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Annual Statement for the year 2011 of the CONTlNENTAL GENERAL |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES......ouveeveeienciiaeiisiteiiseseessessse s sssnnes | seeneens 1,892,141 |............ 09 | .. 1,892,141 | oo | v 1,892,141 |............ 0.9
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agencies L0 [ e | e (0] I 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........c.wererrerrenreeesnesnssnesesssnssnenes | weseenns 2,958,746 |............ 13 | e 2,958,746 | ..ooovvvrvrnerenne | v 2,958,746 |............ 1.3
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities).............. | ... 1,492,414 | ........... 0.7 | .. 1,492,414 | oo | e 1,492,414 |........... 0.7
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations............cceveevenenrieieneiniiens | veveens 5,601,771 |............ 25 | 5,601,771 [ coveevevereveenns | v 5,601,771 |...c....... 2.5
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations...........cc.vueieieirenieineneeesee s | vrseees 5,876,265 |..........2.7 | ..o 5,876,265 | ..coovvvrvvreerennns | v 5,876,265 |............ 2.7
1.43 Revenue and assessment 0bligations............ccccvveveicveieeievcrnesieeseeeseee e | oeees 12,459,800 |...........56 | ...... 12,459,800 | ...ocvvverrercreereien | e 12,459,800 |............ 5.6
1.44 Industrial development and similar 0bligations............cccovcveeiievierceieeieiesiieeeis | eeveenreenieiesniniens | eerereerernd0000 [ [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA...... ....509,208 |....
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoovevivienieeeeeeseeveeen | cvevennenns 518,501
1513 Al OBNET ..ottt | 2int et st st entees
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........ccoooniminninninns | cevene 11,836,095 |........... 54 | .. 11,836,005 | ..ooooveerirerreiieinns | e 11,836,095 |........... 5.4
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....... | cccceueee. 20,436 |............ 0.0 [ 20,436 | .oorererieeieines | e 20,436 |............ 0.0
1,523 All ONBI ..ottt | seeae 46541477 | .......... 211 | ... 48,541 4TT | oo | e 46,541,477 |.......... 211
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... | ...... 99,057,177 |.......... 449 | ... 99,057,177 | .ovevieeveeeneens | e 99,057,177 |.......... 44.9
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccevererrenierensrnsieneseissenenns | coeeee 16,527,540 |............ 75 | .. 16,527,540 | ..oocveerereeesians | e 16,527,540 |............ 75
2.3 Affiliated SECUMLIES. ... rvererrereeereieeeeseiresseie sttt st ssessenssnssnns | ressessesssnsnssessnnes | sesessnsenn 0.0 [ [ [ e 0 [ 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS........crererrierse et sssessanssns | sessessesssssssssensanes | sesesssnesn 0.0 [ [ | e (0] 0.0
3.2 Preferred stocks:
321 AFfIAIEA. ...t ssestsneessessenssssesssnsnssenss | sssessnessessenssnnsenns | sreeseneess0:0 | rriernnnniinnnnnn | e | e (01 O 0.0
3.22 UNAffilidted........c.oveveireieieissisniesienissssnssssssssssssssssssssssssnssas | snsesessessnsnessenns | snesnennnsd0:00 i e | e (010 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIEEE. ..o sssssnsenns | snseseeseesennennns | sresnennnsi0:00 | e [ | e (V10 O 0.0
3.32 UNAffiliated.......cereerieeeeeeieeineseecseieeeseeeeseieseseessseseseseesessssseesssesssssssssensnsssesss | ssseesnesessessnnnsensns | neeseeness0:00 | orirnrnsnniisiinnnns [ e | e (O] I 0.0

© © N o

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

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

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

3.52 Unaffiliated

35

Mortgage loans:

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

46

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

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

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

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

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

........ 4,825,671
........ 3,614,571

........ 4,825,671
........ 3,614,571

........ 4,825,671
........ 3,614,571

............ 0.0
............ 0.0
............ 0.0
............ 0.0
............ 1.7
............ 0.0

....220,818,408

....220,818,408

....220,818,408
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Annual Statement for the year 2011 of the CONTlNENTAL GENERAL |NSURANCE COMPANY
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 714,490
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 749,055
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 1,463,545
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

8.2 Totals, Part 3, COIUMN ...ttt 0
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 0
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 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 4,036,825
2. Cost of acquired:

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

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

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

4. Accrual of discount

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

5.2 Totals, Part 3, COIUMN B.........vuuiviriiriiiecesseesiesiesssetstse stk 0
6. Total gain (Ioss) 0N disposals, Part 3, COIUMN 18.............ciuiiiiieieieiesse ettt bbbttt bbb s b s bbb sttt
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 289,435
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 3,747,390
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 3,747,390
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 3,747,390
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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 3,703,129
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 36

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 90,361

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 90,361
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 4,919

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 174,037

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 174,037
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 3,614,571
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 3,614,571

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 183,121,897
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 48,807,262
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 767,734
Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (13,865)
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
A4 Partd, COIUMN Tttt (13,865)
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 295,707
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 27,260,901
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 402,844
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 23,419
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 23,419
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 205,291,571
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 205,291,571
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Annual Statement for the year 2011 of the CONTlNENTAL GENERAL |NSURANCE COMPANY

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.. ...5,878,596 6,585,807 ..6,285,695 5,632,107
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other Countries........ocoeveees | ovveviiiiierininas 1492414 [ i 1,693,559 [ oo, 1,491,990 | .o, 1,500,000
4, Totals....ooovrssrrnnririciissiinns | v, 7,371,010 | oo, 8,279,366 | ..oocooorrrrrien. 7,777,685 | oo, 7,132,107
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooooiiieeiiiiieiiiees | e 5,601,771 | oo 5,929,839 | v 5,593,586 | ooooiiiiiiins 5,620,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooirnrnrrsinrsrisnn | o 5,876,265 | ..o 6,478,325 | oo 5838231 | .o 6,320,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooosreesssrresssrinissrinnns | s, 24,295895 | ...oovcvrinns 26,784,251 | oo 23,694,876 | ..o, 24,707,146
Industrial and Miscellaneous and Hybrid 8. United States........ccoeevervevees | covereerrieiiennns 145,617,350 | ...covvereeee. 160,769,824 | ........cco....... 145,786,596 | .....ccoeveee. 150,418,332
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10._Other Countries....oooueeeevsssneee | coveennssiiiisnnien, 16,529,280 [ ..ccoovviiiiiiieenes 17,193,516 [ oo, 16,601,892 | ..oocoveiicsrieennes 16,472,925
11. Totals ...162,146,630 177,963,340 ..162,388,488 166,891,257
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......coosmseevssssees | covviiciiin, 205,291,571 | v, 225435121 | oo, 205,292,866 | ...coocovicen 210,670,510
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS....ooooveriisiicine,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1 ClaSS Tt esessssessesssssssssssssssssssssnssssessssssnssesssssenss | coensnssnnsersen, 397,029 [ evvivrerrinennni, 193,835 | coovoiveieeee 77,321 | e 913,739 | e | 00000 13,582,524 [ e 6.4 [ .o 15,454,462 | ...coovververererrenrnrann 8.0 [ 13,582,524 | ..o
1.2 ClASS 2.ttt ssssss s s saes s ssesssssenss | eessessesssssesssssssssssessenss | sressesssssessenssssesssssessanss | svsessessessisssesssssesssssssssons | sesessisssessessesssssssssensnsaes | sessessessessessessesssssessensas | sesseesesssnsenseesessensensQ [ eeerresuensiesessensinsens 0.0 [ [ e 0.0 [ | e
1.3 ClASS ..ottt s st stes s ssessnssnss | eessessesssssessssssssessessenss | sressnsssssessenssssessensessaens | sreessessessiessessessesssnssessens | srvessiessessessessessessnsnsaes | sessessessessessessensesssessensas | seeseesesssnsenseesessensensQ [ eeerresieniiesessensiesens 0.0 [ e 0.0 [ | e

14
1.5
1.6
1.7

Class6....
TOtAIS. .ttt

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

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

................. 1,492,414

................. 1,492,414

3.1

32
33
34
35
36
3.7

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

................. 2,601,183

................. 5,601,771

41

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

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

................. 3,876,265

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

................. 3,317,866

................. 5,876,265

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

................. 4,692,429

................. 8,308,589

................. 8,782,035

................. 2,512,842

............... 23,965,882

............... 24,295,895




Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS ..ot | erenssenieenieas 3,646,199 | ...coovvnee. 12,074,012 | oo 57,345,975 | ..ccoevvnne. 11,116,500 | ..ccverrnee. 32,515,585 | ............. 116,698,271 [ ..vvoevveveecirris 548 | .. 101,583,154 [ ..ovvvvverveirerinnn Y2 A — 116,698,271 | ..ovvvverererieriesienns
B.2 ClaSS 2u..cueueeeeereieeieeeeeeee s | et | sesseesnsinnes 4,031,360 | ...ccooeenene. 19,964,220 | ..cooovvvrnvnnes 8,467,880 | ..ocoovverennes 7,995,901 | oo 40,459,361 | .ooovverrinins 19.0 | 36,379,481 [ ..o 18.9 | 40,459,361 | ..o
8.3 ClASS 3u..oovvveeeicetcist sttt sssssnnns | snssessssesssessssssssssssnnss | ensissssisnseans 993,145 | covorvieerrenrierrisnsiienns | e [ s | e 993,145 | oo 05 [ 1,961,090 | oo 1.0 | e, 993,145 | oo
....................................................... 853,747 | covovvvererrcrerrrnerrensiiennns | cervssssssssssssisssssssssiens | covsenieenninns 1,000,000 | i 1,653,747 |08 [ 0000 1,566,978 | 08 | e 1,653,747 [ s

Totals...

.3,646,199

...77,310,195

...19,584,380

Hybrid Securities

T4 Class 1ot
T2 ClaSS 2.t

A

321,670 |....

................. 1,000,000
1,321,670 | ...

