrireirneineinerieninnes | ceveees 200.000 20,000 | ... 100.000 20,000 |..coooonenne 02/11/2011
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI.. OO 400.000 40,000 | ....... 100.000 ...40,000 ..| 03/18/2011
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI.. OO 1,363.000 ..136,300 | ....... 100.000 .136,300 | .. 8,928 . | 04/28/2011
013904 30 5[ALCATEL LUCENT SPD-ADR.......ccrirmiirrireriernireierssieesessssisesessesssssssenss | sevsnes 1,952.000 3,045 | ... 1.560 | oo 3,045 | 15,206 |...ccovvenne w2,733) [ e | s (2,733) 12/05/2007
235825 20 5|DANAHOLDING CORP.......covvirririeirinirienieresseessesssssessessesessessssssssssnes | seveens 7,381.000 89,679 | .o 12.150 | oo eenn89,679 | s 83,992 (37,348) [ ..o | s (37,348) 04/30/2008
235825 20 5|DANAHOLDING CORP. bbbt | anbiees 1,237.000 15,030 | .oerrer12.150 | v 15,030 [ oo . 00i(6,259) | v [ (6,259) 10/10/2008
235825 20 5|DANAHOLDING CORP........ovvirririerrinirieniereseessssssssessessessssesssssssensns | sereens 330.000 4,010 | oo 122150 | e, 010 | e | s 4,010 | e | s 4,010 09/07/2011
35906A 10 8|FRONTIER COMMUNICATIONS CORP COM 1,165.000 6,000 . 874 00:(5,335) | v [ (5,335) 07/02/2010
446150 10 4 [HUNTINGTON BANCSHARES INC.......cocovrvnriririnninireiersieeesisissesessessnns | vevsenes 3,000.000 16,470 16,470 | .... 1,630 | .. 120 210 (B140) [ e | s (4,140) 10/26/2007
493267 10 8|KEYCORP COMMON........ccooirimrimiemiimeniesienssssessensssssensessesessssssssssnses | seveens v | s 16,802.000 | w.ooeevvvrrieirinee 129,207 | oovveeere 7690 | oo 129,207 | coovvvrvenrreris 103,475 | ..o 3,422 (19,491) [ ovvvcerrreirciienns | s (19,491) 08/10/2009
493267 10 8| KEYCORP COMMON.......cooiimmiimrimeiiniiinesieeisseesesssssseessesssessssssssssssnsns | seveees 68,741.000 528,618 | ..o T890 | s 528,618 | ..vvevrrerciiinnd 413,925 |.. 5,133 (UL 1) | R (79,740) 08/10/2009
736508 84 7|PORTLAND GENERAL ELECTRIC CO.....ovvvieririiiirieiierieniienieseneesnninns | ceviens v | 56.000 1,416 25.290 TA16 | oo . 15 1,218 [ e | e 1,218 . . | 07/15/2011
872375 10 0| TECO ENERGY INC....cociiiiirineirciierineiieeiseisessssssssssessssissesssssssssesssnnes | sevsees 7,607.000 145598 | ........19.140 | oo 145,598 | o 200,000 | ....ocvvnees 8,466 | ..ovocvereererreiiens [ 10,193 | oo [ e 10,193 | oo [ 01/18/2005
902973 30 4[U.S. BANCORP.........oorviriiririiiniriieissisie s ssssssss st sssensessanes | nevsnes v | e 10,000.000 | ...cooverrerrcrcirens 270,500 291,005 1,250 4,250 800 05/26/1999
92343V 10 4 |VERIZON COMMUNICATIONS INC.......covrmrirmrerermmnimensseiseriesssesesensnnens | eveeene 4,855.000 ..194,783 138,846 | ... 9,528 | ..o [ e 21,071 21,071 . .| 01/11/2006
92839U 20 6| VISTEON CORP COMM.....cociiiimiiiiiiinisnsississsisssnssnsssesssssssnssssnssnssssssssnsas | covneens 530.000 26,468 180,000 | ..o (12,884) (12,884) | I 10/05/2010
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 2,359,324 2,415,676 1,385 63,336 0].. (130,638) | .... .(130,638) | .
Common Stocks - Parent, Subsidiaries and Affiliates
R N 17 N o — [ o] 86.000 394,606 122511 | 150,000 36,032 36,032
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates ...394,606 122,511 | ... 0 150,000 0 .36,032 0 36,032
Common Stocks - Mutual Funds
01881E 10 1 [ALLIANCE BERNSTEIN INCOME FUND INC........ccccrmivriririrerinirinerirenirneens | ceveeens v | 52.000 420 648 | ... 3 25 6 02/08/2001
880198 10 6| TEMPLETON GLOBAL INCOME FD INC CLOSED-EN... e | 285.000 2,693 . K] R [PTRRN (357) 08/31/2009
9299999. Total - ComMMON StOCKS = MULUAI FUNDS........vvuiiiiiiriieiesissiisis sttt 3,113 648 | ...... 3 356 (U I—— (351) 0 ...(351) XXX
9799999. Total - Common Stock........cerrenrenirenes 2,757,043 2,538,835 1,388 213,691 0 (94,957) 0 (94,957) XXX
9899998. Total - Preferred Stock from SECHON 1...........covivivieeieiiiieieeee ettt inees 2,927,429 R 2,927,429 4,313 182,423 240 XXX
9899999. Total - Preferred and Common Stock............ 5,684,473 | ... XXXecooooo | v 1,918,387 | o 5,466,264 5,701 396,115 0 (94,717) 0. (94,717) XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....13, the total $ value (included in Column 8) of all such issues $
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Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
3137A5 H8 0 |FHLMC CMO 3791 SD INV FLT ..ottt sssssensenes | essessssensenes 09/22/2011 | NATIONAL ALLIANCE SECURITIES C. et | s 470,606
3137A8 BT 4|FHLMC CMO 3820 SG INV FLT. . | 04/08/2011 | MORGAN KEEGAN & CO. 480,000
3137AF DB 5|FHLMC 3926 PY CMO. 10/21/2011 | WELLS FARGO ADVISORS 501,649
31397S WH 3| FNMA CMO 2011-40 SB INV FLT.. 10/17/2011 | NATIONAL ALLIANCE SECURITIES C 745,978
36202E V9 7|GNMA CMO 2 MJM 4240.. 06/08/2011 | FTN FIN SECURITIES CORP.. 539,144
38374V P2 9| GNMA CMO 2009-50 YA .... | 01/27/2011 | DAVID LERNER ASSOCIATES INC 918,860
38374Y SP 9| GNMA CMO PAC-2 2010-85 LC.... ... | 08/05/2011 | FIRST BALLANTYNE LLC 424,200
38374Y ZN 6|GNMA CMO 2010-95 S INV FLT.... woer | 06/20/2011 [ KEYBANK NA.......oovvoririnninnne 450,115
38374Y ZN 6|GNMA CMO 2010-95 S INV FLT.... ... | 08/11/2011 | NATIONAL ALLIANCE SECURITIES C. e 801,390
38375Y NF 5| GNMA CMO PAC 2008-79 CS . ... | 06/28/2011 | COASTAL SECURITIES INC 604,254
38376C 2F 5| GNMA CMO 2009-89 E.......ccvvvurirerriiisiriierssiseesssissresssisssssse s sssssssssesssssssnsenss. | osssssesessnes 06/16/2011 | KEYBANK NA.......oooviiiieiiiiieceie ettt ssesssssnns | cosssesssssnsanes 983,768
38376C QP 7 |GNMA CMO 2009-75 SD ... | 12/28/2011 | DAVID LERNER ASSOCIATES INC 509,585
38376L B5 7|GNMA CMO 2011-104 KG ....| 07/28/2011| STIFEL NICOLAUS......... 1,033,750
38376L HJ 1|GNMA CMO 2011-90 JD ... | 06/29/2011 | STIFEL NICOLAUS......... 760,313
38376L R3 5| GNMA CMO 2011-129 MA. .| 09/09/2011 | DAVID LERNER ASSOCIATES INC 786,050
38376L RN 1| GNMA CMO 2011-80 KX 06/29/2011 | CITIGROUP GLOBAL MARKETS INC 668,087
38376L RP 6| GNMA CMO 2011-80 KY. .... | 06/29/2011 | FIRST BALLANTYNE LLC 498,750
38376L RP 6| GNMA CMO 2011-80 KY ....| 06/29/2011| CITIGROUP GLOBAL MARKETS INC. 498,750
38376P LE 8| GNMA CMO 2009-118 XA. ... | 05/18/2011 | RAYMOND JAMES INSTITIONAL. 509,790
38376T PH 9|GNMA CMO 2010-7 LV . . < | 05/16/2011 [ KEYBANK NA.......covvorirrrirnnennas 449,047
38377D E9 3|GNMA CMO 2010-105 HS. ....| 08/11/2011 | DEUTSCHE BANK...... 510,477
38377G RJ 0| GNMA CMO 2010-68 SK INV FLT. 04/12/2011 | NATIONAL ALLIANCE SECURITIES C. 527,433
38377G SW 0| GNMA CMO 2010-68 LS ... | 05/05/2011 [KEYBANK NA.......cooovririiieireieirinns 201,646
38377K BR 0|GNMA CMO PAC-2 2010-114 QC .... | 09/08/2011 | MORGAN KEEGAN & CO 787,708
38377M AT 3| GNMA CMO PAC-2 2010-129 KD ... | 08/22/2011 | STIFEL NICOLAUS......... 776,038
38377N  AA 2| GNMA CMO PAC-2 2010-143 CM . 01/26/2011 | KEYBANK NA........oovvrerrrircriinnens 1,994,946
38377N  G7 3 |GNMA CMO 2010-157 SH 12/20/2011 | NATIONAL ALLIANCE SECURITIES C 437,574
38377N UH 5| GNMA CMO 2010-167 WS. .| 05/26/2011 | RAYMOND JAMES INSTITIONAL. 1,005,641
38377N ZS 6|GNMA CMO 2010-167 GS INV FLT.. 12/28/2011 | CITIGROUP GLOBAL MARKETS INC 274,736
38377Q FP 7 |GNMA CMO 2011-18 GS INV FLT ....| 10/13/2011 | DAVID LERNER ASSOCIATES INC 999,998
38377Q HC 4|GNMA CMO SEQ PYR 2011-018 KS INV FLT.....cccorrrerne. . | 02/28/2011 | KEYBANK NA. 944,708
38377R LP 8 |GNMA CMO TAC 2010-160 VW. 01/26/2011 | STIFEL NICOLAUS.. 1,021,981
38377R LP 8| GNMA CMO TAC 2010-160 VW .... | 02/21/2011 | KEYBANK NA, 1,013,980
38377R PA  7|GNMA CMO TAC 2010-162 KA. v | 0172072011 | KEYBANK NA......cooovernrrererinceennae 1,018,936 | cvvovovernrrereeeieeeseeesesenne 989,258
38377T DF 5|GNMACMO 2011-13 CD ....| 01/28/2011 | FIRST BALLANTYNE LLC 995,000 1,000,000
38377T LH 2|GNMA CMO SEQPYR 2011-3BC......cocccernneee .... | 01/28/2011 | NATIONAL ALLIANCE SECURITIES C. 1,007,813 1,000,000
38377T SN 2|GNMA CMO 2011-30 WS INV FLT. . .... | 04/05/2011 | DEUTSCHE BANK...... 513,980 | covourverrererreeieeeeeeeeee e 490,673
38377T V7 3| GNMA CMO TAC 2011-23 GV..cvovuerermrrernrererisessssesssssessssssssessssssssssssssssssssessssssenes | sossessssssens 03/17/2011 | CITIGROUP  GLOBAL MARKETS INC......ccvvrmurrermreimresmsesseessssssssesssssssssenses | woeessssssenns 1,007,897
38377U AN 8| GNMA CMO PAC 2011-35 TA. ... | 04/14/2011 | MORGAN KEEGAN & CO. 497,466
38377U C7 1|GNMA CMO PAC-2 2011-50 AB.... ....| 04/28/2011 | MORGAN KEEGAN & CO 501,250
38377U C7 1|GNMA CMO PAC-2 2011-50 AB.... ... | 05/10/2011 | MORGAN KEEGAN & CO. 738,568
38377U F7 8|GNMA CMO CMO 2011-50 CE . ... | 05/20/2011 | MORGAN KEEGAN & CO 754,687
38377U F7  8|GNMA CMO CMO 2011-50 CE......ccvoruvvrrmrrirmerirensseessssssssssssssssssesssssssssssssssssssnsssss | soseessssesens 07/11/2011 | CITIGROUP  GLOBAL MARKETS INC......covvvmurermrermresnnesssessssssssssssssesssennes | woeessssssenns 1,202,093
38377V CM  6|GNMA CMO 2011-51 KD... ... | 04/28/2011 | KEYBANK NA 500,000
38377V CM 6| GNMA CMO 2011-51 KD... . .... | 05/06/2011 | STIFEL NICOLAUS......... 494,196
38377V GK 6| GNMA CMO 2011-52 GU......ceorurerrreerreeiseeessesesssessssessssssssssssssssssssssssssssssssssssnssssnnss. | sosssssassssnns 04/28/2011 | STIFEL NICOLAUS........cvovmrermreesseeesseeessseessssesssssssssssssssessssesssssssssssssssssssnnees | soseessssssesnns 488,750
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38377V GU 4| GNMA CMO 2011-52 MQ INV FLT. 05/17/2011 | CITIGROUP GLOBAL MARKETS INC 972,854
38377V GU 4 |GNMA CMO 2011-52 MQ INV FLT. ... | 05/20/2011 [KEYBANK NA.......cooovriiiiiieieieenns 487,165
38377V V3 7|GNMA CMO 2011-68 MX.........vcernvene . v | 061772011 | KEYBANK NA......cooomvierirrircrinninnes 498,125
38377W 4D 3| GNMA CMO 2011-101 ST INV FLT. . ....| 07/28/2011| CITIGROUP GLOBAL MARKETS INC. 493,594
38377W 4D 3| GNMA CMO 2011-101 ST INV FLT .| 08/12/2011 | MORGAN KEEGAN & CO, 500,000
38377W 4S 0| GNMA CMO 2011-101 MP 07/28/2011 | CITIGROUP GLOBAL MARKETS INC 1,000,000 1,000,000
38377W C5 1|GNMA CMO 2011-88 JD .... | 06/29/2011 | STIFEL NICOLAUS......... 503,438 | oo 500,000
38377W ES 9| GNMA CMO 2011-75 GS INV FLT. ....| 05/11/2011 | NATIONAL ALLIANCE SECURITIES C e 703,063 ...700,000
38377W GQ 1| GNMA CMO 2011-72GD - 19. ....| 06/28/2011 | MORGAN KEEGAN & CO 496,714 ...493,935
38377W KU 7| GNMA CMO 2011-70 CU . .... | 05/13/2011 | MORGAN KEEGAN & CO 997,500 1,000,000
38377W PG 3|GNMA CMO 2011-88 GC........... . ....| 09/16/2011 | MORGAN KEEGAN & CO 487,304 | .ooooioeie e 483,527
38377W SM 7| GNMA CMO 2011-84 MS........cccovvvnee. 06/30/2011 | FTN FIN SECURITIES CORP........ccevueviiriieiieiniecieiieieissssie s ssesssssssssesssnns | covssessssnsnes 481,875 | oo 500,000
38377X AH 5| GNMA CMO PAC 2011-100 HP. .... | 07/28/2011 | KEYBANK NA 503,203 | ..o 500,000
38377X JS 2|GNMA CMO PAC-2 2011-114 QA.. ....| 08/29/2011| STIFEL NICOLAUS......... 1,008,906 1,000,000
38377X LB 6|GNMA CMO PAC 2011-112 CA ....| 09/06/2011 | COASTAL SECURITIES INC 1,025,938 1,000,000
38377X SE 3| GNMA CMO TAC 2011-113 WD.... . . v | 08/29/2011 | KEYBANK NA......oooiiniicireiinrins 1,003,438 1,000,000
38377Y NK 2| GNMA CMO PAC 2011-138 PM......couiiiirirrirriieriniriesiesissessesssssiessesesesessssssssssssensns. | svesssesssesens 10/27/2011 | FIRST BALLANTYNE LLC.....oouuiiriiiieiiineiiesirseiisessesiessesesssssessssssessseness | soessseneseenns 513,750 | oo 500,000
38377Y NK 2|GNMA CMO PAC 2011-138 PM 11/21/2011 | MORGAN KEEGAN & CO 511,866 ...500,000
38377Y PY 0|GNMACMO 2011-136 KE............. 10/05/2011 | DAVID LERNER ASSOCIATES INC 672,742 ...678,680
38377Y W6 3| GNMA CMO 2011-137 UA. 10/27/2011 | STIFEL NICOLAUS......... 997,500 1,000,000
38378A AQ 4|GNMA CMO PAC-2 2011-151 KC 12/20/2011 | STIFEL NICOLAUS......... 980,654 | ...couurerrerreeineirerieie s 979,429
38378A DX 6|GNMA CMO PAC-2 2011-153 NQ. 12/20/2011 | RBC DOMINION 494,505
38378A EA 5|GNMA CMO 2011-153 NW... 12/20/2011 | RAYMOND JAMES INSTITIONAL.... 491,122
38378A EC 1|GNMA CMO 2011-153 CB 12/20/2011 | CITIGROUP GLOBAL MARKETS INC 994,181
38378A UX 7|GNMA CMO 201-157 WH 12/28/2011 | DAVID LERNER ASSOCIATES INC 499,375 | ovooeeceeeie e 500,000
38378A YW 5| GNMA CMO 2011-157 Hduoooveiviiniecis . .... | 12/30/2011 | STIFEL NICOLAUS......... 1,019,063 1,000,000
0599999. TOtal - BONAS = U.S. GOVEIMIMENL. ... veeititestesiisisese ettt E e E 6 e0E oL E LR E L0 f 8Lkt 51,189,457 | v 50,710,621 184,064
Bonds - All Other Government
38374D K2 4| GNMA CMO 2008-21 TH.......cocoveveiriieriiiiiisieisiesesei e | ................ | 08/12/2011 | NATIONAL ALLIANCE SECURITIES C. ettt | ererersreeans 291,823 | .o 288,220 | ..o 1,233
1099999. Total - BONAS - All OthEr GOVEINMENE. ... ...ttt ses sttt ef stk e oeEfeEEoEEeEE SR eS8 E ettt 291,823 | .o 288,220 | ..o 1,233
Bonds - U.S. Special Revenue and Special A t
163103 UJ 1| CHELAN CNTY WASH PUB UTIL DIST REV 2011C.......... 11/01/2011 | MORGAN KEEGAN & CO 516,695
19668Q DM 4|COLORADO ST BLDG EXCELLENT REV 01/18/2011 [ RBC DOMINION.........coomrrmrirrierireeseesseinseesneins 529,520
485260 BH 5|KANSAS GAS & ELECTRIC CO SENIOR DEB SER..... .... | 07/11/2011 | MORGAN KEEGAN & CO. 446,624
690477 DG 6|OVIEDO FLA UTIL REV BDS TAXBLE .| 01/12/2011 | MORGAN KEEGAN & CO, 383,532
744499 AP 9|PUBLIC SVC CO NEW MEXICO SENIOR NT .... | 11/09/2011 | WELLS FARGO ADVISORS 594,300
744533 BL 3|PUBLIC SERVICE CO OKLA SENIOR NT SER | v | 0171372011 | KEYBANK NA.....covomiinirrirriinrinns 248,115
800618 AF 7|SANFORD N C ENTERPRISE SYS REV. . .... | 01/20/2011 | MORGAN KEEGAN & CO 519,555
812643 GE 8|SEATTLE WASH MUN LT PWR REV TAXB IMPT ettt | e 02/08/2011 [ KEYBANK NA.......oovimririiriiiirieiieniecesseissssie s ssssssssssssessensns | nevesssesssssons 400,000 | .oooveririerie e 400,000
906347 TH 2| UNION CNTY N J IMPT AUTH REV....c.cocimirirniinimisninsiins (SRR PO 02/01/2011 [ MORGAN KEEGAN & CO......coivmuiiiiieiinsinisssisssissssssenssesssssssssssssssssenssssssssssssssssnns | nosessssssssssnas 303,843 | . 300,000 [ 1,920
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment [N 3,942,184 3,766,238 22,874
Bonds - Industrial and Miscellaneous
001055 AF Q[ AFLAC INC.....oiivuiimiieiiieeiieetssise sttt isnnes | nenisssesnsians 12/29/2011 | MORGAN KEEGAN & CO.....uoourimiirniiniiieeseeiseissesssesssessssssssssssssssssssesssesssss | soneesseseseesas 511,450 | oot 482,000 11,572
016900 AC 6| ALLEGHENY LUDLUM CONV.......ccouiiriirirriiieiiriniiierieressesssissssiesiesssessesssssssssssssses | sevesssesssnens 06/03/2011 [ STIFEL NICOLAUS.........cooiviiiirierieriisseissiiesiesiesesesiesssssesssesssssensssssssssnnss. | nevessssssssiees 285,250 | ..o 250,000 [ ..oorverrirrireeiriererenie 8,350
04273W AB 7|ARROW ELECTRONICS INC SENIOR BD .... | 08/17/2011 | MORGAN KEEGAN & CO 504,500 ...500,000 12,172
046353 AB 4| ASTRAZENECA PLC FGN SR NT . .... | 02/10/2011 | MORGAN KEEGAN & CO. 564,175 12,292
12626P AL 7| CRH AMERICA INC SENIOR BD.......cciviriemmriirierierieeseessssssessesssessssesssssssssessessnns | cossessnssinees 09/01/2011 | WELLS FARGO ADVISORS.........coomrimrimrimiinerssssiesssesssssessssssssssessessssssssssssnsss | sesessssssssnes 264,780 | ..o 250,000 [ .ooovvvmrirrereeneieren s 1,837
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126650 BP 4|CVS CAREMARK CORP BOND SER 2006......... 06/07/2011 | KEYBANK NA... 380,356

