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SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES......ouveeveeienciiaeiisiteiiseseessessse s sssnnes | seeneens 7,404,567 |.....ccoonc. 35 | e 7,404,567 | oo [ e 7,404,567 |............ 35
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 agenCi€s...........ccuveeveeveererereevreressesessesssssenes | eevee 20,609,044 |............ 96 | ... 20,609,044 |......cocoevvreeereen | e 20,609,044 |............ 9.6
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...........cccceveevenieieresnieiiens | veve 21,550,516 |.......... 101 | ... 21,550,516 | .ocvvvrrrreeiriieniens | o 21,550,516 |.......... 10.1
1.42 Political subdivisions of states, territories & possessions & political

subdivisions general Obligations...........ceuvriereiininieiesse s
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA......
1.512 Issued or guaranteed by FNMA and FHLMC
1,513 Al OBNET ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........ccooonivnrinrinninns | cviees 2,356,723 | ..ccoveuenee (I 2,356,723 | oo | e 2,356,723 |...ccoceone. 1.1
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521...... | .cccvueee 32,09 |............ 0.0 [ 32,095 | ..o | s 32,09 |............ 0.0
1,523 Al OtNEI ..ottt stenssnssnnns | nessessssssnsessensnnes | sesessnsa 0.0 [ [ e | e (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)........... | ...... 78,757,673 |.......... 36.7 | ... 78,757,673 | .oevvveeveereeveens | e 78,757,673 |.......... 36.7
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccevevereeriereernsesenessesnsenns | cvveens 2,778,735 |...c.c..... 13 | e 2,778,735 | oveeierereseenns | i 2,778,735 |.....o.e. 1.3
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.........c.cvrviviieiecteeee et essenaenes | caeeee 14,683,126 |............ 6.8 | .. 14,683,126 |...coovveverierrceerens | e 14,683,126 |............ 6.8
3.2 Preferred stocks:
321 AFfIAIEA. ...t ssestsneessessenssssesssnsnssenss | sssessnessessenssnnsenns | sreeseneess0:0 | rriernnnniinnnnnn | e | e (01 O 0.0
3.22 UNAfili@ted. ...ttt | seeseees 3,742,256 |............ 1.7 | e 3,742,256 | oo | e 3,742,256 | ........... 1.7
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIEEE. ..o sssssnsenns | snseseeseesennennns | sresnennnsi0:00 | e [ | e (V10 O 0.0
3.32 UNAffiliated.......cereerieeeeeeieeineseecseieeeseeeeseieseseessseseseseesessssseesssesssssssssensnsssesss | ssseesnesessessnnnsensns | neeseeness0:00 | orirnrnsnniisiinnnns [ e | e (O] I 0.0
3.4 Other equity securities:
3.41 Affiliated.....

3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:

3.51 Affiliated.........

3.52 Unaffiliated

4. Mortgage loans:

4.1 Construction and land deVEIOPMENL.............cccvveieiciiiciccesecse e sesssiesenes | crvstessessssssesesens | sesiesinaad 0.0 [ [ [ e (0] IO 0.0
4.2 AGHCUIUIAL......cveiieieeiies e ss s ssssese s sensssessssssessssssessnses | sresesesseessssssessns | snnerernns0:00 [ vivsisieieieinieieins [ | e (0] 0.0
4.3 Single family residential ProOPEMES..........ocveuiviieieiieieie et ssessens | ersssessesssssssesesens | sresiesnnend 0.0 [ [ [ e (0] IS 0.0
4.4 Multifamily residential PropertiES...........ovrvrririnrenrninsneisiesssissssssssssssssssssssssesssssssssessns | sesssssssssnssssssnssnsse | ssesrensess000 [ rnninsnnnniissinninns | cevnreiesssnssnsensnnes | srnsssssnssnssnnen (0] I 0.0
4.5 COMMErCIal I08NS.........ocueirieriireieiineireieieieiesssesesessesssessessesssssessssssssssssessssssesssssesssesess | sessssesssesssssseenenss | enerneernss000 [ erininninensiinsineines | oreneressneeesenees | seveiseseenseneen (V1N I 0.0
4.6 Mezzanine real eState [0aNS............ccovieieiieisiceie e L0 e | | e 0 [ 0.0
5. Real estate investments:
5.1 Property occupied DY COMPANY........coiuiriirerseeess st sesssssssenns | sesssssssessesssnsseses | sesesnesnees 0.0 [ [ [ e 0 [ 0.0
5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of Ebt)..........c.cccveveieveiccriee e | e 2,379,745 | ............ 11 ] e 2,379,745 | ..o | e 2,379,745 |............ 11
5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)........... [ .cocerveveriniiciens [rvrieinnad 0.0 [ [ [ e (0] IS 0.0
8. COMTACE I0BNS........eereriececieireeseie ettt sttt st nsnenes | seeseens 6,503,199 |............ 30 | .. 6,503,199 | oo | e 6,503,199 |.....ccc.... 3.0
T DBIIVALIVES ...ttt | fessensentnsientesinens | cesnennna 0.0 [ oo e | e (V1N I 0.0
8. RECEIVADIES fOr SECUNHES. ........cvuivieieciecitcicrcee ettt ssa s senes | cressessesissessesesnss | sesessenaad 0.0 [ e [ e (O] IO 0.0
9. Securities lending (Line 10, Asset Page reinvested Collateral)............covririeieenninieieneinnns [ | eoeeieennend 0.0 [eoiiereiereriieies e )90, GO PR ) 0.0, GO PR XXX..
10. Cash, cash equivalents and short-term inVESMENtS............cccoeverieieierreeeeeeeeeeseeseens | e 5,527,242 |............ 26 | ... 5,527,242 | ..o | e 5,527,242 |............ 2.6
11, Other iNVESIEA @SSES.......cuuvericririeiic st niesies | ressenssnsssesenisninees | ersssesesa 0.0 [ e | e 0 [ 0.0
12, Total INVESIEA @SSELS.........coocveieieiiciciccee et ...214,408,594 | ........ 100.0 | ....214,408,594 |......ccocovrvrrernen. 0]..214,4085% |........ 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 2,453,560
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, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 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 73,815
8.2 Totals, Part 3, COIUMN ...ttt 73,815
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 2,379,745
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 2,379,745
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 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. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 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 0
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 0
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 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

Cost of acquired:

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

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

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

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

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

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

Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 199,351,785
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 49,558,919
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 118,987
Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (1,068,120)
A4 Partd, COIUMN Tttt (139,363) (1,207,483)
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 2,526,215
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 49,630,102
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 513,488
Total foreign exchange change in book/adjusted carrying value:

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

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

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

8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt 206,422
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 206,422
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 199,998,411
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 199,998,411
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SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. .30,358,718 ...33,430,479 30,555,717 ..29,750,847
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, Totals....ooovrsicinrnsniissiinns | o 30,358,718 | ...oooovvvienn, 33,430,479 | .o, 30,555,717 | cooovvvvirnrin, 29,750,847
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooooiiieieiieeciiseies | e 21,550,516 | .ovoveinne 23,787,987 | oo 21578157 | oo 21,505,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oosreessrresssrinnssrinnns | i 48,095,287 [ ..o, 51,664,801 | .cooovsvrices 48,229,449 | ..o 47,654,136
Industrial and Miscellaneous and Hybrid 8. United States.......ccoeeerveeves | coverveiicieinns 78,789,769 | oo 85,940,182 | ..ovveveriirnn 79,304,924 | ...covvveri 77,433,755
Securities (Unaffiliated) 9. CaNada......cooueveeneerererrerinns | e 2,778,735 | coovveeerrirnneeens 3,276,796 | ovvveerrrrerneenns 2,834,870 | .oovooerreereeeanns 2,500,000
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals .81,568,504 ...89,216,978 ..79,933,755
Parent, Subsidiaries and Affiliates 12, Totals...ocoeviiiccicsicciccienn | [ | s [
13. Total Bonds.......cooumseursssiees | covviiciien, 181,573,025 | oo, 198,100,245 | ..o 182,503,117 | oovvveiieenns 178,843,738
PREFERRED STOCKS 14. United States.......cooevvermmererns [ covvnneeririnneienne 3,742,256 | oooveererrirneeenns 3,822,940 | oovvvorriieenns 3,747,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals...ooeiiienssinisien | i, 3,742,256 | oo, 3,822,940 | oo, 3,747,000
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccooccovvnniieenne. 3,742,256 | oo, 3,822,940 | oo, 3,747,000
COMMON STOCKS 20. United States.........coouerveereeens | covvervnnerriinnens 14,683,126 [ ...ooovvvrrrcrennne 14,683,126 [ ...covvvrvrrcenns 16,222,024
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS. oo | o 14,683,126 [ .o, 14,683,126 [ ..o, 16,222,024
Parent, Subsidiaries and Affiliates 24, TotalS.....ieiesciiiisiieieies | | e | s
25. Total Common StocksS....... | ccoccvviciiiennnce 14,683,126 [ oo, 14,683,126 [ ..o, 16,222,024
26. Total StOCKS...commrernssrernnsnse | covcirineciiinn 18,425,382 | ...... ...18,506,066 ....19,969,024
27. Total Bonds and Stocks.... 199,998,407 | ...covvvvvvrrenne. 216,606,311 202,472,141
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
Totals

25,431,576

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
Totals

3.1

32
33
34
35
36
3.7

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

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

5.1

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

................. 5,137,956

................. 1,603,991

............... 51,365,527
2,295,015
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS T.ooveoreeeieeeeeres st | eeninnsensensenes 86,987 [ ..ccoovrrvnnn. 8,573,757 | ccvvvrrrnn. 33,178,983 | ..o 9,138,878 | ..ooovvvnne. 15,024,952 | ......coouuc. 66,003,557 | ..oooorvrerrrerirriinns 364 [ 52,485,464 |....ccocvvrvirrernnnnn29.3 [ 66,003,558 |.....cooovrvrrirrinrinriens
8.2 ClaSS 2. | rereeeeeeienieend 60,571 [ oo, 19,468 | .ooovreenee 7,505,311 | oo 2,131,907 | oo 5,847,689 | ..cccovunnne. 15,564,946 | ...ovovreererers 86 | .o 14,591,479 | o8 | 15,564,947 | oo
8.3 ClASS 3..oveeriieeeiieeiei ettt st nsnns | snteeinenessentsssseessentesses | nebsessesineten st sentensas | sesteeseeentesisesessessestenas | eeesentesssesessensnesessessenes | sreeenesensessnsssesessessensens | sesessessnessessssnsssesnesnaQ | eeenernennennnsneenennennni0:0 | [ e 0000 [ [

Totals... .8,593,225 ...40,684,294 ...11,270,785 ...67,076,943 ...81,568,505

Hybrid Securities
T ClASS Tttt s sssss s sssessenes | svessessssesisssssessessssessesies | coestessesisssssessesssssssssesns | sissesessssessesssssssesssssssens | sreseesessessessssssssssesssssssens | sveseessssessessnsesesessessssess | sressensesensenessesensesseseed [ eeevenrerenenreseeenrenesd000 [roieiieseeseceeeen [ eeeeeeseii000 [ | e
T2 ClaSS 2.ttt saess s sssss s ssssssssenas | svesisssssssesssssesssssssessesens | cessesesiessssessssessssssssesens | sisseessssssssesesssssesssssssens | sresessessesesessssssssesssssssens | seeserssssesiessssesesesssnsssens | sressensesensesseseessnesseseed [ ervereerenenreseereereness000 o

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

9. Total Bonds Current Year

9.1 ClASS .ottt anaas () m— 7,994,540 | ...............30,900,631 | ...............73,483,837 | ............... 28,891,057 | .ovvevenvae 24,058,014 | .............165,328,079 | ..ovvovrerreereeeenn 91 e b XXX s e b XXX e [ 165,328,079

0.2 ClASS 2...ocveeveereeieeeveesee s (<) om— 60,571 [ oo 19,468 | e 7,505,311 | 2,131,907 | oo 5,847,689 | ... 15,564,946 | o868 [k XXX | e XK X i | i 15,564,947

9.8 Line 9.7a52 % 0f COL B....ouuveiviiieicceieiceisessseicssieneienes | eeviersiesisssssssseenens 4.4
10. Total Bonds Prior Year

ClASS 4.ttt

Class5.....
Class 6....

Totals...ocveveeerieereine
Line 10.7 as a % of Col. 8

................. 8,034,174
....703,464

......... 29,486,693

A

277,646

73,

8

977,332
514,444

29,536,436
.1,635,850

............... 20,288

4,855

129
,089

161,322,764

...16,886,493

............. 161,322,764
...16,886,494

Total Publicly Traded Bonds

Class 1
Class 2

73,

483,837

................. 7,505,311

Class 3
Class 4
Class 5
Class 6

Totals.....cooevveriercinne
Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9

28,891,056
................. 2,131,907

............... 24,058
................. 5,847,689

014

Total Privately Placed Bonds

Class 1
Class 2

(d

Includes $
Includes $

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

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

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§..........

Includes $

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

0;

NAIC2$§

0;

NAIC 3 $

0;

NAIC 4 §

0;

NAIC5S........

0;

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

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

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

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODIGAtIONS. ......ceorvecvereeeecteee sttt seessssssnsessenns | crerseeseesennens 2,253,495 | covvvrrnnes 7,358,853 | .ovvveenn. 11,653,194 | ..o 2,076,682 | ....coouc.e.. 4,671,388 | .............. 28,013,612 | oovvveeeerireieeeen 154 | e 22,625,158 | c.vvvvereeeneenn12.6 | 28,013,612 | oo
1.2 Residential Mortgage-Backed Securities..... ....516,101 | .... 1,034,274 | ... . . .26,823 | ... 2,345,107 | .... . 2,385,107 | eoeieeeeeeeees
1.3 Commercial Mortgage-Backed Securities.... P [ e . O e ceerennreerennneneen0.0 v [ e
1.4 Other Loan-Backed and Structured SECUMItIES.........ccovvevvreurerrerersnnens fereieisisssscissssieennes (SRR .. O e, SN X 01 FOSORTR R I
1.5 TOtAIS. . .oueeieiee ettt sttt sansnns | crnsssaensneas 2,769,596 | ..ccoorennnns 8,393,127 | .............12,069,493 | ..............2,428,292 | ............4,698,211 | .............30,358,719 | .oeooovvsiieeeeenen 167 [ 25431576 | oo 142 | 30,358,719 | oo 0
All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt
U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities.... e L [ e | e
34 B SN 2,282,030 | .... 377,253 |.. . 5. 00]. ...2,659,283 |..
3.5 TOtAIS. .ottt sensenss | fesssssssessensessesssenaanes 0] 1,338,365 | v 12,229,282 | ............... 5,252,009 ,730, . A 21,550,516

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.............coevevverreverreries oo f e [,
5.5 TOtAIS..cvuieieeiesesi et sns st sns s nsensnnans | snssessessanenes 5,137,956 | ..o 12,752,592 | oo 16,528,870

3,222,335
.9,530,257

...11,288,750
5,240,120

........... 23,197,695 |..
24,897,593 |..

............... 48095287 [ ..o 265 | oooovnn.. 54632849 | 305 48,095,288

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

............... 81,536,409 | ..o 449 | [ESSTORRRPURRTONN. 1 47/ SN ISR

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

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 3,133,685 | .o 20,492,792 | ..coovvrennee 73,573,470 | ............. 25,670,435 | ............. 28,768,567 | ............. 151,638,949 [ ..ooovviiiriieenn835 [t XXX e | e XX i | i 151,638,948
9.2 Residential Mortgage-Backed Securities..... 4,921,426 ...10,584,517 5,656,440 ...4,975,275 1,137,138 ..27,274,796 27,274,796
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T (01 (01 (01 (01 U 0 cveeeeeeeieiereneend0.0 [t e XXX [ e XXX i | e 0
9.4 Other Loan-Backed and Structured SecUrities.............cceeeveereeerereeeees | oreisieeeisicinn {1 I (L I 2,282,030 | ..coooirnnnn 377,253 | oo [V I 2,659,283 | ..o 15 | XXX e XXX 2,659,283 | ..o, 0
9.5 TOtAIS.....cvvervrrircirciici sttt sttt snsensins | ensiesisnis 8,055,111 | oo, 31,077,309 | oo 81,511,940 | ............. 31,022,963 | ............. 29,905,705 | ............. 181,573,028 | ....coovoevvereeree100.0 [ oot XXX s | e XK s | i 181,573,027 | covovvererereriene 0
9.6 Line9.5a58 % 0f COL B.....oviviiiiiiiecissisissssissssssssssssnssnes | senssssssssssssssesssenseas 44 o 171 [ 449 [ i, 174 [, 16.5 [ oo 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevrerriciieeeeeeee e | ceeseeeneesnees 3,144,036 | ..coovvvnnen. 18,458,521 | ....ovvvnee. 77,635,399 | ............. 26,977,486 | ............. 24,071,304 | .............. ) 0.9 G DR ). 0,% CHRIRIN IT 150,286,746 | ....ccooovvierrienn. 83.9 | .o 150,286,745 [ ..oovveeireirecriei
10.2 Residential Mortgage-Backed SECUMHES..........ccoueerireineineineineineines [ cevveeiineiinnins 5,593,603 | ..cocovvvnn. 12,305,818 | oo 5,728,684 | ... 4,094,800 | ... 1,071,915 | .o ) 0.9 CHUIIN I 90,9 CHUININ R 28,794,820 | coooovveeieiiins 16.1 | e 28,794,819 | ..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....ceouereereeeineneeesee s ensessens | oesbenessnesnees 8,737,639 | .ccovvrrnn. 30,764,339 | ..cccovvvnne 83,364,083 | ............. 31,072,286 | ............. 25,143,219
10.6 Line 10.5858 % 0f COL 8. sssisisssesssssssssnssnssnes | sesssesssesssesssesssesseas 49 [, 172 [ 466 [ oo, 174 [, 14.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 20,492,792 28,768,566
11.2 Residential Mortgage-Backed Securities. 10,584,517 | ................5,656,439 | .............. 4,975,276 | ........c...c.. 1,137,137
11.3 Commercial Mortgage-Backed Securities..........c.ccoveunrenrerneenerernineenens
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

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI..........c.coceveivreieieeieieiesse s essssssens | cevesiesssesiesiesssssnns 1,638,192 [ oo 1,638,192 [ ..o

2. Cost of cash quUIVAIENtS ACQUINE...........cveviviveieeieieieee ettt bestes s sssenans | eevessesseseessssseesans 64,017,782 | woveveerererren. 64,017,782 [ ..o

3. ACCTUAI OF QISCOUNL.......oveeeeiercresriesie ittt enssennes | sestsnest s eses et 0 [ v [ e

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens 0 [ o | e

6. Deduct consideration received 0N diSPOSAIS...........c..cc.cuiviviiieieicieiecicese e ssenes | eevessesesessissienas 60,450,910 | wovovvverereieriee. 60,450,910 | cooovveeieeeeeeee e

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other than temporary impairment rECOGNIZEM............cevevreverereereirersieseesiereres |aerierssesessessessesssssssssseesenad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cc.ceevrrververcns [ cervererreireierneis 5,205,064 | ..cooovovereieireinns 5,205,064 | ...covererierreiereeeieienieian 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Line 10 MiNUS LINE 11)......oiviveviiiiieeersieesessienseresiens | cevresisiessssssessenens 5,205,064 | ..oovovvrran 5,205,004 | ..ooooveiereereeeis 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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SCHEDULE A - PART 1

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

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Held for the Production of Income
304 Pennsylvania Ave SE . | Washington . .|DC..... 06/18/2004 | 01/16/2009 | ......cconvcn. 2,030,269 | ...crerrircrieineieiins 1,728,332 41,646 ..(41,646) | .... 207,273
226 N Union Street . | Alexandria.... 12/06/2004 | 01/16/2009 ..884,635 ...651,413 32,169 ..(32,169) | ... . 37,800
0499999. Total - Properties Held for the Production 0f INCOME. ..ottt ans s en st snsensessnsansensenane | cressesssesneas 2,914,903 0. 2,379,745 0 73,815 0 [V (TR 1)) 0 245,073
0699999, TOAIS.......e.vverererireeiaeiseiseeesee s et es s es s8R RS E 18£SRttt | eeeiesineenas 2,914,903 | .oovverrireienind (V] IO 2,379,745 0 73,815 0 (0 [P (73,815) | cvooevvivrirriinns 0 245,073
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E02, EO03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