1,000,000
1,321,670

90IS

Parent, Subsidiaries and Affiliates

8.1 Class 1
8.2 Class 2
8.3 Class 3
8.4 Class 4
8.5 Class 5
8.6 Class6

8.7 TOtalS. ...
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Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClASS .ottt anaas (d).......... 12,043,828 | ............... 20,960,276 | ............... 69,732,473 | oo 27,289,722 | oo 36,028,427 | ............. 166,054,726 | .eoveoveeverrreeenne 780 | e e XXX e [ e b XXX s [ 166,054,726
9.2 ClASS 2..uvvviveecieiesiesise ettt [(C) S (N I 4,031,360 |...cccovnrnne 19,964,220 | ...ccooevvvvee 9,960,294 | ...ccoevveree 7,995,901 | .oovevrrrnnes 41,951,775 | v 19T e e XXX s e XXX [ 41,951,775
...993,145 1,993,145 1,993,145
.................... 653,747 — e T4 ¥ X
............................... 0 cervereeriesesensensenneenss0
...... 20,436 ......20,436
26,658,964 212,995,499
Line 9.7858 % 0f COL B...cvveeriieciecicesesiesssesesnssenens | envenenissesesesseneneensD0d | cevvseeseesisssssesesanes 125 [ cviiiiiiieeen2.6 e 175 | 211 | 10000 | b XXX | XX | e XX | e, 100.0
10. Total Bonds Prior Year
101 ClASS Tttt et s st saesasstaens | svsesaesaesians 19,821,072 | oo 24,970,153 | ..............44,908,840 | ............... 19,785,657 | ...cocuevnne. 39,436,282 | .............. )90, SN R 9.0, 0. SR SR 148,922,004 | ceoevvvrerereeeeeenn 713 | 148,922,004
1,979,471 | ... 4,524,833 ...10,090,550 ...40,201,159 ..40,201,159 |....
....................................................... 963,276 1,961,090 cereereenennnn 1,961,090
10,4 ClaSS 4o essssssssessssssesssssessssssssssssnsnns | eensiesinsinnensnn 912,256 | oo 654,722 1,566,978 | ..oovoevereeeeeereeen0.8 [ 1,566,978
10.5 ClaSS B....ouvvreeicieisieseseses sttt seen .29,974 | ....
108 ClIASS B....veeeieieetceie ettt ettt sss s ssessesesens | asssssessessssessesessassessennes | ensessesssensensessnssstessssanee | ensessnsensessssansenserssensane | eeresssnsansensesensesessnsenens | soerenrensensersnsensenserons 18 | sererserserese XK urersnrsnrans | erreresrenses XKurererrarsas | (C)erersrrareererrsniareens 18 | orverirerierisesianeened000 | o,
10.7 Totals.....coovveervererernee
10.8 Line 10.7.a5@ % Of CoL. 8.....coovveiieiiieisiciiceissecissiesssssesensnnens | envesseesssssssenseense 1128 | cioveiisiiisiisisnnenen 16,1 | 326 | e 185 [ o240 [ XX e ek XK | e 10000 e e XXX e [ e,
11. Total Publicly Traded Bonds
P11 ClaSS 1ottt ssesssnsens | evsessessenians 12,043,828 | ...cvveeee. 20,960,276 | ..cocovvueen 69,732,473 | .ccvvvrerene 27,289,722 | ..o 36,028,427 | ............. 166,054,726 | ..coovvverierirrieeenn 78.0 | o 148,922,004 | .ovovvvererrrreis 773 | o 166,054,726
11,2 ClASS 2.ttt ses s sssssessssaens | sressssessessessesssessssssssnnes | eeseessessnssnss 4,031,360 | ...ccoouuee. 19,964,220 | ...ccooevuncee, 9,960,294 | ....cccoeeneee 7,995,901 | .ovvvennne 41,951,775 | oo 197 | 40,201,159 | coovvvererereereeies 209 | oo 41,951,775
11,3 ClASS 3.t sessssssss s saesssssssssesssssssssanns | soessessssssssenssssssssssssnsnss | svsesssssessesssnes 993,145 | coovvernen 1,000,000 [.eoveveereeeeeeeceeeieeneees [ e essessesensens | eeveesieriieienns 1,993,145 | covovveveereeeeeenn0.9 | 1,961,090 | .ovvovreveeeeeereeee 1.0 [ 1,993,145
11.4 Class 4 2,975,417 .1,566,978 2975417 |....
11.5 Class 5
11.6 Class 6
11.7 Totals.....ocevvervirereinns
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn.
12. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2

(d

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

Includes $.....1,000,000 current year, $.....419 prior year of bonds with Z designations and §.......... 0 current year, $.....40,772,103 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, $.....29,555 prior year of bonds with 5* designations and $.....20,436 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 18§.....7,703,928,; NAIC2§.......... 0; NAIC3§... 0; NAIC4S.... 0; NAIC5S........ 0; NAIC6S.......... 0.



Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
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 2 3 4 5 6 7 8 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 OBlIGAtIONS........ceveiececeecictee e sessnsens | eveeseesinassens 8,397,629 | ....ccceuuee.. 4,157,186
1.2 Residential Mortgage-Backed Securities..... .
1.3 Commercial Mortgage-Backed Securities....
1.4 Other Loan-Backed and Structured Securities.
1.5 TOtAIS. ..uieceii ettt sttt \ \ 321 |l 913,739

................................................................................. 12,554,815
LO13,739 | 1,027,709

............... 14,199,502
1,254,960

............... 12,654,815 | oo
21,027,709 |

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............ocueeveerrerrierienens Lo [ e
2.5 TOtAIS. . ovuseiiiesi et enssnsentensns | fessensiessensensinssessantnes (0] [ 0

............... 1,492,414

............... 1,492,414

. U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET OBIIGAtIONS. .....eoovvececeicictee ettt | evesessesse s sessssaessssssenes | eeveessesessesessessesessessessenes | evsensesssineas 3,000,588 |............... 2,601,183
3.2 Residential Mortgage-Backed SECUMEIES............ceuureererreireieisiieeiieins | coerireiciesssiessessseses | vevesessssssssiesssee s | cesssssesssssssssssssesssssesss | eessssssssiesssssssissessesens
3.3 Commercial Mortgage-Backed Securities....
34
3.5

................. 3,000,588 | ...............2,601,183

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBIIGALIONS. ......coucveieceeicieieeeee et esss s saessns | eeveesssesessesssessesssesesssenss | cressensssaesssesseseessssssnsanes | eesessesssssanes 1,000,000 |...ccoon...e. 3,876,265 | ............... 1,000,000 | ...coevvecee. 5,876,265 | ..ooovverrreeerenes 2.8 | oo 3,317,866 | .ooovvrrreierene 1T | 5,876,265 | ...covvvereeeevereieninns
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... . 0. 0.0 .
4.4 Other Loan-Backed and Structured Securities............cocvvevvveercrrerennne. 0 L | e 0 ] | e

4.5 TOtAIS....uiuiieiieisi sttt enssnsnsessensensnsensens | srvessensensessenssnseneenield | sereeseessessenseesssnensnsnad | eevesnenneneens 1,000,000 ] .o 3,876,265 | ... 1,000,000 | .iein5,876,265 | 28 [, 3,317,866 | oo 17 [, 5,876,265 | ..o 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.1 Issuer Obligations..........c.ccoeeun.... 3,123,794 |...............6,000,000 | .............2,512,842 | ...c00e0.e. 12,459,800 | covvovecrvciniceieeneenn 5.8 | 08,907,926 [ o8 | 12,459,800 |..

5.2 Residential Mortgage-Backed Securities. 5,184,795 11,836,095 | ..

5.3 Commercial Mortgage-Backed Securities.... . e sssssseeses | e | e | o0 [ e 0.0 [ | 0.0 e

5.4 Other Loan-Backed and Structured SecUrities............ccevereerreereeiens Lo [ [ s | eveeressssseesssesessssesiess | sveereeseseneesssssseseseeneQ | avvereeesisnserserssreneens0:0 [ ioiiiieiieesiinisieeesissieneen | evvsneeeeissieneenennenne0.0 [,

5.5 TOtAlS. ..o sssssssssssessnssnssssensensssssssenssnssnsssnes | sessesssnsssssessensensssseersed | cervsnenreenssn ;092,429 | iiviiiiiiiiina 8,308,589 | ...............8,782,035 | ..............2,512,842 | .............24,295895 | ..o 114 [ 23,965,882 [ 124 [ 24,295,895

. Industrial and Miscellaneous (unaffiliated)

6.1 ISSUET ODlIgAtiONS..........cvvcercircicissi s sseseas | eneiinsiisnis 2,953,234 | ...oovvrvnn. 12,044,235 | ............... 47,164,649 | ............. 16,618,298 | ............. 24,825,134 | ............. 103,605,550 | ..oovvvrerercrirerinnn: 486 [..ooovee. 100,718,618 [ ..ooevvrrrirne. 523 | oo 103,605,550

6.2 Residential Mortgage-Backed SECUNEIES...........c.ccueeveveiereerrcieiesseins | coverseieeseiesesseseesesens | eevvesvssseeereee 12,977 | i 8,129,307 | ccoovrrernne. 1,024,324 | ............ 11,082,626 | ............... 20,949,234 | oo 9.8 | 21,307,174 A 20,949,234

6.3 Commercial Mortgage-Backed Securities.... . 25,217,133 | | s 4,687,093 | .... ..25,612,679 ...15,538,457 | .... 8. 25,612,679 |..

6.4 Other Loan-Backed and Structured Securities 6,799,106 | .....ccenev. 1,941,758 [ .o 916,633 9,657,497 . 3,956,446 [ I 9,657,497

8.5 TOtAIS. ...iveiesiiie ittt ensentes | rsnssnsessis 3,646,199 | .o, 17,772,700 | .o, 77,310,195 [ ..o, 19,584,380 | ............. 41,511,486 | ............. 159,824,960 [ ..coovoviviiiicin, 750 | oo 141,520,695 [ ..o, 734 | 159,824,960
Hybrid Securities

7.1 1SSUET ODlIGAtIONS........coucveieecicicieiecee ettt sessssans | cressessesssessessessesssessessens | sevessiessessessessesssssessnsaes | cosveesasssessans 1,000,000 1,000,000 | ..ooevrerereeieeen0.5 | i 1,000,000 | cooooeervereieeieeenl05 | e 1,000,000 |..coovrvrrererrecrereerin.

7.2 Residential Mortgage-Backed SECUHIES..........cuewererininrirrinenrinnereins | cerneersiniessnsessenssnsssnees | vevsesessssssessssnsssssssssessns | covssesssssssssssesssssessssssesss | essnsssssnssssssnssssessensns | coessensssssessessssssssessansas | sessssesssnsnssessasssnssessad 0 | ovrrerrrrremrnnneenen0.0 [ [ o000 [ [

7.3 Commercial Mortgage-Backed Securities.... e s | s | et | sesesree st sesesiens | eesesiesses st saend 0 | oervvreerierienieeieeeen0.0 [ [ e 0.0 [ [

7.4 Other Loan-Backed and Structured Securities. N 1,321,670 |.... 1,321,670 | ... 1,329,472 . 1,321,670 |

7.5 TOtAIS. oottt sns st ensnsnes | snsessessassnes 1,321,670 [ o0 [ 1,000,000 [ oo (O O IS 2,321,670 | oo 5 1 I 2,329,472 | oo 1.2 [ 2,321,670 | oo 0
Parent, Subsidiaries and Affiliates