205363 AL 8|COMPUTER SCIENCES CORP SENIOR NT. .... | 04/12/2011 | RAYMOND JAMES INSTITIONAL 547,450

205363 AL 8|COMPUTER SCIENCES CORP SENIOR NT .... | 05/20/2011 | MORGAN KEEGAN & CO 555,355

205363 AL 8|COMPUTER SCIENCES CORP SENIOR NT .... | 09/02/2011 | STIFEL NICOLAUS......... 273,595

205887 AR 3| CONAGRAFOOD INC . | 05/09/2011 | MORGAN KEEGAN & CO, 760,256

205887 AX 0|CONAGRA FOODS INC NOTE.. 07/06/2011 | MORGAN KEEGAN & CO! 302,500

210371 AF 7| CONSTELLATION ENERGY GROUP INC. .... | 09/23/2011 | MORGAN KEEGAN & CO. 619,810

21079V AA 1 |[CONTINENTAL AIRLINES INC BOND SER 2010-1..... v | 0971672011 | KEYBANK NA......cooomvirirricrinrinnas 487,500

25271C AK 8 |DIAMOND OFFSHORE DRILLING INC SENIOR NT..... ....| 05/19/2011 | RAYMOND JAMES INSTITIONAL 562,705

26874Q AB 6|ENSCO INTERNATIONAL INC DEB v | 04/08/2011 | KEYBANK NA......ooomvirrirrirriinriinns 449,964

29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD........ccocviiuuririiiniineinerieriseseseseseenns .1 09/13/2011 | CITIGROUP GLOBAL MARKETS INC 246,013

29250R AT 3|ENBRIDGE ENERGY PARTNERS L P SENIOR BD........cccvvirriiireiersiinirseerssseesessssees | oerenserensnes 09/13/2011 | MORGAN KEEGAN & CO......ocvuireiieiieiiieiisse et sssssssessessesses | coessessesnsnes 495,500

29273R AP 4 |ENERGY TRANSFER PARTNERS SENIOR NT. ... | 09/22/2011 | KEYBANK NA... 505,015

29364L AL 6|ENTERGY GULF STATES INC BOND, ... | 07/22/2011 | KEYBANK NA... 500,000

293791 AP 4 |ENTERPRISE PRODUCTS OPERATING LP SENIOR...... .... | 08/11/2011 | MORGAN KEEGAN & CO 558,835

294429 AG 0| EQUIFAXINC SENIOR NT....cooiiiuiiriiieimeimeissseissssessseissssssssses st cssssssssssssesssescns .1 09/20/2011 | KEYBANK NA........oooomiirrinrineiinns 569,855

36186C 50 9| GMAC LLC......iiiiiciiiiceiiee sttt | ceseesiensninens 12/31/2011 | TRANSFER FROM PREFERRED STOCK.........covunivieriiivierieiisiinsriesienesenis | eoverereressenns 200,000

377372 AD 9| GLAXOSMITHKLINE CAPITAL INC FGN NT .... | 02/18/2011 | MORGAN KEEGAN & CO 562,000

40414L AB 5|HCP INC SENIOR NT v | 0172412011 [KEYBANK NA........ooiiriieieieieenn 249,755

418056 AH 0|HASBRO INC .... | 08/04/2011 | MORGAN KEEGAN & CO 564,025

448055 AC 7|HUSKY ENERGY INC NOTE............... ....| 06/03/2011 | RBC DOMINION 575,980

459200 GJ 4|INTERNATIONAL BUSINESS MACHS NOTE... . | 02/04/2011 | STIFEL NICOLAUS......... 567,500

482480 AA 8|KLA-TENCORP CORP SENIORNT...... 01/04/2011 | MORGAN KEEGAN & CO! 554,660

485134 BK 5|KANSAS CITY POWER & LIGHT CO SENIOR NT....... .... | 02/11/2011 | MORGAN KEEGAN & CO. 562,570 14,609

494550 AJ 5|KINDER MORGAN INC ... | 06/21/2011 | RAYMOND JAMES INSTITIONAL.......ocvvrmivrmrimeemriisseesensseeeseessssssessenesesessesas 873,750 15,263

511546 AA 1|LAKEHEAD PIPE LINE COMPANY LTD SENIOR NT.... .| 02/10/2011 | STIFEL NICOLAUS......... 563,680 13,028

56585A AE 2 |MARATHON PETROLEUM CORP SENIOR NOTE .| 11/21/2011 | KEYBANK NA... 249,983

579780 AF 4|MCCORMICK & CO INC SENIOR NT......cccomvurrrrnerinrin 02/10/2011 | KEYBANK NA... 559,650

629568 AW 6| NABORS INDUSTRIES INC SENIOR BD SER 144A.........c.cocniiminrirrieinneieineeienins .... | 08/16/2011 | CITIGROUP GLOBAL MARKETS INC. 498,270

652478 BC 1|NEWS AMERICA HOLDINGS .| 06/10/2011 | MORGAN KEEGAN & CO, 595,775

65504L AF  4|NOBLE HOLDING INTL LTD FGN SR BD .... | 11/04/2011| MORGAN KEEGAN & CO 539,220

677071 AF 9| OHANA MILITARY COMMUNITIES LLC BOND SER . | 04/26/2011 | RAYMOND JAMES INSTITIONAL. 306,000

677415 CJ 8|OHIO POWER CO SENIOR NT. 07/05/2011 | MORGAN KEEGAN & CO. 513,000 \

705322 AJ 4 |PEDERNALES ELECTRIC COOP INC BOND SER 02 .... | 07/12/2011 | MORGAN KEEGAN & CO. 553,750 500,000 [ eoveirieiee s 4,960

72650R AR 3| PLAINS ALL AMERICAN PIPELINE L P SENIOR....... .... | 09/21/2011 | MORGAN KEEGAN & CO 1,123,450 1,000,000 13,115

803111 AM 5| SARA LEE CORP ....| 06/17/2011 | MORGAN KEEGAN & CO 468,000 | ...ooevreririieiienieeee e 500,000 [ .eoovvenierrireererieiierieseees s 4,339

84474Y AA 4 [SOUTHWEST AIRLINES CO BOND SER 2007-1 CL. .... | 07/08/2011 | MORGAN KEEGAN & CO 761,481

878742 AS 4|TECK RESOURCES LIMITED FGN BD .1 09/13/2011 | KEYBANK NA.......ocvvrieriniicrinns 421,480

90783V AA 3 [UNION PACIFIC RAILROAD BOND 2005-1 TRUST........ovvurrerrimimimirieniieniseesnsinsiienes | woversrenerenens 01/25/2011 [ FTN FIN SECURITIES CORP........ccoovviiirierirriririniiinerieriseessessssiessenssssssssenns | nevessssinsienes 465,413

947074 AK 6| WEATHERFORD INTERNATIONAL INC SENIOR NT......ccvvvmirierererirerireenns .... | 09/06/2011 | MORGAN KEEGAN & CO 282,128