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

0L

1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 17 18 19 20 22
Rate Current
Used Year's Total
to Current Other Than Foreign Admitted Amount
NAIC Obtain Year's Temporary Exchange Effective Amount Received
CusIpP Desig- Fair Fair Book/Adjusted (Amortization)/ Impairment Change in Rate When Due and During
Identification Description nation Actual Cost Value Value Par Value Carrying Value Accretion Recognized B./A.C.V. of Paid Accrued Year Maturity
U.S. Government - Issuer Obligati
3136FT TP 4| Fannie Ma€........ccocoviveiiririririneineieniseiesessssississssssssssessssssssssssnsss | eonsnen | oo | conveeend | vevins 1 1,000,000 | ...... 101.034 | oo 1,010,342 | ..o 1,000,000 | ...ocoovrreee 1,000,000 12/19/2031
313376 LX 1|Fed Home LN Bank 3..........ccocoevvemriererererssisssesssesiesssssssssessssssssens | evnens | oo | envreen ] | oo 1 1,914,043 | ...... 100.637 | . ..1,927,204 .1,915,000 1,914,034 12/21/2021
31331 LA 9 |FEDERAL FARM CR BKS CONS.......ccoovirmririrereinerneierssiesssienineens | evvnee | oo [ eoverieninns [ 1 ..997,500 | ...... 101.143 | . 1,011,428 | .. .1,000,000 | ... ...997,802 210 04/20/2020
31331Y EH 9 |FEDERAL FARM CR BKS CONS.......ccoovvimrrrierierinirnsiesssnnsenessesssnnss | evvnne | oo [ eovereninne [ onees LI I 823,800 | ...... 122687 | .oovrierren920,153 | oo 750,000 | ...coorvernne 807,730 (6,131) 11/15/2019
31331Q KY 2 |FEDERAL FARM CREDIT BANK.......cccoviumiireineemnienenienissennensnseens | eevinee | oo [ eonerienens [ oeens 1 1,086,340 | ... 130272 . .1,000,000 (3,403) 01/05/2027
31331R P9 0| Federal Farm Credit Bank............cccovvvevverniiernninriernsnseesiseisnsnenens | evvere | oo | eorereniens [ voeees 1 ...540,100 | ...... 109.699 | . . ....500,000 | ... ...508,816 (4,253) 12/11/2013
3133XH KB 8|FEDERAL HOME LN BKS.......cconirirrrerierieesrisesiessensesessensnnss | enneen | oo | oeersvenens | vevens 1 2,212,820 | ...... 118205 ..............2,364,092 | ....cccoo.ue. 2,000,000 | ..oovrernvene 2,141,260 (26,594) 10/19/2016
3133XC US 0| Federal Home Loan Bank.............cccccriucniiveiinriienninsisciisnieninenns v | oo | enniiveiins | cevees 1 1,037,860 | ...... 114181 . .1,000,000 (5,242) 09/11/2015
31359M L8 4| FEDERAL NATL MTG ASSN......coirirrerinrrenienerseesenssssssensenenees. | evneen | oo | onrrinenT | revens 1 LT712,748 | ... 116.116 | . . ....678,000 (4,519) 04/18/2036
31398A QY 1 |FEDERAL NATL MTG ASSN......ccocimrimrineenerineinensensseesenssssissnnnns | sevinee | oo [ enneriened [ LI I 500,000 | ..... 110473 | coovreerren552,366 | oo 500,000 11/13/2028
31331X UU 4 [FFCB 5.625.......cccviericiierierierinessissiienieniseessssisssssesssssssnsenes | sevinee | oo [ evneneend [ 1 ...998,750 | ...... 109.636 ..1,096,361 .1,000,000 ...998,924 69 04/11/2022
3133XH  RJ B[ FHLB 5.0..cuciiceieicicrieerseeieeiseisesssssiessessssessssssssssssssessssssssenss | sonneen | oo | oeevsnenens | vevens 1 1,000,000 | ...... 122.264 | . 1,222,638 | .. .1,000,000 | ... 1,000,000 12/10/2021
3128X4 UZ 2 |FHLMC 5.625........ccnvivriveierniiisiinerisnissensssissssssssessnssessessssssssessnns | snneen | oo [ eonenenesd [ [ 962,470 | ...... 111.538 | v 1,115,379 | oo 1,000,000 | .ooovvrrinenes 965,440 647 11/23/2035
B137EA CK 3| FHLMC 1 1/8....oeeiiiicieccisiesiesssississsssssssssssssssssssssssssssssssens | censee | o0 | eevsveniens | evvens 1 ..1,261,375 | ..... 100.509 | . ..1,256,368 .1,250,000 ....1,253,495 (6,081) 07/27/2012
B137EA CA  5[FHLMC 33/ ..o ssssssssssssessnnes | sevieee | oo [ conessenens [ voeees 1 .. 1,781,498 | ... 114153 | . ..2,054,756 | .. .1,800,000 | ..............1,784,528 1,808 03/27/2019
31359M  Z2 2| FNMA 5.45......ooiiicincinrineeenissisesissssessessssssssssssssssssessenes | eonneen | oo | enrrieen T | revens 1 1,025,938 | ..... 118136 | v 1,181,362 | oo 1,000,000 | ..coovvrvenee 1,014,205 (2,567) 10/18/2021
3128X6  F5 0| Freddie Mac.......coocveeviencrierineneeissiseriesissesseesssisensessssssensnnes. | sevinee | oo [ eenneriened [ 1 1,481,089 | ...... 103915 . ..1,518,200 .1,461,000 1,473,104 (7,985) 02/07/2028
911759 GL 6 |Housing Urban DEVEIOPMENL.........ccovverevvrieierineineienierisnssiensssisensens [ eonneee [ [ overeninnns | vevene 1 ..124,150 138,624 | .. ....130,000 | ... ...126,091 472 08/01/2018
880591 CS 9| Tenn Valley AUthOTItY...........couurvecerrrerieeieiiesierienieeessenisessenieniene. | eevveen | oo | woeerevenens | vevens 1 1,084,360 | ...... 136.380 | ..ocvvvrrnnee 1,363,801 | .oovverinnee 1,000,000 | ..coovvrvenee 1,077,110 (1,537) 04/01/2036
880591 EH 1| TENNESSEE VALLEY AUTH......ccoviiriieirirernicnnrersniseienssisseenines [ eonniee [ [ erereninnns | cevene 1 247,205 | ...... 127.651] . ....250,000 ..247,279 42 09/15/2039
912810 QK 7| US TrEASUMY......evvumrirrirreiiinriierienisesessesesisessesssesesssssssessssessnene | sovenes | oo | oesrevenins | vevees 1 1,287,078 | ...... 119.875 . . .1,300,000 1,287,252 216 08/15/2040
912828 RR 3| US TrEASUMY.....ouveuuirrriueirerinetienseesseisssesssessessesssesissesssssssssssssess | wonneen | oo | oseeseenens | vevens 1| 3,012,266 | ... 101.141] .............3,034,218 | oo 3,000,000 | .oovereernn3,012,202 | oo | e (64) 11/15/2021
912828 QY  9[US Treasury 2 14.......ccoevvvevmrinenrrnninerinnnsnesssssessssssssssssssessnssnees | eovnne | oo | vevvvnenns | vevee ] [ vviininnnnn 511,094 | 106.359 | . ....500,000 (607) 07/31/2018
912828 PC 8|US Treasury 2 5/8... creriereeesssne s | onee | oo | seeeeennns | veened | . 982,188 | 107.656 | . .1,000,000 1,574 11/15/2020
912828 PX  2|US Treasury 3 5/8........cccovvummivniiniriieririnniinsissisenssessssssissssenis | eovvene | o [evvenvenes | o [ i 517,422 | i 116.102 . ....500,000 (993) 02/15/2021
912810 QQ 4|US Treasury 4.375. .1,000,000 (694) 05/15/2041
0199999. U.S. Government - Issuer Obligation: ..28,013,611 (65,641) 0 o0 W XKX e | XXX [ XXXl 247,685 l....909,060 | ... XXX..... | ..... XXX......
U.S. Government - Residential Mortgage-Backed Securities
362020 AG 6 G2 2707......ccoircrierreeieriseeerisssiessensssessssssssssessessssssssssssssnens | onene | oo | vevevseeens | eeeeed | e 22,553 | s 108572 . 22,059 (142) 01/20/2014
36202D  YY 1| GNMA 1IP0I 3427.......cooviiieriniiirnnieissinerssneiensssissiessssnessssssennnes | seveens | oo | evnrvenens [T | v 424779 | i 109.992 125 08/20/2033
36290S 5M 9 [ GNMA Il POOI B16552..........coouverrererirrrnerierireeesseesensseniessenesseesesens | vevnee | oo [ evvenerinens [ | e 789,942 | i 114541 . (1,193) 08/20/2034
36225A KR 0 GNMA PASS-THRU 780304.........ccccomvererrrriernerinrenensseessenseesiinnene | eevinne | oo [ eeverniinens [ o] | i 518,645 | e 114453 | . (5,120) 07/15/2021
36225B  4C 9| GNMA PASS-THRU 781719 ...602,706 | ...... 113.806 | . . ..573,153 | .. ...603,017 (156) 02/15/2034
0299999. U.S. Government - Residential Mortgage-Backed Securities. 2,358,625 | ... XXX.ooooooe [ cereerrnnnn 2,513,564 | oo 2,216,847 | ..coovnnvenn 2,345,107 (6,486) 0 [0 [ XXX [ XXX [ XXX | 12,645 150,635 | XXX [ e XXX......
U.S. Government - Commercial Mortgage-Backed Securities | | | |
0399999. U.S. Government - Commercial Mortgage-Backed SECUMHIES. .........viuirrriiriiiniesciscesieississenerseninsnes | rnesnsenisrssessssneeseead 0 0 { 0 0 0 XXX DO, S { 0 [ XXX [ e XXX......
U.S. Government - Other Loan-Backed and Structured Securities | | |
0499999. U.S. Government - Other Loan-Backed and Structured Securities 0 0].. .0 0 0 XXX XXX [ e L0 L0 XXX [ XXX......
0599999. Total - U.S. GOVEIMMENL.......ivvuirenieiiessirisseesserssssssssnssenessesssnsssnesaa 30,555,719 | ... XXXoovvvors | v 33,430,483 | ..o 29,750,847 | ..o 30,358,718 (72,127) 0 XXX XXX | s 260,230 | ......... 1,059,695 | ... XXX.oooi [venee XXX......
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All Other Gove-_ ts - Issuer Obligation:
0699999. All Other Governments - Issuer Obligations 0 |.. XXX 0 (L R (L] 0 0 0 0 .. XXXoieone XXX XXX [ e (L 0. XXXeoovo [ e XXX......

All Other Gover ts - Residential Mortgage-Backed Securities

0799999. All Other Governments - Residential Mortgage-Backed Securities........ BN 0 [..XXX........ 0 {0 P {1 P 0 0 0 0 |..XXX........ XXX RO, S {0 P 0 .. XXX o [ XXX......
All Other Gover ts - Commercial Mortgage-Backed Securities
0899999. All Other Gov't - Commercial Mortgage-Backed Securities.... . 0 [..XXX.orwun 0 (L R (L] 0 0 0 0 .. XXXorwren XXX XXX [ e (L] 0. XKoo [ XXX......

All Other Gover ts - Other Loan-Backed and Structured Securities

1'0L3d

0999999. All Other Governments - Other Loan-Backed and Structured Securities..........ccccouniininnns . 0 [ XXXt 0 0 0 0 [ XXX [ e XX [ KKK s |0 [ XXX | e XXX.....
1099999. Total - All Other Governments........... 0 |..XXXoowonn 0 0 0 0 ] XXX [ XXX | XXX s | 0 | XXXeoovo [ e XXX..o.o.
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati

033161 ZQ 6| Anchorage AK 5.91........cooviririiririerieriesieeissssesiesseeessesissienes | cevees || LIFE | e........580,000 | ... 108.863 | . 631,405 03/18/2010 | 04/01/2030
059189 GG 9|Baltimore MD s | criiees e[ LAFE | e 485,765 | ... 106.777 | . 533,885 | .. 728 06/27/2007 | 10/15/2022
077324 XF 3| BEL AIRE KANSAS........cooriririirinrinerieeiesisesssssssessessesessessssssnens | coveees | | WAFE | nn420,026 | ... 117.739 529,826 | ....covverneene 450,000 | ...ooovvernns 422,102 |........... 789 01/29/2009 | 11/01/2029
088365 EU 1|Bexar Cnty Tax HOSP Dist BUId..........cccvreuerrerererirecriseiserinerieeineesns | ceve || LIFE | eee.....599,880 | ... 103792 . 622,752 ....600,000 10/08/2010 | 02/15/2031
13063A 5E 0|CALIFORNIA ST GO, | e . LI33T | 119.985] . .839,895 | .. ....700,000 | ... 04/28/2009 | 04/01/2034
172254 BX 1| CINCINNATI ECON......ccomrimrrmerirrirneereeississenienssessesssssssessesssnenss. | woveees I [ VAFE ] s 393,720 | ...... 111.340 445360 | ....oovvernvne 400,000 | ...corvvernvne 395,256 |........... 551 01/26/2009 | 11/01/2018
172217 FU 0| CINCINNATI OHIO ULT eeriseseisssissssenieeissesnnins | eeeee | oo | ceveenens 1|..1FE ...600,000 | ...... 111563 | . .669,378 10/27/2009 | 12/01/2028
180848 DU 4|CLARK CNTY NEV FOR ISSUES DTD GO.. [ [ 1|.1FE| .. ..519,445 | ...... 112137 . .560,685 (1,578) 09/08/2009 | 11/01/2022
199491 S3 6|COLUMBUS OHIO GOt | s I [ 1| AFE | s 1,000,000 | ...... 110492 oovvnnee 1,104,920 07/30/2010 | 06/01/2031
213185 EW 7 COOK CNtY Il..eoveveeireriicrierieisirsnensnneiensssissssnssesssnsssssenssnssessennne. | wonnne [0 | verveneen T | v [ i 500,000 | oo 103.113] . .515,565 10/27/2011 | 11/15/2027
235308 RA 3 |Dallas Tex INdpt SChI DSt..........ocveeecveecreeecreeecreseeeseessenssssnsisnnns | eenens | oo | cervieeed [ LAFE | ciiiinenn..507,500 | ... 117.945| . .589,725 (603) 11/16/2010 | 02/15/2035
437506 CE 6 |Homer Mich Cmty Sch Dist..........cocvvrveririminernrnerinneseriensereninnene [vvene [ oo | vervvnenns | W AFE | 0,250,000 | ... 109.736 | . .274,340 ..6,735 | 05/18/2011 | 05/01/2022
452151 8U 0]ILLINOIS ST GO.. ... 102,676 | . 420,972 (1,286) .16,691 | 01/15/2010 | 01/01/2014
452151 LF 8]ILS 5.1 453,820 | .. 391 25,500 | 10/03/2006 | 06/01/2033
517696 VJ  6[Las Vega Nev......ccivverncneieeneenessenensessessensenssnnens | eoeeen | oo [eeeneen T [WAFE | 512,515 | L 100.245| . . ....500,000 (2,141) 28,250 | 11/28/2005 | 12/01/2016
535137 RD 7|Lindale Tex Indpt Sch Dist..........cccovuvrevmerineeneernsrinernereesseessssinsenes | eevveee | [ eoveereens | WIFE | 1,016,040 | ... 109.083 | . .1,000,000 (302) .61,600 | 04/13/2010 | 02/15/2035
544646 XY 3|LOS ANGELES CALIF UNI SCH DIST GO.....cocevvevevenrvnriineivcniseinns [ coveeie [ [woveivenns | WIFE | e .504,560 | ... 108.905 | . (138) 28,775 | 10/15/2009 | 07/01/2029
57419P JR 1 [Maryland St Comnty Dev AdMIN..........ccccevevrerrmrencennnenernerrenencninens | vevevee | oo [ eeveverinen [ WTFE | 410,000 | e 109.165 | . 21,607 | 06/20/2007 | 03/01/2015
594610 2S 5| Michigan State........coccerrremrrirerierineeisrisnerserieeineessssesesssesssesssensenns | eovnene | o [ vveeneens | 2 TFE | i, 700,000 | ..o 115420 . .35,630 | 04/29/2008 | 05/01/2019
602245 UM 2| MILWAUKEE CNTY WIS TAX . . LA422175 | ... 124.246 (990) 08/14/2009 | 12/01/2028
60415N E3 2| MINNESOTASTHSG FINAGY  RES.....cccoovimrrnineeineireineriens . . cerneennnnnn 15,657 [ L 104.554 ...15,683 215,000 | o 15,648 | oo [ (11) 12/01/2011 | 01/01/2032
63165T FX 8|Nassau Cnty NY Build America . . ...508,250 | ...... 110.015 550,075 | .. 500,000 | ... ..507,483 | ........... (739) 12/22/2010 | 10/01/2035
64966H HA 1|NEW YORKNY GO . VAFE ] e 776,594 | 120.717 | oo 845,019 | oo 700,000 | ..cooevernne 763,560 |........... (5,951) 09/29/2009 | 03/01/2021
67755W AU 9| OHIO ST DEV ASSISTANCE GO..ovrvrrvnernerineisseesssissssseneeens | evveene | [eoveeivneens | WTFE | ii..250,000 | ... 118530 . 296,325 | .. ....250,000 | ... ...250,000 06/18/2009 | 10/01/2023
680616 UG 2| OLENTANGY LOC SCHDIST OHIO  SCH.....cccovvimrvrvirvernriernnireirenns [ vvees N TLAFE | 306,043 L. 113.957 | . 341,871 | .. ....300,000 | ... ...303,782 (543) 09/03/2009 | 12/01/2018
802498 JC 0|SANTA MONICA-MALIBU UNI SCH DI GO.......ccooevrrrinerrerinrirseennne | crvnee oo | | LIFE | ieeee....625,000 | ... 113.677 710,481 | .................625,000 | .................625,000 |........... 08/05/2009 | 08/01/2022
815626 GQ 3|SEDGWICK CNTY KANS UNI SCH DIS TAX....ocvoerenverrneisernneireerens | cevvene [ [ vveena 1| WIFE | ccoe......500,000 | ... 129.153 | . 645,765 05/27/2009 | 10/01/2028
835631 KT 8|Sonoma Valley S D.......ccvvrvnerrreneennerinernenissiseessssssersensssesseesenes. | eevneee | | oveeene 1| WIFE | iinnee..500,000 | ... 108.030 . .540,150 12/22/2010 | 08/01/2028
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861249 FH 8| Stockdale Tex Indpt Sch Dist LAFE] ..500,000 01/25/2011 | 08/15/2026
891381 H4 0| Torrance Cal Uni Sch Dist .|.IFE| .. ....7150,000 04/14/2011 | 08/01/2021
916507 KT 2|UPPER ST CLAIR TWP PA SCH DIST GO... JFE ... 1,003,500 | ... 106.79 | . .1,000,000 (285) 09/24/2009 | 07/15/2034
92603P CB 6 |VICTOR VALLEY CALIF CMNTY COLL GO.. | AFE] e 500,000 | ... 106.045 | . . ....500,000 05/21/2009 | 08/01/2033
952347 VB 5| WEST CONTRA COSTA CALIF UNI SC GO.....coevoreverrerrernernerrrerirens v | e [ evrriens 1|.1FE| .cceev.......826,312 | ... 13840 cooovriereen 910,720 | oo 800,000 (2,031) . 09/18/2009 | 08/01/2034
973517 HE 8| Windsor Calif Un Sch Dist.........cooveerinrensismissisensssnessnsssnssseessenssnnes | eevneee [ [ eneneneens LAFE] ....815,000 | ... 112.112] . ....815,000 5914 ......... 5.895 |FA....... 20,083 56,098 | 05/19/2010 | 08/01/2026
1199999. U.S. States, Territories & Possessions - Issuer Obligation XXX 8,745,000 (14,718) 0 XXX XXX RO 331,230 | oo 1,017,022 |..... XXXoowe | e XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Residential Mortgage-B 1 Securities
1299999. U.S. States, Territories - Residential Mortgage-Backed Securities........ e 0 [ XXX 0 0 0 XXX XXX R0, SO oo | I [FSSURTRRRRON | ) IO XXX [ XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Commercial Mortgag||e- | |‘ Secur|t||es
1399999. U.S. States, Territories - Commercial Mortgage-Backed Securities 0 [..XXX..ooo.. 0 0 0 XXX XXX 0.0, SO [N | I ISR | ) [ XXX oo [ XXX......
U.S. States, Territories & P (Direct and Guaranteed) - Other Loan-Backed and Structured Securities
022171 AR 3|Alum Rock Calif Un Elem Sch Dist..........cc.covvverrrmrieriieissiesisssiienins | cvvens CAFE 781,272 7,149 54701 ......... 7.425(JD....... 06/30/2010 | 06/01/2026
283493 AC 8| EIPaso Cnty Ctfs Partn...........cocuurierneirnrineirerissieeeieeesesssssissssennes | ceveeee .| AFE] .. 533,970 | .. ettt | s | s | s | e 4.030]......... 4.031|JD....... 09/30/2010 | 12/01/2018
517705 AJ 8| Las Vegas Nev Ctfs Partn...........cccuuucrerenreeeiveenereriereneeneninenes | evvees | e | everieens 1| AFE| oo 499,935 | ... 115138 | oo 575,690 | ..oovvverneene 500,000 | ...cooerernens 499,832 |........... 8 6.484 1 ......... 6.487 |MS...... 12/17/2009 | 09/01/2021
517705 AK 5| Las Vegas Nev Ctfs Partn...........ccocevreneenieineinerineeineesssinssinenienes | ceveee VAFE] e 340,260 | ... 115375 . .380,738 ....330,000 ...338,512 (846) 6.682]......... 6.251 | MS...... 12/18/2009 | 09/01/2022
709144 HZ 5|Pennsylvania St Ctfs Parn..........cooirininiininisienssssssssssesnssssssnnns | onees AFE] . . .663,787 | .. ....630,000 | ... 1830,000 | ..o [ [ | | e 4.400]......... 4.400 [AQ...... 09/30/2010 | 04/01/2020
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities.. 2,650,691 | ... XXX.ooooor | correrenis 2,935,457 | oo 2,760,000 | ...ccoovenen 2,659,283 | ..o 0 6,311 0 XXX XXX XXX 30,413 ] Ll 146,184 XXXoovo [ e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). . 21,578,158 | .. XXXoooooo | oo 23,787,988 | ........... 21,505,000 | ............ 21,550,516 | .ooovovecie 0 (8,407) 0 XXX XXX XXX | ............361,643 | .........1,163,206 | ..... XXX | .. XXX......
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranter) - Islsu|er Obliga|tions
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 0 |..XXX........ 0 {01 {01 0 0 0 XXX XXX D00 S [T {01 0. XXX | e XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Residential Mortgage-Backed Securities
1999999. U.S. Political Subdivisions - Residential Mortgage-Backed Securities........ . 0 XXX 0 0 0 0 XXX XXX XXX...
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranter) C|om|mer¢:|al I|VIortgage-Backed Securities
2099999. U.S. Political Subdivisions - Commercial Mortgage-Backed Securities. 0 [ XXX 0 0 0 0 XXX XXX XXX...
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranter) OlthT Loan- B|acked and Structured Securities
2199999. U.S. Political Subdivisions - Other Loan-Backed and Structured Securitie: 0 [.. XXX 0 0 0 0 XXX...
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS........uvvrrreririiiisiniiierisiserssssissenns 0 |..XXX.oornn 0 0 0 0 XXX...
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
07786M AP 1| Bell Calif Pub FIng Auth REV........c.cvvuiirriireiiiierceniseseseienssines [ vvine [ | veveveiinnns | o AFE| i 680,000 | ........ 69.452| ..o 694,520 | oo 1,000,000 | .coovrinennnnd 680,000 | oo | e 14,115 206,422 5480 ....... 13.368 | FA...coo. | v 22,833 | .o 54,800 | 12/07/2005 | 08/01/2019
088006 GG 0|BEVERLY HILLS CALIF PUB FING A LEA........coovmerimieenineennnnerines v | [ e | e 1FE | e 1,000,000 | ...... 112128 | e 1,121,280 | .covvvcrienee 1,000,000 | ..coovvrvenee 1,000,000 |........... 5.898|........ 5.878 |JD....... 07/29/2010 | 06/01/2025
114894 HA 9| Broward Cnty Fla Arpt SYS ReV........ccccvevnrivneineinneisersseisesinenrenines | veees | oo | veversenenns | AFE | iiiiii.673,980 | ... 117.401 .704,406 ....600,000 ...646,487 (5,196) 6.900......... 5.566 | AO...... 12/13/2005 | 10/01/2021
120525 BU 3|Buncombe CntyNC......... A1FE] n...500,000 | e 116.351] . .581,755 | .. ....500,000 | ... ...500,000 6.500] ......... 6.467 | JD....... 11/18/2010 | 06/01/2026
13012E K3 1| California Cmnty College Fing AUh..........cccoveverererncenneiserreniinennnnennns | evves | oo | veverneniens | WAFE | iiiinnr..900,000 | ... 103110 | coovvererrns 927,990 | .ovvverireenne 900,000 | ...cvvrvernnns 900,000 |........... 6.097]......... 6.098 |JD....... 08/23/2011 | 06/01/2028
20281P DN 9| COMMONWEALTH FING AUTH PAREV REV.......ccccoouvvvvirerinnnvins | eoveee | o [rvvriveene [ WAFE | niieennn..500,000 | ... 113.535| . 567,675 5410 ......... 5.409|JD....... 04/21/2010 | 06/01/2022
235241 LT 1|DALLAS TEX AREA RAPID TRAN......cccoouvemremrrimnninerireninennnensnsnensenes | wovnene | [ vveeene T | WAFE | iiiinnn.502,500 | ... 111.875] . .559,375 (207) 6.249] ......... 6.181|JD....... 07/13/2009 | 12/01/2034
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239018 CZ 5|DAVIS CNTY UTAH SALES TAX REV SAL.. I [ 1|.1FE| .. ...1,267,238 | ...... 110937 . ..1,386,713 .1,250,000 ....1,263,774 (1,510) 09/23/2009 | 04/01/2028
287259 BC 8|Elk Grove CA Fin Auth Lease B I [ [ 1|.1FE| .. ....1,000,000 | ...... 108.436 | . ..1,084,360 .1,000,000 12/22/2010 | 03/01/2040
34160W UD 4|FLORIDA ST DEPT ENVIRONMENTAL FLO......ccccosvermmririrnerirnrenenns [ eoreees VAFE 1,027,500 | ..... 111618 . .1,000,000 (2,311) 01/28/2010 | 07/01/2029
358266 BW 3|FRESNO CNTY CALIF PENSION OBLI PEN.... [T [ . | AFE| .. ..552,922 | ...... 100.021 | . . ....610,000 R 4,655 08/26/2009 | 08/15/2019
442348 P3  6|HOUSTON TEXARPT SYSREV  ARP......ccoovmvirrirrnerieenreinernens | crveee I [ VAFE ] s 445975 | ...... 107.593 | ...ccvviverrer.537,965 | oo 500,000 | .................449,952 | ........... 1,505 03/25/2009 | 01/01/2028
45201L PT 6|IL Hsg Dev Ath Multi Fam Rev 6.057.. LAFE] ...500,000 | ...... 104.798 | . .523,990 ....500,000 ...500,000 11/17/2006 | 07/01/2028
485428 ZY 5|Kansas St Dev Fin AUth ReV.......c.ccccveviriniinninniererssisesiseienes | crvees . .| AFE] .. ..507,145 | ...... 108.59 | . 542,980 | .. ....500,000 | ... ..506,611 | ..covvv. (111) 09/25/2006 | 05/01/2034
48542K N7 0|KANSAS STDEV FINAUTHREV  PUB.......cocomivireerineiserieninens [ eoreees [ [ 1| AFE | s 1,000,000 | ...... 110421 | v 1,104,210 | e 1,000,000 | ..cooovrvnnee 1,000,000 |........... 09/29/2009 | 04/01/2029
491189 FM 3| Kentucky Asset GeNn FUNG.........cccoviuiiiirireiniieienseensissienisensnses | vvene AFE| 1,165,000 | ... 109.892 | . .1,165,000 02/24/2011 | 04/01/2022
50420A BJ 2 |LaQuinta Ca Fing Auth Loc Agy Rev.. IV [ . A[AFE] ... 493,805 | ... 105.813 | . ....500,000 (128) 06/14/2011 | 09/01/2036
594614 6B 0| Michigan St Bldg Auth REV..........cecerrevrrierierineieeiseiseiieeisesisnins | ceveee I [ 1|..1FE| .................450,000 | ..... 107.711 | v 484,700 | .................450,000 | .................450,000 |........... 07/28/2011 | 10/15/2031
B0415N  E7 3| MNSHSG B.57.......ccourieiiiinirierieniscisssissiiesiessesesssssssssessesisenens | ceveene [ [ 1|.1FE| .. ...484,100 | ...... 104.554 | . 491,404 (1,529) 10/27/2006 | 01/01/2032
64970M XL 2|New York NY City Hsg Dev Corp SO ROT O [ [ 1|.1FE| .. ...610,000 | ...... 106.514 | . 649,735 - 09/23/2005 | 11/01/2017
649902 ZP 1|NEW YORK ST DORM AUTH ST PERS ST......cccovvvirernrersrnsiisinsirnns [ cevee [ [T AFE | 1,024,470 | ...... 117.542 oo, 1,175,420 | ..............1,000,000 | ..............1,021,874 | ........... (1,145) 09/21/2009 | 03/15/2025
645913 AA 2| NJ ECONOMIC DEV......cvorrerierieinirieriereseesssisssisesssessssenssesesssssens | covnes . | WAFE] 501,240 | 121.787| . 608,935 | ...coeeereernn500,000 [ oo 501,139 [ oo | e (34) 03/18/2009 | 02/15/2029
658196 2T 6|NORTH CAROLINA EASTN MUN PWR A TAX.....ovvmmiimmrimrinceiineinns | crvene . | AFE] e 500,000 | ... 107.496 | . 537,480 10/15/2009 | 01/01/2015
658203 L3 6|NORTH CAROLINA MUN PWR AGY NO REV.......cccovurmermmrereririenns | covene I [ JFE eeee.n...500,000 | ... 11879 s 559,39 | .................500,000 | .................500,000 |........... 10/08/2009 | 01/01/2021
B4970M  ZS 5| NY HSG DEV COP....uvvvmrvrrvieernriseiseesesissessenssesssseesessssssessesssssenns | eoneees .|.1FE| .. ...863,200 | ...... 107.428 | . 891,652 | .. ....830,000 ...852,526 (6,611) 05/19/2010 | 05/01/2017
70227N BC 2| PASADENA CALIF PENSION FDG RN . A|AFES 794790 | ... 112.886 | . .846,645 | .. ....750,000 | ... 179,604 |........... (5,734) 03/13/2009 | 05/15/2022
71884A VC 0 |Phoenix Ariz Civic Corp Tax Rev......... (RSSO [ [ 1 AFE | s 1,000,000 | ...... 106.058 | .....ovvvnnee 1,060,580 | ....ovvvennee 1,000,000 | ..coovvrvenee 1,000,000 |........... 06/07/2011 | 07/01/2031
73358W  AJ - 3| Port Auth NY & NJ ..o | e . | WAFE] 551,280 | ... 121.188 | . .605,940 (855) 06/30/2011 | 12/01/2029
842475 WF 8| Southern CA Pub PWr Auth PWF PrOj........ccvivenivnerreririnniiesninerienes | v . | AFE] v 491,572 | L 126412 . 547,364 R (5,535) 05/09/2007 | 05/15/2017
897799 BZ 4|TRUCKEE CALIF PUB FING AUTH LE LEA........ccoooivinireineiineiecnns | crvee I [ 1| AFE ] s 296,916 | ...... ARPT( — 337,128 | .................300,000 | ................297,039 | ........... 94 09/08/2009 | 12/01/2029
927781 UZ 5| Virginia College Bldg Auth . . e | AFE | i 498,380 | ...... 108.149 | .ovvvvvineee 540,745 10/26/2010 | 02/01/2025
92812Q W8 6| Virginia St HSg DV AULN.........c.ovvemeereriieieeieeieeeesesesieneens . . 497,500 99.946 ....499,730 12/22/2011 | 03/01/2028
93730P AG 1|Wa St Biomed Res 1,000,000 | ...... 113.509 | . 12/14/2010 | 07/01/2019
971697 BA 4| Wilmington N C Ltd Oblig Rev. ...500,000 | ......110.813] . 04/08/2010 | 06/01/2030
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. .. . ..23,279,513 | .. XXX........ R . .. (10,473) 206,422 0 |.. XXXooooo [ XXX [ XXX 391,474 L0 1,138,922 XXX...... | ..... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M4 JF 1|FG G02662 401,224 356,277 (651) ..6.251 | MON... 08/13/2008 | 07/01/2034
31292H NC 4|FGC 01287 226,696 | ..o 198,714 | 201,320 [ oo | e (80) [ veoverererreirieiiens | eerveiiverieniissiinns [ 8500 [ i 6.217 [MON... | ... 05/16/2006 | 01/01/2032
3128M7 VT 0|FGG 05726 761,619 (686) | vvveverneeerrrerierens [ e | evereen 5461 | e 4.593 | MON... | ... 06/28/2010 | 08/01/2039
3128MJ DE 7 |FGLMC G08100.. e |- . .318,218 36 ..6.032 | MON... 12/16/2005 | 12/01/2035
3128MJ LM 0 [ FHLMC GOB331.....urirrirrrireierssieesenssisesesissssssssssesssssssssensssesnses | woneens e | 905,425 | L 106.056 | . .950,015 | .ovvrrerer 895,767 | iviiirenn905,328 | oo | e (89) | cvvevererrerrrrneirernnns [ evrrerneinsenniieninnes | ererere 500 | oo 4.158 [MON... | ... 03/12/2009 | 02/01/2039
312935 H8 5|FHLMC PC AB-83B5......orrireireiie st | ariees e e e . 958,747 | L 106.056 | . 1,006,429 | ooivrreeen 948,960 | v 958,773 | s [ e (TB) [ orvereererrreinerinens | eernerireeiineeneniinnes | cereenernn 500 [ v 4.193 | MON... | ... 09/29/2009 | 09/01/2039
312936 A8 O|FHLMC PC  AB-9031......coiiiiriiirirrierseisierisniseeensssiessessesssnsns | evenee e e 1,248,118 | 105.034 ..1,333,871 153 | oo s | e 4.000 | e 4.359 | MON... | ... 09/21/2009 | 09/01/2039
3128M7  LX 2| FHLMC PC B442........oovoieiriniierieriesisseisssisesiessesesssesssssssnsens | eoveees e e e 791,392 L 120.355 | oo 845,706 (3,037) [ cooverrenerrerirerirnee | eevererenerisseireriiens | eereernn8.500 | covoecs 4.656 | MON... 05/12/2009 | 07/01/2032
3128M8 3G 7|FHLMCPC G06799 GOLD COMB 30.......ccmvvemrimerieiernrerceineins | s I RTINS B 1 ...2,043,083 | ...... 102.763 | . ..2,050,818 .1,995,685 ....2,042,749 (334) | oo [ | ereeeee3.500 | e 3.042 [MON... | ... 12/15/2011 | 11/01/2041
31398W Y3 2{FHR 3652 CP....ccooerriirirrierseess s sssssssessssissssessenss | evenes . N 11. ..1,101,882 | ...... 116.239 | . 1,218,373 | .. 1,048,164 | ..............1,100,893 |........... (989) [ ..vvvvrrvrernrirernninee | erernrinvereniseinsnnne | vrereenne5.000 | civoiion 4.578 [MON... | ... 06/21/2011 | 04/15/2040
137K Y7 O[FN 254B34........ooiiririeceeiseisesiesieessssssisessessessssessssissssssnsens | cevenes I (ST IV LI [ 214314 | ...... 109.691 | ..ovvverrrnnn 233,986 | oo 213314 | oo 213,855 | ..o | e (88) [ ververeeererrrerneriens | wevnerirerineeneniinnes | eereerrne5.500 [ o 5.345 | MON... 10/12/2005 | 02/01/2023
3M1371L B3 9[FN 254954.......cociiieicrissseenssssesienssssssensssssesessssissnens. | aonnee | [ oveveninnns | vevene 1 ..310,866 | ...... 108.639 322,023 ...313,370 466 | ..o | e [ 500 [ i 5.070 [MON... | ... 10/19/2005 | 10/01/2023
313838 TH 3 FN 511852, ..cciiieiciceieiserierieseessssissssensessssessssssssnssesssssnee. | sevinee | oo | cevnevinnnns | ovens 1 59,513 | ...... 114.316 59,011 | oo | e (T4) | e | e | 008500 [ o 5.773|MON... | ... 04/22/2003 | 07/01/2029
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31402C UB 7| FN 725205.......cccmimerrerireirnerisriseisesississessssisssssssssssssesssssessssensss | onnee | oo | vevevsenens | seeeed | vvvinrnnnnnn. 549,052 | oo, 108.144 .593,397 5.000......... 4.944 | MON... 2,286 02/15/2005 | 03/01/2034
31404V TS T FNT7800B1.......cvieirriiriirerisirnsirersniseeenssissessssssssssssenssnssessessssssns | eoneere | oo [evervneonens [eovened | viviirennnnn633,183 | Lo, 108.144 .685,072 02/15/2005 | 05/01/2034
31407F GC 8| FN 829195.......cuirrcriericerenisirierieniseesseesssssessessssssssensssessssssnnss | oenees | oo | vevevseeens | veeeed | v 163,297 | oo, 106.623 | . .180,427 09/12/2005 | 07/01/2035