8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et

8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns

8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns

8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt
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Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouvvuierierriesiierieeiestssiesissisesesssssssssssssssssisnsns | esesesisnneens 11,350,863 | ....ovvvnven. 17,024,585 | ... 55,289,031 | ....cc.ouc.. 30,588,160 | ............. 28,337,976 | ...ccoonvn. 142,590,615
9.2 Residential Mortgage-Backed SECUMES..........c.vwureemieneeneenieneineenns | vererneineisesinenienens 0 4,618,891 ...13,391,423 ...4,720,098 ...11,082,626 ...33,813,038
9.3 Commercial Mortgage-Backed SECUIHES.........cccceveerereereereieiseeieens | v 692,965 | ..oovverrrnn 5,015,488 15,217,133 | o (01 I 4,687,093 25,612,679
9.4 Other Loan-Backed and Structured Securities............ccooevevveereeerceieens [eonieieinnen, 1,321,670 [ oo (L I 6,799,106 | ............... 1,941,758 [ .o 916,633 | ...cccvnee. 10,979,167
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 13,365,498 | .....cc........ 26,658,964 | ............... 90,696,693 | ............. 37,250,016 | ............. 45,024,328 | ............. 212,995,499
9.6 Line9.5a58 % 0f COL B.....oviiviiiiiiciesi s ssisssssssesssnssnes | sesssssssssssssssesssenseas 6.3 [, 125 [ 426 | o, 175 [, 290 | s 100.0
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvvererrireiieiieiieeieeiieieeeieeseseeseessessessssssssans | eesieeiseneens 20,992,408 | ............... 20,839,346 | .....ccoooun. 40,487,158 | ............. 25,075,760 | ............. 26,842,086 |.............. ) 0.9 G DR ). 0,% CHRIRIN IT 134,236,758 | ...ocoovirine. 69.7 | oo 134,236,758 | ..ooovveeirireiriei
10.2 Residential Mortgage-Backed SECUMHES...........coueveieirneirneirneineinninns | e 83,782 [ .o 6,504,704 | .....ccoo.c.... 14,880,940 | ..ccovvvnnes 4,800,447 | ..covvvnnee 11,350,217 | oo ) 0.9 CHUIIN I 90,9 CHUININ IR 37,620,090 | oooovveeiiieiins 19.5 | 37,620,090 | ...ooovvvrirrririiieiienene
10.3 Commercial Mortgage-Backed SeCUMtiEs.............ccvireinnennenninninnens | e 307,137 | oo 3,768,934 | ..oovvris 5,394,847 | ..oovvvvnrneineineineens | e 6,067,539 | ..o ) 0.9 CHUIIN I 90,9 CHUININ TR 15,538,457 | coovvvoeiericiina 8.1 [ 15,538,457 | oo
10.4 Other Loan-Backed and Structured SECUMHES...........c.oreerurneerneerneennees | rreisieisienees 1,329,472 [ .o [ i, 1,999,937 [ [ e 1,956,509 |.............. 2.9, SR TR 9.9, SRR [P 5285918 | ..o, 2.7 | 5,285,918
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 22,712,799 | ..ovvvis 31,112,984 | ......cceeene 62,762,882 | ............. 29,876,207 |............. 46,216,351 | ...cvvvneee. ) .9 N P ). 9,9 CRUNRIN IR 192,681,223 | ...ooovvrvvrs 100.0 | .o 192,681,223
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 118 i, 161 [, 326 | i, 15.5 [, 240 | XXX i, XXX oo [ oo 100.0 |, D, O S [P 100.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 11,350,863 55,289,031 28,337,976 142,590,615 134,236,758 142,590,615
11.2 Residential Mortgage-Backed SECUMHES...........ccovurinrinrinrineiieireinns [ crrriineiineiiseinnsinseenessnens | cvreessessses 4,618,891 13,391,423 11,082,626 | ...c.cevenne.. 33,813,038 | .o 189 [ 37,620,090 | ..ovvvvverereenn 195 | 33,813,038
11.3 Commercial Mortgage-Backed SecuUrities.............ccovvveinrinninninncnnens | el 692,965 | ...covvvrriennn 5,015,488 | ...covoenne. 15,217,133 | oo | e 4,687,093 | ...coovennne. 25,612,679 | oo 12.0 [ 15,538,457 | oo 81 | e 25,612,679
11.4 Other Loan-Backed and Structured SECUMHES...........coveerurnrernrinreneies | coriirienniinnees 1,321,670 6,799,106 | .....ccooueev. 1,941,758 | oo 916,633 | ..o 10,979,167 | oo 52 [, 5285918 | .7 | i, 10,979,167
115 TORAIS. .ttt esisessnns | eesiesinneens 13,365,498
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. ..6.3
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccouevvrinnrnsinninine | v, 6.3
12. Total Privately Placed Bonds
12,1 1SSUET ODIIGALIONS. ......cveieiecerieieciecire et issesessssssssssssenses | estessnsssssssssssssesssessanes | eesesseessssnssssssssesssssnssens | sesssssesssssssesssssnssessessans | sessessessesssssessesssnssnssnns | sesseessssnsssnsnssessssssnssees | sessnessesssssssssnssssessnnnsQ | wonneneenessnssensnnennnnens 0000 | v 0 [ 00 [ e XXX | o
12.2 Residential Mortgage-Backed SECUMHES. .........ccorwurrerrererneeneereeeeneineenes [ o [ crrirescssnesisensnsiees | cereneneessssesessesesesssnenns | seeseesssessnsssssessnsssseees | seeseessssssssenssesssssnnsnees | snsnesneessssessssensssessnens0. | conenneneesmessnnnnnend 0000 | v 0 [ 00 [l XXX | o
12.3 Commercial Mortgage-Backed SECUMIES. .........c.currurerrienrrninincneiines [ [ | s | cereessinsnsissesnsssseees | sevneesssnsessnssssssssnesnees | sevonssneesssessenssssssnens0. | eonenesensenssnenennen 0000 | i 0 [ 00 [ e XXX | e
12.4 Other Loan-Backed and Structured SECUrties..........ccoeeeueeerreneeneeneinnees [rrnmininnisisisiicssin | | s | s | snessesssossessessssssssssnees | ossessessesssessessesssessesses0 | eonsensessessmessessensnen000 [ o0 [ 000 [ XXX | i
12,5 TOMAIS....ooceeeeeeieieeect ettt ensentns | sebnebiee sttt {01 0 | om0 | 0 | 0 | 0 | 0.0 [ 0 | 0.0 [ XX XK |
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ coovenernernernenn0.0 | 0.0 | 0.0 | 0.0 [ b XXX e e XXX s | XX s | e XK X s
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (O 0.0




Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIsS

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DECEMDET 31 OF PHHOT YEA........c. ittt ssestees | sebesessessestssse st st ssesseseees 9,559,326 | ..oeureeeeireireieee e 9,559,326 | ..ouceeiiieineieieeeieie it steeenns | ettt sttt enes | eesestee bttt bbbttt
2. Cost of short-term iNVESIMENS ACUINE............cvevieieeieieteeeie ettt ss st s bt s s sesssssessnnns | sentissessesssesssssesssssseses s tesaesas 83,614,610 | .oveevcreeeerereeee e 83,614,610 [ .ovuevieerieiereieeieiseeee et sesssseses | coretsssstes ettt s s benteses | evaessten ettt a ettt s bbbt enn
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived 0N AISPOSAS............ccevcvireieieiiesiee ettt st ae s st sssassssssssenes | entessesesissesssssesssesse s essesaesas 85,470,008 | ..ooveeveeerereeeeeeesee e 85,470,008 | ...ooovovereriieereeeiiseeeee et isssesesssssseses | crets et s ettt st esae s | evaesestena e et a et a bbbt enn
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccvvurrrimrrrrrrniinennrsinsssesees | soveveenensnssssesssssssssssssessssesens 7,703,928 | oo 7,703,928 | oo neennnd 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....o.iuiiiiieiieiieiciisisiesisiesssessesssssssessssessessssssssnssnses | eersssesissessesssnssssssssssnssssesessneas 7,703,928 | oo 7,703,928 | oo 0 ] ot 0 ] o 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

SI11, SI12, SI13, Si14, SI15, E01, E02
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Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Dunng the Year, Includmg Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C.V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJ/A.C.V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred
Property Disposed
Senior Division Building Mission, | KS... | 09/19/2011 |W &R Corporate LLC 714,491 0 [ [ e 714,491 | 1,463,545 |.... voee | e 749,055 ..749,055
0199999. Total - Property Disposed 0 0 [ 714,491 0 0 0 0 0 | 714491 | 1,463,545 0 [ 749,055 | ..........749,055
0399999. Totals. 0 (V)] [ 714,491 0 0 0 0 0 | 714,491 | L 1,463,545 | ..o 0] 749,055 | ......... 749,055
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Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign

3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation

Mortgages in Good Standing - Commercial Mortgages - All Other
2005-03-1104. .. | Lenexa KS. .09/26/2005 | ........ 5665 | .o 109,661 ....168,480 | 07/29/2005
2005-03-1106. . | Charlotte........ccovvrenrrrerirns [\ (O .10/03/2005 5.855 74,455 . ....126,360 | 08/05/2005
2005-03-1107.....courerrercereierierieeenenins | eeeeeens SOUth POTANG........vveririiie s ME .10/17/2005 5.805 T9,031 | coooeieeieeiseeserisssiesiesiee | rerteesssess st | bttt | fhiess sttt | eebeeea ettt | aesbiens et 242,190 |09/13/2005
2005-03-1108 [ AIDUGUETGUE. ... . |.10/28/2005 6.005 78,665 09/21/2005
2005-03-1109. o | ATDUGUETGUE. ..ottt .11/04/2005 | ........ 6.145 . ....266,936 | 10/12/2005
2005-03-1110.....couvvvrercereeieeieriesirneeins | erereens AIDUGUETGUE. ...t .11/04/2005 | ........ B.145 | iieierieeieenennBB,0B8 [ oot [ s | ettt | ettt | eesi sttt enes | chbeni et 157,950 | 10/12/2005
2005-03-1111 .. | Concord NC......... . |.09/26/2005 | ........ 5.855 08/25/2005
2005-03-1113 . | Bakersfield............coceernnn. (o7, W 111712005 | ........ 5.785 10/12/2005
2005-03-1115.....ooovoeveeeseeesevenseesesseens | envirnnes NAPIES. ..o | R IS .11/02/2005 | ........ 5.855 10/12/2005
2005-03-1116. . | Escondido. (o7, W . |.11/30/2005 | ........ 5.585 09/28/2005
2005-03-1117. . | Naples FLooiri . [.12/05/2005 | ........ 5.845 |.... . . 11/16/2005
2005-04-1118......oocverereririnererieereeies | eeeeenns Kansas City..........ccevererereererenrinns MO..coooee [ v .12/05/2005 | ........ 6.125 | .o 268,526 | ...oouverrirreneinsrenenienin [ e | e | seriess et | eest ettt | et 406,350 | 11/16/2005
2005-04-1120. .. | Prattville........ccccouuunnee Al .12/21/2005 | ........ 6.205 ....686,925 | 11/16/2005
2005-04-1127 ..o . | Shakopee .02/09/2006 | ........ 6.105 |.... . ....599,850 | 01/31/2006
2005-04-1122......ccveerercriieeerseieeseseeies | oeeeieens Minneapoli .01/18/2006 | ........ B.115 | oo 367,330 | .ouverrrrerireeneeinnnienienineen [ e | et | sebiesb ettt | ettt | St 580,500 |01/12/2006
2005-04-1123 . | Pocatello . .02/01/2006 | ........ 6.035 01/11/2006
2005-04-1124. .| Tulsa .02/28/2006 | ........ 6.065 01/18/2006
2005-04-1125......cocveeeeeeeeeeeseeeeeeeeseesecens | eereeenes Tulsa .03/17/2006 | ........ 6.105 03/03/2006
2005-04-1126. .. | Columbus . |.03/02/2006 | ........ 6.145 02/20/2006
2005-04-1127. . | Quicy . |.03/16/2006 | ........ 6.105 02/07/2006
2005-04-1128........ooooveerrerrrennrenreerisnriens | cerrienens Columbus, .03/06/2006 | ........ 6.045 02/06/2006

0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other..... 3,747,390 .
0899999. Total - Mortgages in Good Standing....... 3,747,390 | o0 | 0 | 0 | 0
3399999, TOHalS........cvvrreririiriiierieeiei e 3,747,390 | .oovvvvvvvciinniverirernnend0 | vviniiccieinciinn0 | 0 0

General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages $.......... 0 unpaid taxes $

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $
4. Mortgages in process of foreclosure $

.......... 0 interest due and unpaid.