98385X AT 3| XTOENERGY INC SENIOR NT. .1 02/18/2011 | MORGAN KEEGAN & CO. 718,415 ...595,000
3899999. Total - Bonds - Industrial and Miscellaneous.............. 23,274,798 | oo 21,362,506 312,626
8399997. TOtal = BONAS = PAM 3.t 78,698,262 | ..vvoveiciriniiseieiisiieniens 76,127,585 520,798
8399998. Total - Bonds - SUMMANY EM FIOM PA ...ttt ssesss st ess ettt e es | e41eEseeseeE e s eeE e 088008080888t b ettt 1,666,669 1,661,269 | .ot 3,444
8399999. TOI = BOMAS sttt £EE L8R8 E LR L84 £E R4 E 4R E AR eLEEEEE LR R LA E LSRR 80,364,931 | oo 77,788,854 524,242

Common Stocks - Industrial and Miscellaneous
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000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI...... 01/21/2011 | FHLB CINCINNATI... 1,000.000 100,000

000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI...... ... | 02/11/2011 [ FHLB CINCINNATI... 200.000 20,000

000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI...... .... | 03/18/2011 | FHLB CINCINNATI... 400.000 40,000

000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI...... .... | 04/28/2011 | FHLB CINCINNATI... 1,363.000 136,300