31408F GA 1| FNBA98BI3.......ooiiiiiiieriseiessse e | srvees . ..167,258 | ...... 105.497 | . 189,225 | .. . 12/14/2005 | 11/01/2023
31408G Y2 7 FNB51329.....cciiriiricriricereiseriesieseneessssssssssensessssessenssssssenis | ooenee | oo | veverenenes | cevens LI [ 321,150 | ...... 109.816 357,082 | .o 325,163 | ..o 321,402 |........... 50 02/08/2006 | 02/01/2036
B1412P G 6 FN 930924........ooooeeiriirerinrieerieniesisessssisessessessssesssssesesssesssssnns | sevinee | oo [ eevnerinnees | eees 1 ...567,502 | ...... 106.498 | . 594,715 ....558,428 ...567,203 (161) 12/14/2009 | 04/01/2039
31419K U8 B[ FN AEBT0B..........cvourveerierirrerreirineriesieresssessnisssssessessssssssnisnnnons | eevinee | oo [ cevereeennns [ vovens 1. ..722518 | ...... 103.383 | . 720,833 | .. ...697,243 | ... ..722,123 (395) ..7,026 | 08/16/2011| 11/01/2025
31419A KZ  9[FN POOIAEDBTT.....oouveuieririerieeieenerisssseniessssessensssssssnsssssesssnness | sevinee | oo [ cevneesnnens [ vovens L [ 1,345,157 | ...... 102.909 | ..o 1,382,995 | ..cooovvrinnne 1,343,897 | .o 1,345,060 [ ...ovoonvermrerriienns | e (T8) [ ovvereervrrnerinerirene | eerrerirseensnirseiinens | eerreene3.500 [ 1. 3479 [MONLL. | o0 3,920 | i 47,121 | 09/22/2010 | 08/01/2040
31377E U9 8| FNMA 375108........ceiiriereriierisienierssissiessssssesessssssssssesssssnens. | evvneen | oo [ eoverinsinns [ onees 1] 1,595,331 | o 101.771 .1,506,806 (5,706) 05/11/2001 | 05/01/2014
31371K 7TE  5[FNMAPASS-THRU 254793.......ccoomerimeriereeenserinsrneninenessesssessennns | eevinee | oo [ eevveriennns [ vvens 1| 860,291 | L 108.144 . 858,644 | ..iiiiirn860,239 | s [ e, (39) 06/15/2009 | 07/01/2033
313810 2J 3| FNMAPASS-THRU 458077 ......cccovvumivemrineerenineinernseessessessssiseens | eeeeee | oo | vevsveeinnes | eevens 1| 333,902 | oo 115442 | ..o 355,267 | oo 307,744 | ................332,879 | ........... (561) 05/14/2009 | 08/15/2027
31385) DJ 4 |FNMAPASS-THRU 545605...........cccormevirrernrieerinninerienienessnninniens | eevinee | eo [ eenreiennns [ ovens 1 326,010 | ..o 117.224 | . .348,211 (189) 07/22/2009 | 05/01/2032
31403D T8 2|FNMAPASS-THRU 745875. JUVUR IVURPOORN I URRPRRPIINS IRV 1| e 749,206 | ... 112316 | . 784,024 | .. (231) 09/21/2009 | 09/01/2036
31403U PF 2| FNMA PASS-THRU 758322........cccocimirvrirerinrineirensnineesnsnssssesnssnninnss | wvnee | oo [ eorervnninns [ onees T i 513277 | L 109.816 | ..cvovverrrern539,630 | v 491,394 | oo D13570 [ [ e (78) 04/13/2009 | 12/01/2033
314170 NH 9 [FNMA PASS-THRU AC0391......ceomrrrerirrirrrrerinsriensenerseessensnnnns | eevnee | oo [ eeveviennns [ ovens 1| e 1,732,357 | 106.498 | . 11,715,204 (172) 09/21/2009 | 07/01/2039
31417Y BQ 9[FNMAPASS-THRU MA0046.... SOV VORI D FUURPRRRPIONS BV 1. ..594,137 | ...... 105.674 | . . BINTTY | i B94,051 [ e [ e (64) 03/27/2009 | 04/01/2029
31402R RN 1| FNMA PASS-THRU 735893.........cecmrrimrrmerienireeseenessnnsscnieninnens | vevee | oo | vevereeenes | cvvens L [ 1,324,575 | ...... 108.113] ..............1,388,641 | ......cc...... 1,284,436 | .............1,324 547 | .......... (283) 09/21/2009 | 10/01/2035
31416C FS 0| FNMA PASS-THRU 995777......vvueererinrrerieniseisssesssssessessssensenss | veeiee | oo | vevsneeennes | eevene 1 1,311,342 | ...... 116.619] . .1,205,832 1,313,239 (767) 05/28/2009 | 04/01/2033
31418X ZQ 4| FNMA POOI ADIT750.........oeveeieieieireieieiesisieissssiesssesssssssessssssssssenss | eveenee | e | eovseniens | woeine 11.. ...883,864 | ...... 104.667 . ...879,740 | ... ...883,634 (247) 12/16/2010 | 12/01/2025
31396Y  S2 9| FNR 2008-26 ZK.....ooivurirsmrinimisensssesserssnssssssensssssssesssnsssssssenssssssnes | svnnee | oo | connenennnns | nene I 1,223,142 | ...... 112764 ..............1,359,668 | ... 1,205,760 | ..coooovrnnnes 1,255,830 [ ..ot 32,687 | .o o | ooeennn0.000 | 1o 8580 [MON... | oo 5,024 | oo, 05/11/2011 | 04/25/2038
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities............ccccoovviricrerorirninnas .. 24,949,938 |..XXX........| ............26,265,960 | ............ 24,286,133 | ............ 24,897,592 | ..ooovvevrarieen0 | e 18,863 0 [0 [ XXX [ XK X [ XXX e 102,258 1,055,029 |..... XXX | .. XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed 0b||igatiors rfA, | and Authorities of Governments and Their U.S. Political Subdivisions - Co cial Mortgage-Backed Securities
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 0 |..XXX........ 0 0 0 0 0 XXX XXX D00 S [T {01 0. XXX | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed 0b||iga" | rf Ag | and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and §
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 0 0 0 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............cvrueieeieirinrnisiieiececeiseisse s N I 51,664,802 8,390 206,422
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824 AW 0| Abbott Laboratories. .299,307 270,000 11 . L4131 05/24/2010 | 05/27/2020
010392 EW 4 |ALABAMA PWR CO.... ....670,000 (6,714) 5.550......... 4.268 09/04/2009 | 02/01/2017
0258M0 CW 7| AMERICAN EXPRESS CR CORP MTNBE...........ccocoemvmmrimmirneeisninnns | eoveene | o [ veriivenns | WTFE | i 1,062,380 | ... 105.116 | . ..1,051,155 .1,000,000 (953) 5.875]........ 1.954 12/22/2011 | 05/02/2013
00184A AC 9 [AOL Time WAIMET........overrrrrrererrerrsneereesseessensssssnsssenssessssessasssssssns | sevnne | oo [ eeveseevnens [ w2FE |t 1,145,495 | ..o, 129.088 | . ..1,290,881 .1,000,000 (2,814) . ..6.413 06/24/2011 | 04/15/2031
039483 AU 6| Archer DanIBIS..........cc.everrerreineirniiesiesisessssissssssnsssesssssssssssssssssnsess | eovnens | oo [ veevivnens | 2 TFE [ 465,703 | oo 117622 . 581 5.375| .. 5.878 05/10/2006 | 09/15/2035
039483 AY 8| Archer DanIglS..........cc.oevevcveevrserenieeieseeeeisesessssssesssssssssssssssnsses | eveeens | oo | eervivnees | W TFE [ iviiinnce....583,480 | ... 118582 . (10,235) 5.450]......... 2.942 09/28/2010 | 03/15/2018
04650N  AA 2| AT & TINC.uuuiviieicieieieieieese et bssnsenns | oevnee . ...965,568 | ...... 112490 | . . . ...968,179 2,064 5.350(......... 6.550 09/02/2010 | 09/01/2040
048303 CD  1|ATLANTIC CITY ELEC CO...coeeeovvrrrrrererirerencersnisersseniensneeseninnees. | eveenn | oo [ wevervenens | WIFE | i, 560,550 | ..... 132.009 | ..o 660,045 | .....cocoornne 500,000 | ...covvrernvene 546,576 |........... (5,326) [ ..ooverneernreenerinerirens | cerierireeerneesninens | e 7750 ... 6.070 03/26/2009 | 11/15/2018
06051G EC 9 |Bank of AMENCa COMP.......ccurerurieirieiieriieeiseeiseiessssiesessessssisessns | ceveee 794,881 92.373 ....738,987 ....800,000 ...792,465 (1,737) 5.625]........ 5.811 11/25/2011 | 07/01/2020
06050T JZ 6| Bank of AMENiCa NA.........cccevviirireriinnesesessseeessssssenssensns | eevees 506,715 83.173 ..415,867 | .. ....500,000 | ... ...506,150 (109) 6.000]......... 5.904 10/26/2006 | 10/15/2036
071813 BD 0| Baxter INternational INC..........c..vuuurerrerirmrerneerinrineinerieseseesensssessenses | evnees | oo | eoeersenens | vevens LI [ 499,705 | ...... 100.777 | cooeveerines 503,886 | ...coorerirnenne 500,000 | ..coorrernnns 499,706 |........... I TR IO IO 1.850] ......... 1.862 12/19/2011 | 01/15/2017
073902 PN 2|BEAR STEARNS COS INC......cccomvemrrrnrinriinnienesneenseesesssssessssssennns | eovnene | oo [ veeviveens | WTFE | iiiii.507,435 | ..o 105.720 | . .528,599 (919) 5550 ......... 5.301 09/25/2009 | 01/22/2017
075887 AX 7 |Becton DiCKINSON..........cuuueverrvrerierieeererissisenierieeesseesssssenssessessnes | eovneee | o | eoveerenens | W TFE | 497,995 | Lo 111.256 | . .556,279 30 5.000]......... 5.026 11/09/2010 | 11/12/2040
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075887 AU 3|BECTON DICKINSON & CO.. .|.FE| .. ...500,000 279 5.000]......... 5.084 05/15/2009 | 05/15/2019
084664 BL 4 |Berkshire Hathaway Fin..........cccovuivminiieiniiicienissessssessssiees | evenes .|.IFE| .. .1,000,000 (202) 5750 ......... 4.749 11/28/2011 | 01/15/2040
055451 AH  1|BHP BILLITON FIN USA LTD......ccoooirrerierereerenisermeriessseessnsssenes | cevees .|.FE| .. .1,000,000 (13,409) 6.500......... 4.575 03/31/2010 | 04/01/2019
09247X AC 5| BIaCKroCK INC........cvvrriuieiriiiiisiieieiiseieeesiseiessssissssesssssssensesines | covenes .| AFE| . . ....500,000 336 6.250] ......... 6.351 09/13/2007 | 09/15/2017
09247X  AH 4 [BIackrock INC 4 1/4...........cccvveemerrerrereeeniriserserireneneessssissssensnnss | vevenee | oo [ covensrnens VAFE ] 994,280 | .. 104544 | .............. 1,045,438 | .....cccoouuee 1,000,000 | .................994,523 |........... 243 | o | e | s 4250 ......... 4.321 05/24/2011 | 05/24/2021
097023 AG 0| BOBING CO...oocevuerurercrrrisreseesssissssesiesisessssiss st sessssesssssnnns | ervnee .|..1FE| .............1,001,506 | ...... 150.930 ..1,086,697 ....7120,000 ...966,925 (6,557) 8.625]......... 5.715 12/14/2005 | 11/15/2031
10112R AR 5[BOSTON PPTYS LTD PARTNERSHIP........c.coooormevririnirnirrerirnnenenis | covens .|.2FE| .. ...998,910 | ...... 111.603 | . 1,116,027 | .. .1,000,000 | ... ...999,026 76 5.625]......... 5.638 04/19/2010 | 11/15/2020
05565Q BJ 6 [BP Capital MKES.........ccouervrriericierieeeeerienieeesenssssssessensesessensnnes | vevenne | oo [ cevvsennens AFE ] v 1,253,538 | ...... 111072 e 1,388,403 | ..ccovvvennee 1,250,000 | ..cooovreenee 1,253,018 | ..coonnee. (G570 SSUUTURIR FORRIRRIRTRTIN IO 4750 ......... 4.710 09/23/2010 | 03/10/2019
14912L 4D 0| CATERPILLAR FINL SVCS MTNS BE.......cocovvvirrirrieneieniierirecesseinns | eveees .| AFE| . ....500,000 (6,805) [ ..ooeeurinierieriiene | e | eereennn1.050 | e, 5.069 09/18/2009 | 10/01/2018
149123 BN 0| Caterpillar INC.........cvuuevemererrereeiiriserieriesiseesesisesiesseesssesssssessessens | eoeees VAFE . .1,000,000 | ... (301) 6.050 ] ......... 5.919 10/18/2006 | 08/15/2036
172967 CT 6| CIIGrOUP INC..vcvvveveverrereirceieeieiieniesisessssesseesssssssssenssssssessssinnns | eoneeen | oo | sveesensenns | 2 IFE | oo 1,505,055 | ........98.580 | ..............1,478,705 | .............. 1,500,000 | ..coovvrennee 1,502,672 |........... (100) 5.850 | ......... 5.843 07/26/2010 | 12/11/2034
172967 FT 3| CHIGIOUD INC.uvovvveevieiviniircriscirsiiessiesiesissesssssssssessesssessssssessniens | weenes ...467,725 ....500,000 ...467,951 226 | oo | s | s 4500 ......... 5.333 11/25/2011 | 01/14/2022
20030N AM 3| COMCASE COMP.....vvrvrrreracirmriaiiseriesisesesessssissessessesssessenssssssssssens | sevenne . 1,086,090 . . . .1,000,000 | ... 1,084,024 (1,447) 6.450] ......... 5.810 07/26/2010 | 03/15/2037
20030N  BA 8| ComCaSt COMP......ccevrrererrrirrireiernnieererssisesssssesssnsssssensssssessenssessne | venvens | oo | ervseenenins | @FE | ot 505,460 | ...... 113723 | v 568,616 | ...ocvvvrvnenes 500,000 | .cooovvrrireres 504,702 |.......... (459) 5150 ... 5.007 04/28/2010 | 03/01/2020
202795 HV 5| COMMONWEALTH EDISON CO......occorrvririerirerereesseienerieriesesnennns | coveee ...499,880 | ...... 107.721] . .538,607 20500,000 | coovrrirereren 500,171 [ o [ e (18) [ ovevereererirrrrerirens | e | e 4.000]......... 3.995 07/26/2010 | 08/01/2020
202795 HK 9| CommOnWIth EdIS EXC.........ovvvuevirrireiieiiseiieeiesiseeissse s | ceiees . . ..479,595 | ..... 122635 . 613,174 | .. . . 332 5.900]......... 6.205 03/16/2007 | 03/15/2036
209111 EP 4] CON EdISON......ouuiiiieiirirrireiieiiseierieeseesssssessessesesssssssssssssessnes | eoneee | o [ woreeereeens VAFE ] s 598,29 | ..... 116.687 | ..o 700,124 | .covovirne 600,000 | ...coovvvernvene 599,022 |........... 165 5.300]......... 5.337 12/01/2006 | 12/01/2016
20825C AR 5| CONOCOPHILLIPS, .|.1FE| .. ...1,090,910 | ...... 120.500 | . ..1,204,999 .1,000,000 ...1,072,111 (8,459) 5.750 | c.ooues 4.547 09/17/2009 | 02/01/2019
24240V AM 3 |Dean Witter Discover & Co Debs. | IFE| .. ..1,129,670 | ...... 100421 . ..1,004,209 | .. .1,000,000 | ..............1,050,308 (11,0086) 6.750 | ......... 5.337 03/18/2003 | 01/01/2016
244199 BD  6|DEERE & CO....ovorrerereieiierieeiseesseisssssesiensssesssssssssssssessssssses | eenees | o [ woneeeneeens VAFE ] s 997,690 | ...... 125.667 | ..ocvvcrrnnee 1,256,669 | ....cocvvvnee 1,000,000 | ...coorvernnene 997,755 |........... 71 5.375| . 5.394 10/16/2009 | 10/16/2029
24422E QF 9 |DEERE JOHN CAP CORP MTNS BE........cccoovvmrmirrvnrrcrnivcrrenininne | eoveeee | o [rvvrincine [ WAFE | 534,800 | ... 117.776 | . .588,881 ....500,000 (4,210) 5.500]......... 4.405 09/28/2009 | 04/13/2017
260003 AC 2|Dover Corp Denbentures.............ccuvveervnerierirerenneeeeninerineneenesseiennns | eevvene | o [ wovevvenns | WIFE | iiiin..520,550 | ... 133618 . .668,091 ....500,000 (531) | coverrrererrirrerirerirenens [ e | e 6.650]......... 6.340 10/28/1998 | 06/01/2028
260543 CE  1|Dow ChemiCal Co........ccuervrreuerierirneerseesnsinersesssesessensssessesssssnsssnes | eevnene | o [ evneerneeens | #2FE [ i 984,100 | ..o 105187 | vvociennee 1,051,874 | .o 1,000,000 | ..ovveerennn 984,071 [ oo | e (29) 5.250 | ......... 5.357 11/22/2011 | 11/15/2041
26442C AJ 3| Duke Energy Carolings..........ccccveverereieeniinerierienenenisninsiseniinnsnes | conneee | oo | verevnnncens | WAFE | i 498,825 | ... 1126311 . .563,156 99 | i | e | s 4.300]......... 4.329 06/07/2010 | 06/15/2020
26441Y AQ 0 [Duke Realty LP........ccccvvrvverirerirnrencnisirnerierirneeseesssniserssenissssennnne | vevnne | oo [ eevenerinens [ w2FE | v 498,200 | ... 110502 | . 552,510 123 6.500]......... 6.538 09/06/2007 | 01/15/2018
29250R AS 5| Enbridge Energy Partners.........cccccouveoreeneineieeinnennsisesessiesessnsnnes | coneee | oo | vevrseninns | 2+ 2FE | it 1,000,000 | ... 111.093 | . ..1,110,925 1,000,000 5.200]......... 5.200 03/31/2010 | 03/15/2020
29250R AT 3 |ENBRIDGE ENERGY PTNR 5.500% 9/15/.......covvvevmrrmrrrerrnrinrnnnen | evreee | oo | vevevrrens | 2FE | 492,025 | ... 111441 . 557,204 .13,669 5.500 .5.421 09/06/2011 | 09/15/2040
30161M AG  8|EXELON GENERATION CO LLC......cocourmremerrrmrieeranrinerinenenensseennnes | eevneee | o [ wvvervenns | 2 2FE [ 499,315 | Lo 121.849 | . .609,246 9 6.250]......... 6.260 09/23/2009 | 10/01/2039
31331F AU 5|Federal Express Corp Sinking Fund.........c.ccocovvvunrivniincirnrnnncnniineis | ovnee | oo | verivvriens | WAFE | 780,282 | ... 101.000 | . ....689,228 2,077 | oo v | ennieeen 12500 | o 6.040 09/29/1998 | 01/15/2018
337358 BH 7| First UNion COMp.......cccvverererernerierieeeneesssisersersseessenssssissnssessesss | eevneee | o [ woveerenens | 2 TFE [ iiiiir..996,330 | ..o 118516 | . .1,000,000 (1,361) . AYK] 08/07/1996 | 08/01/2026
341099 CK 3| FLORIDA POWER CORP........ccooucmiiveriiiiniinniseivenssisssisssisniinnies | eeveens | o [wvvevvenns | WTFE | 1,099,920 | ... 119482 . .1,000,000 (10,199) 5.650]......... 4.267 09/18/2009 | 06/15/2018
354613 AG 6| Franklin ReSOUICES INC........ccoevvmeererenirnerierieriseeissrsenieniesessenssnnns | eevneee | o [ eoveereeens | W TFE | . 752,988 | ..o 108.991| . ....7150,000 (249) | evvvnerrirerrerrens [ | e 4625] ... 4.575 05/21/2010 | 05/20/2020
36962G 3U 6| General EleC Cap COMpP.......ouvurrumereerierirneerneisseisnersenesnessssssssesseesns | sennne | oo | evvvsevvnens [ WTFE | 1,004,345 | ... 112.000 | . .1,000,000 (454) 5.625 ..5.559 09/17/2009 | 05/01/2018
36962G 5J 9| General EleC Cap COMp.........cocmvvnriererirerinreneiessinerienisssssssisnisseines | vevnee | oo [ eveeniinen [ W TFE | 501,555 | .. 104.367 | ..cooveverrr..521,834 | 500,000 | v 501,532 | v | e (23) [ e | e | e 4650 ......... 4.610 11/25/2011 | 10/17/2021
36962G 3P 7|GENERAL ELEC CAP CORP MTN BE.......c.cosconervrieerierieirseeisninns . . ...496,410 | ...... 105.959 | . 56 5875 ... 5.928 07/26/2010 | 01/14/2038
377372 AD 9| GLAXOSMITHKLINE CAP INC......ccoivririeerniicierinsieeesiseisninsiseinns | evene .| FE| . ..549,220 | ...... 120.361 | . 601,804 | .. ....500,000 | ... ...537,909 (5,079) 5.650]......... 4.277 09/17/2009 | 05/15/2018
38141E A6 6| Goldman Sachs GroUP INC.........cueeverrerceenrererieirnerienerseesseessssnenens | vevenee | oo [ covevernens AFE ] 1,376,160 | ...... 102436 | ..o 1,331,671 | oo 1,300,000 | ..ccovvrvenee 1,367,374 |........... (6,727) 6.000]......... 5.246 11/25/2011 | 06/15/2020
38141E A2 5[ GOLDMAN SACHS GRP INC MTN BE.......ccccosvurmruneererinirrserierienens | ceveee .|.FE| .. 524120 | ...... 1104411 . ....500,000 ...519,157 (2,037) [ oo | e | e 7500 ......... 6.810 06/01/2009 | 02/15/2019
362333 AJ 5[ GTEFIOMAa INC...oovvvviricrieicierisceesie st sessssssseenses | evenes .|.IFE| .. 1,042,900 | ...... 115.386 | . . . .1,000,000 | ... 1,036,311 (1,255) 6.860 | ......... 6.492 10/14/2005 | 02/01/2028
428236 BN 2|HEWLETT PACKCO  2.350% 3/15/....ccvemrvmerrererneereriserssenienenes | eoneee | oo [ eoreeenneens IFE 649,851 99.516 +..0646,853 | oo 650,000 | ...coorvernene 650,084 |.......... 234 2.350 | c.ounen 2.345 09/13/2011 | 03/15/2015
428236 BQ 5|HEWLETT PACKCO  4.375% 9/15/.....cccomiviririnniinnivcrirenineians | o .| FE| .. ..1,019,297 | ...... 103.204 | . ..1,032,043 .1,000,000 ...1,019,135 (162) | evvveeerrrenerrierieeis [ e | v 4.375 | v 4136 12/15/2011 | 09/15/2021
437076 AT 9| HOME DEPOL INC......vvvrvreerrrircereriirieeieniseeseeisesssensesssseesssssseniens | ceveees CFE] ...1,010,505 | ...... 108.957 | . ..1,089,565 .1,000,000 ...1,009,338 (900) 3.950]......... 3.823 09/28/2010 | 09/15/2020
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438516 AR 7|Honeywell International... | GAFE | 498,145 | L 123.800 | . ...500,000 26 5700 ......... 5.722 03/10/2006 | 03/15/2036
459200 GM 7 [INTERNATIONAL BUSINESS MACHS.. JAFE| 1,234,380 | ... 134.196 | . .1,000,000 (22,733) [ v | e | s 7.625]......... 4.456 09/18/2009 | 10/15/2018
45905U DJ 0| Intl Bk RECON & DEVEIOP........couveuivreirrircireeieeieesienieneseeseessessens | seveene .|..1FE| ..............2,000,000 | ..... 102.131] . .2,000,000 3.000]......... 3.000 11/25/2003 | 12/10/2013
4B513E  FF 4 [ISRAEL STt | eeenes .| AFE| . ..549,145 | ... 127.671] . . ....500,000 (2,759) 5.500 ] ......... 4.535 11/18/2009 | 09/18/2023
472319 AE 2| JEfferies GroUP.........ccovrverimeemerieireerieniesessesssssssessessesssssessssnnnes | eoneee | o [ woreeerenens .2FE 497,775 83.250 416,250 | oo 500,000 60 6.450]......... 6.484 06/04/2007 | 06/08/2027
472319 AF 9| JEFFERIES GROUP INC NEW......ccoriiiriiineierierieeisneesssisesseninnens | ceveee .| .2FE| .................369,082 | ...... 101.500 | . .355,250 ....350,000 ...365,869 (1,507) 8.500......... 7.695 09/25/2009 | 07/15/2019
48125B AA 2| JPM Chase Capital XXVIl.........coccuirerriimiinnrierierisnresenisssiesienisesenns | wvenes GAFE . 248750 | 100.625 251,563 | .. ....250,000 ...248,741 14 | e [ [ e 7.000]......... 7.040 10/21/2010 | 11/01/2039
46625H HV 5| JPMOrgan Chase & CO.........ueeuevmerierireereesssisserierisssssesssssssssssnsns | woneeen | oo | vovesneeens VAFE ] 990,870 | ... 103.621 | ..ocvocrennee 1,036,209 | ..cooovvrvnnee 1,000,000 | ..cvorverneene 990,938 |........... 124 5.500]......... 5.563 10/21/2010 | 10/15/2040
56585A AF 9 [ Marathon PetroleUm............ccccciiumiiniinciiieiiiniiinissiseicesesisesiisnis | cvvees . . .A495775 | ...... 113.323 .566,613 500,000 | .ovvvrrrerrn 495,722 | oo | s (53) 6.500......... 6.565 01/28/2011 | 03/01/2041