0 interest due and unpaid.
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Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

SCHEDULE B - PART 2

Loan Number

Location

City

State

4 5
Loan Date
Type Acquired

6

Rate of
Interest

7
Actual
Cost
at Time
of Acquisition

8
Additional
Investment
Made After
Acquisition

9

Value of
Land and
Buildings

NONE




Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

903

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

Mortgages Closed by Repayment
2005-04-1119....ccocvviicninn AUSHIN. . ‘TX ....... | ............ ‘12/29/2005 12/02/2011 166,132 | oo s | o | s | s 0 | [ 166,132 | oo 166,132 | .o [
0199999. Total - Mortgages Closed by Repayment RSO e 166,132 0 (] {0 0. 0 {1 [ 166,132 | oo 166,132 | oo (O (O
Mortgages With Partial Repayments
2005-03-1104..........ccccrevene. LENEXA.....ouerrierire e ST IR 09/26/2005 | 12/02/2011 31128 | s | e | e | e | s 0 3,128 3128 | s | s 0
2005-03-1106... . | Charlotte .1 10/03/2005 |12/12/2011 2,062 [ ..cveiieiniceneinns | e | e | e | s 0 2,062 2,062 0
2005-03-110 South Portland. 10/17/2005 |11/30/2011 8,827 0 8,827 8,827 0
2005-03-1108... . | Albuquerque ....| 10/28/2005 |12/07/2011 BATT | oo | serississiessssnessnnins | sevnessesssesssssessssnsn | e | s 0 3477 3477 0
2005-03-1109... . | Abuquerque .| 11/04/2005 | 12/05/2011 BTT6 | v | eevinsinsiiesienissinnins | cevesiesinsisensnsienie | s | e 0 5,776 5,776 0
2005-03-111 Albuquerque. 11/04/2005 | 12/05/2011 3,727 0 3,727 3,727 0
2005-03-1111... .... | Concord.... . cevvenenes | 09/26/2005 | 12/12/2011 3582 [ et | e | s | e | s 0 3,582 3,582 0
2005-03-1113....c.oevvvrirenns Bakersfield CA ceveenenenes | 1111712005 | 12/08/2011 A,082 | oo [ e [ | e | o 0 4,082 4,082 0
2005-03-1115. Naples 11/02/2005 | 12/06/2011 6,194 0 6,194 6,194 0
2005-03-1116........ccocovvernne. Escondido ....| 11/30/2005 | 12/02/2011 A8 | oo [ | s || o 0 4,163 4,163 0
2005-03-1117. ... | Naples ceveeeenenn | 12/05/2005 | 12/2/2011.. 915 [ oot [ i | et | s | s 0 915 915 0
2005-04-1118.....coocvvvrirrnnes Kansas City.........oerrrveererineeeennicisnnenns MO...... ceveneenenn | 12/05/2005 | 12/06/2011 700 | e | e | s | e | e 0 7,100 7,100 |.... 0
2005-04-1120.......cccvvvernne Prattville.........ccovvniiinicsicei AL..coo o 12/21/2005 |12/12/2011 11,893 [ i | e [ | e | 0 11,893 11,893 [ | e 0
2005-04-1121.....oocverrcrnnes Shakopee MN...... reveerenene | 02/09/2006 | 12/08/2011 9,052 | oo | e | et | e | s 0 9,052 9,052 0
2005-04-1122.......cc0vvvrevnne. Minneapoli MN...... ceveeneneer | 01/18/2006 | 12/06/2011 9,857 [ i | e [ | e | 0 9,651 9,651 |.... 0
2005-04-1123.......cvvvircrine Pocatello IDecece | e 02/01/2006 | 12/06/2011 T281 | oo | e | e | e | s 0 7,241 T281 | o | s 0
2005-04-1124... .| Tulsa.... ....| 02/28/2006 | 12/07/2011 A948 | oo [ [ | e | 0 4,948 4,948 0
2005-04-1125... ... | Tulsa.... . ceveenenenn. | 03/17/2006 | 12/05/2011 3,362 [ v | e | e | e | s 0 3,362 3,362 |.... 0
2005-04-1126..........cccrcvnne. Columbus OH..ooo. | e 03/02/2006 | 12/02/2011 5,314 | i | e | e | e | e 0 5314 5,314 | oo | e 0
2005-04-1127.....ovvvrircrrnns QUICY. oot MA...... vevnerenenns | 03/16/2006 | 12/06/2011 13,904 [ oo | e | e | e | oo 0 13,904 13,904 0
2005-04-1128. ... | Columbus OH...... ceveeneene. | 03/06/2006 | 11/29/2011 4,905 [RTPTRRR [P 0 4,905 4,905 |.... 0
0299999. Total - Mortgages With Partial Repayments.... s . 123,303 0 0 | 0 | i 0 ... 0 (U I 123,303 | oo 123,303 | .o [ [P 0 0
0599999. TOtal MOMGAGES............vveveiiriiriiieeieiitieeier e ssnieis coneiesiesisse s 289,435 0 (L[ [ (L[ [ 0 ... 0 0 erreernn289,435 | 289,435 | ..o (U [P 0 0
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Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O|NYLIM-CCR I2002 Limited Partnership.

. | Wilmington. DE.... | New York Life Investment. 04/15/2004 | .

000000 00 O|NYLIM-CCR Il 2002 Limited Partnership. R Wilmington. ... | DE.... | New York Life Investment.... . ..|10/03/2006 ] 1,596,600 | ...........1,596,600 | .......... 1,596,600 90,3671 | oo | e 174,037 crreennn 383,000
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated s SRR R [PPSR 1,596,600 | ........... 1,596,600 | ........... 1,596,600 90,361 (V] I 174,037 | oo {1 P [ (| I 383,000
Surplus Debentures - Unaffiliated

29452P AB 2| Equitable Life Assurance SOS USC Surplus Note........ | ......... New York........cocouu NY.... | Equitable Life ST IO 1 [12/29/2006 | ....oovere | covverncn 1,022,887 | ..ooovveeee 1,134,510 | ccooovrenee 1,022,887 (4,919) ceee | e | e 77,000

638671 AK 3 |Nationwide Mutual Insurance Company Surplus Note.. | ......... Wilmington .| Transfer from Schedule D............c..ccccocoeees | v 1 108/07/2009 |........... ....995,084 21,201,009 | . 995,084 37 e ..101,824
2199999. Total - SUIPIUS DEDENUIES = UNGHMIIAIEA. ..........eiveiiieiisesiiiii stttk s skt ehs1 e4feet et d kb8t sras 2,017,971 | ..........2,335,519 | .ocvnee 2,017,971 0 (4,882) {1 I 0].. 0. . 178,824 | ... 0 .. XXX.....
3999999. Subtotal - Unaffiliated..........cocournrrinrirsisiianiinnas OO OO OO OO OO PO PP PPTPOTOPPSPPRPPPRTOOTE IPPRTOPOTOONY 3,614,571 | oo 3,932,119 | v 3,614,571 | oo 90,361 | oo (4,882) | oo 174,037 | o (] () I 178,824 | oo 383,000 |...XXX.....
4199999, TOAIS........ocvveeeeiraieereieeirees bt OO PSP OO OPE PP TPTUOPOURPPPSURRTRTOTS) IOVRRTOTOY 3,614,571 | .ccovenee 3,932,119 | v 3,614,571 | coovvvernes 90,361 | oo (4,882) | oo 174,037 | oo (V1 (V1 178,824 | ............ 383,000 |...XXX.....
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Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

0L

1 2 6 10 1 Change in Book/Adjusted Carrying Value Dates
3 9 13 14 15 18 19 22
Current
Year's Total
Current Other Than Foreign Admitted
NAIC Year's Temporary Exchange Amount
CusIpP Desig- Fair Book/Adjusted (Amortization)/ Impairment Change in When Due and
Identification Description Code nation Value Par Value Carrying Value Accretion Recognized B./A.C.V. Paid Accrued Maturity
U.S. Government - Issuer Obligati
742651 DB 5|PRIVATE EXPT FDG 4.95 11-15-15 1,108,524 | ..covvvirnnee 970,000 27 NM15. | 6,135 11/15/2015
880591 BL 5|TENN VALLEY AUTH 8.25 04-15-42.. 701,484 ....650,000 (15,819) OA15.. 04/15/2042
880591 DY 5|TENN VALLEY AUTH 4.375 06-15-15 .1,455,848 | .. .1,300,000 1,267 DJ15... | ... 06/15/2015
912810 DW 5|U.S. TREASURY BONDS 7.25 5-15-16. 1,923,750 | ..ooovvrinnee 1,500,000 (38,371) NM15.. 05/15/2016
912810 DX 3|U.S. TREASURY BONDS 7.50 11-15-16 AT1,417 130,000 ...145,215 (2,714) NM15.. ] ... 11/15/2016
912828 CT 5|U.S. TREASURY NOTES 4.25 8-15-14 ..66,103 | .. ..60,000 | ... 59,645 125 AF15... | ... 08/15/2014
0199999. U.S. Government - Issuer Obligation: 5,427,126 | .cocvvvnenns 4,610,000 | ..o 4,850,887 (55,485) 0 XXX | 50,589 | L. 279,565 | XXX [ one XXX......
U.S. Government - Residential Mortgage-Backed Securities
3128GL WV 0| FGCI E84260 PT 6.0 7-01-16.......coourverreeerieeereeresneeesnesssenssesneenssennes | convees | evene [ vereeenni | o | e 36,516 | 00108637 | voovvvinne39,925 | oo 36,751 | o 36,649 22 MON... 07/01/2016
31298W FC  4|FGLMC C59163 PT 7.0 10-01-31.....cvvvrrrerireernmresnrenieeiseerseninnennnes [ eveeen | eeveen [ eornereeni2 [oneT | i 257,182 | 0 114801 | . 288,662 [ oo 251,446 | e, 256,219 MON... 10/01/2031
31388T QZ 9| FNCL 614372 PT 7.0 1-01-32.....evviviriirirerrerncnnenisninenieninnnnens | cevnnee | evvee [eoverinen | oo [ i 31,860 | 0 116.276 | o000 36,208 | 31,139 | 31,744 MON... | ... 01/01/2032
31389C FZ 7|FNCL 621284 PT 6.50 12-01-31 . 77,894 | ... 80,620 MON... | ... 12/01/2031
31389N N7 6| FNCL 630514 PT 6.0 1-1-32....ccvvvrrrrrvrrernirrrrernnrssisnnnerssnssesenensnnes | vvveens | evvene | evverinnn | oo [ v 113,046 | L A11472 e, 127,146 | oo 114,061 | oo 113,269 MON... 01/01/2032
36203R TF 6| GNSF 357050 PT 8.0 5-15-23. .36,231 MON... | ... 05/15/2023
36204C J6 9| GNSF 365785 PT 7.0 1-15-24. ...9,049 MON... | .... 01/15/2024
36204H EF 3| GNSF 370134 PT 6.50 12-15-23..... MON... 12/15/2023
36205C FH 8| GNSF 386368 PT 7.0 2-15-24 ....7,663 MON... | .... 02/15/2024
36205C KY 5|GNSF 386511 PT 7.50 5-15-24. 158 MON... | ... 05/15/2024
36205F YX 5|GNSF 389626 PT 8.0 10-15-24 55 MON... 10/15/2024
36205P 5J 6|GNSF 396949 PT 8.0 8-15-24 8 MON... | .... 08/15/2024
36206A HZ 9 |GNSF 405348 PT 8.0 11-15-24 52 MON... | ... 11/15/2024
36209C 6Y 7| GNSF 468087 PT 7.0 7-15-28......cooveureenerineenerenineesenssssinsensnensene | enees | evene [evnenineni | eoeee T [ i 49,665 | o 114771 | 055,612 | i 48,454 | 48,985 | ..o [ e (26) MON... 07/15/2028
36209U AE 6| GNSF 481605 PT 7.0 7-15-29. 15,173 2 MON... | .... 07/15/2029
36224T NQ 9| GNSF 337999 PT 7.0 3-15-23. .51,684 2 MON... | ... 03/15/2023
36225B PV 4 [GNSF 781336 PT 6.0 10-15-31.......ccovvvimirrcrnrinnicsnisciisnivensnienns | vevens [ evens | cvrieenn2 | e | 160,623 | 1.0 113,074 i 178,376 | e 157,751 | 160,049 | oo | e (96) MON...| ... 10/15/2031
36241K BU 1 |GNSF 781851 PT 7.50 12-15-28..... . 22,835 28 MON... 12/15/2028
0299999. U.S. Government - Residential Mortgage-Backed Securities .1,158,681 | .. 1,022,107 | o 1,027,709 | o0 | (65) 0 XXX e D767 | e...69,183 | L XXX ] e XXX......
0599999. Total - U.S. Government: 6,585,807 | ... 5,632,107 | ..cocvvnnens 5,878,596 (55,550) 0 XXX | 56,356 | ............348,748 | .. XXX.oooos [ XXX......
All Other Gover ts - Issuer Obligation
056732 AG 5| BAHAMAS COMMONWEALTH 6.95 11-20-29.......coocseosrsrsce [ R ot [L2FE 1,693,559 | oo 1,500,000 | ..o 1,492,414 208
0699999. All Other Governments - Issuer Obligations............... ..1,693,559 .1,500,000 ...1,492,414 208 0
1099999.  Total - All Other GOVEMMENES. ... .cvuuveserssereserssesssesssessseessees st ..1,693,559 .1,500,000 1,492,414 208 0
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
452151 LE  1]|ILLINOIS ST 4.95 6-01-23 A1021.......cvumerrerrreriererneersnessersssssnensenns | cevenee .|.FE| .. ..1,575,499 .1,620,000 ...1,601,183 1,185 06/01/2023
594610 6Q 5|MI ST 4.14 11-01-20 NC |IFE| . ..1,080,500 | .. .1,000,000 | ..............1,000,000 11/01/2020
605580 6K 0| MISSISSIPPI ST D 4.131 11-01-22 NC.....ovvvverirerereererisenirerinerienes | cevees AFE 1,179,650 | ...ooovrennee 1,000,000 | ..coovvrvenee 1,000,000 11/01/2022
605580 6S 3| MISSISSIPPI ST C 3.243 10-01-21....cvevmiirrireieiieeieeirsniseiserienes | crieee .|.FE| .. ..1,030,690 .1,000,000 ....1,000,000 10/01/2021
97705L WR 4 [WISCONSIN ST BABS 5.50 05-01-29 C20.......covunrerernrrrersrennssseranis [ aves AFE] . ..1,063,500 | .. .1,000,000 | ... ..1,000,588 | ..o [ (54) NM...... . 05/01/2029
1199999. U.S. States, Territories & Possessions - Issuer Obligations. 5,929,839 | .............. 5,620,000 | .............. 5,601,771 1,131 0 XXX | i 35490 | .........218,132 | ... XXX...... | ... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). ... 5,929,839 | ... 5,620,000 | ............. 5,601,771 1,131 0 XXX [ e 35490 | ...........218,132 | ... XXX...... | ..... XXX......