235825 20 5|DANAHOLDING CORP............ .| 09/07/2011 | KEYBANK NA. 330.000

736508 84 7|PORTLAND GENERAL ELECTRIC CO..... 07/15/2011 | MERRILL LYNCH. co | s 56.000
9099999. Total - Common Stocks - Industrial and Miscellaneous e 296,300 0
9799997. Total - Common Stocks - Part 3. 296,300 0
9799999. TOtal = COMMON STOCKS. ... vttt ettt es et en ettt essesses st ansessesensessesas 296,300 0
9899999. Total - Preferred and Common Stocks 296,300 0
9999999. Total - Bonds, Preferred and Common Stocks 80,661,231 524,242
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CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
312906 2P 4|FHLMC REMIC SERIES 1136-H. ... | 12/15/2011. | PRINCIPAL 311 31 .303 ....307 0 307 09/15/2021.
3137A5 H8 0|FHLMC CMO 3791 SD INV FLT.. ... | 12115/2011. | PRINCIPAL 61,962 | ............. 61,962 | ...cconee. 61,653 61,652 0 [ o | e 61,652 11/15/2040.
3137A8 BT 4 |FHLMC CMO 3820 SG INV FLT.....cccovvveirerrrrrrrinnn oo | 12/15/2011. | PRINCIPAL.......ovvvrivririirinerirenins [ v | s 156,785 | ...ccoovuee 156,785 | ..ccvvvne 150,514 | oo 150,610 (V1 [OOSR ISR 150,610 02/15/2039.
3137AF DB 5|FHLMC 3926 PY CMO ... | 12/15/2011. | PRINCIPAL 29,249 | ..o, 29,249 ...29,505 ...29,503 0 ...29,503 09/15/2031.
31392H CY 7|FNMA CMO PAC 2002-92 QE. ... | 12/127/2011. | PRINCIPAL 315,468 315,468 | .. .329,664 .328,628 0 .328,628 10/25/2031.
31394A UZ 7 |FNMA CMO 2004-59 PM........ccomvrrmrimrerenririnsenans ... | 12/31/2011. | MORGAN KEEGAN & CO......cccrvee | wovvrrmerirerirneinienns | e 152,930 | .oovvennee 152,930 | ovvvrne 154,077 | o 153,857 (51) (X)) [N U 153,806 08/25/2019.
31394N AQ 1|FHLMC CMO 2724 Al ... | 06/30/2011. | KEYBANK NA ....105,999 106,927 106,835 7 (7 106,828 12/15/2023.
31394V C8 1|FNMA REMIC CMO PAC 2006-2 AB...........coccorveene ... | 12/27/2011. | PRINCIPAL . v 190,895 | . 196,741 196,344 0 196,344 12/25/2033.
31394V HU 7| FNMA CMO TAC 2005-114 SQ.....covvrvveiereririrnnines ... | 01/25/2011. | PRINCIPAL 45,006 | ..cooonvennn 45,006 | ..ooooerenne 46,469 | ..o 46,351 (VI OO TN 46,351 01/25/2036.
31394X 5L 6|FHLMC CMO TAC 2783 YC ... | 08/15/2011. | PRINCIPAL 306,524 306,524 310,835 310,411 | i | s 44 44 310,455 04/15/2024.
31395B KL 6|FNMA CMO 2006-3 GP ... | 08/25/2011. | PRINCIPAL 366,013 | ........... 366,013 | .. 372,418 372,105 (60) ...(60) 372,045 03/25/2036.
31395D L7 2|FNMA CMO SEQPYR 200643 G........ccovvvrrrrnrrnenn ... | 10/25/2011. | PRINCIPAL 202,389 202,389 | ........... 213,331 | oo 212,735 (61) e B1) e [ 212,675 09/25/2033.
31395N PD 3 |FNMA CMO SEQ PYR 2006-B1 AB.........ccccocorurennee ... | 12/27/12011. | PRINCIPAL 320,677 320,677 | oo 336,710 | oo 332,497 (V1 ORI ISR 332,497 06/25/2016.
NATIONAL ALLIANCE
31395N W3 7 |FNMA CMO 2006-59 SH ... | 06/30/2011. | SECURITIES C 39,876 39,876 ...40,649 1) (1) 03/25/2035.
31395W EM 5|FHLMC CMO TAC 3007 GW. ... | 10/17/2011. | PRINCIPAL 324,287 324,287 .333,555 (114) (114) 07/15/2035.
31395W JS 7 |FHLMC CMO 3005 SW INV FLT. ... | 12115/2011. | PRINCIPAL ...51,546 0 ...51,546 07/15/2035.
31396A CP 7 |FHLMC REMIC 3033 CL JN ... | 12/15/2011. | PRINCIPAL 201,166 0 201,166 10/15/2033.
3139%6P G7 0|FNMA CMO 2007-14 GD ... | 12/127/2011. | PRINCIPAL . 110,947 0 110,947 10/25/2033.
31396P QF 1 |FNMA CMO 2007-5 KA........coovvurrrrerierinerieniiniens v | 1212712011, | PRINCIPAL. ..o [ evniieeiieiesiesinns | e 115,202 | ...cooeue. 115,202 | wovvvenee 117,506 | oo 117,382 (V1 [UPOORPORORTON ISR 117,382 02/25/2037.
31396V S3 3 |FNMA CMO 2007-42 YQ.. ... | 03/25/2011. | PRINCIPAL 53,472 ...55,478 ...55,262 (6) (6) ...55,256 08/25/2036.
31396X GC 2 |FNMA CMO 2007-77 1o | 1212712011 | PRINCIPAL.......oovvrriresrieeieniis [ v | e 186,514 | ..........186,514 | .. .190,244 .189,912 0 189,912 08/25/2037.
31396Y PV 8|FNMA CMO 2008-17 BA......cccveerrerireerrmerienereens .| 12/127/2011. | PRINCIPAL 70,240 | oo 70,240 | ..ocoonneen. 71,205 | oo 71,147 (V1 [OOSR O 71,147 10/25/2037.
CITIGROUP GLOBAL MARKETS
31396Y QY 1 |FNMA CMO CMO 2008-17 LA.......cccrvverrrerrrrrerins ... | 12/31/2011. | INC 93,140 | ..oooennnnd 93,140 | .ovvernven. 94,304 | oo 94,250 (16) ((1) ) I ISR 94,234 02/25/2038.
31397F GZ 9| FHLMC CMO 3271 QW.....orvrrireirireriseireeienes ... | 04/15/2011. | PRINCIPAL 204,019 204,019 | ........... 206,059 | ..coovrrrne 205,860 (11) (T1) ] e | e 205,849 02/15/2037.
NATIONAL ALLIANCE
31397G H7 8|FHLMC CMO 3313 AB .| 12/31/2011.|SECURITIESC | | wereeeen88,606 | oo, 68,606 | ............. 97,565 | ..covvrerirns 71,905 0 07/15/2035.
31397G H7 8|FHLMC CMO 3313 AB ... | 12/31/2011. | KEYBANK NA LGA71,300 | 283,932 |l ATT01 | [ e (2,076) (2,076) 07/15/2035.
31397G VZ 0|FHLMC 3321 MA ... | 12/15/2011. | PRINCIPAL v 448,525 | 0 456,996 05/15/2037.
31397M Y8 4|FNMA CMO PAC 2009-3 KC.....coovvvrevierrrriiriicrans oo | 1212712011 | PRINCIPAL......ooovvrrirrrinrineieeiins [ e | e 101,646 | ....coooee. 101,646 | .....cooee. 103,044 (V1 [ORORRRTON IUORN 102,921 01/25/2037.
31397N UG 8|FNMA CMO 2009-19 TD ... | 12/27/2011. | PRINCIPAL 203,313 203,313 205,854 0 205,715 08/25/2036.
31397S WH 3| FNMA CMO 2011-40 SB INV FLT... e | 1202712011, [ PRINCIPAL ... [ evveeiesiesisseniinins | evieninns 165,021 | .oovveneee 165,021 | .. 165,434 0 165,432 11/25/2040.
31397T LP 5|FHLMC CMO PAC 3452 JA.......ccoovviirerniiiriniirirnns v | 121152011, [ PRINCIPAL. ..o | ceriveirernsissieninenns | evvveinns 129,853 | ..o 129,853 | ..o 133,302 0 [ o | e 133,020 05/15/2038.
31398K DS 6|FHLMC CMO 3587 US INV FLT.. ... | 01/18/2011. | PRINCIPAL 10,283 10,283 ..10,212 0 10/15/2039.
31398K E5 5|FHLMC CMO 3581 CS INV FLT.. [ 1211512011, | PRINCIPAL......cooevvriiieriieisieiiiens | ceeiveresieeiiessnsesnes | sevieeiies 117,115 L7115 115,736 0 10/15/2039.
CITIGROUP GLOBAL MARKETS
31398M MT 0|FNMA CMO PAC 2010-13 NX. ... | 12/31/2011. | INC 378,600 .395,025 (229) (229) .394,796 .(16,196) | .. 02/01/2040.
31398M N6 9|FNMA CMO PAC 2010-37 JA ... | 07/25/2011. | MATURED ...162,734 768,726 (24) ..(24) 768,702 . (5,969) 03/25/2040.
31398P JM 2 |FNMA CMO PAC 2010-35 LA.. ... | 12/27/12011. | PRINCIPAL 881,030 881,030 895,818 0 895,818 | ... | cerins (14,788) 02/25/2040.
31398R AP 0|FNMA CMO 2010-43 UQ. ... | 07/25/2011. | PRINCIPAL 182,352 .182,568 0 .182,568 (216)] .. 05/25/2040.
36202E V9 7|GNMA CMO 2 MJM 4240.... .| 12/20/2011. | PRINCIPAL ....124,686 133,909 0 133,909 | .ooovvvvrvnins | v (9,223) 09/20/2038.
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38373A C5 3|GNMA CMO 2009-69 TM.......ccvomverrrierirnrirenirnens ... | 12/20/2011. | PRINCIPAL 328,138 328,138 | oo 326,497 | ..cooovrrenn 326,608 (V1 [UPOORPORORTON VPRI 326,608 | ...coovvvrrerians | e 1,530 | covrrenee 1,530 | ........ 20,697 | 02/20/2038.
NATIONAL ALLIANCE
38374N ML 8| GNMA CMO 2006-41 YA......cocovrrerreeirereriereireirnnns .. 106/30/2011. |SECURITIESC | | e 51,068 | ...coovvuvee 51,068 | ..oovnven 51,100 | oo 51,098 0 [ e | s 51,008 | .o | cevrieieeen(29) | e (29) 08/16/2036.
38374T G4 0|GNMA 2009-34 LW ... | 12/16/2011. | PRINCIPAL 78,751 | v 78,751 | v 80,720 | oo 80,671 (V1 [OORROT U 80,671 | .o | verreenn(1,921) | i (1,921) 02/16/2034.
38374U PP 0| GNMA 2009-29 NY. ... | 12/16/2011. | PRINCIPAL 63,479 | oo 63,479 ...64,193 ...64,175 0 8475 | | e (BIT) | (697) 05/16/2039.
38374V J2 6|GNMA CMO 2009-59 US INV FL.......cocoovverrrrirrranes ... | 12/20/2011. | PRINCIPAL 239,735 239,735 | .. .250,822 .250,440 0 250,440 | ..o | vernenn(10,705) | .. (10,705) 07/20/2039.
38374V P2 9| GNMA CMO 2009-50 YA........ccoomremmremrirneereninninne oo | 1212012011, | PRINCIPAL........ocvvvreeerirereereniis [ eveeiieeieeiiesissiiens | e 185,470 | ..oovveneee 185,470 | wovvvrne 189,644 | ...oooovvvenee 189,554 (V1 [ORORTRORON IV 189,554 | ..oovvevvvvvrnns | v (4,083) | oo (4,083) 06/20/2039.
38374V SN 0| GNMA CMO 2009-57 1 02/16/2011. [ PRINCIPAL......ovvrerrieierininiienins e | e 667,964 | ........... 667,964 669,843 669,790 (5) (5) 669,785 ...(1,821) 02/16/2022.
38374X QL 2|GNMA CMO PAC-2 2009-25 CA. ... | 12/16/2011. | PRINCIPAL 241,930 241,930 246,041 245,909 0 245,909 rereneeen(3,979) 03/16/2039.
38374Y C9 2|GNMA CMO 2010-87 QS. ... | 12/16/2011. | PRINCIPAL 278,753 278,753 295,902 0 295,902 ) - (17,150) 04/16/2040.
38374Y DK 6|GNMA CMO 2010-92 CJ.. ... | 12/20/2011. | PRINCIPAL 229,734 229,734 243411 0 )| e (13877) | . 05/20/2039.
38374Y ZN 6|GNMA CMO 2010-95 S INV FLT. ... | 12/20/2011. | PRINCIPAL 55,310 ...57,985 0 )| (2,674) 07/20/2040.
38374Y ZN 6|GNMA CMO 2010-95 S INV FLT ... | 12/20/2011. | PRINCIPAL 72,647 ...76,135 0 V| ceeennn(3,487) | . ... | 07/20/2040.
38374Y ZN 6|GNMA CMO 2010-95 S INV FLT. ... | 12/20/2011. | PRINCIPAL v 116,340 | 122,401 0 ) .. (6,062) | .. . | 07/20/2040.
38375A 4G 6| GNMA CMO 2010-10 CP ... | 12/20/2011. | PRINCIPAL 297,812 297,812 302,187 0 )| e (4,376) | 04/20/2040.
38375Y NF 5| GNMA CMO PAC 2008-79 CS. ... | 12/20/2011. | PRINCIPAL 41,789 41,789 ...42,408 0 )] [ (619) 06/20/2035.
38376C 2F 5|GNMA CMO 2009-89E.... ... | 12/16/2011. | PRINCIPAL rerernenn 117,601 117,601 117,311 0 290 10/16/2039.
38376E S3 0|GNMA CMO PAC 2009-109 GC.. ... | 12/20/2011. | PRINCIPAL 223,079 223,079 230,060 0 (6,981) 11/20/2039.
38376F 4V 1| GNMA 2009-81 JP ... | 04/20/2011. | PRINCIPAL 568,312 568,312 568,666 ) 2) (352) 09/20/2039.
38376K 6B 2| GNMA CMO 2009-95 UM.......cvvverieriirerinricernninns « | 12/31/2011. | STIFEL NICOLAUS.........ccvvirivviines e | eviveinns 149,565 | ........... 149,565 | .. 154,900 (80) ...(80) 154,820 (5,255) 03/20/2039.
38376K A4 3| GNMA CMO PAC-2 2009-91 CA.....cccoovurvrererirrrnens v | 1212012011, | PRINCIPAL.......ooevvrrirrisrieeieniis [ e | s 178,192 | .ccveeeee 178,192 | v 184,540 | oo 184,307 (V1 [UPOORPORORTON ISR 184,307 (6,115) 10/20/2039.
38376K CA 7|GNMA CMO 2009-93 MA ... | 12/31/2011. | FTN FIN SECURITIES CORP........ | coveerverrrerireeineinns | woverinens 716,623 | ........... 716,623 718,415 718,397 (18) ..(18) 718,379 ..(1,756) 05/20/2039.
38376K RD 5| GNMA CMO PAC-2 2009-87 LA.. ... | 03/21/2011. | PRINCIPAL 517,284 517,284 | .. 518,900 518,882 5) (5) 518,878 |.. 1 I rereneeen(1,594) 10/20/2039.
38376L B5 7| GNMA CMO 2011-104 KG......cevvurvuerrerirerircerenins ... | 12/20/2011. | PRINCIPAL 834,556 834,556 | ........... 862,723 | ..o 862,435 (V1 [ORORTORRTON IURR 862,435 | ...coovrverrens | e (27,878)| ........ (27,878) 12/20/2040.
38376L HJ 1|GNMA CMO 2011-90 JD ... | 12/20/2011. | PRINCIPAL ...133,434 135,269 135,251 0 135,251 (1,817) 06/20/2041.
38376L R3 5| GNMA CMO 2011-129 MA... ... | 12/16/2011. | PRINCIPAL renennn 122,438 | 121,826 121,829 0 121,829 |.. e . ...609 04/16/2041.
38376L RN 1| GNMA CMO 2011-80 KX.....oovvvuurerrercrrseiseireiins .1 122012011, | PRINCIPAL........cvvvrreecreerenrieris | coveeriemriieeiesiisseiens | vieerenn 182,180 | oo, 182,180 | .ovvvrne 181,269 | .ooovverenne 181,278 (V1 [OOORORTON IV 181,278 | oo | 902 | s 902 06/20/2041.
38376L RP 6| GNMA CMO 2011-80 KY ... | 12/20/2011. | PRINCIPAL ....135,663 135,324 135,327 0 135,327 336 06/20/2041.
38376L RP 6| GNMA CMO 2011-80 KY ... | 12/20/2011. | PRINCIPAL ....135,663 135,324 135,327 0 135,327 336 06/20/2041.
38376P LE 8| GNMA CMO 2009-118 XA......ovvrerrerveererrricirerineees ... | 12/20/2011. | PRINCIPAL 0 [ o | e D2,676 | e | v (427) | e (A27) | 14,110 | 12/20/2039.
38376T AJ 1|GNMA CMO 2010-012 US INV FLT. ... | 12/16/2011. | PRINCIPAL 72,893 0 6,376 | 01/16/2040.
38376T PH 9|GNMA CMO 2010-7 LV ... | 12/16/2011. | PRINCIPAL 54,526 0 01/16/2040.
38376V R9 0| GNMA CMO PAC-2 2010-19 GW.....coovvererrririrrnne ... | 03/21/2011. | PRINCIPAL 88,833 0 02/20/2040.
38376X R8 8|GNMA CMO PAC-2 2010-51 PM. oo | 1202012011 [ PRINCIPAL.....ooovveririeiericnieienis | oeveeeiesiesisssenisnsns | eveeninns 188,810 | .oovveveee 188,810 0 04/20/2040.
38376X U2 7 |GNMA CMO TAC 2010-51 DA .| ... ] 12/20/2011. | PRINCIPAL 278,203 278,203 | .. 287,749 0 01/20/2040.
38376X U2 7 |GNMA CMO TAC 2010-51 DA.......ccoovverrrrcrinrirens ... | 12/20/2011. | PRINCIPAL 278,233 278,233 | ...........288,666 | .............. 288,313 0 01/20/2040.
38376Y TX 9|GNMA REMIC TR CMO PAC-3 2010-43 YB... ... | 12/20/2011. | PRINCIPAL 291,656 291,656 .300,897 0 ....(9,241) 04/20/2040.
38377D CP 9| GNMA CMO TAC 2010-99 NP. oo | 1212012011, | PRINCIPAL.......ooovvrirrnrienrinriienins | coveniieeienisssiinnins | evverrennnn 12,623 | o, 72,623 ...75,204 0 ..(2,581) 08/20/2040.
38377D E9 3|GNMA CMO 2010-105 HS... ... | 12/20/2011. | PRINCIPAL 76,984 ...76,793 0 ..191 07/20/2040.
38377D XF 8| GNMA CMO 2010-104 JV.... ... | 12/20/2011. | PRINCIPAL 181,392 186,949 0 (5,558) | . 06/20/2027.
38377E M7 6|GNMA CMO PAC 2010-60 PN. ... | 12/20/2011. | PRINCIPAL reernenn 161,985 166,779 0 ...(4,794) 05/20/2040.
38377F MB 4| GNMA REMIC CMO 2010-056 TS ... | 12/20/2011. | PRINCIPAL 201,138 201,138 .202,100 0 .202,100 ...(962) 07/20/2039.
38377F WA 5| GNMA CMO 2010-59 NA .| 12/116/2011. | PRINCIPAL 72,570 ..72,570 ...T74,647 0 .74,647 .(2,077) 05/16/2039.
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38377G BD 0| GNMA CMO 2010-69 CX.....oovvvvurrerrirerircirriinniens v | 12/16/2011. | PRINCIPAL.......ooevvvrirreiseieniiniis | evrvieeiieiiesiesinns | s 112,969 | ...ccooouee 112,969 | ovvvnee 113,251 | v 113,243 (V[OOSR S 113,243 (274)| ........ 10,773 | 06/16/2037.
38377G RJ 0|GNMA CMO 2010-68 SK INV FLT oo | 1212012011, | PRINCIPAL........oovvvrrrerisereereniis [ e | e 167,578 ....167,578 177,004 .176,831 0 .176,831 (9,254) | ........ 66,111 | 07/20/2039.
38377G SW 0 |GNMA CMO 2010-68 LS ... | 12/20/2011. | PRINCIPAL 99,534 ...99,285 ...99,289 0 ...99,289 . L.245 | 10,188 | 03/20/2040.
38377J PG 2|GNMA CMO 2010-98 YA.......ocvomirerimrrrerienirnenans oo | 1212012011, | PRINCIPAL.......ooovvvrvrerirnieerensis [ cvniiesiiesiesiesiiens | s 137,010 | ......... 137,010 | wcccvrrncee 141,206 | ..oovvvrenne 141,063 (V1 [OOSR ISR 141,063 | ..oovvevvrvvrns | coveennn(4,054) | oo (4,054) | ........ 41,731 | 05/20/2040.
38377K BN 9 |GNMA CMO 2010-114 GV. o | 12116/2011. [ PRINCIPAL.....ooocvrrieievieeisieeis | cevveeieresiesiessnsns | evienienns 766,012 ....766,012 787,795 .786,180 0 .786,180 04/16/2025.
38377K BR 0| GNMA CMO PAC-2 2010-114 QC. .| ... | 12/16/2011. | PRINCIPAL 35,425 | ... 35,425 ...36,321 ...36,313 0 ...36,313 09/16/2040.
38377K BX 7 |GNMA CMO TAC 2010-114 KT...ovevrrrrircrierirnes ... | 12/16/2011. | PRINCIPAL 617,289 | ........... 617,289 634,734 (V1 [ORORTRORON IV 634,734 09/16/2025.
38377K BX 7 |GNMA CMO TAC 2010-114 KT. ... | 12/16/2011. | PRINCIPAL ....651,373 669,917 0 669,917 09/16/2025.
38377K CB 4 |GNMA CMO 2010-114 KU ... | 12/16/2011. | PRINCIPAL reeenenn 194,593 199,817 0 199,817 09/16/2025.
38377K CB 4| GNMA CMO 2010-114 KU.....ccoourrerircirrriseicris ... | 12/16/2011. | PRINCIPAL 300,748 | ........... 300,748 309,420 (U [UPOPROROTON VRO 309,420 09/16/2025.
38377K S5 0|GNMA CMO TAC 2010-112 LM... ... | 12/20/2011. | PRINCIPAL 211,265 211,265 217,546 0 217,546 09/20/2040.
38377K T8 3|GNMA CMO PAC 2010-112 M e [ 1211612011, [ PRINCIPAL. ... | evveieienisesesieeiiens | cvenienns 198,887 | ...ccvouuee 198,887 198,400 0 198,400 09/16/2040.
38377K ZL 7|GNMA CMO 2010-112 LA.....oivoiricieciciiene ... | 12/20/2011. | PRINCIPAL 211,265 211,265 218,938 (V1 SOOI VPRI 218,938 09/20/2040.
38377L H8 4| GNMA CMO TAC 2010-130 GV. oo | 1211612011, | PRINCIPAL.......oocvvvrveiviereereeiis [ v | e 420,926 ....420,926 432,139 0 432,139 05/16/2025.
38377L PX 0|GNMA CMO 2010-128 CY. .|...| 02/22/2011. | PRINCIPAL 46,669 | ... 46,669 ..46,611 0 ..46,611 08/20/2039.
38377M AT 3| GNMA CMO PAC-2 2010-129 KD........ccooovvvererernene ... | 12/20/2011. | PRINCIPAL 35,089 | ..oocooneee. 35,089 | .............35,528 | oorrriiirs 35,525 0 [ oo [ s 35,525 08/20/2040.
38377M UL 8| GNMA CMO 2010-146 VA. o | 12116/2011. [ PRINCIPAL......oovvririeerienieienis | cevveriesesisssesiinins | evieninns 109,855 ....109,855 113,750 0 11/16/2040.
38377N AA 2| GNMA CMO PAC-2 2010-143 CM... ... | 08/16/2011. | PRINCIPAL 16,058 ...16,068 ...16,068 0 ...16,068 11/16/2040.
38377N UH 5| GNMA CMO 2010-167 WS ... | 12/20/2011. | PRINCIPAL 397,300 397,300 | .ooorees 413,688 | .....coo.uc.. 413,481 (V1 OO ISR 413,481 09/20/2040.
38377Q FP 7 |GNMA CMO 2011-18 GS INV FLT.. ... | 12/20/2011. | PRINCIPAL 1 1 T s 1 0 A 22,533 | 02/20/2041.
38377Q HC 4|GNMA CMO SEQ PYR 2011-018 KS INV FLT. ... | 12/16/2011. | PRINCIPAL 856,421 856,421 | ........... 847,857 | ..coovrrrne 847,930 (V1 [OOSR ISR 847,930 55,638 | 06/16/2040.
38377R LP 8| GNMA CMO TAC 2010-160 VW.. ... | 12/20/2011. | PRINCIPAL ....114,033 116,955 116,898 0 116,898 12/20/2040.
38377R LP 8| GNMA CMO TAC 2010-160 VW.. ... | 12/20/2011. | PRINCIPAL 110,467 112,814 112,787 0 112,787 12/20/2040.
38377R PA 7| GNMA CMO TAC 2010-162 KA... ... | 12/16/2011. | PRINCIPAL reerneen 145,575 149,942 149,859 0 149,859 12/16/2040.
38377T DF 5| GNMA CMO 2011-13 CD. v | 12/16/2011. | PRINCIPAL......ooorvvrririirrineiicnis [ e | i 196,836 | ........... 196,836 195,851 195,869 0 195,869 01/16/2041.
38377T LH 2|GNMA CMO SEQ PYR 2011-3 BC.. ... | 12/16/2011. | PRINCIPAL 519,399 519,399 523,457 .523,362 0 .523,362 12/16/2039.
38377T SN 2| GNMA CMO 2011-30 WS INV FLT.. ... | 12/20/2011. | PRINCIPAL 314,167 | ........... 314,167 328,876 0 328,876 05/20/2040.
38377T V7 3| GNMA CMO TAC 2011-23 GV v | 122012011 [ PRINCIPAL. ..o | errveeenississisninenns | evvveinns 149,749 ....149,749 154,368 0 11/20/2022.
38377U AN 8| GNMA CMO PAC 2011-35 TA. ... | 12/16/2011. | PRINCIPAL 71,176 71,176 71,900 0 01/16/2041.
383770 C7 1|GNMA CMO PAC-2 2011-50 AB.. ... | 12/20/2011. | PRINCIPAL 87,028 | ... ..87,028 ..87,245 ..87,242 0 ..87,242 05/20/2039.
38377U C7 1|GNMA CMO PAC-2 2011-50 AB.. 1o | 1212012011, | PRINCIPAL.......ooovvvrvrrerseienreniis | oo | e 123,573 | oo 123,573 | v 124,345 | ..o 124,335 (V1 OO ISR 124,335 05/20/2039.
383770 F7 8| GNMA CMO CMO 2011-50 CE... .| ... [ 12/20/2011. | PRINCIPAL 4 4 . 4 0 A4 02/20/2037.
38377U F7 8|GNMA CMO CMO 2011-50 CE.......coccrnrvevrrrerireen ... | 12/20/2011. | PRINCIPAL 4 4 A | s 4 0 .4 02/20/2037.
38377V CM 6| GNMA CMO 2011-51 KD ... | 12/20/2011. | PRINCIPAL 56,928 . 0 04/20/2041.
38377V CM 6| GNMA CMO 2011-51 KD, ... | 12/20/2011. | PRINCIPAL 56,325 | ... ..56,325 ...56,572 ...56,569 0 ...56,569 04/20/2041.
38377V GK 6| GNMA CMO 2011-52 GU.......cvvuererirerercerseiseninns oo | 1211612011, | PRINCIPAL.......oocvvvrvreerenreeiis [ cvreiesiseiiesiesinns | s 150,243 | ....c...ue. 150,243 | ..ccovvnee 146,863 | ..o 146,916 (V1 [ORORTORRTON IURR 146,916 05/16/2039.
38377V GU 4 |GNMA CMO 2011-52 MQ INV FLT.. ... | 12/20/2011. | PRINCIPAL 221,979 221,979 220,883 0 220,883 04/20/2041.
38377V GU 4 |GNMA CMO 2011-52 MQ INV FLT.. oo | 1212012011, | PRINCIPAL........ovvvrivriniirinerrenins [ v | e 111,158 | cceveanee 111,158 110,609 0 110,609 04/20/2041.
38377V V3 7 |GNMA CMO 2011-88 MX......vveurrrcrirerireerinrinninns o | 12116/2011. [ PRINCIPAL......oovverrieierenisienis | cevveeiesesisssenisnsns | evieninns 121,048 | ........... 121,048 | .......... 120,594 | ....cccccoonee 120,602 0 02/16/2041.
38377W 4D 3| GNMA CMO 2011-101 ST INV FLT. ... | 12116/2011. | PRINCIPAL 19,459 ..19,213 0 07/16/2041.
38377W 4D 3| GNMA CMO 2011-101 ST INV FLT. ... | 12/16/2011. | PRINCIPAL 19,459 ...19,459 0 07/16/2041.
38377W 4S 0| GNMA CMO 2011101 MP......oovvrrirrireirrireiis ... | 12/20/2011. | PRINCIPAL 228,596 | ...........228,596 | ...........228,596 | .............. 228,596 0 03/20/2039.
38377W C5 1| GNMA CMO 2011-88 JD......cooorvrrrerrirrrierrierirnes ... | 12/20/2011. | PRINCIPAL 58,098 | .............58,098 | .............58,498 | ........ 58,496 0 06/20/2041.
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38377W ES 9| GNMA CMO 2011-75 GS INV FLT.....cocvvrereririrrinns .| 12/120/2011. | PRINCIPAL 92,651 | oo 92,651 | .ovvernne 93,056 | ..covverires 93,051 0 [ oo [ e 93,051 | [ e (400) | .vvvvreren (400) | ........ 35,395 | 05/20/2041.
38377W GQ 1|GNMA CMO 2011-72GD - 19. ... | 12/20/2011. | PRINCIPAL 42,511 | oo 42,511 ...42,750 42,747 0 CA2TAT | (236) (236) 9,541 | 05/20/2041.
38377W KU 7|GNMA CMO 2011-70 CU . ... | 12/116/2011. | PRINCIPAL 285,678 285,678 .284,963 .284,972 0 284,972 | o | v 705 |t 705 | ........ 20,694 | 05/16/2041.
38377W PG 3| GNMA CMO 2011-88 GC......oovverrerrrmeircrierirnns oo | 1212012011, | PRINCIPAL.......ovvvrivririirinerrenins [ e | e 147,283 | ....c....c. 147,283 | .ccovene 148,434 | ..o 148,423 (V1 [OOSR ISR 148,423 | oo | v (1,140) | ..ocvvvee (1,140) | .......... 4,423 | 05/20/2041.
38377W SM 7| GNMA CMO 2011-84 MS ... | 12/20/2011. | PRINCIPAL 54,440 | ............54,440 | ............52,466 | ....... 52,490 0 reeeen 1,049 | L 15,471 | 08/20/2039.
38377X AH 5| GNMA CMO PAC 2011-100 H .| ... [ 12/20/2011. | PRINCIPAL 16,266 | .............16,266 | ............16,370 | .cceovvrennce. 16,369 0 )| O (1 %) N IS 8,243 | 07/20/2041.
38377X JS 2|GNMA CMO PAC-2 2011-114 QA......oovvverecrricinns ... | 12/16/2011. | PRINCIPAL 92,685 | ............92,685 | ...oc00eee93,510 | oo, 93,505 0 ) RN (: 0) } IS 12,868 | 08/16/2041.
38377X SE 3| GNMA CMO TAC 2011-113 WD.. v | 122012011 [ PRINCIPAL....oovvireririeienirininnins | errveerenssissisninenns | evvveinns 105,855 | ...ccoeeee 105,855 | ...........106,219 | oo 106,216 0 ) - 12/20/2039.
38377Y NK 2|GNMA CMO PAC 2011-138 PM.. ... | 12/20/2011. | PRINCIPAL 2,267 2,267 2,329 2,329 0 2,329 | oo )| .. 10/20/2041.
38377Y NK 2| GNMA CMO PAC 2011-138 PM.......ccoovrrrivrerririinee ... | 12/20/2011. | PRINCIPAL 2,265 2,265 | e 2,320 2,320 0 2,320 | oo, ) 10/20/2041.
38377Y W6 3| GNMA CMO 2011-137 UA, .| 12/120/2011. | PRINCIPAL .3,643 3,643 | i 3,633 3,633 0 RXCK K T [ 9 | s 9 | 5,823 | 04/20/2041.
0599999. Total - BONAS = U.S. GOVEINMENE. . .viereutiseitsisssess s sess s sttt fates s eee bbbttt | reses 25,780,866 | ...... 25,780,866 | ...... 26413714 | ......... 26,255414 | oo, (V)] (2,721) 0 (2,721) (U 26,252,694 | ..o 0] . (471,828)| ...... (471,828) ] ...3,156,218 | ..... XXX
Bonds - All Other Government
GOVERNMENT NAT'L MTG ASSOC POOL
36217A 2A 7 |#188069 . [ 12/15/2011. | PRINCIPAL 1,537 1,537 | oo 1,533 1,528 0 1,528 | oo [ i 9 | s 9 | e 688 |01/15/2017.
GOVERNMENT NAT'L MTG ASSOC POOL