58551T AA 5| Mellon Capital IV.........cccuviverieriieieieieniereeesseiseeessesssensssens | eovenes VAFE ...660,625 | ........ 79.000 592,500 | .. ....7150,000 136 6.244 | ......... 7.191 12/12/2011 | 06/29/2049
59022C AB 9| METTill LYNCN.....oouieriiiriiceieineiieiiesiiesiseiseessessssssessssessessssinnnsns | onnee | oo | veveseenens | o 2FE 499,458 82.487 W A12433 | 500,000 | .................499,478 |........... 19 6.220]......... 6.230 09/07/2006 | 09/15/2026
61747Y CJ  2[MORGAN STANLEY.......ccevuriririirieiinirnerienisrisneisssessssenienesseesns. | covees AFE 21,300,000 | ovoovreennen 1,271,074 | e | s (87) 5.625]......... 6.012 11/25/2011 | 09/23/2019
61945C AA 1| MOSAIC CO...ouvrevevrrerreirirrisssiessess s essessssssess st ssssssnsssnsenes | svvenas . . ....500,000 44 3.750 | oo 3.860 10/24/2011 | 11/15/2021
637432 CG 8| NATIONAL RURAL UTILS COOP FIN.....coovvvrrrrriermrinnirenserssnrneirenns [ everne [ [ ererernnns AFE | s 841,703 | ...... 119.218 | v 894,137 | v 750,000 | .................822,523 |........... (8,760) 6.550 | ......... 4.868 09/30/2009 | 11/01/2018
655844 AZ 1| NORFOLK SOUTHERN CORP........coovuvirmerireririeiirinsrierienenensenins | cvveee ...501,585 | ...... 117.8911 . .589,457 (142) 5.750 | ......... 5.708 04/04/2008 | 04/01/2018
670346 AL 9| NUCOT COMP....vuuieuienrireiineiseisssissssseesssesesseesssssssssesssesesssssssssssssnnes | crvees . . ..512,280 | ...... 108.103 | . 540,514 | .. (836) | veveereeererrerienins [ e | e 4125 ......... 3.866 10/08/2010 | 09/15/2022
695114 BX 5| PACIFICORP........ccovurierirreririnriserierieseseeississessessessssensssssssssenses | eovnees | o | wvereenens | oo 1FE | e 1,055,380 | ..... 122755 | woevecrinnes 1,227,547 | oo 1,000,000 | ..............1,052,805 |........... (1,159) 5.900]......... 5.489 09/18/2009 | 08/15/2034
70109H AE 5| Parker-Hannifin Mtn Med Term Note..........ccc.covvveervemreceserescicenseenis | enees | oo | eervenrions | LAFE | i 491,245 | ... 124.106 | . .620,528 ....500,000 ...495,801 495 6.550 ] ......... 6.710 07/29/1998 | 07/15/2018
713448 BH O[PEPSICO INC.....coovvvrirrirerieinirsiersnisererssisseenssssssssssssensnsssssesssneses | eonnne |0 | vevvnnennns | o TFE | i 871,631 | i 116.175 784,181 | .. ....675,000 | ... ...672,550 312 5.000]......... 5.066 05/28/2008 | 06/01/2018
69349L AC  2|PNC Bank NA........cccosvvnmirererirneenrnenernerienerssessnssssssesssssnssnensnnne | eennees | o [ eoveereeens | 2 TFE | iiiir.990,510 | ..o 106.060 | .....oovvnnee 1,060,599 | ..ooovvrvnnee 1,000,000 | ...coorvernnene 994,704 |.......... TT1 [ e | e | e 4.875]......... 4.981 09/21/2005 | 09/21/2017
693475 AK 1| PNC FINANCIAL........cvvurirrirriieieiieiiesieeisesseeissiseessesssseessssisssienns | crveee ...295,350 ....300,000 ...295,362 12 6.750 | ......... 6.865 12/12/2011 | 07/29/2049
745332 BV 7 |Puget Sound ENErgy INC..........ccvvvverierirrinieinnineiirerieeeneeissieseiienes | cvvees 1,000,000 . .1,000,000 1,000,000 5197 | ......... 5.197 10/07/2005 | 10/01/2015
745332 BW 5| Puget Sound ENergy INC..........coovvevrvnereereneenseinseinersneriseessssesseesneess | eovneee | o [ eoveenseens | 2 TFE | 1,500,000 | ......136.183 | ...coevrr..680,917 | oo 500,000 | .................500,000 |........... 6.724 ........ 6.719 06/26/2006 | 06/15/2036
755111 BW 0| Raytheon COmMPany..........cccvvervrnrerernnrnnenssernmsseeesssnsssssesssssssnense [ eveene | oo | vevvnnennns | o TFE [ iiiiirn0.995,200 | ... 102.700 | . 21,000,000 | vovvereeren 995,162 [ oo [ e [(C1:) ) [ TROIRR ESUROROTORPRIR IO 4700 ......... 4.730 11/29/2011 | 12/15/2041
767201 AL O|Rio Tinto Fin USA........ocorvenrrrererineeneesssinerenisesesseessssssenssssssssnes | eonnene | o [ eoveereeens | W TFE | . 976,995 | L. 114531 . .1,000,000 160 5.200].......... 5.356 06/17/2011 | 11/02/2040
797440 BG 8| San Diego Gas & EIBCHIC. ..........cc.rrverirerineirsniinsiiesiiserseisensssissnnes | eeveene | o [woveeiveens | WTFE | iiiiinn.499,005 | ... 114585 | . 102 5.300]......... 5.326 11/17/2005 | 11/15/2015
808510 AA 9| Schwab Capital........cc.ccoevreriinreirinrirciierniessiseieesinsssensninens. | cvvene | o [eveeenen 1| W2FE [ inicinc.....803,000 | ... 100.033 | . ...(80) ..7.39% 12/12/2011 | 11/15/2037
808513 AD 7|SCHWAB CHARLES CORP NEW........ccocmmiimerreremeerneeiseeseessesiinnenes | eovnene | [wvneevnens | W TFE | i 1,478,303 | ..o 105.806 | . (1,561) 4450 ........ 4.292 08/11/2010 | 07/22/2020
828807 BM 8 Simon Prop Group LP........cccccevvvnernvnnnerinnneenssissssssissnsssssenssnsnes [ eevenne | oo | vevvvnenns | 2 AFE | iviiiinn...954,890 | ... 109.269 | . 4,856 5.100]......... 5.715 11/03/2005 | 06/15/2015
828807 CG 0 Simon Property Group............coceeeereeereeneriereseesseesssesenssessssssesssnns | wevneee | o [ woveeeneeT | WIFE | iiinienn.503,525 | ... 104.567 | . .4.037 11/25/2011 | 12/01/2021
844741 AG 3| SOUthWESE AITINES.......ouveerrircrirricierssiseienieseserssssesensssisssesinees [ eveene | oo | veveenennns | 2FE [ i 58,253 | i 101.362 125 . 6.260]......... 6.872 02/29/1996 | 09/24/2012
857477 AG 8| STATE STR CORP.......cccrvrerreiriririerirereneesseissriseniessssenssenssssnenss. | eevnene | o [ woveereeens | W TFE | 1,295,515 | L 109.666 | . 958 [ oo | e | e 4.375] ......... 4.411 03/02/2011 | 03/07/2021
85748B AB 9| State Street Cap STT. .98.373| . 9 5.536 .5.617 12/12/2011 | 01/29/2049
87612E AV 8| Target Com......ccvrrvrrnrrnrririneirerssiseiressssissssnssssssnsssssesssssessesssssssses | eoneere | oo [venvneenen | WIFE | i 498,565 | ... 110479 | . 108 3875 . 3.906 07/13/2010 | 07/15/2020
883556 AX 0| Thermo FiSher........ccovvurreerineeneriseiseriseineenenesseessenssssssssssenssssesens | eennene | o [ eoneenenns | W TFE 525,110 | oo 111735 e 58,677 | coii000.500,000 | oo 525,094 [ oo | e (L) TR ISP ISV 4500 ......... 3.867 12/15/2011 | 03/01/2021
883556 AZ 5| Thermo Fisher cooe | veve | oo | e T AFE | 508,335 | ... 104.440 | . 522,202 . (286) 3.600]......... 3.398 08/16/2011 | 08/15/2021
871928 BB 2| TIERS Corp Bond Backed Cf-LUM.........cccocuumivrrerierencenernerrenienen | covees 3.000 658,846 | .....ccovvrreriveriren [ 8.450 07/07/2000 | 12/01/2017
887317 AG 0| TiME WaMEr........ovierreererierierineirneiseisesiesiseesssniseessessesssssnsssnee | eevnens | oo [ veeeveens | #2FE [ iiiiiiin.533,095 | ... 107.672| . ....500,000 (289) [ .evvvevervrererierieiens | evereneeiierenienniens | coeereennh 700 | i 3.834 11/25/2011 | 01/15/2021
904000 AA 4| Ultramar Diamond Shamrock SrINOLES...........c.coeveeverveeneisnirererenennns | eoveene | [ vveiivnens | w2FE | 1,012,510 | oo 115.037 | . .1,000,000 (761) 7200 ........ 7.080 03/04/1998 | 10/15/2017
907818 DA 3| Union Pacific COM........c..uweuremrrmerierirneersninerssersenesensssnsssesssesssessns | eevneee | o [ eoveevenens | #2FE [ iiiiii.498,305 | ... 118.569 500,000 | .....cccov....... 498,775 | ... 144 5700 ......... 5.744 02/05/2008 | 08/15/2018
90783W  AA 1| Union Pacific RR CO.......c.vumiereriiiiirerieiseiierssiciesissesesiessnsesns | evens JAFE | i 437424 | 115.979 | . 507,320 ...437,424 5.866 | ......... 5.853 07/20/2006 | 07/02/2030
913017 AS 8| United Technologies COMp..........wvuurrrmmermrerimeererisersensenssseesssssssnenens | cevenee VAFE] 642,100 | .. 143523 | . 717,616 (8,281) 8.750 | ...cnnn 5.824 08/21/2006 | 03/01/2021
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913017 BP 3| UNITED TECHNOLOGIES CORP.. . | AFE] 498,535 | ... 125129 . ...500,000 | .................498,920 |......... 16 05/13/2008 | 07/15/2038
911308 AA 2 UPS.....oiiiiieieeise et | eeenes JGAFE| 1,306,250 | ... 141.467 | . .1,000,000 | ..............1,203,514 |......... (19,237) 12/05/2005 | 04/01/2020
91159H HA 1| US BANCOMD 4 1/8........ooevereerieeieeeisessses s ssssssessinnes | oanieas VAFE] 996,190 | .. 111.106 | . . .1,000,000 ...996,343 | ......... 153 05/24/2011 | 05/24/2021
92343V AV 6 |Verizon Communications. [T e | AFE | innn..601,565 | ... 121.851] . 609,254 | .. ....500,000 | ... ..587,891 |......... (10,450) 09/08/2010 | 04/01/2019
929043 AG 2| V0rnado REaMY.........couvuureueiererrieriirieieisssisestesesseessssssessenesesenns | cevenes e e | .995,460 | .. 100.829 | ..o 1,008,288 | ....cocvvenee 1,000,000 | ...coorvernnene 995,451 | ..o | s 9) 12/07/2011 | 01/15/2022
931142 BF 9| WAL MART STORES INC......ccorrruerirrireiinriseriesieessensseissessesssesens | ceveee v | e | WAFE | ne....648,045 | ... 146.026 | . 730,132 ....500,000 ...638,100 | ......... (4,512) 09/22/2009 | 02/15/2030
931142 CP 6| WAL-MART STORES.........ccostvmmrrmmrierirrirnirissrinesieneseessssssssesienens | covenes | | WAFE | ... 497,805 | ... 112.039| . .560,196 | .. ....500,000 | ... ...498,339 |......... 196 01/23/2009 | 02/01/2019
25468P CR 5[ Walt DiSNEY COMPANY........corvrmreuirrerirerisereseesssesssensesssesssesssnsssensnes | ceveeee v | | WIFE | enn.988,290 | ... 103159 | ..o 1,031,594 | ..o 1,000,000 | ..cvorverneene 988,504 |......... 214 11/29/2011 | 12/01/2041
949746 UM 4| WellS Fargo & CO......c.verririieiieiiesiseisssissisesiesessessssisessssssensss. | cvvees | | WIFE | 399,528 | . 107.473 | . 429,890 | .. ..399,872 |......... 2 02/01/2005 | 02/07/2035
94974B EV 8 [ WellS Fargo Co.......ocuuerurierieiirieiieiiesiisessesiseesesssssssessesssesessessns | covees | | WAFE | . 264,451 | L 109.668 | . 290,621 | .. ..264,467 | ......... 15 03/29/2011 | 04/01/2021
136375 BE 1| CANADIAN NATL RY CO...c.oovvvrrrrrrrerierineernseissisessssisesssensssesseens | coneeee | A vevvseoon | AAFE | iiiinnr....606,850 | ... 134220 | cooovvernnen 671,099 500,000 | .................602,458 |......... (2,025) 09/28/2009 | 07/15/2036
73755L  AK 3| P0tash COp.......couurirririeiiiniiierieseeeissisesiesiesessssssssssessessenees. | cvvenes ...1,008,890 | ...... 122106 | . ..1,221,060 .1,000,000 21,008,829 | ..o [ e (40) 06/17/2011 | 12/01/2040
748148 PD 9| QUEDEC PrOVINCE. ... cocuireiereiseisersssissnsssssssnsessssssssnssssssensssnssssssnssnns | seveee . ...1,219,130 | ...... 138.464 | . ..1,384,637 | .. .1,000,000 | .............. 1,167,449 | ......... (9,703) 12/14/2005 | 02/09/2024
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccccveiiniiiiiiiiinniiens . [ 82,107,728 | ... XXX.cocronr | onrirnrnns 89,190,367 [ ..coocvvnrns 79,901,338 [ oo 81,536,406 [ ..ooovrrrnrrininans [V (176,771) 0 0 .. XXX [ XXX | XXX 1,116,628 1 ..3,615,428 .. XXX [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
294751 AV 4| EQABS 2002 - 3 M1....oomiiiriinriieiineiseiissiseesiesissessssssssssesssseenas | crieee I [ 2FM | 19,453 | ......79.605| .coovvvrirree 15,370 | v, 19,308 | ..o 19,468 | oo | v (80) 6.039]......... 5.543 [MON... | cooovrvriirirna 97 | e 1,166 | 06/23/2005 | 11/25/2032
81237E AG 9 |Sears Mtg Funding Trust 1988-1 H...... [RSTTSTRRINN POV I [ VAFE | s 1 429 | s T [ e [ | e | e | e 14.032 | oo, MON... | e L3 IR 1,180 | 08/01/1989 | 12/01/2018
929227 ZC  3|WAMU 2002 - ARTB A.....ouivvuiriiriienissessensssnssenssesssessssnsssssssnsssssneness | sevsee I ARM | s 12,616 12,680 | oo 12,627 | oo | e s | s | o 4.158 | ...coe.u 4.263 | MON 10/05/2004 | 01/25/2033
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities et 32,070 |...XXX........ ..26,626 | .. 32417 | ... 32,096 | .0 | (80) 0 0 .. XXXooiwroe XXX XXX | ..146 | ..2,676 | ... XXXeooro [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 82,139,798 | ... XXX.oooors | o 89,216,993 | ....cocee.. 79,933,755 | .o 81,568,502 | ..ooiivririnniinn () (176,851) 0 0 .. XXXt XXX XXX | s 1,116,774 | ......... 3,618,104 |.... XXXeoooe [ e XXX......
Totals
7799999. Total - ISSUET OBIIGAHONS. ......vveoiveiiresirisiistiiesiri et | enessnnees 152,611,802 | ... XXX.ooovve | ovvri 166,358,659 | .......... 149,548,338 | .......... 151,638,947 | ..o 0 (267,603) 206,422 0 . XXXt XXX XXX | e 2,087,017 | ........ 6,680,432 |..... XXX | o XXX......
7899999. Total - Residential Mortgage-Backed Securitie . 27,340,633 | ... XXXooooors | v 28,806,150 | ... 26,535,397 | .o 27,274,795 | oo 0. 12,297 0 0 .. XXXt XXX XXX | s 114,949 | ..o 1,208,340 |..... XXXeeooe [ XXX......
7999999. Total - Commercial Mortgage-Backed SECUMHIES. .. .....viriiiriiiiiiiersiisissieisni s ensnes 0 [ XXX 0 0 0 0 0 [..XXX........ XXX XXX | e |0 | XXX [ e XXX......
8099999. Total - Other Loan-Backed and Structured Securities. . | 2,650,691 | ... XXX.oovoes | o 2,935,457 | oo 2,760,000 | ... 2,659,283 | ... 6,311 0 0 .. XXXt XXX XXX [ . ..146,184 | ..... XXX oo [ o XXX......
8399999, Grand TOtal - BONGS...........cvuuuieriiiiiiciieiiieciseeiseies et sssssssennin | avesaseens 182,503,126 | ... XXX oo | ovrre 198,100,266 | .......... 178,843,735 | .......... 181,573,025 | ..o 0 (248,995) 206,422 0 ]..XXX....... XXX XXX | e 2,232,379 | ......... 8,034,956 |..... XXX oo [ e XXX......
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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)
20030N 40 8| COMCASt COMP....vuvrrverirrerriersirrierisnseeesssissesesssesssssssenss | overnns | veve | voverns 10,000.000 25.00 258,387 255,900 | oo 258,500 17,500 (31) RP2LFE. | 04/12/2007
29476L 78 4 |Equity Residential Prop.........cccooerernceninirreseneneneeenee | veeveene | vee | e 10,000.000 25.00 250,487 .256,000 ....250,500 16,200 (3) RP2LFE. | 01/31/2007
48123W 20 9| JP Morgan Chase XXIV......coccoemreemienrennneriernererinnsnnns | eoveeies [vee | vvveees 10,000.000 25.00 250,000 .254,200 | .. 17,188 RP1LFE. | 08/01/2007
49446R 84 4| KimCO Realty COMP........courrerrerrrirereriereneesesinerisessessnes | covveee | vene | vveene 10,000.000 25.00 249,508 257,500 | ..ovorerernens 249,500 19,375 /20 TN IR 2 RP2UFE | 10/02/2007
617460 20 9| Morgan Stanley Cp T ll......ccerereereeerierineernensseisensnnins | eevviene | ene | eoeees 10,000.000 25.00 249,085 .206,500 ....249,000 15,625 20 | e | e 20 | s RP2LFE. | 04/09/2007
69350S 20 8 |PNC Capital TIUSt E........ooevvrrrrieniiiesiesisseissiessissssenisenns | convees [ ere [ evvens 15,000.000 25.00 377,363 .391,950 ....379,200 29,0683 | oo | e | e (1,823) (1,823) RP2LFE. | 12/28/2010
74460D 38 0 |Public Storage 6.45 Series F........ccoceivenernerrmeeineenneinnenns [ covvees | e | vveeee 20,000.000 25.00 494,300 509,200 32,250 | covorreerierieseiesnies | enrvessiiesiessssninnes | v | cesesessesssessenns | censiens 0 P2LFE... | 09/29/2010
903300 20 0|USBCAPXI et | s [ | ereens 10,000.000 25.00 237,035 .251,500 16,500 AT [ | e AT e RP1LFE. | 12/28/2010
903307 20 5| USB Capital Vll.......cocveerercerriririreriennierieneseessenisssinenies | vevivene | ene | veeees 10,000.000 25.00 250,000 .252,790 15,875 0 RP1LFE. | 12/05/2006
929043 60 2| VORNADO RLTY L P..cvreurireieierisiinenieeeseessssissessenins | eevvinne | ene | weveees 15,000.000 25.00 369,109 412,200 29,531 53 | ceereneerneineees | e X T IS RP2UFE | 11/06/2009
92978U 20 7 |Wachovia Cap TrUst IV.......cccovuuerinrenneivnrnerrensnenseennns | v | vene | vveene 10,000.000 25.00 250,000 .251,600 15,938 | .o [ e | e | s | e 0 RP2LFE. | 02/08/2007
949798 20 7 [ Wells Fargo Capital Xl.........cc.oevvvevererrreeersereniiiesiensessennss | enerees | ees | cvvens 10,000.000 25.00 250,000 .251,700 15,625 | 1.vvueeeerierireeennenns [ cenenineineniesinennes | ceeerensssiesienses | cereensesensesss | s 0 RP2LFE. | 05/17/2007
98389B 88 6| XCEL ENERGY INC.....cooviiiririsnisiirerississsnessrsnsssssenssnssess | sevsenes I 10,000.000 25.00 256,983 . 271,900 19,000 [()] I (ORI ()] I RP2LFE. | 11/09/2009
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... 3,742,257 | ... XXX..... ..3,822,940 .3,747,000 30,218 259,670 (1,773) 0 .. XXX | XXX
8999999. TOtAl = PTEEITEA SOCKS.......vvuieieecitite b iennins | eeriieseseees 3,742,257 | ... XXX..... ..3,822,940 .3,747,000 30,218 259,670 (1,773) 0 |.XXX.... [ ..XXX.......
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Mutual Funds
481370 87 2| Artio INtl EQUILY I1-1....ooviiiciciiieccicrecesee e | enniee [ ene | corevrnennnd 46,097.207 | oo 440,228 | .........9550 | oo 440,228 | ... 719,071 | .o 8,605 | .covevererieiiieins | e (134,143) | oo | e (134,143) 12/31/2008
043150 83 7 [ A0 INtEQY 11-L.o.voeierieiciceisieieescseissieniesiesesesssssssensessesssens | cennvne | eon | veevnennnsd 45,808.694 | ....ocoovvvririrnne 437,473 437,473 557,276 8,218 | oo | s (127,874) | covoeveeeerreiineins | e (127,874) 12/29/2011
197199 40 9| Columbia ACOM FUNA Cl Z.........ccooiiiriiieririiiincniscessnssesiesienes [ s 20,333.595 ..560,394 ..560,394 | .... .600,309 1,615 (52,145) (52,145) 12/09/2011
19765H 18 0 COLUMBIA FDS SER TR......cootiiirinirierinirseeiesinssiesiesssssesssssssssesssenssnnes | consvne | wone | ovevsneond 45,855.998 | .....coovvrririrnnne 935,004 | ........20.390 | .ooorrivrriririns 935,004 | oo 918,496 | ..o | ceerreinniserenienens | e | e 16,508 | ..o | e 16,508 09/01/2011
256206 10 3 |Dodge & Cox Intl SLOCK FUN.........ccouevviiiirerieicicieise e | cevvnes 34,156.475 ..998,735 998,735 ..1,304,631 25,262 (215,072) (215,072) 12/121/2011
411511 30 6| Harbor International INSt.............c.ccuerveririieieeeeiseenessesenieees | vevvene | ene | evveeerinens 19,710.313 | oo 1,033,806 ...1,033,806 | .... ..1,195,287 . 25,275 (154,719) | oo | e (154,719) 12/19/2011
0075W0 67 6| LSV Conservative Valug EQUIY.........covewrerereemerierineeiereeeesseesssssssssenienes | ceveees 226,238.001 1,635,701 | 1ooeerin7.230 | v 1,635,701 | oo 1,973,316 32,978 70,537 [(G701:K) R (62,053) 12/30/2011
626127 49 2| Munder Veracity Small Cap Value Y........cccccocuumiiveriniiniiinnisciseiiesesiiinnis | ceviees 29,923,512 ..586,202 ..586,202 .635,379 (49,178) [ oo | e (49,178) 05/17/2011
641224 37 3| Neuberger Berman L C DiS INS........c..evurerrerrinerieriereneesssineniessesesenses | vovenee | e | eeereeenns 143,899.892 | ..o 995,787 995,787 | .... .978,475 1,849 (92,054) [ ..ocvorverrircrerienns | s (92,054) 12/20/2011
683974 50 5| Oppenheimer Developing MKES FAS Cl...........ovurieriiereneernnnineisssniensesesneens | eevnees | ene | eevnerinns 14713776 | oo 426,258 | ........28.970 | .coooriririnris 426,258 | ...oooorinns 511,764 | ..o 9,710 | covveereerieeerneeiineis | e (102,329) | covonevrinerierineinns | e (102,329) 12/13/2011
722005 62 6| Pimco All AsSet FUND = INSH........coviviririririiniieiericesnsesesiseessenines | ceveeee [ | cverneenns 173,701.093 | oo 2,004,511 2,004,511 2,164,745 89,375 222,659 (85,445) [ ... | s (85,445) 12/29/2011
922908 49 6| Vanguard 500 INdex FUNG = SigN........cccuurrrrerimmrereeinrineriserienieeeseniseesssenns | ceviees 28,155.449 2,693,069 2,693,069 | ... 2,944,382 | ... 54,877 (1) 12/23/2011
922908 44 7|Vanguard Mid Cap Index - Sign [RTRUSOPRRROPORN IFPUPOVOR INPOR IO 40,863.029 | ..covvvriicine 1,149,477 | ..eio.28.130 | oo 1,149,477 | oo 1,108,751 | .o 15,363 (B8,717) [ vvereerneireervniees | e (38,717 [ v | I 12/23/2011
921908 85 1|VANGUARD SPECIALIZED PORTFOLIO. .....c.oviviimiimerinssnmsserisnssnesssessnees | sereens 35,978.144 ..786,482 786,482 610141 [ 15,765 ....29,101 29,101 | 12/21/2011
9299999. Total - ComMON StOCKS = MULUAI FUNDS........vvuiiieiiiiiseis st 14,683,127 14,683,127 | .... 16,222,023 122,353 459,735 (1,068,121) | oo (V] [P (1,068,121) L0 XXX XXX
9799999. Total - Common StockK........ccvverrniienas 14,683,127 | .o XXX | s 14,683,127 | oo 16,222,023 122,353 459,735 | v [ (1,068,121) | ovvvvverricrininennd (V] [P (1,068,121) | oo 0 |..XXX..... XXX
9899998. Total - Preferred Stock from SECHON 1.t snssnnssnis | oensssssssnsssenas 3,742,257 ...3,822,940 ..3,747,000 30,218 259,670 | ..o [ | e | s (1,773) XXX XXX