U.S. Political Subdivisions of States, Territories & P:

ions (Direct and Guaranteed) - Issuer Obligation
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1'0L3d

399262 HD 9|GROSSMONT CA SCH 5.479 08-01-25 NC.. | GAFE | i 541710 | 115.349| . 576,745 ...500,000 ...(62) 12/21/2011 | 08/01/2025
64966H 4J 6|NEW YORKNY 4.297 10-01-21 AFE| ............1,000,000 | ... 108.389 ..1,083,890 .1,000,000 - 10/07/2010 | 10/01/2021
655867 JF 7 |NORFOLK BLD AMER TX SR B 5.45 3-1-25.......c.ovvenveiverncrinerrenines | s [ s A|.FE] .............. 1,036,040 | ...... 125.571 ..1,255,710 .1,000,000 | ..............1,032,810 |......... (1,713) 01/27/2010 | 03/01/2025
717883 LV 2| PHILADELPHIA SD A 5.995 09-01-30.......0evvermrmreerernsesenniennnineniens [ vvine [ reeee | AFE| .. ....1,000,000 | ...... 104.729 1,047,290 | .. .1,000,000 | ..............1,000,000 |......... 11/23/2011 | 09/01/2030
796269 VA 3| SAN ANTONIO ISD TX 4.006 08-15-28..........ccvvruerirererneerreinnrinerirenens | eevveee [ vvees | vevereeens 1 AFE | v 1,000,000 | ...... 103.964 | ......ccoovnee 1,039,640 | ....cccouuuee 1,000,000 | ..coovvrvenee 1,000,000 |........ 08/24/2011 | 08/15/2028
941247 N2 0|WATERBURY CT 7.089 12-01-38 NC AL28........oecommremrrrerirnrineninnee | coieee [ s LAFE] . 1,000,000 | ...... 109.630 | . ..1,096,300 .1,000,000 1,000,000 |........ 09/02/2009 | 12/01/2038
969078 QM 9| WILL CNTY IL SD 0 11-01-27 NC.....oovvvriviririniiinisnissnisensssisssnssnnes | coveene | venes .| AFE| .. ..260,481 | ... 46.189| . 378,750 | .. ....820,000 | ... ...301,807 |......... 18,464 . . 09/02/2009 | 11/01/2027
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........c.ccocoovrrnnvininnens | cevrieiinns 5,838,231 | ... XXX.oooooe [ v 6,478,325 | .............. 6,320,000 [ ...ccccoenn 5,876,265 0 16,689 0 0 |..XXX........ XXX RO, S [ 66,552 | .o 166,092 |..... XXX [ XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 5,838,231 | ... XXXoovowr | corverieni 6,478,325 | ........cco... 6,320,000 | ....ccovveres 5,876,265 0 16,689 0 0 .. XXX XXX XXX [ s 66,552 | ..oovvinne 166,092 |..... XKoo [ 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 - Issuer Obligations
09089T AY 7|BIRMINGHAM AL B 6.00 04-01-22 C20A18.......ccouervmrereeineinnrinerinens | vvene | coeee | ovrvrens 1| AFE | v 1,000,000 | ..... 118527 | v 1,185,270 | ..cooovcrennee 1,000,000 | ..coovvrennee 1,000,000 |........ 02/16/2011 | 04/01/2022
126775 TJ 4|CABARRUS CNTY NC 5.10 04-01-23 C21 [SOTR FUPTO VOO PR 1|.1FE| .. ....1,000,000 | ...... 114.855 | . ..1,148,550 .1,000,000 ...1,000,000 |......... 03/31/2011 | 04/01/2023
34160P DF 3 |FLORIDA ST 6.825 08-01-29 C19 AL27 SOV IVURPPORN PO OO 1|.1FE| .. ....1,000,000 | ...... 114438 | . 1,144,380 | .. .1,000,000 | ..............1,000,000 |......... 10/29/2009 | 08/01/2029
438701 RE 6 HONOLULU HI WASTEWTR 5.193 07-01-24.......ccovvvvvevinrirernniseerenes [ ovres [ vviee [ ovirinnns 1 AFE | e 1,000,000 | ...... 110.080 | ...cvovrnee 1,100,800 | ...ccoovvvnee 1,000,000 | ...ocovvveee 1,000,000 |......... 10/27/2010 | 07/01/2024
575832 UG 3|MA ST BAB 5.788 05-01-25 AL0723 . v [ e [ e .| AFE] .. ....1,000,000 | ...... 123.756 | . ..1,237,560 .1,000,000 ...1,000,000 |......... 12/10/2010 | 05/01/2025
592098 G5 0|MET GOVT NASH TN 6.568 07-01-37 A34.......ccoovvvmerierincinneinseinnnes | coeeee [ s | AFE| .. ....1,000,000 | ...... 125133 | . 1,251,330 | .. .1,000,000 | ..............1,000,000 {......... 12/09/2010 | 07/01/2037
646139 D7 7|NJ TPKAUTH REV 4.252 1-01-16 A15......coovirrerrerncerinincrseriienenee [ v | veeen [ cevvnrinens VAFE ] 75,000 | ...... 109.070 | ovoovvrrirnens 81,803 | .ooovrrrerirens 75,000 | ooovirircrirnens 75,000 |......... 07/21/2005 | 01/01/2016
649902 7P 2|NY DORM AUTH F 3.05 08-15-21 NC.....c.ocvvuurrenrrrnermeriseerenisensenins | eoeees | reees | AFE] 992,990 | ... 100.629 | . ..1,006,290 .1,000,000 ..993,123 | ......... . 133 10/05/2011 | 08/15/2021
709223 UA  7[PATPKTXB SER B-2 6.70 06-01-18.......covvreverrrrirerrnrinrersninerssnseinens [ verne [ reene e | AFE ] v 1,151,340 | 121.141 1,211,410 | .. .1,000,000 | ... 1,130,671 |......... (17,313) 10/20/2010 | 06/01/2018
71781L AT 6| PHILADELPHIA PA PENSION B 0.0 041515.......ccomvvemreneriieennrnenies [ eorvees [ vveen | cevveriens FE 592,030 83.796 +..837,960 | oo 1,000,000 | ..coorvernene 748,164 | ......... 63,222 05/08/2009 | 04/15/2015
73358W EK 6|PORT AUTH NY&NJ 186 4.926 10-1-51A49........cvviiermirinirernnnens | e | e .| AFE| . .512,845 | ...... 104.209 | . 521,045 ....500,000 ..512,842 12/21/2011 | 10/01/2051
89602N VD 3| TRIBORO BRDG NY BABS 4.05 11-15-21.... JOVOR VOO BV A AFE] 1,000,000 | ...... 110.931 .1,109,310 | .. .1,000,000 1,000,000 10/21/2010 | 11/15/2021
914440 KZ 4|UNIV MABLDG AUTH 3.95 11-01-22......cccvvmreeirrrinnrrerieeiseninsninnns | eevvene [ vvees | veveneeens 1| AFE | o 1,000,000 | ..... 109.836 | ...ovvvennee 1,098,360 | ...ocovcvennee 1,000,000 | ..............1,000,000 |......... 10/22/2010 | 11/01/2022
91528N AA 9| UNM SANDOVAL REG MD 4.50 072036AL26 [ TR OO [ 1].1FE]| .. ....1,000,000 | ...... 105.485 . ..1,054,850 1,000,000 | ..............1,000,000 |......... 10/07/2010 | 07/20/2036

2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. 12,324,205 | ... XXX........ 13,988,918 2,575,000 | .. 12,459,800 0 46,039 0 0

"

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 - R tial Mortgage-Backed Securities