36217P DU 8|#199115 ... | 12/15/2011. | PRINCIPAL 850 850 | covvrvrrrrnenn849 | 846 0 01/15/2017.
38373V NM 8| GNMA 2002-63 CL NU......cocovvveriercireririsersnieinns ... | 12/20/2011. | PRINCIPAL 2,635 2,635 2,695 0 09/20/2032.
38374D K2 4|GNMA CMO 2008-21 TH oo | 1212012011, | PRINCIPAL.......oocvvvrerieesereereniis [ cveeriesieeevecissiens | e 150,923 ....150,923 .152,357 0 09/20/2035.
38374D K2 4|GNMA CMO 2008-21 TH .|...| 12/20/2011. | PRINCIPAL 40,812 40,812 41,319 0 41,319 09/20/2035.
38374T RK 2| GNMA CMO TAC 2009-22 JL.......cccvvveerrrerrrcrirnens ... | 12/20/2011. | PRINCIPAL 244,188 244,188 | ...........248,462 | .............. 248,272 (V1 [OROURPOURTONS IUPRRRRTO 248,272 04/20/2039.
38375Q JR 1|GNMA CMO SEQ PYR 2008-42 QA. ... | 12/20/2011. | PRINCIPAL ...126,101 ....126,101 130,156 0 130,156 11/20/2034.
38376F KD 3| GNMA CMO PAC-2 2009-66 WH.... . |... [ 12/20/2011. | PRINCIPAL ..101,306 | ...........101,306 103,812 0 103,812 07/20/2039.
38376T SQ 6| GNMA CMO 2010-6 NJ......cvomreeerecrrcrieeiseieninns v | 1171612011, | PRINCIPAL......oooveriercririnerienis [ e | e 109,158 | ....ccoouee 109,158 | ... 113,524 | i 113,320 0 10/16/2039.
38376X SX 2| GNMA CMO 2010-038 TS INV FLT. ... | 12/20/2011. | PRINCIPAL 327,661 ..327,661 | ..........321,108 | ..ooveennns 321,424 0 08/20/2039.
38376Y 3P 4|GNMA CMO 2010-53 PL ... | 12/20/2011. | PRINCIPAL 80,269 | ............80,269 | ............82,627 | ........ 82,521 0 04/20/2040.
38376Y TS 0|GNMA GTD CMO PAC-2 2010-43 KA........oovvurrrnnee ... | 12/20/2011. | PRINCIPAL 82,273 0 04/20/2040.
38376Y VX 6| GNMA GTD CMO TAC 2010-043 LM.. .| 12/120/2011. | PRINCIPAL 98,286 0 07/20/2039.
1099999. Total - Bonds = All Other GOVEMMENL..........vuuiuerirsstesssssssissersseesssesssnies | sessessessesss st ssss st enssensssessnses | nsnsans 1,366,000 | ........1,366,000 | ........ 1,384,151 1,383,241 | i 0 0 0 0 0 11,383,241 |0 | (17,241) ] L (17,241) ] 234,964 XXX..oone
Bonds - U.S. Special Revenue and Special A t
3137A4 VZ 7 |FHLMC CMO 3775 US INV FLT.. ... | 12/15/2011. | PRINCIPAL 230,471 230,471 227,372 0 227,372 06/15/2033.
34160P DF 3 |FLORIDA ST DEPT MGMT SVCS REV.. o.| . 103/02/2011. | MORGAN KEEGAN & CO......ccocoes | covrerirmerinmeineiineiins | cevrneins 515,644 | ......... 500,000 (69) ...(69) 08/01/2029.
485260 BH 5|KANSAS GAS & ELECTRIC CO SENIOR DEB SER| ... | 09/30/2011. | KEYBANK NA 56,497 ..56,497 0 . 1 03/29/2021.
60534Q UE 9|MISSISSIPPI DEV BANK SPL OBLG GO ... | 10/03/2011. | KEYBANK NA 15,000 ..15,000 0 10/01/2036.
664754 R6 7 |NORTHERN ARIZ UNIV REVENUE ... | 03/15/2011. | KEYBANK NA 517,015 500,000 0 .| 06/01/2030.
852413 BX 0|STAFFORD CNTY & STAUNTON VAREV............. ... | 02/10/2011. | MORGAN KEEGAN & CO.......... 302,250 300,000 (1) (1) 02/15/2025.
3199999, Total - Bonds - U.S. Special Revenue and Special A LLE OO T PO PO O PP PP PP DPPTRPPPPPPPOPOYRYRR) [PVPRTROOR 1,636,876 | ........ 1,601,968 ..1,608,195 (70) 0 (70) 0]......1608125 |.......0 | ......28,751 | .......28,751 | ........62,062 |..... XXX......
Bonds - Industrial and Miscellaneous
001957 BC 2|AT&T CORP NOTES ... | 10/11/2011. | CALLED.. 207,762 200,000 .200,000 0 11/15/2011.
001957 BC 2|AT&T CORP NOTES v v | 10/11/2011. | CALLED. ... | evrveiersnissiensnsinns | vvvsnnnens 87,531 | civrinnd 85,000 | .. ...81,600 ...85,000 0 ...85,000 . . 11/15/2011.
00209A AG 1 |AT&T WIRELESS SERVICES........ccccoouvumreirrniinne vvr | 1212812011, | CALLED......coovirercercerrrinernenis [ e | e 169,344 | ........... 165,000 | ..ocvvrnee 162,938 | .ooovvvrenne 164,790 210 210 [ v | e 165,000 | coouveerrrvenns | e 4344 | ... 4,344 | ... 15,529 |05/01/2012.
00817Y AB 4|AETNAINC ... | 03/01/2011. | MATURED 200,000 200,000 .200,000 0 .7,875 | 03/01/2011.
017364 AG 5|ALLEGHENY GENERATING DEBENTURES.......... +v | 08/15/2011. | CALLED.......oovviirirererrenrricnernenns | v | s 104,112 | covevennee 100,000 98,197 | e | s 87 87 .3,438 | 09/01/2023.
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035229 CT 8|ANHEUSER-BUSCH COS INC.......c.coevemvvrrviiranes o | 09/26/2011. | CALLED........vvorrirrrrrirerirerirnens 301,830 300,000 (V1 [UPOORPORORTON VPRI 300,000 05/15/2023.
06406J EN 1 |BANK OF NEW YORK MED TERM NOTE.. vvr | 08/15/2011. | CALLED......coovvvrrirrereernerinerncnis [ e | ovevineas 410,900 | ...cvenee 400,000 0 400,000 02/15/2029.
0640P1 GE 7 |BANK OF NEW YORK CO INC ... | 09/15/2011. | KEYBANK NA 205,700 200,000 200,000 0 200,000 03/15/2021.
0640P1 NA 7 |BANK OF NEW YORK MELLON CORE NTS.......... +v | 07/15/2011. | CALLED......cooeververrrrirrerierirnens 300,000 300,000 | ...........300,000 | .....ccoo.... 300,000 (V1 [OOSR VPR 300,000 07/15/2022.
066365 DC 8|BANKERS TRUST CO. ... | 10/17/2011. | MATURED 200,000 200,000 .201,060 .200,000 0 200,000 10/15/2011.
066365 DC 8|BANKERS TRUST CO. v | 10/17/2011. [ MATURED......coovviieieinnicieninnes | cerrveeernsisnisninenns | evvveinns 100,000 | ... 100,000 | .. ...93,500 99,983 | s | e 17 17 100,000 10/15/2011.
066365 DC 8|BANKERS TRUST CO.....cccovrvrrrmrireerrierineniiens ... | 10/17/2011. | MATURED 200,000 200,000 | ........... 187,000 | .ovvvrerenne 199,966 | ..ooucvvurveriens | cerererinrinn 34 34 | e [ 200,000 10/15/2011.
07387E FR 3|BEAR STEARNS CO INC INCOME NOTES... ... | 07/22/2011. | KEYBANK NA ....150,000 152,813 152,130 (61) ..(61) 152,069 07/15/2029.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC .| ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. | ..cccvorererrerniririnnns reeenen. 184,000 | .. 180,504 181,645 | ..o | cevererinninns 85 85 181,730 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIAINC.........c.ccccnn. ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. 209,238 202,000 | ........... 222,705 | .o 216,163 (503) (503) [ oerrereereerrnnn [ v 215,660 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC.. ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. 258,958 250,000 238,125 241,794 289 289 242,083 ... | 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC.. ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. | ..cvvucvreriicirnieinns | e 414332 | .......... 400,000 | .. 378,000 384,799 535 535 385,333 . | 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC ..108/04/2011. | RAYMOND JAMES INSTITIONAL.. | ..oooveiereririereirens | evrirenns 310,749 | ........... 300,000 | ........... 296,625 | ...coene 297,633 | oo [ e 82 82 | oo [ 297,715 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC.. ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. 517,915 500,000 500,000 500,000 0 500,000 ... | 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC.. ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. | .oooverevriverinrirerins | evveiens 310,749 | ... 300,000 | .. 302,250 301,586 (55) ...(55) 301,531 . 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. 310,749 300,000 | ........... 300,000 | ..coovvrenee 300,000 (V1 [UPOORPORORRTONS VPR 300,000 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC.. ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. 207,166 200,000 188,600 191,904 289 289 192,193 ... | 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC.. ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. | .oooverervriirirnriverins | vevveinns 310,749 | ........... 300,000 298,500 298,913 | .o [ e 38 38 298,952 ... | 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC.. ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. 310,749 300,000 299,700 299,782 . 8 8 299,789 . | 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC.. ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. e | e 414,332 | ..........400,000 .404,500 403,307 (119) (119) 403,187 12/01/2028.
07786D AA 4|BELL ATLANTIC-PENNSYLVANIA INC.. .| ... | 08/04/2011. | RAYMOND JAMES INSTITIONAL.. 310,749 300,000 | .. 300,000 0 . | 12/01/2028.
12189P AH 5|BURLINGTON NORTHERN SANTA FE BOND....... ... | 07/15/2011. | PRINCIPAL 42,523 | oo 42,523 | oo 47,753 | v 45,597 (V1 OO U 45,597 01/15/2020.
BURLINGTON NORTHERN SANTA FE 04-1
12200B AA 6| TRUST ... | 01/18/2011. | PRINCIPAL PAYMENT.. 46,801 | oo 46,801 | cooeveenee 29,591 | oo 49,484 (V1 [OTORORPOOTN O 49,484 01/15/2021.
BURLINGTON NORTHERN SANTA FE 04-1
12200B AA 6| TRUST ... | 07/15/2011. | PRINCIPAL PAYMENT.. 391 391 .47 0 414 01/15/2021.
125581 FV 5|CIT GROUP INC SENIOR NT SER A 5/15.............. 1 05/27/2011. | EXCHANGE..........oooevieeiereciieies [ ceveeiiesesissiessnins | ceviveinns 736,707 | oo 727,033 | oot 727,033 (V1 [ORORORTON IV 727,033 05/01/2015.
125581 FW 3| CIT GROUP INC SENIOR NT SER A 5/16 oo | 05/27/2011. | EXCHANGE.........c.ovvenrvvnirnnrrenns [ v | e 1,221,784 | ... 1,211,720 | ........ 1,211,720 0 1,211,720 05/01/2016.
125581 FX 1|CIT GROUP INC SENIOR NT SER A 5/17 1. | 05/27/12011. | EXCHANGE............oovverrccrierrenies | oo | e 1,730,290 | ....... 1,696,409 | ........ 1,696,409 . 0 reenneenn 1,696,409 05/01/2017.
126650 BP 4|CVS CAREMARK CORP BOND SER 2006.... ... | 12112/2011. | PRINCIPAL 22,025 | ..o 22,025 | oo 15,510 | i 23,217 0 [ e | e 23217 | e | e (1,192) | e (1,192) | e 56,898 | 12/10/2028.
126650 BP 4|CVS CAREMARK CORP BOND SER 2006.... ... | 12/12/2011. | PRINCIPAL 6,971 6,971 6,636 0 6,636 (3,401) | 12/10/2028.
136380 AB 8| CANADIAN NATL RY CO FING PASS THRU TRS. | ... | 01/03/2011. | PRINCIPAL 1,678 1,678 1,641 0 1,641 14,013 | 01/02/2016.
CITIGROUP GLOBAL MARKETS
172967 CC 3| CITIGROUP INC GLOBAL BONDS.........c.ccocuuerennee . |06/10/2011.{INC e | s 198,626 | ........... 200,000 | ... 200,000 | ..coovrrrnee 200,000 0 [ eoveeeeeeeeeerees [ e 200,000 | oo | e (1,374) | (1,374) | ..ocone 6,000 | 10/31/2033.
21199B BA 9| CONTINENTAL AIR LINES 1ST PR SEC EQ CTF.. | ... | 09/26/2011. | KEYBANK NA 2116 | 87,260 | ............ 83,935 | v 87,260 0 [ | veverrereneeeen87,260 | i | (85,144 | i (85,144) | ..coovvvirvirnne 03/15/2092.
244127 XG 6|DEER PARK TEX INDPT SCH DIST GO.......c.ccceeu. ... | 03/01/2011. | SOUTHWEST SECURITIES. 501,186 500,000 .500,000 .500,000 0 1,186 | .. 12,114 | 02/15/2023.
31331F AX 9|FEDERAL EXPRESS CORP BOND SER 1998-1 CL|... | 01/18/2011. | PRINCIPAL 25,151 0 ..(346) | ........ 63,607 | 01/15/2022.
31331F AX 9|FEDERAL EXPRESS CORP BOND SER 1998-1 CL|... | 01/18/2011. | PRINCIPAL 24,601 0 538 01/15/2022.
337357 AA  5|FIRST UN CAP ONE........cccoomvrvrmrrrnnns ... | 04/27/2011. | CALLED 209,258 200,000 204 204 25309 | ........ 25,309 . 01/15/2027.
34160P DE 6 |FLORIDA ST DEPT MGMT SVCS REV.......c.cccrvunne ... | 03/07/2011. | MORGAN KEEGAN & CO.. 264,030 250,000 261,212 (161) (161) 261,050 |.. 2,980 .2,980 .7,639 | 08/01/2023.
345370 AZ 3|FORD MOTOR CO. DEB.......cccooeeeervmrrreririeerennns ... | 09/15/2011. | KEYBANK NA 303,775 290,000 | ...........289,762 | ......cco..c.. 289,999 . 1 LI T O 290,000 | ..ocvovrvreririns | e 13,775 | v 13,775 | cooeeee 13,775 | 09/15/2011.
345397 TY 9|FORD MOTOR CREDIT CO NOTES.. ... | 10/25/2011. | MATURED 70,000 | oo 70,000 ...70,000 0 0] 106,575 | 10/25/2011.
345397 TY 9|FORD MOTOR CREDIT CO NOTES.. .1 10/25/2011. | MATURED 200,000 200,000 .200,000 0 [ eoveeereeennies |00 200,000 | oo | e | eevierieniienn [ 10/25/2011.
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345397 TY 9|FORD MOTOR CREDIT CO NOTES........c.coccenrvenne ... | 10/25/2011. | MATURED 200,000 200,000 200,000 (V1 [UPOORPORORTONS VPRI 200,000 10/25/2011.
345397 TY 9|FORD MOTOR CREDIT CO NOTES.. ... | 10/25/2011. | MATURED 200,000 200,000 200,057 (57) ..(57) 200,000 ... | 10/25/2011.
345397 TY 9|FORD MOTOR CREDIT CO NOTES.. ... | 10/25/2011. | MATURED 300,000 | ........... 300,000 300,118 (118) (118) 300,000 .| 10/25/2011.
345397 TY 9|FORD MOTOR CREDIT CO NOTES........c.coocenurenne ... | 10/25/2011. | MATURED 200,000 200,000 200,000 (V1 [OROORPOPORRTONS IVPRRRRTO 200,000 | ..o | e | e (V1 TR 10/25/2011.
345397 TY 9|FORD MOTOR CREDIT CO NOTES.. ... | 10/25/2011. | MATURED 300,000 | ........... 300,000 300,000 0 300,000 | ..oveorvrerinns | e | s 0 ... | 10/25/2011.
370442 AR 6|GENERAL MOTORS DEBS. . |...103/01/2011. | KEYBANK NA 63,000 200,000 129,723 63,630 63,630 129,730 .(66,730) | ........ (66,730) .| 09/01/2025.
370442 AR 6| GENERAL MOTORS DEBS..........cccooomivremimieirerinns ... | 03/01/2011. | KEYBANK NA 63,630 202,000 131,300 | ..cooee 62,679 62,679 [ ..vvecereriiees | e 131,300 | oo | v (67,670)| ....... (67,670) 09/01/2025.
370442 AU 9|GENERAL MOTORS CORP NOTES... ... | 03/01/2011. | KEYBANK NA 94,500 | ..ccoenee 300,000 198,137 | ....... 101,020 | oo | v | e 101,020 | ..o 198,137 (103,637)| ...... (103,637) ... | 04/15/2016.
370442 AU 9| GENERAL MOTORS CORP NOTES... .|...103/01/2011. | KEYBANK NA 94,500 300,000 197,285 99,592 99,592 197,285 . (102,785)| ...... (102,785) | .. . | 04/15/2016.
370442 AV 7|GENERAL MOTORS CORP......c.ccovuririrrircrinrirnnns ... | 03/01/2011. | KEYBANK NA 31,500 | .ooverneen 100,000 | .oeereeerrn99,500 | covouiinienne 64,875 | ......... 31,103 31,103 | oo [ 64,879 | .ovvvovvncians | v (33,379) | ........ (33,379) 06/15/2024.
370442 AZ 8|GENERAL MOTORS CORP ... | 03/01/2011. | KEYBANK NA 94,500 300,000 195,990 | ......... 94,121 94,121 195,990 (101,490) | ...... (101,490) ... | 05/01/2028.
370442 BW 4| GENERAL MOTORS GLOBAL BONDS.. ... | 03/01/2011. | KEYBANK NA 94,500 | ... 300,000 197,048 | ......... 93,190 93,190 197,048 (102,548)| ...... (102,548) .| 07/15/2023.
370442 BW 4 | GENERAL MOTORS GLOBAL BONDS................... ... | 03/01/2011. | KEYBANK NA 63,000 200,000 133176 | ... 64,281 64,281 | .o e 133176 | oo | e (70,176) | ........ (70,176) [ v 07/15/2023.
37248) AV 4| GENWORTH GLOBAL FUNDING DIRECT NOTES | ... | 04/15/2011. | CALLED 515,000 500,000 500,000 0 500,000 04/15/2023.
402882 AN 4 [ GUNNISON CNTY COLO GO.....ccovvrvrerervriiirerines ... | 03/04/2011. | MORGAN KEEGAN & CO.......cevvns [ corrreirernircrinrnerins | evvveinns 302,430 | ........... 300,000 300,000 0 300,000 07/15/2030.
40429X DP  8|HSBC FINANCE CORP.......c.coovuririrrierinriienirnens ... | 06/15/2011. | WELLS FARGO ADVISORS........... 300,000 300,000 299,363 | ..o | e 31 31 | s e 299,394 06/15/2020.
40429X HH 2|HSBC FINANCE CORP... ... | 06/15/2011. | KEYBANK NA 300,000 ....300,000 300,000 0 300,000 12/15/2017.
40429X HH 2[HSBC FINANCE CORP... ... | 06/15/2011. | UBS-PAINE WEBBER.........cccoevivies [ o | vevvveinns 150,000 | ...........150,000 150,000 0 150,000 12/15/2017.
40429X HH 2|HSBC FINANCE CORP ... | 06/15/2011. | KEYBANK NA.......cooueremrrmernirinees v | e 106,000 | ........ec. 106,000 106,000 0 106,000 12/15/2017.
44181E EL 8|HOUSEHOLD FIN CORP BE... . |...]12/15/2011. | MATURED 200,000 200,000 .200,000 0 .200,000 12/15/2011.
44181E TY 4|HOUSEHOLD FINANCE CORP INTERNOTES....... 1. [ 01/18/2011. | CALLED.......ooeverrerrieirerierireens 300,000 300,000 300,000 0 300,000 05/15/2023.
44181E ZY 7|HOUSEHOLD FIN CORP.... ...|01/18/2011. | CALLED.. 200,000 200,000 200,000 0 200,000 12/15/2023.
44181E ZY 7|HOUSEHOLD FIN CORP.... ...|01/18/2011. | CALLED.. 200,000 200,000 .200,000 0 .200,000 . .| 12/15/2023.
51803X JK 6 |LASALLE FDG LLC MED TERM NOTES o 109/15/2011. | KEYBANK NA.......cooouervrierrnnrinnes [ | e 309,000 | ........... 300,000 300,000 0 300,000 9,000 03/15/2026.
51803X JK 6|LASALLE FDG LLC MED TERM NOTES .1 09/15/2011. | KEYBANK NA......oocviriiiinnierinns | e | e 412,000 | ........... 400,000 400,000 0 400,000 12,000 03/15/2026.
565849 AG 1|MARATHON OIL CORP SENIOR NT.. ... | 02/10/2011. | KEYBANK NA 568,715 500,000 .502,536 (101) (101) .502,435 ..66,280 02/15/2014.
571748 AM 4| MARSH & MCLENNAN COS INC NOTE. + | 07/15/2011. | CALLED......coocvvrrirrrrineiierirens 220,976 200,000 196,381 658 658 197,039 07/15/2014.
57183W AA 6| MARSHALL & ILSLEY CORP SER NOTES ... | 08/29/2011. | CALLED 507,750 500,000 500,000 0 500,000 02/28/2028.
590188 4M 7|MERRILL LYNCH & CO SUB NOTES. .| ... | 06/14/2011. | MORGAN KEEGAN & CO.. 535,105 ....500,000 499,271 74 499,345 05/16/2016.
61745E TE 1|MORGAN STANLEY DEAN WITTER STEP CPN.... | ... | 05/19/2011. | CALLED........cccsvvvirmrimirrvriireriennes | crversineirennsineiiens | cevviienns 500,000 ....500,000 | .. 500,000 0 500,000 05/19/2023.
61745E TE 1|MORGAN STANLEY DEAN WITTER STEP CPN.... | ... [ 05/19/2011. | CALLED......c.coccomvurmrrrerrrrrerirerirnens 500,000 500,000 | ........... 500,000 | ..coovvrrnee 500,000 (V1 [OOSR 500,000 | ..o | e | s (V1 TR 05/19/2023.
MORGAN STANLEY DEAN WITTER MED TERN
61745E VK 4|NTS o | 07/14/12011. | CALLED. ... 500,000 500,000 | ........... 500,000 0 04/14/2023.
620076 AP 4|MOTOROLA INC ... | 06/21/2011. | KEYBANK NA 13,439 | oo 12,000 9 9 11/05/2028.
62983P AB 1| NAKILAT INC FGN SUB DEB SER A 144A. ... | 01/04/2011. | PRINCIPAL PAYMENT.. 5772 0 12/31/2033.
62983P AB 1 |NAKILAT INC FGN SUB DEB SER A 144A............. ... | 06/30/2011. | PRINCIPAL PAYMENT.. 5,952 0 12/31/2033.
637432 CU 7 |NATL RURAL UTILITIES NTS. ... | 08/19/2011. | PRINCIPAL PAYMENT.. 35,332 . 0 03/01/2012.
637432 CU 7|NATL RURAL UTILITIES NTS. ... | 10/24/2011. | KEYBANK NA 34,851 | ... ..34,000 ...34,000 0 ...34,000 851 03/01/2012.
665810 AB 3| NORTHERN TELECOM CAP CORP... ... | 06/16/2011. | COASTAL SECURITIES INC.....cc.. | covrvmerrerirncineinns | e 145,000 | ....coooeee 200,000 195,892 | ......... 59,603 59,675 195,964 (50,964) ... | 06/15/2026.
665815 AH 9 [NORTHERN TELECOM LTD ... | 06/03/2011. | KEYBANK NA 54,000 200,000 183,270 | ....... 137,79 B 138,163 183,639 129,639) | .. .1 09/01/2023.
69362B AM 4 | PSEG POWER COMPANY.. | [ 1202972011, | CALLED........cvvovirrircereriseiieriens 205,564 200,000 200,190 (190) 200,000 06/01/2012.
717265 AK 8|PHELPS DODGE CORP NOTES.........cccoevvvivernnns ... | 06/01/2011. [ MATURED........coeveiieiercieirieiieines [ cerveieneiieissenenenns | cveieins 100,000 | ..coeveve 100,000 | ...........105,060 | ................ 99,953 | .o AT | s | v 100,000 | ..oovereeieiees | e 06/01/2011.
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PIEDMONT NATURAL GAS INC SENIOR NT SER
720186 AF 2|2 ... | 06/01/2011. | KEYBANK NA 300,000 300,000 305,960 (100) (100) 305,860 06/01/2036.
743263 AD 7 |[PROGRESS ENERGY.......cccoviummiimirerniieieriniirinins ... | 03/01/2011. | MATURED 300,000 | ........... 300,000 300,025 (51) ..(51) 299,975 03/01/2011.
74367C AJ 4|PROTECTIVE LIFE SECD SER INTERNOTES....... ... | 02/15/2011. | KEYBANK NA 200,000 200,000 | ...........200,000 | .............. 200,000 (V1 [OROORPOORRTON IUPRRRO 200,000 02/15/2020.
74367C AL 9|PROTECTIVE LIFE SECD TR 111 03/15/2011. | CALLED ... [ v | e 120,000 | ..ccvoneee 120,000 120,000 0 120,000 03/15/2029.
74367C EQ 4|PROTECTIVE LIFE SECURED NTS ... | 07/15/2011. | CALLED.. 300,000 300,000 300,000 0 300,000 07/15/2027.
844730 AG 6|SOUTHRUST CORP SUB NOTES.........ccosurvmrernr ... | 06/14/2011. | WELLS FARGO ADVISORS........... 328,597 | ........... 300,000 | ..........269,169 | ....ccooornee 284,071 2,569 2,569 | e | e 286,640 06/15/2014.
84474E AB 6| SOUTHWEST AIRLINES CO BOND SER 93A2...... ... | 06/29/2011. | PRINCIPAL PAYMENT.. 91,527 | oo 91,527 | oo 95,989 | i 94,353 0 [ oo | e 94,353 06/29/2015.
SOUTHWEST AIRLINES CO BOND SER 2007-1
84474Y AA 4|CL ... | 08/02/2011. | PRINCIPAL PAYMENT.. 15,565 AT 0 02/01/2024.
852060 AJ 1|SPRINT CAPITAL CORP......ccoovurimrvieiiririieriens o[ 01/30/2011. | MATURED........coovvrierimrininiininnes [ e | vvevieens 100,000 .100,000 0 01/30/2011.
852060 AJ 1|SPRINT CAPITAL CORP.....coooivreerireiririneirerins ... | 01/30/2011. | MATURED 99,000 0 01/30/2011.
89233P WE 2| TOYOTA MOTOR CREDIT CORP.......cccoevvivrrirrine oo | 07/12/2011. | CALLED........oviierceieeieeiee 500,000 500,000 | ..........497,500 | ............ 498,378 | ...ccoceiviviins | v 89 89 01/12/2021.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 TRUST] ... [ 07/05/2011. | PRINCIPAL PAYMENT.. 9,278 9,278 | .. 0 9,728 01/02/2029.
91213L AF  2|US LEASING CAPITAL CORP INC......cccovvrvrnrrrnes ... | 09/06/2011. | KEYBANK NA 301,750 | oo 300,000 | ........... 249,132 (V1 [OOUOURTRORTON IV 300,000 09/06/2011.
91213L AF 2|US LEASING CAPITAL CORP INC ... | 09/06/2011. | KEYBANK NA 301,750 300,000 248,997 0 300,000 ... | 09/06/2011.
914119 SF  0|UNIVERSITY CINCINNATI OHIO GEN REV.. ... | 02/22/2011. | RBC DOMINION 253,884 250,000 | .. 250,000 0 250,000 . | 06/01/2025.
914119 SG 8 |UNIVERSITY CINCINNATI OHIO GEN REV........... ... | 04/13/2011. | STIFEL NICOLAUS..... 258,179 250,000 | ........... 250,000 0 [ o | e 250,000 06/01/2032.
914119 SG 8|UNIVERSITY CINCINNATI OHIO GEN REV.. ... | 04/25/2011. | KEYBANK NA ..417,463 ....400,000 405,716 (68) ..(68) 405,603 06/01/2032.
914301 Q6 6 |UNIV. OF HOUSTON ... | 03/01/2011. | MORGAN KEEGAN & CO......cocvvvs | cevrerierrirneirernnis ...766,966 ....7150,000 | .. 750,000 0 02/15/2032.
914723 AQ 4|UNIVERSITY N C PEMBROKE REV.........ccccovuvvnnee ... | 06/01/2011. | RBC DOMINION 523,716 500,000 | ........... 515,500 (223) (223) 03/01/2040.
929767 AA 9| WACHOVIA CAPITAL TRUST L..couvvererrerireireninns ... | 04/25/2011. | KEYBANK NA........coorrvmrimrinnrinnees v | e 104,414 | ........... 100,000 | .ovveerrnn95,810 | i 96,689 | s [ s 36 36 01/15/2027.
02149C AU 5|COUNTRYWIDE ALT. LOAN 2006-41CB CL 2A4... | ... | 12/27/2011. | PRINCIPAL 9,274 9,274 0 9,274 01/25/2037.
05948K CN 7 |BANK OF AMERICA LOAN TRUST 2003-5 NC2..... | ... [ 05/04/2011. | KEYBANK NA........cccosivmmrummermmrinns | covrneermmrisnsrnensienens | eeveneins 183,092 | ..oovvveeee 200,000 | ............ 206,000 | ..coooevrnee 204,448 (69) e(B9) | v | e 204,379 07/25/2033.
05948K DQ 9|BANK OF AMERICA ALT LOAN TR 2003-6 1NC5.. | ... | 05/04/2011. | KEYBANK NA 270,888 300,000 0 300,000 08/25/2033.
05948K ES 4 |BANK OF AMERICA ALT LOAN 2003-7 CL 1A8..... ... | 04/28/2011. | KEYBANK NA........cooervmrrennrinees v | s 189,394 200,375 4) (4) 200,370 09/25/2033.
05948X 6G 1 |BANK OF AMERICA MTG SER 2004-5 CL 1A2...... ... | 04/27/2011. | KEYBANK NA 303,711 | ...........300,000 | ...........300,000 | .............. 300,000 (V1 [OPORRORTON IV 300,000 06/25/2034.
05948X GT 2 |BANK OF AMERICA MTG SEC 2003-4 CL 1A52.... | ... | 03/25/2011. | CORRECTION OF RECORDS....... (39) .(39) 408,872 06/25/2033.
05948X GT 2 |BANK OF AMERICA MTG SEC 2003-4 CL 1A52.... | ... | 03/25/2011. | CORRECTION OF RECORDS....... (33) .(33) 407,393 06/25/2033.
CITIGROUP GLOBAL MARKETS
05948X WX 5|BANK OF AMERICA MTG SEC INC 2003-8 CL 3A. | ... | 05/26/2011. | INC 205,218 200,000 | ...........200,000 | .............. 200,000 (V1 [OROORPOORRTON IUPRRRO 200,000 11/25/2033.
12669E FA 9| COUNTRYWIDE HOME LOANS 2003-14 A10........ ... | 07/31/2011. | CORRECTION OF RECORDS....... 200,000 200,000 | ...........208,500 | .......cc..... 206,301 (63) ct(B3) [ e [ 206,238 06/25/2033.
12669E XN 1|COUNTRYWIDE HOME LOAN ... | 05/04/2011. | KEYBANK NA 298,625 300,000 287,672 190 190 287,862 09/25/2033.
172973 C5 6|CITIGROUP MTG SECS INC CL A6... . | ... | 04/28/2011. | KEYBANK NA 203,856 200,000 200,000 0 200,000 09/25/2034.
172973 RG 6| CITICORP MTG SEC IN C 2003-8 AS...........ccovvnnee ... | 04/29/2011. | RBC DOMINION 302,483 | ........... 300,000 | ...........302,250 | .....ccocceeee 301,687 (19) (19) e e 301,668 08/25/2033.
172973 RH 4|CITICORP MTG SEC INC 2003-8 CL A6.... ... | 04/26/2011. | KEYBANK NA 304,283 300,000 300,562 (6) (6) 300,556 08/25/2033.
172973 SN 0| CITICORP MTG SEC INC 2003-9 CL A11.. ... | 04/28/2011. | KEYBANK NA 307,717 | e 300,000 301,694 (19) ..(19) 301,674 10/25/2033.
22541Q VK 5|CREDIT SUISSE FIRST BOSTON CL 1A7 2003-2.. | ... | 05/04/2011. | DAVID LERNER ASSOCIATES INC| 399,200 | ........... 400,000 | ........... 403,000 | ...covvvrees 402,276 (34) e(B4) | e | 402,241 10/25/2033.
225418 TX 6|CREDIT SUISSE FIRST BOSTON CL 1A13 CMO.. | ... | 05/04/2011. | KEYBANK NA 380,200 ....400,000 0 400,000 07/25/2034.
929227 2M 7 |WASHINGTON MUTUAL MTG 2003-S5 1A9.......... ... | 04126/2011. | KEYBANK NA........oovmriiiiinniiernins [ o | eviveinns 408,867 ....400,000 (164) (164) 413,922 06/25/2033.
929227 2R 6|WASHINGTON MUTUAL MTG 2003-S5 1A13........ .| 04/26/2011. | KEYBANK NA 309,533 300,000 (32) (B2) [ e | e 302,747 06/25/2033.
CITIGROUP GLOBAL MARKETS