9899999, Total - Preferred and Common Stock.......... .18,425,384 .18,506,067 19,969,023 152,571 719,405 | ..covvvrvvinennnnl0 [ (1,088,121) | vovvvvvvvrrcierineenad (U [ (1,069,894) XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues $.......... 0.
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
3136FT TP 4|Fannie Mae............... 12/19/2011 | KeyBank Cap Mkis................... 1,000,000 1,000,000
313376 LX 1|Fed Home Ln Bank 3. 12/21/2011 | Piper Jaffray 1,914,043 1,915,000
3128X6 F5 0 |Freddie Mac.........cccovererrnrennes 03/30/2011 | Bank of New York Mellon 1,481,089 1,461,000 10,970
912828 RR 3| US TreasUMY......evvuuevumrieniieiiirieriseriseiiessissiensessssessssens 12/15/2011 | VARIOUS.................. 3,012,266 3,000,000 | ..eeouvemrierirerirerireireee s 4,066
912828 QY 9|US Treasury 2 1/4.. 08/05/2011 | First Tennessee 2,044,375 2,000,000 | .. 611
912828 PX 2|US Treasury 3 5/8.. 05/09/2011 | FTN Financial Cap Market 1,034,844 1,000,000 | .oovoveeireriieiereiree e 8,311
912810 QQ 4|US Treasury 4.375. 08/05/2011 [ G X Clark & €. vvuureusiresirsssnsenessessesssssssssns st sssssssnssnsssssnee | sesssesssssesas 1,095,000 1,000,000 [ oo 9,749
0599999. Total - Bonds - U.S. Government. 11,581,617 ...11,376,000 33,707
Bonds - U.S. States, Territories and P ions
213185 EW 7| Cook Cnty Il.....cccocveneee. 10/27/2011 | Wm Blair & Co.......... 500,000 .500,000
437506 CE 6 |Homer Mich Cmty SCh DiSt.........cccovuiiriiiieissiernissee e veve | 05/18/2011 | SHiflel NICOIAUS.......vovvveeeiieiieieieisssieeiesis s 250,000 .250,000
60415N E3 2| MINNESOTA ST HSG FINAGY  RES.....oiiiiiirieeiieieriissinesiessssissesssssssssessessnes | eossssssssens 1200172011 [ UNAEFINEA. ...ttt | snsssenienes 15,657 418
861249 FH 8| Stockdale Tex Indpt Sch Dist... 01/25/2011 | PIPET JAITAY......oivecveiiciicii et 500,000
891381 H4 0| Torrance Cal Uni Sch Dist.......... .... | 04/14/2011 | Baum, GeoK...........c.... 750,000
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...............c.ccevevrerrerirerererciereeeeeererennas ettt ettt et et er e e teteee | evetatteteeeietettatt et et et et et s e et es e e et et et an e et et e e et et es et et et e e et et er et et et ne et et enaetetanereees 2,015,657 2,015,000 | .... 418
Bonds - U.S. Special Revenue and Special A t
13012E K3 1| California Cmnty College FING AULN..........ccuuevirreierieieiseriesiseesssiseesessesssessensssissens | eessesssnsens 08/23/2011 [ RBC Capital MKES.........c.ouceerrereireiiriseeienissisenssssssessessssssssessssssssssensessssesssnnes | sesssesesssesns 900,000 | ..ovvveerrerrrereenerieerensenseeseenas 900,000
3128M8 3G 7|FHLMCPC G06799  GOLD COMB 30........ccoiemmriririeriineisnsississesessssssisssisessssesssas | sevesseesnsins 12/15/2011 | FIrSt TEMNESSEE. ......ouvvuiirniieiiisiiceise sttt | snsisessinees 2,043,083 1,995,685 [ ..oovvvrireirriiniiieeiieeeeesseisies s 2,716
31398W Y3 2|FHR 3652 CP. 06/21/2011 | Stephens Inc. 1,101,882 1,048,164 [ ..oovooeercerieieeeees s 2,912
31419K U8 6 |FN AE8706 ... | 08/16/2011| G X Clark & Co.. 797,382 | oo 769,488 | ... 962
31396Y  S2  9[FNR 2008-26 ZK.........cooiierrirreiieirriaiieiiesiiesisesisssssessesssssess s sssse s essssesennns | seesssenssenens 05/11/2011 [ SEEPNENS INC...ovvvvvvirirnieriiiieeiriii et | ceverenessnenns 1,223,142 TATIATT [ 1,627
491189 FM 3| Kentucky Asset Gen Fund 02/24/2011 | JP Morgan. 1,165,000 1,165,000
50420A BJ 2 |LaQuinta Ca Fing Auth Loc Agy Rev. .... | 06/14/2011 | Wedbush Morgan, . 493,805 | ... 500,000 | ... 448
594614 6B 0| Michigan St BIAg AUth REV..........ocvirrereeririirierieeieiseisese e sssssssssensns | sevesssesssesns 0712812011 [ J.P. MOIGAN.......vorvirrireseisesiesieeeseessesesesse e sees s nssssi | sevssenssssenns 450,000 | .vooveriinerierie e 450,000
71884A VC 0| Phoenix Ariz Civic Corp Tax Rev 06/07/2011 | RBC CaPital MKES............vevurirreireireieieeiseiisisesessssesesss s sssess s eseens 1,000,000 1,000,000
73358W AJ 3| Port Auth NY & NJ .... | 06/30/2011 | Morgan Keegan... 551,280 | ..cvvoevvrrrirririeinierieies e 500,000 [ ..oovverrirrireeirierieniereeeienii 2,433
92812Q W8 6| Virginia St HSG DEV AULN..........ovuiiieiieieicie ettt ensensnsnees | eeessnsanienas 12/22/2011 | MOrgan KEEGAN........c.vu vttt sns st snsentensnesnses | ensessesnsnes 497,500 [ oo 500,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: O PO OO OO OO PO O OO PO OO P O PO PO PO PP OP PO PO PO PP 10,223,074 9,999,509 11,098
Bonds - Industrial and Miscellaneous
0258M0 CW 7| AMERICAN EXPRESS CR CORP MTNBE . SOOI U 1212212011 | LoOP Capital MarKeLS...........c.cveuieriireiireicieeeiiee e sessssisssssns | onsesesssnnes 1,052,380 1,000,000
00184A AC 9| AOL TiMe WAIMET .......covurereerriereireeseireeseseeeiseiesseeseesessese e ssesessssessenees 06/24/2011 | MOTgan StaNIEY.........cvvueuriuierereieireieieieirsisee e 303,520 .250,000
06051G EC 9 |Bank of America Corp.......... 11/25/2011 | First New York Securities..... 270,426 .300,000
071813 BD 0 |Baxter International Inc... 12/19/2011 | MLPFS Inc 499,705 | oo 500,000
084664 BL 4 |Berkshire Hathaway Fin. 11/28/2011 | FTN Financial Cap Markets 1,154,400 1,000,000
09247X AH 4 |Blackrock Inc 4 1/4 05/24/2011 | Merrill Lynch. 994,280 1,000,000
172967  FT 3| CIIGIOUD INC.vviveieiieeciciscei et 11/25/2011 | First New York Securities..... AB7,725 | oo 500,000
260543 CE 1|Dow Chemical Co... . 11/22/12011 | KeyBank Cap Mks.... 984,100 1,000,000
29250R AT 3 |ENBRIDGE ENERGY PTNR 5.500% 9/15/ 09/06/2011 | Citigroup Global 492,025 | ... 500,000
36962G 5J 9| General Elec Cap Corp 11/25/2011 | Morgan Stanley. 501,555 .500,000
38141E A6 6 |Goldman Sachs Group Inc. . 11/25/2011 | First Tennessee. 294,690 .300,000
428236 BN 2|HEWLETT PACKCO  2.350% 3/15/....ccvumieierireieeieirssriesseseseessessssssesssssssesssenns 09/13/2011 [ Barclays..........oeveevereereeenennnes 999,770 1,000,000
428236 BQ 5|HEWLETT PACKCO  4.375% 9/15/...cciiuiiieiieineiieiessiieeiesiseesseissssessssissessnsinns 12/15/2011 | VARIOUS.................. 1,019,297 1,000,000 [ oooverrereirereerieenieeieeeseeiseeerins 9,236
56585A AF 9 |Marathon Petroleum... 01/28/2011 | JP Morgan 495,775 .500,000
58551T AA 5|Mellon Capital IV....... 12/12/2011 | VARIOUS.................. 660,625 750,000 [ oooeererriie e 8,325
61747Y CJ 2|MORGAN STANLEY 11/25/2011 | Clearview Correspondent S 266,982 .300,000 [ oo 2,906
61945C AA 1|Mosaic Co. 10/2472011 | MEITI LYNCN....c.ovvveeviiici et sessesssnans 495,440 .500,000
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Identification Description Acquired Name of Vendor Shares of Stock Cost Interest and Dividends
693475 AK 1|PNC Financial 12/12/2011 | SOUNWESE SECUMHES. .......eovvererirceieiseiieseeeise et ssssssssnins | eneiis 295,350 | ..cenrirerineirnerinnrinensenssnenenneesens 300,000 [ oot 7,594
755111 BW 0|Raytheon Company 11/29/2011 | Citigroup Global Mkts 995,200
767201 AL 0|Rio Tinto Fin USA... 06/17/2011 | VARIOUS... 976,995 ..4,550
808510 AA 9| Schwab Capital. 12/12/12011 | Sumridge Partners............c....... 603,000 11,875
828807 CG 0 Simon Property Group.... 11/25/2011 | Bony Capital Mkts 503,525 516
857477 AG 8|STATE STR CORP.... 03/02/2011 | Morgan Stanley. 1,295,515
85748B AB 9| State Street Cap STT 12/12/2011 | Sumridge Partners............co....... 493,750 | cvvvvevererrneneriensenerenisrerenensen 00,000 | i 6,523
883556 AX 0| Thermo Fisher 12/15/2011 | VARIOUS.................. 525,110 | .ovovvererrerrnernerienrinerreninnenssnnn 500,000 [ oo, 3,250
883556 AZ 5| Thermo Fisher 08/16/2011 | KeyBank Cap Mkts. 508,335
887317 AG 0| Time Warner...... 11/25/2011 | J.P. Morgan 533,095 | ..ovvrvrerinrenerinerrnenierierereennenne 00,000 [ oo 8,486
91159H HA 1| US Bancorp 4 1/8 05/24/2011 [ MOFGaN SEANIBY..........cvvuieeririieieieeiieeiseise it essseees 996,190
929043 AG 2| Vornado Realty. 12/07/2011 | J.P. Morgan............c........ 995,460
25468P CR 5 |Walt Disney Company.........c.cccceurreneene 11/29/2011 | Citigroup Global MKLS..........c.evuevreireieieeeee e ssestennees | ceeenees 988,290
94974B EV 8 |Wells Fargo Co. 03/29/2011 | Wells Fargo............cccceuvvevierirnenae 264,451
73755L AK 3| Potash Com.......ccoiminininiiiriisnaisicens 06/17/2011 | SOUtAWESE SECUIIES. ... vveveeerererieiser et ennees 515,880 | ..o 000,000 [ Lo 1,250
3899999. Total - Bonds - INAUSEIAl ANA MISCEIIANEOUS..............c.c.veiviriiieciereiiieeeeeeteteeetee ettt ettt ae et esasaetenseeesesess eaesesessssesesesesssses s esebesessseessssetesesassesansesesesesessetennsetesesassesenensesesenansesanaseeen 21442841 | oo 117,918
8399997. Total - Bonds - Part 3 45,263,189 | ..o 163,141
8399998. Total - Bonds - Summary Item from Part 5.........ccooovvivinnnnaee. 2,213,867 21,973
8399999, TOTAL = BONMS.......cocictiieteie ettt h ekt b ettt h b ekt s s bt e b e b ek eeseh et et s e b e b et e seheb e e b eb et eseh et e sebetebesebebansebes | 4aehetetsesesetatsetesetehetete st s et et e E e b e b LA b e bt E ek b e Ao b e bt E ettt R bkttt bbb st ens ATATT056 | oo 185,114
Common Stocks - Mutual Funds
04315J 83 7 |Artio Intl Eqy Il.....ovrvrnnnees 12/29/2011 | Dividend REINVESIMENE............rvvuriuiirrieieirerissiie s ssssssss s ssssssssnnss | seseessessesssseesssssssssssssesssesens 1,785.944 16,824
197199 40 9| Columbia Acomn Fund CI Z... 12/09/2011 | Dividend Reinvestment.............c.oewveviererenernrinenienes 874.114 25,057
19765H 18 0 [COLUMBIAFDS SER TR......cooovivmrirneirerieirseriseinenienes 09/01/2011 | national financial serv. 45,855.998 918,496
256206 10 3|Dodge & Cox Intl Stock Fund 12/21/2011 | Dividend Reinvestment 873.211 25,262
411511 30 6|Harbor International Inst 12/19/2011 | Dividend Reinvestment...........c.coccovvvieeneernineirenninnns 498.905 25,275
0075W0 67 6|LSV Conservative Value EQUILY.........c..ccciiurieiiniirciincieeiceseseeseessiseeesiesssnine 12/30/2011 | Dividend Reinvestment.. 9,564.571 70,537
626127 49 2| Munder Veracity Small Cap Value Y 05/17/2011 | Merger. 29,923.512 635,379
641224 37 3 |Neuberger Berman L C Dis Ins................. 12/20/2011 | Dividend REINVESIMENL...........ccuiiiiieiiiceieeccte ettt ensaetenns | etesessesesessaesesesse s essesesenasaeead 6,902.558 46,661
683974 50 5| Oppenheimer Developing Mkts Fds Cl 12/13/2011 | Dividend Reinvestment.. 328.492 9,710
722005 62 6|Pimco All Asset Fund - Instl........... 12/29/2011 | Dividend Reinvestment.. 18,738.726 222,659
922908 49 6 |Vanguard 500 Index Fund - Sign 12/23/2011 | Dividend Reinvestment.............cccevevrerierieieiernieieenns 582.366 54,877
922908 44 7 |Vanguard Mid Cap Index - Sign 12/23/2011 | Dividend Reinvestment.. 545.706 15,363
921908 85 1|VANGUARD SPECIALIZED PORTFOLIO 12/21/2011 | Dividend Reinvestment.. 746.938 15,765
9299999. Total - Common Stocks = MUUAI FUNGS.......ccuiiuiiiiriieisiiscienississ s 2,081,865 0
9799997. Total - Common Stocks - Part 3 2,081,865 0
9799999. TOtAl = COMMON SHOCKS. ..ottt bbb 2,081,865 0
9899999. Total - Preferred and Common Stocks 2,081,865 0
9999999. Total - Bonds, Preferred and Common Stocks 49,558,921 185,114
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Bonds - U.S. Government
31398A ZV 7 |Fannie Mae 2 5/8 vor | 08/12/2011. | J.P. MOTGAN.......cvvrvrrirrireirerienes | et | s 1,065,600 | ....... 1,000,000 | ........ 1,017,820 ..1,014,108 (2,155) 21,011,953 | .o | 200..53,648 | ........53,648 | ........ 19,104 | 11/20/2014.
31359M V6 7| Fannie Mae 6 1/8 ...| 08/17/2011. | CALLED @ 100.0000000 500,000 500,000 | ........... 523,300 504,465 | .. (4,465) 500,000 | ...cooovrivvrirens | e [0 | s 30,625 | 08/17/2026.
3133XT LS 3|FEDERAL HOME LOAN BANK........ccccvevemrrierirnes 1o | 05/1312011. | Call..oooveveeeeeeeeveereees | e | s 1,000,000 | ....... 1,000,000 | ........ 1,000,000 | ....coooeee 1,000,000 0 [ o [ e 1,000,000 [ ..ocooureeereenens | errrerreerreree | evrrrverirenennd0 | s 20,000 |05/13/2019.
3137EA CK 3|FHLMC 1 1/8... oo | 09/14/12011. | J.P. MOIGaN......coovvvcirrrieireiinnes | i | s 1,007,900 | ........ 1,000,000 | ........ 1,009,100 21,007,861 | oo | e (3,416) (3,416) 1,004,245 | ..o | 003,655 | i 3,655 | e 14,594 | 07/27/2012.
3137EA CA 5|FHLMC 3 3/4... ... | 08/11/2011. | Citigroup Global Mkts.............c....... 56,159 | .oovveeee 50,000 | .coereeen 9,411 | i 49,452 | [ e 35 35 03/27/2019.
31359M 2B 8|FNMA 5.625............ ... | 11/15/2011. | CALLED @ 100.0000000.........cccuv. | worrrrrerrerirncernennnns | woverirnens 500,000 | ........... 500,000 | ..........505,965 | ...cccereren. 501,133 [ oo | e (1,133) (1,133) 11/15/2021.
36202D AG 6|G2 2707 ... | 12/20/2011. | PRINCIPAL RECEIPT.... (228) (228) 01/20/2014.
36202D YY 1| GNMA 11 POOI 3427.......ocvorrerreerinerieriesirneeiseinns ... | 12/20/2011. | PRINCIPAL RECEIPT.....covvvervvees [ crrerrmrinrrinniinerns | cverrerenen 92,676 | 100 92,676 | oirrr90,823 | cooiiinnn90,849 | s [ e 1,827 1,827 08/20/2033.
36290S 5M 9| GNMA Il POOI 616552..........ccomcermrineercrireirseiraneinns ... | 12/20/2011. | PRINCIPAL RECEIPT.....ccovvvirneins [ crverrerincinninneiins | cvreernnn51,085 | 151,085 | i 54,704 | 054,603 | s [ s (3,538) (3,538) 08/20/2034.
36225A KR 0 |GNMA PASS-THRU 780304.... ... | 12/15/2011. | PRINCIPAL RECEIPT.... (23,012) (23,012) 07/15/2021.
36225B 4C 9 |GNMA PASS-THRU 781719.... .| ... | 12/15/2011. | PRINCIPAL RECEIPT.... v 98,391 |0 103,464 | 103,544 | [ (5,153) (5,153) 02/15/2034.
912828 QY 9|US Treasury 2 1/4 oo | 11/22/2011. | VARIOUS.........oovvvrinnrvcrrnrirnniens [ v | 21,681,914 | Ll 1,500,000 (638) (638) 07/31/2018.
912828 PX 2|US Treasury 3 5/8 ... | 05/23/2011. | First Tennessee ....500,000 (59) ...(59) 02/15/2021.
0599999. Total - Bonds = U.S. GOVEIMMENL...........coviieiriiiieiieieiecieieieieiesieseienies aeviessessssssessesesnes 6,474,720 | .......6,613,529 | ..........4,531,643 | .................. 0] . (41,935) [ ovvoveririin (V] R (41,935) [ oo 0 .6,540,412 | .....cc....0 | e 116,507 | ....... 116,507 | ...... 142411 | ... XXX......
Bonds - All Other Government
912828 NM 8| Tsy Inflation IX I...|05/06/2011. First TENNESSEE. . ..cvuvvereeririniiaens [ onresenisssiisniissniians | onveean 2,158,378 | ........ 2,000,000 | ........ 2,105,740 (1,854) ..2,101,225 57,153 | coveen. 57,153 | .ocenes 20,330 | 07/15/2020.
1099999. Total - Bonds - All Other GOVEIMMENL. .......evuuiieiriiirssseieisssiissesisssssianiies astsssssssssessssesesssssssssesssssssssssesssssssssensssssssanssssssnssssessane | sosseean 2,158,378 | ........ 2,000,000 | ........ 2,105,740 0 (1,854) 0 ..2,101,225 57,153 | ... 57,153 | ....... 20,330 |..... XXX......
Bonds - U.S. States, Territories and Pc ion
022171 AR 3[Alum Rock Calif Un Elem Sch Dist.. . | ... | 12/128/2011. | Stifel Nicolaus 200,468 200,000 170,124 170,948 | .. 1,759 172,706 L21,762 | .. 27,762 | . 06/01/2026.
199491 Y4 7|Build America Bonds-Col Oh 2010... ... | 11/28/2011. | BNY Capital Markets INC..........ccooe. | woovrrverireverneninnns | e 469,629 | ........... 425,000 425,000 425,000 0 425,000 44,629 | ... 44,629 | ....... 24,578 | 06/01/2031.
13063A 7F 5|CALIFORNIA ST GO.. ... | 12/13/2011. | Piper Jaffray 534,120 | oo 500,000 504,705 503,611 (864) (864) 502,747 31,373 31,373 | .o 29,100 |10/01/2014.
167485 6C 0|CHICAGO ILL ... | 11/17/2011. | Clearview 579,075 525,000 525,000 .525,000 0 .525,000 ..54,075 54,075 | ........39,088 | 01/01/2017.
266781 HC 0|Durham NC CTFS Partn ... | 12/06/2011. | Morgan Keegan... 529,100 | .ovvveee. 500,000 527,770 510,423 | ..o | e (3,840) (3,840) 506,582 22,518 22,518 | ... 32,444 | 06/01/2023.
391577 RL 9 ... | 12/08/2011. | national financial serv. . 578,250 500,000 500,000 0 500,000 78,250 | ......... 78,250 | ........ 51,622 | 08/01/2029.
45201L KD 6| lllinois Hsg Dev Auth.... ... | 05/24/2011. | Morgan Keegan... reveeenn 462,533 445,000 445,000 0 445,000 .17,533 17,533 07/01/2012.
464632 MR 6|ISLE WIGHT CNTY VA PUB... ... | 12/06/2011. | Morgan Keegan... 388,150 | .......... 350,000 350,000 0 350,000 |.. . 38,150 38,150 03/01/2030.
497604 BT 4 |KIRKWOOD MO CTFS PARTN ... | 11/28/2011. | WSA Fixed Inc 532,400 500,000 500,000 500,000 0 500,000 | ...ccovvirievrrenne . 32,400 32,400 09/01/2030.
550799 NL 0|LYC 6.625 ... | 11/17/12011. | WSA Fixed Inc 546,800 ....500,000 498,320 498,276 2 2 498,278 08/15/2038.
594610 6N 2| Michigan State...........cocrervrerernireeiieieisereniens ... | 12113/2011. | Piper Jaffray 547,577 | ...........510,000 510,000 0 510,000 11/01/2018.
60415N E3 2| MINNESOTA ST HSG FIN AGY v | 11/30/2011. | VARIOUS........ooverrrirrrnerierireninee [ e | vverieens 749,346 | ........... 720,000 730,279 | .oovvvververrers | v (1,623) (1,623) 728,656 01/01/2032.
605580 6L 8 |Mississippi St cevveneee | o [ 1211212011, | Baum, Geo K. 274,370 250,000 250,000 0 250,000 11/01/2023.
611581 AF 6| MONROVIA CALIF PENSION OBLIG PEN........... ... | 12/08/2011. | Sumridge Partners..........cc.ceevevve | covrvvreeivnrieniininns | e 408,700 | ........... 400,000 | ..........391,248 | .............. 392,660 393 393 [ s | e 393,052 05/01/2023.
642169 6H 4|New Bedford Mass .. | 11/28/2011. | WSA Fixed Inc 376,695 ....330,000 330,000 0 330,000 10/01/2020.
642169 6J 0|New Bedford Mass 5.59 wer | [ 11/21/2011. | Janney Montgomery..........c.cereeee 380,592 | ...........330,000 330,000 0 330,000 10/01/2021.
645913 BB 9 |New Jersey Ec Dev Auth St Pension............cc.c....... ... | 12/13/2011. | Sumridge Partners.............ccoveerne. 319,218 595,000 | ...........233,817 | .ccooovrrrneee A K I 421 IR I 16,706 | ..ovouvveerierin | e 16,706 | ..vvvvvrcrrcrins | e 310,462 | ..cooovvvvcrrens | crreernn8,755 | 8755 | e 02/15/2023.
64966H JR 2|NEW YORKNY GO.. ... | 11/29/2011. | Janney Montgomery Scott.. 528,710 455,000 | oo AT1T53 | i 868,164 | i | i (2,034) (2,034) 466,130 | ..coovvvvvrre | c00rrnn62,580 | .........62,580 | ........ 31,713 | 04/01/2016.
64966H 4C 1|New York NY /ser/c2 .| ... | 11/29/2011. | Janney Montgomery SCott..........coc. | woovverrrverivererneeinns | woverirenns 713,253 | ...........690,000 690,000 0 690,000 | ...ccoovvvirirens | 023,253 | ........23,253 | ... 19,494 |10/01/2015.
709144 JX 8| Pennsylvania St Ctfs Partn Build............cccccoeceeeen. ... | 11/30/2011. | Wells Fargo.. 205,558 200,000 | ...........200,000 | ....ccoo..c.. 200,000 (V1 [OPORORTON IV 200,000 | ..ccoovrinerirnns | cerrernn5,558 | ......5,558 | e 10,218 | 04/01/2020.
717883 KF 8| Philadelphia Pa Sch Dist ... | 11117/2011. | Janney Montgomery..............ccueeve. 561,162 525,000 525,000 0 525,000 | .cocvivivicns | 00 36,162 | ... 36,162 | ........ 29,377 | 06/01/2022.
757374 AS 2| Redford Brownfield Charter Twp.. ... | 11/17/12011. | WSA Fixed Inc 516,300 500,000 | ..occe.c496,410 | oo 897,729 | oo | v 95 95 497,823 | oo | e 18477 | 1BATT | 32,538 | 04/01/2026.
762212 W2 0|Rhode Island Hsg & Mtg Fin Corp..........ccccoevernnen. ... | 02/15/2011. | Call 500,000 | .coooneer 500,000 | ...........500,000 | .............. 500,000 (V1 [OOPORRORTON IUPRRR 500,000 | ..ooverreeriens | e | s | s 10,720 | 10/01/2035.
917542 QR 6|UTAH ST LY SR ... | 12/12/2011. | Davenport and Co.......... 391,304 350,000 | ...........350,000 | .............. 350,000 (V1 [UPOURPORORTONS IURRO 350,000 | ..ooovrvivirrens | 41,304 | 41,304 ] 23,067 | 07/01/2024.