31340Y FN  4|FHR 19 F PAC 8.50 3-15-20.........ccourrerrrernrrernnnernnnesnnnnsssnssnnsnsnnnes | evvnee | avveen | vvvvineni2 [ [ i 26,510 | e, 109.145| . 25,654 25,654 . 01/31/1999 | 03/15/2020
31392E 4T 4 {FNR 2002-72 DB SEQ 4.50 11-25-17.....ccovvererinernerirereneersneiseniinnnns | eevnee [ eveee | vvvreeni2 | oo | . 246,035 | ... 105.293 ...254,505 | .................252,840 |......... . 297 10/04/2002 | 11/25/2017
31393Q YC O|FHR 2611 UH SEQ 4.50 5-15-18.......ccvevereirereeenisiesenenenssissseniens | eovnee | eveens [rerieeeni [ oo | .. 935,764 | ... 105.395| . 1,007,552 | .................983,569 |......... 6,673 12/01/2003 | 05/15/2018
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6-15-18......covverrrrerrrrersnerssnnessnnesnnnessnnnes | eovinne | avveen | vvvernnni2 [ | 310,499 | e, 105.083 | . 307,829 . (778) 06/12/2003 | 06/15/2018
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1-25-18.........ovvvvvrmmrrrnrrrinnnrirnnernnnninnns | evinee | evvi | vervieneni2 [ [ 460,124 | 101162 . ...492,770 | ................486,905 |........ 2,518 05/18/2004 | 01/25/2018
31394B  7J 7 [FNR 2005-32 AE SEQ 5.0 4-25-25.........cccovvvmnrrevrrnerierireneneensninnnns | vevinee [ eovene | vvvereeni | e | v 1,245,563 | ... 111.365 | . .1,447,739 .1,300,000 | ..............1,262,539 | ......... 3,020 10/11/2005 | 04/25/2025
31394H LY 5|FHR 2663 BC SEQ 4.0 8-15-18.......cvvvuirieererinrinenineniseinsensssninennes | eneee | evvvne [evneeineni | oo [ i 1,140,141 | L 105.847 | . ..1,376,012 .1,300,000 . 14,064 08/20/2003 | 08/15/2018
31394) YA 9|FHR 2697 LG SEQ 4.50 10-15-23.......c0omvvmrrrnriieinnrrnnienrssnseisnnes | eevnne [rovnne | vevirenni2 | coend | v 1,447,975 | . 107.023 | . .1,714,701 .1,602,185 | ..............1,519,496 | ......... 9,416 10/07/2003 | 10/15/2023
31394K BC 7 [FHR 2690 DK SEQ 4.0 10-15-18.......ccnvvvvirrrerrmrenerrrnniseesssnisnnnenene | vevnee [ eveee | vvvereeni2 | e | v 1,131,107 | e, 105.502 | . ..1,305,762 1,237,662 | .............1,199,441 | ........ 9,410 10/02/2003 | 10/15/2018
31394M JG 6|FHR 2721 PD PAC 5.0 4-15-21 JOUPRN ORI (P 2] 1. ..498,149 | ...... 101.381] . 504,770 | .. ....497,896 | ... 497,89 |......... 4 01/05/2004 | 04/15/2021
31394Y LP  7|FHR 2802 BC SEQ 5.0 5-15-19.....ccccmrrerrrererenneesseessensssssnssnsssns | evvnne | avvens | voveenens 2| 1N [ 1,121,432 | ...... 107.139 | oo 1,277,965 | .ovvvvers 1,192,814 | oo 1,167,273 | ..o 6,596 05/10/2004 | 05/15/2019
31395A ZP  3|FHR 2823 EL SEQ 4.5 5-15-18......covvirirreicrierinsineeiesiseissssisnsiens | evvieee | vnees | vevinneens 2| 1 ..527,359 | ...... 102.061 | . 570,637 ...559,115 ..552,249 | ......... 1,959 07/01/2004 | 05/15/2018
31395A 3B 9 |FHR 2805 DH SEQ 4.50 12-15-17.......vvvvviernrierinrierisiseierssisseensnnns | eovenes | wveen | covernenns 2] 11.. 1,194,883 | ...... 101.611] . .1,320,945 11,300,000 | ... 1,272,205 |......... 11,733 06/04/2004 | 12/15/2017
31395M RP 6] FHR 2933 BC PAC 5.50 7-15-17....coccirversrrernsnessssnesssssesssnssssnssssnesss | evnneee | senne | eeeennnes 2] 1 1,085,130 | ...... 104.058 | ..oovvves 1,096,942 | ..o 1,054,164 | i 1,060,010 |......... (2,465) 02/11/2005 | 07/15/2017
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... reeeeseensnenessnsnenes | oeereniens 11,370,671 | ... XXX........ oo 12,795,333 ..11,836,095 0 62,447 0 0 [..XXX...oo. [ .. XXX...... [ XXX... | .............46,618 | ...........558,241 | ..... XXX | XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............ccweurrerrirressrresssnessssesssssssssessssseeons 23,694,876 | ... XXX........ s 26,784,251 124,295,895 | ..o 0 | o 108,486 0 0 222,742 | . 988,537 |..... XXXeooee [ eenee XXX......
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00206R AZ 5| AT&T INC 3.875 08-15-21 NC......ovvrrrreririrererireernnrnersisnsersssseisennnes | eevvens | evene | evvevernnnns AFE] 997,050 106.273 | ovvveieae 1,062,728 | ....coneee. 1,000,000 | .................997,140 |......... 90 08/15/2011 | 08/15/2021
00209T AA 3| AT&T BROADBAND 8.375 3-15-13 NC.......ovveuermerierirneereessninserienins | oveeen | veenne . cerrennnnnn 238,017 | 108.791| . 274,153 ..252,000 | ..ocvoenenn.. 249,607 | ... 1,801 11/17/2002 | 03/15/2013
00440E AG 2 |ACE INA HOLDINGS 5.875 06-15-14 NC........covvvrerervrrcermrreiisnnniiens | covvres | wovees A|AFE] 1,342,185 | 110.050 | . ..1,430,650 | .. .1,300,000 | .............1,313,740 |......... (5,101) 07/25/2005 | 06/15/2014
020002 AT  8|ALLSTATE CORP 5.95 04-01-36........cccvveumrrmerrrererieerrrisersensenesneesns | coveees | vvees | vevereeens 1| AFE| ool 910,597 | Lo 12197 | v 1,088,311 | v 970,000 | ................915,154 | ......... 927 05/01/2006 | 04/01/2036
02361D AG 5| AMEREN ILLINOIS 9.75 11-15-18 NC.....ocevvureurrrerirerirseereresnrsnensenes | rveene | evrnee | oeeeneens 1|.2FE| .............1,476,315 | ..... 132.045 . ..1,980,671 .1,500,000 | ..............1,481,500 |......... 1,801 10/20/2008 | 11/15/2018
03938L AL 8|ARCELORMITTAL 9.00 02-15-15 NC!... R [ 1|.2FE| cocvreeenn.... 494,655 | ...... 110435 . 552,176 | .. ....500,000 | ................496,755 | ......... 861 05/14/2009 | 02/15/2015
05523R  AB 3| BAE SYSTEMS PLC 4.75 10-11-21 NC.....oovvrumrirrereerenisernnereesirnenns | ceveene X W2FE] .. 998,980 | ... 102.313 | v 1,023,134 | oo 1,000,000 | .................998,998 |......... 18 10/05/2011 | 10/11/2021
06406H BY 4|BANK OF NY MELLON 3.55 09-23-21 C21.....ccovvrmrvvrrneiernninsernniiennns | vevens | vevee AFE | 999,330 | 102.274 ..1,022,739 .1,000,000 | .................999,345 |......... 15 09/16/2011 | 09/23/2021
06423A AV 5|BANK ONE CORP 4.90 04-30-15 NC RO I | AFE] 1,292,135 | 105.234 | . ..1,368,047 | .. .1,300,000 | ..............1,297,321 | ......... 723 04/07/2003 | 04/30/2015
06739G BP 3 [BARCLAYS BK PLC 5.14 10-14-20 NC......cccovvvvmrrinrrrerinrineeiseinenians | crveee SO 1|.2FE| .ccooiirern.999,300 | ........ 86.321 | .o 863,210 | .cooovvvvnees 1,000,000 | .................999,367 |......... 56 10/06/2010 | 10/14/2020
073902 KF 4|BEAR STEARNS CO 5.30 10-30-15 NC.......cvcnrvvurrrerirerierernneisninenes | cevens [ reees VAFE ] 89,697 | 107.701 96,931 90,000 89,862 |........ 32 10/24/2005 | 10/30/2015
084423 AC 6|BERKLEY W.R. 8.70 01-01-22 NC......c.oovvvrerinrrrerrerirseerserisnerssensenins | eeeees | reees | W2FE | 977,500 | e 124.566 ..1,245,655 | .. .1,000,000 | ... ...980,318 |......... 1,175 06/08/2009 | 01/01/2022
09247X AH 4 |BLACKROCK INC 4.25 05-24-21 NC....cooovvvvrvrvererrrerrniseisersnnnsirensnnne | eoveee [ vveen [ eovevinnnnns AFE] 1,045,010 e 104127 | oo 1,041,273 | o 1,000,000 | ..ccovereeee 1,043,784 |......... (1,226) 09/08/2011 | 05/24/2021
097023 AX 3|BOEING CO 6.875 03-15-39 NC.......oeooriurrrirrrerimreneniineseesnesinenes | cevees | veees VAFE ] 997,040 | 141.671 ..1,416,705 .1,000,000 | ................997,132 | ......... 35 6.875 03/30/2009 | 03/15/2039
09751W AA 9| BOLDINILTD 3.6 07-19-35 AL25.......coomrerrirceieireisssesesienienesseens | coeees R... e| dZ ] .........n1,000,000 | ... 98.826 | . 988,260 | .. .1,000,000 | ..............1,000,000 |......... 3.600 12/13/2011 | 07/19/2035
124857 AE 3| CBS CORP 4.3 02-15-21! C20.......ccorvvurrererenrrienireeerneessesissnsnensenens | evenen | ceveen | eereeris 1|.2FE| .cccoerr.n..997,320 | ... 103.938 | ...coovvvennee 1,039,383 | ..coovvrienne 1,000,000 | .................997,580 |......... 212 | s | e | 4.300 10/04/2010 | 02/15/2021
126650 BH 2| CVS CAREMARK 5.75 08-01-17 NC L...covvvreiririnrrnerieeiseessnisnernens [ eveeen | ceveee [ cernenis 1|.2FE| .. ...989,510 | ...... 116.648 | . ..1,166,478 .1,000,000 | ................993,582 | ......... 980 5.750 05/22/2007 | 06/01/2017
149123 BQ 3| CATERPILLAR INC 7.9 12-15-18 NC......ooovvererieivireierssienssissiseerenes | vevvens | avevee | veveennns 1[.1FE| .. 1,210,120 | ...... 133.290| . .1,332,898 | .. .1,000,000 | ..............1,165,686 |......... (19,444) [ oo | v [ v 7.900 08/21/2009 | 12/15/2018
151020 AE 4| CELGENE CORP 3.95 10-15-201........cccmuummerernrrienireeereessnssersnenienens | eovenen | sevven | cennrrins 1|.2FE| .ccoeerrn..997,450 | ... 100.553 | ..o 1,005,529 | ..oooovvrvnnee 1,000,000 | .................997,713 | ......... 214 3.950 10/04/2010 | 10/15/2020
172967 AR 2| CITIGROUP INC 6.625 01-15-28 NC.......ccoovvuivrerniicrniiseirinnsicrininees | vevens | veeee AFE| 1,555,632 | ... 105.009 ..1,365,116 .1,300,000 | ..............1,500,143 | ......... (7,837) 6.625 06/18/2003 | 01/15/2028
172967 BU 4| CITIGROUP INC 5.875 02-22-33 NC.......cccorvvurrirrerirerininieniininninenes | eveees | vveene .| IFE| . . .1,000,000 | ................873,254 | ......... 2,555 5.875 05/22/2008 | 02/22/2033
172967 CQ 2| CITIGROUP INC 5.00 09-15-14 NC.......oovvvmrereirrrinnrnenieriseerssninnis | eneee | eeeee [ erveeineens VAFE ] i 713,333 [ 1099.095 | i 763,032 | e 770,000 | .................750,765 |......... 6,369 5.000 01/13/2005 | 09/15/2014
172967 CT 6| CITIGROUP INC 5.85 12-11-34 NC.....c.vvvvvrrrrrernineirerssisserensssiisinnes | vevens | veeee AFE] 11,300,000 | ..............1,240,640 |......... 1,145 5.850 05/01/2006 | 12/11/2034
186108 CJ 3| CLEVE ELEC ILLUM 5.50 08-15-24..........ccocoueremrrrrereersserseriserinenns | oveees | veeene . .1,000,000 | .................995,242 | ......... 255 5.500 08/13/2009 | 08/15/2024