929227 V8 6|WASHINGTION MUTUAL 2003-S3 1A25................ ... | 05/26/2011. | INC 228,888 228,282 | ........... 231,135 | oo 230,278 (25) (25) | e | e 230,253 | ..oveererins | s (1,364) | ...cnee (1,364) | ......... 4,306 | 05/25/2033.
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3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ...t ot eses s snssnsssensenes | seons 31,943,953 | ... 33,010,214 | ...... 32,810,691 | ......... 32,364,303 | ....... 807,013 | ..o 3,706 | .................. 0 I .......... 810,719 ‘ ................. (1 I 32,368,020 |..cooiininnnd 0] . (424,068)] ...... (424,068)| ..1,160,028 |..... XXX..oooo
Bonds - Hybrid Securities
337363 AE 5 |FIRST UNION INSTL CAPITAL L..covveireirririreieins | 04/27/2011. | CALLED........cvivieeierereceieieeriens | v | eveeeensd 422,691 | ... 400,000 | ...........393,101 | .............. 393,632 | .o [ e 66 66 | .o e 393,698 [ i | 028,993 | 28,993 | .o 12/31/2026.
337363 AE 5|FIRST UNION INSTL CAPITAL L....ccooiverirriicrins .. | 04/27/2011. | CALLED........ovverrerrrirrrierierireens 211,345 200,000 | ...........194,676 | .....ccco..c.. 195,085 | ..ooocvoerrneriens | ererrrinniin 51 51 | s [ 195,137 | s | 000000 16,209 | e 16,209 | ..oooovericrirens 12/31/2026.
337363 AE 5|FIRST UNION INSTL CAPITAL I ... | 04/27/2011. | CALLED.. 211,345 200,000 189,118 124 124 22,104 12/31/2026.
337363 AE 5|FIRST UNION INSTL CAPITAL I. oo | 04127/2011. [ CALLED. ... | ovviveienississisninenns | evvveinns 105,673 | .coovveee 100,000 100,623 (7 (T) [ coveernmrvrererns [vrereneenns 100,616 | oo | vverenn 5,057 | s 5,057 | oo 12/31/2026.
337363 AE 5|FIRST UNION INSTL CAPITAL L...ovooirrrrirerieiins o [ 0412712011, [ CALLED.......cooovereeerienerierieeineins | ceeeeerseesssisessenins | eevseenes 105,673 | ..covveneee 100,000 | ..........100,000 | ..ocvvourenne 100,000 0 12/31/2026.
338899 AA 5|FLEET CAPITAL TRUST I.. ... | 06/14/2011. | WELLS FARGO ADVISORS.......ccc. | corrrrererrnninvenniverins | vevvveinns 101,494 | ........... 100,000 98,548 | s | e 23 23 12/11/2026.
338899 AA 5|FLEET CAPITAL TRUSTIL.. .| 06/14/2011. | WELLS FARGO ADVISORS.. 202,988 200,000 .200,000 0 12/11/2026.
....................................................................................... 0
628958 AB 6|NB CAPITAL TRUST Il 06/14/2011. | WELLS FARGO ADVISORS........... 202,987 200,000 | ........... 195,125 195,500 [ 78 78 195,578 | .oovvvvvvnnens | e 7,409 | o 7,409 | ...t 7,830 | 12/15/2026.
4899999. Total - BONAS = HYDTIA SECUMTIES. ... rvuerterisseis st ekttt | ersnnens 1,564,196 | ........ 1,500,000 | ........ 1,470,146 1,472,506 | . 0 335 0 335 0 [ 1,472,841 . .91,354 | ..., 91,354 | ........ 19,710 |..... XXX
8399997. Total - Bonds - Part 4........oiiiiiiii s et 62,291,890 | ...... 63,259,047 | ...... 63,691,454 | ......... 63,083,659 | ....... 807,013 | .o 1,251 0 808,264 (U 63,084,921 | ..o 0| . (793,031) | ...... (793,031)| ...4,632,983 |..... XXX......
8399998. Total - Bonds - SUMMary HEM from Part 5........ciiiiiiiisiiisiissiini onisssss s e ensnnes | eresees 1,666,911 | ........ 1,661,269 | ........ 1,666,669 (131) [0 IO 1,666,538 | ...ovovrerrrnnns [ ovrrsnrrnnrienins | s | crenes 33,026 |..... XXX.oone
8399999, Total - Bonds 63,958,801 | ... 64,920,316 | ...... 65,358,124 | .........63,083,659 | ....... 807,013 | .o 1,120 0 808,133 0]......64,751,459 |......c.......0 | ..o (793,031)| ...... (793,031) | ...4,666,008 |..... XXX......
Preferred Stocks - Industrial and Miscellaneous
22238E 20 6|COUNTRYWIDE CAP IV 6.75%.....cccomrvrrrrrreireinns .| 06/07/2011. | STIFEL NICOLAUS.......oovrerermeiies | verereens 8,000.000 | ........... 198,116 0 [ oo | e 200,000
36186C 50 9|GMACLLC ... | 12/131/2011. | Transfer to Bonds. 8,000.000 200,000 | ......200,000.00 | ...........200,000 | .....ccceerrrrerrrerrerrns | crrrrrnne 13,600 | oo [ e [ e 13,600
46626V 20 7|JP MORGAN CHASE CAP XI. ... | 07/27/2011. | RAYMOND JAMES INSTITIONAL.. | ........ 12,000.000 305,025 300,000 0 300,000
46626V 20 7{JP MORGAN CHASE CAP XI. ... | 07/127/2011. | RAYMOND JAMES INSTITIONAL. 8,000.000 199,073 0 199,073
48122F 20 7|JP MORGAN CHASE CAP XIV SECS. ... | 07/27/2011. | MORGAN KEEGAN & CO.......ccoeee | cvvrenee 16,000.000 0 400,000
49327K 20 7|KEY CORP CAPITAL VI ... | 09/14/2011. | KEYBANK NA 861.000 ...21,525 0 ...21,525
59021F 20 6|MERRILL LYNCH CAP TRII.. ... | 06/07/2011. | STIFEL NICOLAUS 100,000 0 100,000
59021F 20 6|MERRILL LYNCH CAP TRIIL.. ... | 06/07/2011. | STIFEL NICOLAUS.... 100,000 0 100,000
59021G 20 4 |M/L CAPITAL TRUST IV.. ... | 06/10/2011. | STIFEL NICOLAUS.... 200,000 0 200,000
59021G 20 4 |M/L CAPITAL TRUST IV.. ... | 06/10/2011. | STIFEL NICOLAUS .200,000 0 .200,000
59021G 20 4 |M/L CAPITAL TRUST IV.. ... | 06/10/2011. | STIFEL NICOLAUS.... . 100,000 0 100,000
59021K 20 5|MERRILLLYNCH TRUSTV.... ... | 06/08/2011. | STIFEL NICOLAUS 297,648 | ...covvvreeriinns [ v 300,000 .300,000 0 [ oo | e 300,000
744320 40 9|PRUDENTIAL FINANCIAL CPI ... | 09/30/2011. | KEYBANK NA 0
744320 40 9|PRUDENTIAL FINANCIAL CPI.... ... 09/27/2011. | STIFEL NICOLAUS.......c.ovvevrrriirans | v 4,900.000 | ........... 131,970 | oo | v 122,500 0 [ e | e 122,500
744320 40 9|PRUDENTIAL FINANCIAL CPI.... ... | 09/28/2011. | STIFEL NICOLAUS.... ...1,594.000 43,132 ...39,850 0 ...39,850
744320 40 9|PRUDENTIAL FINANCIAL CPI.... .109/29/2011. | STIFEL NICOLAUS.... ...1,506.000 40,596 . ...37,650 ...37,650 0 ...37,650
903304 20 2|U.S.BANCORP CAP TR Vl.....oecovrrrerierrrerirenernrens | oee 09/08/2011. | KEYBANK NA 8,000.000 202,651 | ..o | e 200,000 | ..cooovvenee 200,000 (V1 [PPOURPORORRTON VPR 200,000
911684 30 6|US CELLULAR CORP SRNOTES......ccoovunirinnenns .| 06/20/2011. | KEYBANK NA 8,000.000 200,208 | ...vivieriinniieins | s 200,000 200,000 0 200,000
8499999, Total - Preferred Stocks - Industrial and Miscellangous.................ccccecee. cveverevevereererennas 2,931,526 |......... XXX oo | e 2,920,598 2,720,598 | ......... 13,600 | .cocovvernnnnd (1] [ (V)] R 13,600 |................. 0 ..2,720,598
8999997. Total - Preferred Stocks = Part 4. cvssssssssnssseseeens 2,931,526 |......... O S 2,920,598 | ..ccvonve 720,598 | oo 13,600 | .o (0 0 | 13,600 [ .ovoiiinnennd 0 [ ,720,598
8999999. Total - Preferred StOCKS. ... ..o enisssis s 2,931,526 |......... S S 2,920,598 | ...coooece 2,720,598 | ......... 13,600 | .o 0 | oo 0 v 13,600 | .o 0 [ 2,720,598
Common Stocks - Industrial and Miscellaneous
247361 70 2|DELTAAIRLINES INC.......ccooivrrrriericrienirseerennins | oee 02/09/2011. | STIFEL NICOLAUS..... 6,948.000 81,446 |........ ) 0.0 T DT 141,739 | o 141,739 | ... 54,194 54,194 | oo | e 141,739 | oo | e (60,293) | ........ (60,293) | ..o [ o XXX......
451663 10 8|IDEARC INFORMATION SERVICES INC ... | 09/15/2011. | KEYBANK NA 242.000 (0 EOOOURURTOROR UUPUOTTORURPORURTSORU PURTOUORURTORPURES EOPORORURPORPURPOPO ENVPURPORORURPOROR | N UVOUOURTORRIOTOORY BOVOOS XXX......
571903 20 2|MARRIOTT INTERNATIONAL INC ... | 02/09/2011. | STIFEL NICOLAUS..... 4.000 | e 195 [ it XXX [ e e | s (204) (204) [ oo | ceereiesrenriieniesiees | ervivseisnienins | evverrieenenn 195 | 195 | e | e XXX......
571903 20 2|MARRIOTT INTERNATIONAL INC.......covvvrriirnnns ... | 02/09/2011. | STIFEL NICOLAUS..... 4.000 | e 189 [ it XXX s [ i [ e | s (198) (198) | vvvvevneirernn | eervrrinerineriienineenns | eernneinseenenes | eevnennnnnnn 189 | i 189 | | e XXX....o
571903 20 2|MARRIOTT INTERNATIONAL INC........cocvoiveririnns .1 02/09/2011. | STIFEL NICOLAUS.......c..ovvvrvriiins | cerrrrnne 1,292.000 | ..oooevennee 50,919 | ... XXX [ e | vereseesesissnenenes | v (53,670) | ..vververcerreins | v | eeeieeens (53,670) | .vvvverrircrens | correrererierieninenies | eeerensnneneees | eerres 50,919 | ....... 50,919 | v 114 ... XXX......
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740434 83 2|PREFERRED PLUS TR ALL-1 ALLMERICA FIN..... | | 02/15/2011. ] CALLED.....cc.ovviiiiiinniniiieninninns | cvvnniend 8,000.000 | ........... 200,000 | ... XXXerooiie | crerereei 200,000 | civiiiinnnes 200,000 | .......... (2,480) | . (VL0 TS [ 200,000 | ..o e | e 0 s 8,000 |..... XXX..oooo
9099999. Total - Common Stocks - Industrial and Miscellaneous. 332,748 341,739 | oo (2,358) | .... 0 0 (2,358) 0 341,739 |0 | i (8,991) | i (8,991) | i 8,114 |..... XXX.oone
9799997. Total - Common Stocks - Part 4 332,748 341,739 | .......... (2,358) | .... 0 0 (2,358) 0 341,739 |0 [ i (8,991) | i (8,991) | e 8,114 |..... XXX......
9799999. Total - COMMON SHOCKS. .....euvvirercrsrisisserssnri st ebenesssss s enes 332,748 | .o XXX | e 341,739 | i 341,739 | oo (2,358) | .... 0 0 (2,358) {1 I 341,739 |0 o (8,991) | i (8,991) | s 8,114 |..... XXX..oooo
9899999. Total - Preferred and COMMON SEOCKS..............c.ciuiueiiuiiiieeeieeiiiceieiiis eteteteeeeetesesaeteves s sesesaesesesesaesesesesesesssaesensesesessasaensnseaes | areesens 3,264,275 | ... XXX......... | .......3,262,337 | .......... 3,062,337 | ......... 11,242 011242 003,062,337 | 0] 1,938 1,938 87,106 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON SEOCKS.........cvuvvuierrieriiiiiiniiiinns rveisssiessesssesessssssssssessessssssessssssssssssesssssssssesssssssssessns | soeees 67,223,075 | ... XXX.....o0.. | ......68,620,460 | ......... 66,145,996 | ....... 818,255 0] 819,375 | 0 [ 67,813,796 |0 | . (791,093) | LA4753,114 | ... XXX......




Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 19 20 21
F 13 14
0 Par Value Current Interest
r (Bonds) Book/ Year's Foreign Total and Paid for
e or Adjusted Current Other Than Exchange Gain Dividends | Accrued
i Number of Carrying Year's Temporary Gain (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at (Amortization)/| Impairment (Loss) on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal Accretion Recognized Disposal Disposal Year Dividends
Bonds - U.S. Government
3136A0 NQ 6|FNMA 2011-71 UB ...| 08/12/2011 | PRINCIPAL... 10/25/2011 ...405,222 ....405,460 405,224 2 | oerveeieeeieseens | evveerierinnienn [ e | e | | evveeniieniinenens0 | s 1,834 | .o 552
38377G BG 3| GNMA CMO 2010-69 CM . | 01/24/2011 12/31/2011 1,011,467 . 1,011,467 | ... 1,011,330 | oo | v (137) [ L0 26,088 | ... 2,892
0599999. Total - Bonds - U.S. GOVEMNMENL........ureuuiieiiriirsierisresssnissssssrs s ssesns cvessssssensenes 1,416,689 1,416,927 | .oovvnene 1,416,555 [ oo | i, (135) ] v 0 [ oo (138) | o0 | i 0 [ e [ 0| 27,922 | ... 3,444
Bonds - Industrial and Miscellaneous
MARATHON PETROLEUM CORP SENIOR NT
56585A AA 0|SER 14 02/01/2011 | EXCHANGE........ccoooiniiiniis 11/2172011 | EXCHANGE........ooviiiniiiniiinns | v 250,000 | ..o 249,980 | ..ooovnnee 249,984 249,984 4 i [ [ | [ [0 | 5,104 | .o
3899999. Total - Bonds - Industrial and Miscellaneous. ...249,980 ....249,984 249,984 4 0 [ oo | il | 0 [0 [0 5104 | ............ 0
8399998. Total - Bonds 1,666,669 1,666,911 | oo 1,666,538 | oo | i (131) ] e 0 [ oo (13D v | 0 |0 0 | 33,026 | ...... 3,444
9999999. Total - Bonds, Preferred @and COMMON STOCKS. .............ovuriueririiiiiiiiiis  eetseisseseseeseseseessee st es s s s8Rt 1,666,669 1,666,911 | ..ocooenee 1,666,538 | ....coocrvrenn0 | i, (LK) [— 0 | oo (131) | i | (O [T I ISVUPPRPPRPPION ) I (OO 33,026 | ... 3,444