Annual Statement for the year 2011 of the  UNited Transportation Union Insurance Association

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

'y

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

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

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
968852 TP 8| Will Cnty Il Sch Dist NO 122......c.ccniiennivciiiniirnens |...|11/30/2011, Sterne, Agee & Leach 258,300 | ........... 615,000 | ..cocoenee 199,272 | oo 248,009 | ..o | i 13419 | |, 13,419 [ | i 261,428 | ..o | s (3,128) | .ovveve (3,128) | oo 10/01/2026.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. .. ... wuureririiiiiins  aorsersssssssessessssssssessesssesssssssssssenssensssssssnsssssssssssssnsesns | oneees 11,551,610 | ...... 11,415,000 | ...... 10,655,119 | ....co... 10,743,855 [ .ovoviviirinnad 0 24,013 0 24,013 (U 10,767,864 | ...cooornennad 0] e 783,746 | ....... 783,746 | ..... 640,577 |..... XXX.oone
Bonds - U.S. Special Revenue and Special A t
010053 AN 6| Akron Oh ECONOMIC DeV.........cccorremrricrirerercerrninns ... | 05/27/2011. | Jefferies & CO......vvvvvverrvrrircrirnens 967,000 | ....... 1,000,000 0 [ o [ e 1,000,000 | ...oouvverrrrrens | errenes (33,000)| -....... (33,000) | ......... 26,899 | 12/01/2019.
02765U CS 1|American Municipal Power-Ohio Inc o | 12/06/2011. [ WSA FIXed INC...vovvvvevceriesieiens | e | eviiniand 665,988 | ........... 635,000 0 635,000 30,988 | ......... 30,988 | ........ 32,766 | 02/15/2015.
198468 FD 7| Columbia S C Pkg Facs Rev . |...103/30/2011. | Clearview Correspondent S............ 514,350 500,000 101 101 497,074 02/01/2017.
20281P CE 0|COMMONWEALTH FING AUTH PAREV REV...... ... | 12/12/2011. | Pershing 593,500 | ..oovee. 500,000 | .......e...533,535 | oo 532,111 [ | e (1,543) (1,543) [ oo | e 530,567 06/01/2024.
235034 AR 6 |DALAPT 7.07......... 1o [ 08/01/2011. | Call..evvoereeieeevcieeieeseienenes e | cverenan 415,000 | ........... 415,000 0 415,000 11/01/2024.
235034 AM 7 |DALLAS-FORT WORTH TEX INTL ARP REV......... ... | 12/08/2011. | VARIOUS..........cccou.c. 372,649 365,000 (273) 382,769 11/01/2012.
31294K L7 8|FGE01250........... ... | 06/16/2011. | VARIOUS..........ccoosrviniinnivcirnninns [ v | e 135,917 | e 128,090 (133) 11/01/2017.
3128M4 JF 1|FG G02662... ... | 12/15/2011. | PRINCIPAL RECEIPT........cccconvven. 53,421 53,421 ...56,686 (3,265) 07/01/2034.
31297C QL 7|FGA 24959... o | 06/16/2011. | VARIOUS.........vvorirrrrrnerierierinee | v | eveeinees 176,371 ....160,456 .165,534 (124) 07/01/2034.
31292H NC 4| FGC 01287.....cviiierriciieieieinsieesssiessissisni ... | 12115/2011. | PRINCIPAL RECEIPT.......ccovivirer | corrverrervniscerennnens | cvvrerninnnc D44T2 | i 54472 | 55,289 | i 55,208 (736) 01/01/2032.
31292H RE 6| FGC 01385......rmieeeeereeeeeeeeeeeeesseeeereeeeeeseessseesnns ... | 06/16/2011. | VARIOUS.... 180,234 (324) 179,909 08/01/2032.
31335H RZ 8|FGC 90504.........ccovviiriciiriciiisicesiseicniens ... | 06/16/2011. | VARIOUS.... 120,997 (457) 120,540 12/01/2021.
31335H 5L 3| FGCO0851........ocvourieierieriieeisiseiesiseeienirnens ... | 06/16/2011. | VARIOUS.........cvvrrrrinirirerirenirnne [ v | e 111,588 | ..ccooaeee 102,537 105,126 (<2220 RTINS SRR 104,779 06/01/2024.
3128G4 AM 2 |FGE 70012... ... | 06/16/2011. | VARIOUS...........cco..c. 36,644 ...35,693 (145) 04/01/2013.
3128M7 VT 0|FGG 05726... ... | 12115/2011. | PRINCIPAL RECEIPT.......covovivvres [ cerrveerervnissinnisenins | vevvveinns 165,822 ....165,822 A75,961 | oo | eeenend(10,140) [ i [ (10,140) | oo 08/01/2039.
31283K AS 7|FGG 10917 ... | 06/16/2011. | VARIOUS..........cccou... 225,200 .216,248 (681) 06/01/2014.
3128MJ DE 7 |FGLMC G08100... ... | 12/15/2011. | PRINCIPAL RECEIPT. 88,665 87,865 801 . 12/01/2035.
3128LX H2 9|FHLMC G02049 o | 06/16/2011. | VARIOUS.........cvvrrrerrrnerirerirerirnee [ v | v 197,452 | ......... .186,850 (1,557) .12,158 06/01/2035.
3128MJ LM 0 |FHLMC GO8331 ... | 12/15/2011. | PRINCIPAL RECEIPT.... 266,027 266,027 268,887 (2,860) 266,027 02/01/2039.
312935 H8 5|FHLMC PC A8-8355 ... | 12/15/2011. | PRINCIPAL RECEIPT. 248,673 248,673 .251,264 (2,591) .248,673 09/01/2039.
312936 A8 O|FHLMCPC  A8-9031....cccimirimrercererinnrrerienes ... | 12/15/2011. | PRINCIPAL RECEIPT.....c.ovvvmerrne [ e | e 156,188 | ........... 156,188 153,502 2,686 156,188 09/01/2039.
3128M7 LX 2|FHLMC PC 5442.......ccovimmiimiiiineriieiiseiissineens ... | 12/15/2011. | PRINCIPAL RECEIPT.....coovviverins [ e | cvverereens 79,595 | .ooivn. 79,595 ...89,257 (9,662) 07/01/2032.
34073N 2V 1|FLSHSG 5.899. ... | 12/13/2011. | VARIOUS 253,680 240,000 .240,201 ..(34) 13,514 07/01/2016.
31371K XM 8|FN 254584 ... | 06/25/2011.| VARIOUS.... 32,447 ...31,375 ...(54) LA127 12/01/2012.
31371K Y7 0|FN 254634 ... | 12/25/2011. | PRINCIPAL RECEIPT.... 88,962 ..89,224 (262) 02/01/2023.
31371L E3 9|FN 254954 ... | 12/25/2011. | PRINCIPAL RECEIPT e veee | e 137,790 .133,874 3917 10/01/2023.
31371M CF 2| FN 255770 ... | 06/25/2011. | VARIOUS...........c.o.... 207,887 186,333 834 187,167 ..20,720 06/01/2035.
313838 TH 3|FN 511852 ... | 12/25/2011. | PRINCIPAL RECEIPT.... 1,682 1,744 ...(62) 1,682 07/01/2029.
31402C U6 7|FN 725205 ... | 12/25/2011. | PRINCIPAL RECEIPT.....coovvvveires [ v | s 180,050 | ........... 180,050 | .......... 180,163 | ..c.ccevrnne 180,097 (4B [ i [ 180,050 03/01/2034.
31402D MP 2 |FN 725866 ... | 06/25/2011. | VARIOUS.........cvvrvmrrinirirerirerirnee [ v | e 173,131 | v 166,774 | ..ccooonee 160,338 | .ovvvirenne 160,851 T15 [ e | e 161,566 09/01/2034.
31404V TS 7|FN 780061 ... | 12/25/2011. | PRINCIPAL RECEIPT.....ccoovvvverires [ v | s 123,616 ....123,616 123,558 123,525 91 .123,616 05/01/2034.
31407F GC 8|FN 829195 ... | 12/25/2011. | PRINCIPAL RECEIPT.... 39,584 | ... 39,584 | .. ...38,199 ..38,301 |.. 1,284 ..39,584 | .. I 07/01/2035.
31408F GA 1|FN 849893 ... | 12/25/2011. | PRINCIPAL RECEIPT.....ccoovvvvevirns [ e | e 113,260 | ...ccvoeeee 113,260 | wovvvrnee 105,615 | coovvvrernnne 107,128 6,132 8,132 | e | e 113,260 | cooovvecreeren [ e 11/01/2023.
31408G Y2 7|FN 851329 ... | 12/25/2011. | PRINCIPAL RECEIPT.....cooovciierinns [ e ...80,825 ...80,876 959 959 ...81,836 02/01/2036.
31409E U3 3|FN 869202 ... | 06/25/2011. | VARIOUS..........ccooeuc. . 147,699 147,704 101 101 147,805 |.. . . 05/01/2036.
31412P G9 6|FN 930924 ... | 12/15/2011. | PRINCIPAL RECEIPT.....c.ccovvvernne [ cvververieninciininns | e 150,853 | e 150,853 | .ovvvrne 153,305 | .ovveverenne 153,267 | coooeevveinninens | cevereenns (2,414) (2,814) [ o | s 150,853 | covoeerereneen [ e 04/01/2039.
31419K U8 6|FN AE8706. ... | 12/15/2011. | PRINCIPAL RECEIPT.... 72,245 | oo TA8B4 | s | s | e (2,619) (2,619) 11/01/2025.
31419A KZ 9|FN Pool AE0311 ... | 12/15/2011. | PRINCIPAL RECEIPT.... ....121,361 (112) (112) . ol . 08/01/2040.
31377E U9 8|FNMA 375108 ... | 12/25/2011. | PRINCIPAL RECEIPT.....coovvvriires [ v | e 85,184 | s 45,184 (430) (430) [ ovvveerrnrernern |5, 184 | i | e 05/01/2014.
31389B HY 0|FNMA 620447 <. | 06/25/2011. | VARIOUS.........ovvvvvvrinrrrerirerernienns | v | evreennen80,715 | i, 53,795 (148) (148) | vvvvververrers | e D272 | e | i 01/01/2032.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