201615 CY 5[COMM CREDIT CO 7.875 02-01-25NC.... .| AFE| . ....650,000 | .................686,392 |......... (1,631) [ oo | e | s 7.875 04/24/2001 | 02/01/2025
22546Q AD 9 |CREDIT SUISSE MTN 5.40 01-14-20 NC.. AFE .1,000,000 (7,296) 5.400 10/05/2010 | 01/14/2020
233851 AF  1|DAIMLER FINANCE 3.875 09-15-21.......cccneumrrimrrrnerieeineessenisnnsenins | ceeees | veees .|.FE| .. .1,000,000 | ................980,970 |......... 470 3.875 09/15/2011 | 09/15/2021
25468P CN 4 |DISNEY (WALT) CO 2.75 08-16-21 NC .| AFE| .. 11,000,000 | .................987,570 |......... 400 2.750 08/17/2011 | 08/16/2021
257867 AV 3 |DONNELLEY & SONS 8.60 08-15-16 NC!. W3FE | .. 500,000 860 8.600 08/19/2009 | 08/15/2016
260543 BW 2|DOW CHEMICAL CO 7.6 05-15-14 NC! L2FE| . . ...500,000 | .................499,188 | ......... 301 | oo [ e [ s 7.600 05/07/2009 | 05/15/2014
260543 BX 0|DOW CHEMICAL CO 8.55 05-15-19 NCl........ccooeremieririncrrnrrnnnireens | evvvene [ evvees | veverenens 1|.2FE| .. 1302111 . ...393,000 | ................392,343 | ......... 62 8.550 05/07/2009 | 05/15/2019
268789 AB 0|E.ON INTL FIN BV 6.65 04-30-38 NC! AFE ] 995,720 | 129272 . 1,292,724 .1,000,000 56 6.650 04/15/2008 | 04/30/2038
26884L AA  7[EQT CORP 8.125 06-01-19 NC.....coovvrrverervrrreererneissernnisensnssirensnisenss [ verne [oveee [vnieenn ] [W2FE | ... 996,680 | ... 118.291] . .1,182,909 11,000,000 | .......c..c......997,310 | ......... 255 8.125 05/12/2009 | 06/01/2019
283677 AX 0|EL PASO ELEC CO 7.50 03-15-38 NC........ccccorveerreremrrnerirmenncnsrsnerennns | wvveen | evveen | wevvneensd [ W2FE | iiiiiiin.991,460 | ... 141930 . ..1,419,296 .1,000,000 ...991,780 |......... 98 | e | e | e 7.500 05/29/2008 | 03/15/2038
29364N AP 3| ENTERGY MISSISSIPPI 6.64 07-01-19 NC........ovvvvrvrrrirnnnirernriinns | veviene | veeee . ..999,360 | ...... 122414 . .1,224145 | .. .1,000,000 | ... ..999,485 |......... 51 6.640 06/09/2009 | 07/01/2019
29365P AP 7[ENTERGY GULF ST 5.59 10-01-24 NC.......cccovvrmrrmerirmrenernerrenninens | evrieee [ vvees | vevireeens 1| 2FE | o, 999,200 | ...... 112393 | v 1,123,931 | oo 1,000,000 | ..cvorvernnne 999,282 |......... 38 5.590 09/29/2009 | 10/01/2024
29365P AQ 5[ENTERGY GULF STATES 3.95 10-01-20 NC......oovvvvvenrrnnrirneivcrienes | cvvveee [ rvees | vevieeens 1|.2FE| .. ...998,610 | ...... 102.039 | . ..1,020,392 .1,000,000 ...998,756 | ......... 17 3.950 09/27/2010 | 10/01/2020
30251B AB 4 |FMR LLC 6.45 11-15-39 NC....cocovvvirrrrneirernniseereninsississiensnsseenssnenns | evenns | wneen | covernenes 1[.1FE| .. 997,720 | ... 107.187] . 1,071,873 | .. .1,000,000 | ... 997,778 | ... 28 6.450 10/28/2009 | 11/15/2039
316773 CH 1|FIFTH THIRD BANK 8.25 03-01-38 NC.......cccosevvurrrmeriereneernenineeseenns [ eovnees | oveeen | cevvennnens V2FE 1,000,460 | ..... 123782 v 1,237,816 | .coovvrennee 1,000,000 | ..coovvrvnnee 1,000,444 [ ..o [ e (5) 8.250 02/28/2008 | 03/01/2038
36158F AB 6| GE GLOBAL INS 6.45 03-01-19 NC......ooovivvrririererineierneieessinerinnns | vevens | veeee AFE | i 1,212523 | L 111.0086 | . ..1,443,084 .1,300,000 | ..............1,252,024 | ......... 4,982 6.450 01/04/2001 | 03/01/2019
36962G XS 8|GEN ELEC CAP CRP 5.875 02-15-12 NC......c.covvreveneenerernernerrennnee | SDu [ i VAFE] 995,520 1 100.580 | . ..1,005,798 .1,000,000 | .................999,927 |......... 586 5.875 02/12/2002 | 02/15/2012
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36962G XZ 2 |GEN ELEC CAP CRP 6.75 03-15-32.....c.c0vmrirrerirerseiscseriesisnsesisssnns | covenee | seres | coverenns 1|.1FE]| .............1,408,992 | ...... 116.744 ..1,517,668 .1,300,000 1,397,098 |......... (2,392) 6.750 | ......... 6.102 | SM15 04/20/2006 | 03/15/2032
372470 AE 6| GENWORTH FINL 5.75 08-15-14 NC......covvvvrvrvierrneinrininerisnseienenes | vevvens | avrvee | veveennnns 1].2FE| ...cceee.......649,071 | ... 101.500 | . 659,750 ....650,000 .B49,713 | ... 106 5.750 | ... 5.770 | DJ15, 06/09/2004 | 06/15/2014
38141G CG 7 GOLDMAN SACHS 5.70 09-01-12 NC.....vvvvreverrererinnrerirerineennennnne | veviee [ e .|.1FE| ................856,182 | ...... 101.877 | . 662,203 ....650,000 650,521 |......... (748) 5700 ......... 5.576 | SM...... 09/04/2002 | 09/01/2012
39121 AG 5|GREAT RIV ENRGY 7.233 070138 NC A29........ocvvveveemrrerneirerserinnns | v | wvees A[AFE] . 958,575 | ... 128.555 | . 1,232,294 | .. ....958,575 | ... 958,575 | ..vvverieererieinins | ceererrrersnsseiennnis | erreeeenssssennn | e | oo 7.233 e 7.233 | UJ....... 04/23/2008 | 07/01/2038
40426W AS  0|HRPT PROPERTIES 5.75 11-01-15 C0515........ouveuevevrrnerierirenennenins [ evenen | cevvee [ cerveeins 1|.2FE]| ..............1,136,569 | ...... 105.728 | ..o 1,205,305 | ..oooovrienee 1,140,000 | ..ccovvvrenee 1,138,403 |......... 362 5.750 | oo 5.791 [NM...... 10/25/2005 | 11/01/2015
404280 AJ 8|HSBC HOLDINGS PLC 6.8 068-01-38 NC........ccocovvurrreerrrrennriienienens | cevnne R [ 1|.1FE| .. ...997,830 | ...... 103.374 | . ..1,033,741 .1,000,000 ..997,921 | ......... 28 6.800]......... 6.817 |DJ....... 05/19/2008 | 06/01/2038
437076 AP 7|HOME DEPOT INC 5.4 03-01-16 NC........ccovvvrrrenrrrmrieniirinnineiinens | evvvens [ vvres | veverenens 1|.1FE| .. 1,293,643 | ...... 115727 . ..1,504,447 | .. .1,300,000 | ... 1,296,917 |......... 643 5.400]......... 5.464 | SM...... 03/21/2006 | 03/01/2016
438516 AZ 9|HONEYWELL INTL 5.00 02-15-19 NC.....ovvvvrevrrvererevnrnerirenineeseeens | evvvees [ vvees | vevereeens 1|.1FE]| ..............1,036,540 | ...... 116.586 | ...coovvvnnee 1,165,857 | ..oooovvrvnnne 1,000,000 | ..cooovrvnnee 1,028,724 |........ (3,350) 5.000......... 4.524 | AF15. 08/05/2009 | 02/15/2019
458140 AJ  9[INTEL CORP 3.30 10-01-21....vvirriirrireererinniseerieisesnsisensnisesensnns [ verne [ veiee JAFE| 997,620 | 105.153 | . ..1,051,532 .1,000,000 997,677 |......... 57 3.300]......... 3.328 |OA...... 09/14/2011 | 10/01/2021
478160 AL 8|JOHNSON & JOHNSON 4.95 5-15-33 NC........oecovvrmerimrrrerirenerneennns | cevees [ renes | WAFE] ....834,615 | L 120.506 | . 783,286 | .. ....650,000 | ... ..636,950 |......... 331 06/27/2003 | 05/15/2033
50075N AW 4| KRAFT FOODS INC 6.875 01-26-39 NCL.......coovvernrerrrinerrnceiinrineninees | eveee | evvee [ erveereeens W2FE| 2,960,310 | ... 131.809 [ ..ocvvrennes 3,954,271 | oo 3,000,000 | ..oovrernvnne 2,961,858 |......... 468 05/19/2008 | 01/26/2039
526057 AS  3|LENNAR CORP 5.60 5-31-15 NC.......cccovvverrrierirmrerninirinerivesinsenenins | cvveens | vvees | veverenens 1|.4FE]| ................659,146 | ........ 99.750 648,375 ....650,000 | .................653,747 |......... (975) 07/06/2005 | 05/31/2015
53079E AM 6 [LIBERTY MUTUAL 7.50 08-15-36 NC.........cocrsvurermrrrmerrrenneniseescniens | eevinee | vvees | vevirneens 1|.2FE| .................887,230 | ...... 109.320 ..1,093,202 | .. .1,000,000 | .................891,355 | ......... 1,269 05/22/2008 | 08/15/2036
534187 AW 9 [LINCOLN NATL CORP 6.3 10-09-37 NC.......ccovervrrnrrrernrerrerenrnnienennnns [ overee [ vvnee [ overnnnns 1[.2FE| oo 934,410 | ... 102,971 voevine 1,029,711 | oo 1,000,000 | .................937,322 |......... 878 05/22/2008 | 10/09/2037
539830 AY 5|LOCKHEED MARTIN 3.35 09-15-21......c.cvvuuerirrerermnennnrienieneneennns | cevees | veees .|..1FE 994,440 99.386 ....993,864 .1,000,000 ...994,586 | ......... 146 09/07/2011 | 09/15/2021
55608X AA 5[MACQUARIE BKLTD 6.625 04-07-21 NC. R... AGAFE ] 998,050 | ........ 91.647 | oo 916,466 | .. .1,000,000 | ... ..998,154 | ......... 104 03/31/2011 | 04/07/2021
589331 AC 1|MERCK & CO INC 6.30 01-01-26 NC........oevovrerrerirerierenceinninersenies [ eovvees | cvvees | cevverinens AFE ] v 1,952,343 | ...... 130444 | .......co..uc. 2,113,201 | v 1,620,000 | ...coovvvenee 1,865,657 |........ (12,072) 06/17/2003 | 01/01/2026
59748T AA 7| MIDLAND COGEN 6.00 03-15-25 AL20..........ovvmmrrmerierereerensseinenes | woveeen | veenne . . ....1,000,000 | ...... 101.771 .1,017,713 .1,000,000 ...1,000,000 |......... 08/17/2011 | 03/15/2025
617446 HC 6| MORGAN STANLEY 6.60 04-01-12 NC.......ooevvrrrvvemrrreirinneiennnineniens [ verne [ reene A1AFE] ....1,383,629 | ...... 100.933 21,312,129 | .. 11,300,000 | ... ..1,302,786 |......... (10,835) 09/10/2002 | 04/01/2012
617446 V7 1| MORGAN STANLEY 6.25 08-28-17 SER F........covvrvrrneermvrrverrnrinenns | cevveee [ vvees | vevereeens T AFE] e, 835,000 | ........ 97.613| v 976,134 | .oooovvvenee 1,000,000 | ..coorvernene 881,331 | .ccoovnee 15,569 09/19/2008 | 08/28/2017
629568 AW 6| NABORS INDS INC 4.625 09-15-21 NC......c.ovvvvrvermererneirernineerennens [ vvine [ reeee ..996,540 | ...... 100.773 ..1,007,734 .1,000,000 ..996,637 |......... 97 08/16/2011 | 09/15/2021
63946B AE 0 [NBC UNIVERSAL 4.375 04-01-21 NC.......ceooomrrrerirerinrinenisnrnenirenernee | veveee | e . . ...999,750 | ...... 105.843 ..1,058,432 | .. .1,000,000 | ... ..999,774 | ......... 19 . . 09/27/2010 | 04/01/2021
650119 AA  8|NEW YORK UNIV 5.236 07-01-32 NC AL25........ccovvemmremerierineernenins | crvrene [ rvees | vevereeens 1| AFE | o 1,085,000 | ..... 114829 | ..o 1,148,293 | ..o 1,000,000 | ..coovvrennee 1,082,039 |......... (2,364) 5.236 | ..oou... 4613 I | e 26,180 | covovrernes 52,360 | 09/28/2010 | 07/01/2032