GS3




Annual Statement for the year 2011 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - Other Affiliates
000000 00 2] JEDNOTA INC...pocorscsscsrsssressesrtsersrsres [ | . [LaNO..or s | o ] s 394,606
1799999. Total - Common Stocks - Other Affiliates. et | eneenes (U 394,606
1899999. Total - COMMON SEOCKS..........c.cvureivivireeeieciereecieeeeee e (] [ 394,606
1999999. Total - Preferred and COmMMON SOCK..........c.overeveriiereiniieisersesrere e v | s (L[ [ 394,606
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0
2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding
Common Stocks
000000 00 O[JEDNOTA GENERAL INC ......covviiirriiineieieriseierissisessiessssensnes JEDNOTA INC.....oviviiitienisisesnisesieisnsnes 100.0
000000 00 0|JEDNOTA PROPERTIES INC | JEDNOTA INC.....oviuiiinnisnereniseesssnisssss s snessenas 100.0
0299999. TOtal = COMMON SHOCK. ..ttt ettt enssssenssnsnnenssenns | onneenssennensnssnsnnsnensnsnens0 | cvnnnnrs e XRKrseesnesannns | versensenes XXX v
0399999. Total - Preferred and Common Stock........ OSSP ST P PO O RTRTOPTOTRURPPORPOPSURPURPPUNES IFOUPPOPRORPIORPORORPPORPRRPSORPOROR | B UPPURPOOED. 0.0, CHUPIURTONPIIRE OUPPORPOON XXX oo

E16
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Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
KEY BANK - GENeral ACCNL...........coourveerieirissisesiisessssisessisssens CLEVELAND OH.....coovvvmirierineercniieinserineinns ..1,092,403 | XXX
KEY BANK - FCSU Corp Center... CLEVELAND OH......ovvivriiiiciiiceesicisnines 85,721 | XXX
KEY BANK Sweep Accnt-Checking CLEVELAND OH... XXX
KEY BANK Investment Sweep ... CLEVELAND OH... XXX
KEY BANK - Youth Fund... . CLEVELAND OH... XXX
FHLB . CINCINNATI OH XXX
BANK OF MONTREAL......ccvvvrirnrernrenines TORONTO ONTARIO CANADA XXX
PETTY CASH..... s CLEVELAND OH... XXX
0199999. Total - Open Depositorie: XXX s OO T R 2,506 | oo [\ 5,245,505 | XXX..
0399999, TOtal CASh ON DEPOSIL......cv.reueersireeis sttt XXX |
0599999. Total Cash XXX... |

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

1. January. 6,864,215 | 4. April 19,102,751
2. February 2,889,515 | 5. May. 15,156,383
3. March 9,349,021 | 6. June 12,447,435

7. July. 9,807,724
8. August 8,475,761
9. September. 4,974,769

10. October. 5,116,895
11. November. 6,000,264
12. December. 5,245,505

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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