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

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
31371K 7E  5|FNMA PASS-THRU 254793........ccccomvvrivinriivnrin ... | 12/25/2011. | PRINCIPAL RECEIPT........cccccn. 218,176 218,176 | ........... 218,721 | oo 218,717 | v | e (B81) | o | e (BA1) i | e, 218,176 07/01/2033.
31381D 2J 3|FNMA PASS-THRU 458077.. ... | 12/25/2011. | PRINCIPAL RECEIPT.... ..70,650 ...76,655 ...76,549 ...70,650 08/15/2027.
31385J DJ 4|FNMA PASS-THRU 545605.. ... | 12/25/2011. | PRINCIPAL RECEIPT.... 70,612 | .. ...17,496 ..17,623 ..710,612 05/01/2032.
31403D T8 2|FNMA PASS-THRU 745875........ccccomvrvmerirrerncenns ... | 12/25/2011. | PRINCIPAL RECEIPT........coccoonven. 218,830 218,830 | .cooouee. 234,866 | .....ccoo..... 235,095 | ..ovvverrerrers | errerene(16,265) | v [ everrecn(16,265) [ oo | e 218,830 09/01/2036.
31403U PF 2|FNMA PASS-THRU 758322 ... | 12/25/2011. | PRINCIPAL RECEIPT.... ...107,212 ....107,212 112,067 107,212 12/01/2033.
31417 NH 9|FNMA PASS-THRU AC0391 ... | 12/25/2011. | PRINCIPAL RECEIPT.... ...441,977 ...441.977 441,977 07/01/2039.
31417Y BQ 9|FNMA PASS-THRU MAQO4B..........covcrerrerirrncrinns .. | 12/25/2011. | PRINCIPAL RECEIPT......c.covcvrnvees 240,068 240,068 | .........241,025 | oo 281,016 | oo | e 947) s | e (947) | s i 240,068 04/01/2029.
31402R RN 1|FNMA PASS-THRU 735893... ... | 12/25/2011. | PRINCIPAL RECEIPT.......covovivvvres [ cvrrveererrnniisisniienins | eviveinns 402,546 | ........... 402,546 402,546 10/01/2035.
31416C FS 0|FNMA PASS-THRU 995777.... ... | 12/25/2011. | PRINCIPAL RECEIPT.... 214,688 214,688 214,688 04/01/2033.
31418X ZQ 4|FNMA Pool AD9750. ... | 12/15/2011. | PRINCIPAL RECEIPT.....c.ovvvvrires [ e | s 170,260 | ...ccvooee. 170,260 | .ovoeree 171,058 | oo 171,062 [ e | veerrenenen(801) | s | e (801) | o | e 170,260 12/01/2025.
455288 VR 4|INPBBK 6.21 ... | 11/30/2011. | First Clearing LLC.......c..covvuevemrenns o | e 1,094,200 | ....... 1,000,000 .1,015,619 02/01/2027.
48542K J6 7|KANSAS STDEV FINAUTHREV TAX....ccoowe ... | 12/12/12011. | Bony Capital Mks... 577,500 | oo 500,000 499,022 11/01/2020.
544587 NB 0[LOSGen 5.71 ... | 01/07/2011. | BBT Capital Market...............cccc..... 290,780 280,000 (V1 ORI VPR 280,000 08/01/2017.
60415N E7 3|MNSHSG 6.51........ .107/01/2011. | Call 30,000 ..30,000 ...30,900 .(32) ...30,520 01/01/2032.
64970M XL 2|New York NY City Hsg Dev COorp.........ccorvvvververneens | von 11/01/2011. | CALLED @ 100.0000000.........cocee | corerrererirerrmrneirens | veverinnines 90,000 ..90,000 ...90,000 0 ...90,000 11/01/2017.
64970M ZS 5|NY Hsg Dev Corp ... | 11/01/2011. | Sink PMT @ 100.0000000. 65,000 | .coovvrnend 65,000 | ..o 67,600 (V2257 ) T FO 65,000 05/01/2017.
677555 WV 2| Ohio State Economic Dev Revenue ... | 08/01/2011. | VARIOUS..........ccoouuc. 0 100,000 03/01/2011.
735389 MS 4 |PORT SEATTLE WASH REV REV. v | 12116/2011. | Wells Fargo........coevvvvvvemvverivinenes | cervsrererssnsereninnnns | e 1,170,000 | ........1,000,000 | ........1,059,690 | .......... 1,053,194 | ...coovirivviirens | corvrirenns (5,068) (5,068) ..1,048,126 121,874 | ... 121,874 | ........ 64,575 | 05/01/2019.
914119 SG 8| University Cincinnati Ohio Gen Rep. ... | 11/21/2011. | Keybanc Cap . 0 400,000 42,400 | ......... 42,400 | ....... 26,216 | 06/01/2032.
914460 ER 7 |[UNIVERSITY MINNESOTA. ... | 12/06/2011. | Morgan Keegan... 345,600 300,000 .300,423 .300,366 5 5 .300,371 ..45,229 45,229 12/01/2028.
914714 CE 8| University N C Chapel Hil.... ... | 12/13/2011. | Morgan Keegan..........cc.oeveeererenne | woveviererneennnriinnins | e 1,325,040 | ........ 1,200,000 | ........ 1,200,000 ..1,200,000 0 ..1,200,000 02/01/2018.
914026 DP 1| University of Alabama Gen Rev. ... | 06/14/2011. | First Southwest Co 220,440 200,000 200,000 0 07/01/2019.
917343 AP 0|UTAH CNTY UTAH EXCISE TAXREV EXC.......... ... 12/08/2011. | VARIOUS.... ..474,642 431,517 (939) (939) 12/01/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special A S ettt | e 16,279,717 15,538,329 [ .ovoiieiirinna 0] e (106,419) | ovvovvrrerinnes [V (106,419) | ccvvvvvrnnes 0 772,947 | ... 772,947 | ....677,662 |.... XXX.oone
Bonds - Industrial and Miscellaneous
037411 AR 6|Apache Corporation.. ... | 01/28/2011. | Southwest Securities 532,375 497,435 4 4 ..34,936 01/15/2037.
001957 BD 0|AT&T Corp ... | 06/21/2011. | Southwest Securities 45,417 ...40,681 (74) ..(74) 11/15/2031.
166751 AJ 6| CHEVRON CORPORATION.......cccvvrviererrnriiererinns .1 02/17/2011. | Bank of NEW YOTK........ccrvrvrvrvererns [ orvvererneiisinnnenins | evvveins 440,264 399,867 | .o | e 19 19 03/03/2019.
12572Q AD 7|CME GROUP INC ... | 08/05/2011. | Goldman Sachs...... 558,350 .504,288 (743) (743) .503,545 02/15/2014.
291011 AZ 7|EMERSON ELEC CO.....coovvirirviiriinrireiieieieiinnis .. | 02/17/2011. | Southwest Securities 530,945 ....500,000 | ...........498,765 | .............499,059 | ....cccovvvrriias | v 28 28 499,087 04/15/2015.
31331F AU 5| Federal Express Corp Sinking Fund ... | 01/15/2011. | Sink PMT @ 100.0000000. 42,662 42,662 (2,100) (2,100) ..42,662 01/15/2018.
428236 BN 2[HEWLETT PACKCO  2.350% 3/15/.. ... | 12/06/2011. | Stifel Nicolaus 353,924 | ...........350,000 | .. . 127 127 .350,046 03/15/2015.
565849 AF 3| Marathon Oil Corp. <. | 06/21/2011. | VARIOUS.........vvvrrrrinirirerirerirnee [ v | e 154,800 | ........... 135,000 | wocvveneee 129,859 | oo 130,586 217 217 [ e | e 130,803 03/15/2018.
59156R AM 0|METLIFE INC ... | 12/19/2011. | Southwest Securities 546,440 ....500,000 508,520 508,470 (152) (152) 508,318 06/15/2035.
59156R AP 3| Metlife Inc.. o | 1211212011, | Stifel NICOIAUS........vvevervrereririiriens [ e | v 471,500 | ...........500,000 | .. 465,781 486 486 466,376 5,124 12/15/2036.
59156R AU 2|METLIFE INC ... | 12/19/2011. | RBC Capital MKtS...........coocorrverrrenne 859,973 | ........... 750,000 | ........... 835,028 | ....cocvvne 820,715 | ..vvvververrerens | errerene(11,330) | s [ e (11,330) | vvvrrereercrens | cerreerenian 809,385 50, 06/01/2016.
693304 AN 7|PECO ENERGY CO ... | 05/24/2011. | Stifel NiCOIUS.........ccevveverereerieciens [ cererieresiesiiesinins | ceviieiend 660,558 | ........... 600,000 599,310 599,468 55 599,523 10/01/2014.
693476 BH 5|PNC FUNDING CORP........cccooomurirmrirmierininriireniens .. | 08/05/2011. | KeyBank Cap Mkts 575,240 540,000 | .. 539,460 539,535 74 539,610 02/08/2015.
795830 AS 7| Salvation Army .| 06/21/2011. | Southwest Securities . 235,000 250,000 | ........... 250,000 | ..cooovrrenee 250,000 0 09/01/2036.
844741 AG 3| Southwest AIliNES.........ccuevrereererrierieriersieenes ... | 09/28/2011. | Sink PMT @ 100.0000000.........ccee | ceererrrerrerrrererinnins 103,073 671 671 09/24/2012.
02360F AC 0| Union EIECtriC CO.....oouvvmrerrercririrerieeieeeienincens .. | 08/05/2011. | KeyBank Cap Mkts 998,295 214 214 02/01/2016.
90783W AA 1| Union Pacific RR Co ... | 07/02/2011. | Sink PMT @ 100.0000000. 22,617 | v 22,617 | oo 22,617 | ........ 22,617 0 07/02/2030.
929227 ZC 3| WAMU 2002 - AR18 A.....vvmmrirrrrerierirrerneriesies .| 12/125/2011. | PRINCIPAL RECEIPT.......cc.cvvvvrnce A,721 1,721 | e 1,712 1,714 7 7 01/25/2033.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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87425E AJ 2| Talisman Energy | A | 03/11/2011. | Southwest Securities i | 494,960 | .......... 500,000 | .......... 497,090 | oo 497,472 1 1 i Lo B9TAT3 | i | i (2,513) | oovve (2,513)| ........ 17,875 | 02/01/2037.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... ....rvrurreriiiirisieriisissiersisies eersssssssess e sees st ens st snsees | enssees 7,767,890 | ........ 7,229,744 | ....... 7,287,980 | ..ooovenc 6,923,027 (12,496) | oo | 7,261,350 [0 | i 506,539 | ... 506,539 | ...... 315,318 |..... XXX.oone
8399997. Total - Bonds - Part 4...... e | e 44,414,513 | ... 42,487,162 | ...... 42,314,626 | ......... 39,840,833 (138,691) | voovvvverennenen0 142,177,619 |0 | 2,236,892 |..... 2,236,892 | ...1,796,298 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5........ccooiiiiiiiin o 2,299,723 | ... 2,180,000 | ........ 2,213,867 | oo (4.614) | oo [ 2000000002,209,253 | o | e 90,469 | ........ 90,469 | ........ 71,285 |..... XXX..oooo
8399999. TOHAI = BOMAS. etttk SR feeE Rttt | aniaadd 46,714,236 | ...... 44,667,162 | ...... 44528493 | ........ 39,840,833 | ..coooovriiennd0 | i (143,305) [ o0 [ (143,305) | .cooovieveenn0 | 044,386,872 | o0 | 2,327,361 | ..... 2,327,361 | ...1,867,583 |..... XXX
Preferred Stocks - Industrial and Miscellaneous
010392 52 0|ALABAMA PWR CO ... | 06/14/2011. | CALLED @ 25.0000000..........ccoveve | verernens 7,500.000 | ......ouce. 187,500 (35) JINC15) 1 TN IO 196,757 | coovvveververens | rveeeenn(9,257) | i (9,257) | vovvvenen 6,143 | ... XXX......
20030N 30 9| ComMCast COMP......crerrrrermmrriermeiersereeessnsnienss o | 1172512011, [ VARIOUS.......ooiriiiinirirerniinirens | e 20,000.000 | ... 501,750 (10) ..(10) 498,586 | ...ccovvrerriries | v 3,164 | 3,164 | ... 23,382 | ... XXX......
25153X 20 8|DB Cont Cap Trust Il ... | 07/22/12011. | Wells Fargo...........coouvveverererneenneens | covvees 10,000.000 231,996 (156) (156) 252,006 | .. . (20,010) | ........ (20,010) | .......... 8,188 |..... XXX......
25154D 10 2|DEUTSCHE BK CAP FDG TR X...oovvvvrieririerirnes ... | 07/22/2011. | Wells Fargo.. 5,000.000 | .cooocreeee 122,498 | ..ooiei0025.00 | oo 111,250 | i 111,302 | s [ s 27 27 | e [ 111,329 | o | e 11,169 | .cooeeee 11,169 | ooovve 4594 | ... XXX....o
63540T 20 O|NCC 6 5/8.....civieiiiririiiiiniiiesississsississssssssinns ... | 11/15/2011. | CALLED @ 25.0000000.........ccccceee | ovvenes 10,000.000 250,000 (254) (254) 250,000 | ..o e | s 0] 16,563 |..... XXX..ooo
8499999. Total - Preferred Stocks - Industrial and MISCEIANEOUS..........ivveririiiriiiis  orieisisiesssses s sssssssns s ssss s snsnnes | snesnes 1,293,744 |......... O S 1,310,005 1,309,105 | oo 0 (428) 0 (428) 0 1,308,678 | o0 | nn(14,934) | .oooo. (14,934) | ........ 58,870 |..... XXX
8999997. Total - Preferred STOCKS = PAIt 4.............cc.coiiiiiieiieieicee et etieietesie ettt et ensess s ssensess s essssensessssssenes | evessnes 1,293,744 | ......... XXX eovvows | v 1,310,005 | ........... ,309,105 | oo 0 (428) 0 (428) 0 [ s 1,308,678 |...........0 | .......(14,934) | ........ (14,934) | ........ 58,870 |..... XXX......
8999999. TOtAl = PrEfErTea STOCKS. ... vuuiruireere ettt sttt | erniees 1,293,744 |......... PO S 1,310,005 [ .oooovvveee 1,309,105 | .o 0 (428) 0 (428) 0 [ 1,308,678 | ...cooovinenc0 | e (14,934) | oo (14,934) | ........ 58,870 |..... XXX.oone
Common Stocks - Mutual Funds
197199 40 9| Columbia Acorn Fund Cl Z.........cccoevvvevirmrerniviinninns ... | 12/01/2011. | CAPITAL GAIN....... 23,442 | ......... XXX v [ e [ e 0 [ o [ | e
573012 20 0|Marsico Growth & Income Fund... ... | 08/30/2011. | hartiand...........ccoveeererremrenernnees | cvvven 48,856.151 | ..........918,496 | .......XXX..ooooo. | e 958,541 | ............. 945,855 | ......... 12,686 | .cvouveeericriens [ e | e 12,686 | .ovveeereirciins | e 958,541 | ..vveviverirns
641224 37 3|Neuberger Berman L C Dis Ins.... ... | 12/01/2011. | CAPITAL GAIN (U R PSRRI ISR
92336C 20 4| Veracity Small Cap Value - | | 0511772011, | MEIGET....ovveiricreeniseensnisssnssniens | ereeens 21,917.184 ...635,379 [ oot XXX | i 449,798 601,846 | ...... (152,048) (152,048) . 449,798 | .o | e 185,582 | ... 185,582
9299999. Total - Common Stocks - Mutual Funds. 1,622,129 ..1,408,339 1,547,701 | ... (139,362) (139,362) 0 ..1,408,339 213,791 | ......213,791
9799997. Total - COMMON SHOCKS = Pt 4.......o.iieiiiiiesiiriiers sttt eonissees st | criiees 1,622,129 [ .oooce XRX v | s 1,408,339 1,547,701 | ... (139,362) | ... (139,362) | .. .0 1,408,339 | .o | i 213791 | ... 213,791
9799999. TOtAl = COMMON SHOCKS. ...ttt eessstesserseee stttk SE1eEs bbbttt | nnnsaa 1,622,129 [ ..o XXX oriivvis | s 1,408,339 1,547,701 | ... (139,362) | ... (139,362) | .. .0 .1,408,339 | .0 | 213791 | ... 213,791
9899999. Total - Preferred and Common Stocks...... 2,915,873 2,718,344 | . ..2,856,806 | ...... (139,362) (139,790) .0 .2,7117,017 198,857 | .......198,857 | .......58,870
9999999. Total - Bonds, Preferred and COMMON SHOCKS...............cvuurriiuiiriieiiiiiins coirisneesissssssssessesesseesssssssssessessssesssssssssessessssesssseses | aveon 49,630,109 47,246,837 | ......... 42,697,639 | ... (139,362) (283,095) ()] [ 47,103,889 |.....ccccl0 | 2,526,218 |..... 2,526,218 | ...1,926,453
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
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Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
313375 AE 7 | Fed Home Ln Bank 3.6........ .750,000 .750,000 750,000 .0 .
0599999. Total - Bonds - U.S. Governmen .750,000 .750,000 750,000 0 0 0 .0 [V I 0
Bonds - U.S. Special Revenue and Special A t
927781 TD 6 | Virginia College Bldg Build Americ..........cccccovuvenee | ‘ 01/25/2011 | Undefined ..1,180,000 ..1,292,183 ..1,209,408 .. 82,775 82,775 | ...... 62,491 |..... 21,973
3199999, Total - Bonds - U.S. Special Revenue and Special Assessment; ..1,180,000 ..1,292,183 1,209,408 | ..ooooooeeeen0 | e (4612) [ 0 | (4,612) | (L R 0. 82,775 | ........ 82,775 | ....... 62,491 |..... 21,973
Bonds - Industrial and Miscellaneous
883556 AY 8| Thermo Fisher [...[ 0212212011 ] J.P. Morgan 250,000 . o 257540 249,845 @ ) o
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS...........cwerrerrimiiiinirniriniiins crisniessnienes v | ee0eer.250,000 | ............249,848 | ... 257,540 249,845 0 (2 0 (2) [ I 0...7,69
8399998. TOHAI = BOMAS. vtttk ek eeEf ek f R LR LE ARtk sntnnnis | crnnian 2,180,000 | ......... 2,213,867 | ......... 2,299,723 2,209,253 (V)] I (4.614) | oo 0 [ (4,614) | oo 0 [ oo 0 [ e 90,470
9999999, Total - Bonds, Preferred and COMMON STOCKS...............cvuiiiiiiriririiiiiiis oeiiieriseeesteiessieess sttt ssenieniens | ossiies 2,213,867 | ........2,299,723 2,209,253 (V)] [ (4,614) | ..oovovnnd ()] [ (4,614)| c.ovvvenee. 0 | oo 0 . 90,470




Annual Statement for the year 2011 ofthe  UNited Transportation Union Insurance Association

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

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

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Fifth Third Bank..... e Cleveland, OH..........ocueeimrieierieseeeees e eseseeeos 322,178 | XXX
0199999. Total - Open Depositorie; 322,178 | XXX..
0399999. Total Cash 0N DEPOSIt.........ccruirreririerirerieersci s sesessnsssensesssssnssnssssesssssnsensessesssssnsessensssssssnsssenssssssessensessessnens | KAKure | serrerese XK urrrnrnns [rernmrnnnensennnnsnnienens0 [ onsrinnneinsisninniend | i 322,178 | XXX..
0599999, TOtal CASN......couvriiiireiririee e nsssessessssisnssnssssssesssssssenseensssenessensesseenenns. | KKKee [ wverrere XX vvriree [ v [0 s 322,178 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 542,020 | 4. April 553,718 | 7. July. 459,364 | 10. October. 55,572
2. February 37,000 |5. May. 701,622 | 8. August (143,332) | 11. November. 152,199
3. March 1,681,880 | 6. June 1,079,618 | 9. September. 160,492 | 12. December. 322,178
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Annual Statement for the year 2011 of the  UNited Transportation Union Insurance Association

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3 4 5 6
Date Rate of Book/Adjusted
Acquired Interest Maturity Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

U.S. Government Bonds - Issuer Obligations

First Amer Prime ODBlid FUNG ClY ...ttt 5,205,064
0199999. U.S. Government Bonds - Issuer Obligations. 5,205,064
0599999. Total - U.S. GOVEMMENE BONGS...........c.cvcvervireiiieteiecteteeceeieteeetetet ettt eses e tes et es s e sseae s s sasaesessetesesesassesssesesesassesenssssaesenassesanereees 5,205,064
Total Bonds

7799999, SUDEOAIS = ISSUBT ODIIGAtIONS. ...t ee et et eeeeeeisseiets et etetes et ees e seseeeet et seseesessesesseeeseesee et sesee1eeseeeeEeeseEeEseseeseEeEaeEeeseEeEseEeE8eEeEaeEee8eEReEseEeeEeE e e aeEseEee8eE e e aeEeetee et setense | £eteesessessesossassessnsaesessesessesentee et anteesee et et enten et st ensenses .. 5,205,064
8399999, SUDLOAIS = BONGS..........cvveieiviiececiicecieteeete ettt ettt ee e s aet et s e se e ssetes s asaee s s esetes s ssasensesesesasaseessseses s s sssansnsesssnansasansneeessanansanas 5,205,064
8699999. Total - Cash Equivalent: 5,205,064




Annual Statement for the year 2011 ofthe  UNited Transportation Union Insurance Association

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Purpose of
Deposit

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

Book/Adjusted
Carrying Value

3

5
Book/Adjusted
Carrying Value

6
Fair
Value

1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. ATKANSES ... AR | s | s ens | eriereeni et enies | ereresieerene e enenes | e
5. CalifOMNIA. ..o dOA | s | et ntens | arsenies et enies | ereens e | e
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres
8. DEIaWArE. ...t DE | s | ot | et | oo | e
9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e
10, FIOMAA. ..o dFL | s | e[ srerens e enens | seress et | eres
1 GROMGIA. ..oveeeiiriciierienees OA [ i s | e | s | s
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13 1d8N0- D [ i bbbt | rees st | eerteniee s | e
14 TINOIS.....veevererrerereeenerinnreee L [ i et | eresesien et | eeriene e | oo
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. AL e s | et | s | e
23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e
29, NEVAAA. ...V i s | srbte st enies | ereesieernn e | e
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. SN | e | ettt n et nntennens | sressstestensessesnsensantennes | ertesiessesetensentesnennenes | eees
32, New MeXiCo........ccruuivvirnicrienne NM [ | R P . B | [ [
33, NeW YOrK.....oooveverveneererneeeeelNY [ [ JANO MR B QR | s |
34, North Caroling........ccovererveecreeenlNC i [ R N . . N D ... | ..o [ v | e
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36, ONI0..cucvicerrierrnieerneenees OH i | s | sttt enies | ettt | e
37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e
38, OrEQON.....ciiriciirinriienienedOR | et [ e | e | e | e
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40, RhOGE ISIANG. ... R s bbbt | stbtes ettt | ereeni s | s
A1 SOUN CarONG. ... SC [ s | e | seates st | ereens e | e
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e
B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s
A7 VIEGINIA. o VA L i ettt nnnens | sreeenestessenee et nnnantennens | neeeesensenersenntesenennens | eees
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. PR it | ettt | Htees ettt ens | eeeisenns et enes | cenen
55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57. Canada . . . et nsnens | et | e | s
58.  Aggregate Alien and Other.......... OT | .. XXX... | e XXX et snsesnnnnes | eeneenees (0 ORI ) I [SSUUUURTRTRUTPRRRRIN | I ST
59.  Total XXX | e XXX et | e 0 | o0 | 0 |
DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. ittt snisnnnes | crieneienns | ettt | enssnst ettt nninnnns | eesiensenes s enssennin | cones
BB03. ettt enias | crtienerees | eS8t | eeesnen ettt | sertens et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... 0.0, G P XXX et esesssseeennnene | eereenees (0 ORI ) I (SOOI | I ST
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX D0 OSSR RRRRR [PSTRT (O o ) I [OOSR | I [
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