652478 BC 1|NEWS AMER HLDGS 7.43 10-01-26 NCl.......coovvrvrirerverrernrncrsnnenns [ vvree v . . ...2,095,519 | ...... 116.268 | . ..2,267,221 .1,950,000 ...1,965,479 | ......... (568) 01/31/1999 | 10/01/2026
65364U AA 4| NIAGARA MOHAWK 4.881 08-15-19 NC .IFE] ..............1,000,000 | ...... 111.957 | . .1,000,000 ...1,000,000 |......... . . 08/03/2009 | 08/15/2019
65557C AJ 2|NORDEA BANK AB 4.875 01-27-20 NC JGAFE| 1,079,050 | ... 104.333 | . .1,000,000 | ..............1,069,932 | ......... [4V72510) 1 SRR IPOPORIRORRINR IOV 4.875 09/27/2010 | 01/27/2020
66989G AA 8|NOVARTIS SEC INV 5.125 02-10-19 NC AAFE] 1,044,690 | ... 117.509 | . .1,000,000 (4,100) 5.125 08/03/2009 | 02/10/2019
674599 CC 7|OCCIDENTAL PETE 3.125 02-15-22 C21.....covvvumerereerreirnerenennenineens | eevvene [ vvees | veveneeens 1|.1FE]| .................980,930 | ...... 103.070 | . .1,000,000 | .................981,496 |......... 566 3.125 08/15/2011 | 02/15/2022
67740Q AG 1 [OHIO NAT FINAN 6.625 05-01-31 NC....cocvrvvrrerrnrrcerersernenensenenssnens | evnees | wvees | eovnrvvnens [ n2FE | viiiii00.996,910 | ... 111.371] . 11,000,000 | .................996,962 |......... 52 6.625 04/19/2011 | 05/01/2031
69351U AP 8|PPL ELECTRIC UTIL 3.00 09-15-21 NC......ovvervvvrmrererrnerrerirneeseennnees | wveenne | everee [evvevrenens | WTFE | iiiin.991,910 | Lo 100.726 | . .1,000,000 246 3.000 08/18/2011 | 09/15/2021
713448 BW 7 |PEPSICO INC 3.00 08-25-21 NC......ccovrvvverermrrreeririrerienneirenssniseenennns | wverne [ veee [rvvrvveoren [ WIFE | 00,993,930 | ... 102.748 | . .1,000,000 | ................994,108 |......... 178 3.000 08/22/2011 | 08/25/2021
717081 CY 7|PFIZER INC 7.20 03-15-39 NC.......cecovvrrerrererneerrrinnnrnerirerirenenennnnes. | eevvees | eveees | eeveeeend [ WLAFE | 1,069,960 | ... 146.869 | . . .1,000,000 | ..............1,067,697 |......... (889) | vvvveverreerierireeens [ | e 7.200 03/30/2009 | 03/15/2039
718507 BH 8| PHILLIPS PETE 6.65 07-15-18 NC.......cecoovvvrerirerineereniseeserissnisnensnens | evvees | eveeen | evvvenencd [ WAFE | 1,991,387 | e 124.821 ..2,434,010 .1,950,000 1,112 6.650 01/31/1999 | 07/15/2018
72650R AT 9| PLAINS ALL AMER 6.50 05-01-18 NC.......covvvverernricrerenrneinsennirerinnine | veriene | veevee | vevvernnns | w2FE | 1,505,000 | ... 115.927 ..2,318,547 .2,000,000 | ..............1,620,526 |......... 40,191 6.500 10/16/2008 | 05/01/2018
742651 DM 1|PRIVATE EXPT FDG 2.80 05-15-22 NC.......oevoerernrerenrnninerserineenens [ eovvees | ovveen | eevvverinens [T | 002,990,610 | .. 101.034 | . ..3,031,011 .3,000,000 | ..............2,990,805 |......... 195 2.800 09/26/2011 | 05/15/2022
75884R AS 2| REGENCY CENTERS 4.8 04-15-21 NC.......oovovvvvirererireererineiinennirenes | crvees e | e 1) L2FE 998,600 | 101.305] . .1,013,054 | .. .1,000,000 | .................998,730 |......... L0 OUTOOTOTORURRTOTIUPORN IUPORIORORPORRORURTOTIN IVPORPOTONE 4.800 149,067 | 09/30/2010 | 04/15/2021
767201 AD  8|RIO TINTO FINANCE 7.236 07-15-28 NCl........c..ccocvreremierinnrincrirenns | crvees Ro [ LAFE | 993,190 | ..o 134323 .ovoenee 1,343,226 | ...covevvenee 1,000,000 | .................993,804 |......... 191 | e [ e | e 7425|7190 [JI15. | 32,854 | e 71,250 | 06/24/2008 | 07/15/2028
771196 AU 6|ROCHE HLDGS INC 7.00 03-01-39 NC......cccosvrurerrnrrirereneinsesseirnenns | evveen | eereen | evvveneend [ AFE | 1,051,810 | e 142602 . ..1,426,024 .1,000,000 | ..............1,050,112 | ......... (651) | evvreeerreernerierieeins [ e | eeveeeens 7.000 .70,000 | 03/30/2009 | 03/01/2039
806854 AB 1|SCHLUMBERGER INV 3.30 09-14-21.......ccovvmrvrvirnrinerisirneiersssseerenss [ evees R | 1AFE | 996,790 | ... 102.466 | . .1,024,661 | .. 11,000,000 | .................996,871 | ......... 81 3.300 09/07/2011 | 09/14/2021
828807 BT 3| SIMON PROP GP LP 6.10 05-01-16 C0216.........cvevereeremeerrenirnniennnns | eovvens | veeen | eevveend [ WAFE | i 847,147 | e 113.067 | oo 734,934 | oo 650,000 | .................648,546 |......... 285 6.100 05/12/2006 | 05/01/2016
83614K AA 7 [SOURCE GAS 5.90 04-01-17 NC......coevvermrinriinninriserinniscinnniinnies | cevnee [ eoveis | coreen | L2FE | n...996,850 | ... 106.000 | . ..1,060,000 .1,000,000 | ................998,112 | ......... 298 5.900 04/11/2007 | 04/01/2017
837004 CB 4|SOUTH CAROLINA E&G 6.05 01-15-38 NC.......ocvoerereervrenerrnerennnnes | wovvees | eveees | evveeend [ WAFE | ciii0000.951,220 | . 129.691 ..1,296,911 .1,000,000 | ................953,451 | ......... B81 | oo | e | e 6.050 06/17/2008 | 01/15/2038
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84755T AD 9| SPECTRA ENERGY 5.65 03-01-20 NC......cocovvvvmremerreerenineernsnineennns | vveene | cornee | wveeenens 1|.2FE| .. ..1,106,874 .1,000,000 | ................998,251 | ........ . 164 08/25/2009 | 03/01/2020
86764P AE 9| SUNOCO INC 9.625 04-15-15 NC.......ccovvviirireriirieirenerneinierseereienienses | vevenee [ even | covivenes 1].3FE| .. 560,490 ....500,000 | ................498,247 | ......... . 433 03/26/2009 | 04/15/2015
872540 AM 1| TJIX COS INC 6.95 04-15-19\.....ccouivrmrerrererinnnreniensseessenssssssensenens | eeviees | vvees | vevereeens 1|.1FE| .. . ..1,245,771 .1,000,000 | ................998,513 | ......... . 152 04/02/2009 | 04/15/2019
88732 AR 9| TIME WARNER CABLE 7.50 04-01-14 NC RO I O IR 1|.2FE| .. ..995,340 | ...... 112,092 . 1,120,917 | .. .1,000,000 | .................997,694 |......... . 908 03/23/2009 | 04/01/2014
90261X GD 8 [UBS AG STAMFORD 4.875 08-04-20..........cccrvvermrererieninernnerireninens | covees X AFE ] 1,064,840 | ....... 98.964 | ...oovvrrnn. 989,644 | .............. 1,000,000 | ..............1,058,001 |......... (5,542) 10/05/2010 | 08/04/2020
911308 AA 2| UNITED PARCEL SERV 8.375 4-01-20 NC.......cecovvvernerrnmrrrmninerrneinnes | coeeee [ reens LAFE] ...664,922 | ...... 141.895 | . 737,853 ...520,000 | .....ccc........531,163 | ......... (925) 01/31/1999 | 04/01/2020
913017 BQ 1|UNITED TECH CORP 6.125 02-01-19 NC JSUORN PO A)AFE] 2,240,100 | ...... 123549 | . ..2,470,985 | .. .2,000,000 | ..............2,188,507 |......... (22,096) 08/04/2009 | 02/01/2019
91324P BK 7 [UNITEDHEALTH GRP 6.875 02-15-38 NCL.........oevourverirrerinerrnenienens | covivee [ ervees | vevireeens 1| AFE| 984,750 | ..o 134.938 | ...coovvrennee 1,349,383 | ..coovvrvnnee 1,000,000 | .................985,432 | ......... . 193 02/04/2008 | 02/15/2038
918204 AV 0[VF CORP 3.50 09-01-21 NC......coovvrirerireiernrinsinninersesssiessssseerenens | verne [ veeee JAFE| cnn.996,900 | ... 103.529 | . ..1,035,286 .1,000,000 | .................996,992 |......... 92 08/17/2011 | 09/01/2021
920355 AF 1|VALSPAR CORP 7.25 06-15-19 NC! RO I A .2FE] e 497,870 | ... 120.926 | . 604,632 | .. ....500,000 | ................498,275 | ......... . 169 06/16/2009 | 06/15/2019
92334N AC 7| VEOLIA ENVRNMT 6.75 06-01-38 NC......c.oovrvurererirerireerssriseinenienes | cevenae SO 1| AFE| ool 989,710 | oo 119.357 | v 1,193,567 | oo 1,000,000 | .................990,142 | ......... . 131 05/21/2008 | 06/01/2038
927804 EZ 3|VIRGINIA ELEC & PWR 5.40 01-15-16 NC........ccoovvvunrvervrrververincnnes | cevens [ s VAFE ] cnnn...648,310 | . 115174 | . 748,633 ...650,000 | .................649,208 |......... . 171 01/10/2006 | 01/15/2016
94874R AU 0| WEINGARTEN RLTY 6.88 06-25-27 P17 JOOTRN IV .| .2FE| ............666,315 | ...... 118.178 | . 768,158 | .. ....650,000 | .................662,718 |......... (458) 08/02/2001 | 06/25/2027
957576 AA 9| WESTERN & SOUTHERN FIN 5.75 07-15-33.......covvvvveeririirvnnniieinns [ vveres [ evee [ vverenrnns AFE] 901,030 99.758 | .o 997,584 | ....ccccvuee. 1,000,000 | .................903,090 |......... 2,000 12/20/2010 | 07/15/2033
966629 AA 5| WHITNEY NATL BK 5.875 04-01-17 NC......ceoouvvvmeremrrnerireriseesseinnnns | cevees [ reees . revernennn 1,996,500 | ... 102.073 ..2,041,455 .2,000,000 | ..............1,997,917 | ......... . 330 03/15/2007 | 04/01/2017
983024 AA  8|WYETH 5.50 03-15-13 NC.....cocorrvmrrrcririeirneinsieniesiseesssiseisnnes | ceeees | eeees A|AFE] 318,272 | 105.905 | . 338,895 | .. ...320,000 | ...ccoo...e.. 319,624 | ... . 294 02/11/2003 | 03/15/2013
98419M AE O XYLEM INC 4.875 10-01-21....c.coivuuirenirnininenisiessnissessenssenssssesssnssnnes | wovnees | covees | cvvennnennns L2FE] 999,350 | ... 106.375 | ..o 1,063,750 | ..cooovvreenns 1,000,000 | .................999,364 |......... 14 09/15/2011 | 10/01/2021
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations....... e XX | i 116,198,387 | .......... 103,533,575 0 (20,867) 0 0 o XXX [ e XXX | XXX | 1,748,769 | ........5,263,687 |..... XXXeooooe [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05948X L9 0[BOAMS 2003-10 1B1 SUB 5.50 1-25-34.........ccorrvmrrierircereririceneninns . 1,045,467 | .............. 1,255,063 | ..oovvrvnnee 1,164,410 |......... (60,365) MON... 01/23/2004 | 01/25/2034
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5-25-35 ..1,119,750 .1,303,646 1,163,159 | ......... (64,817) 23,419 MON... | ... 02/19/2008 | 05/25/2035
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8-25-33. . . 538,151 | .. ...634,956 | ... 517,872 |......... (14,296) MON... | ... 07/25/2003 | 08/25/2033
152314 KJ 8| CXHE 2004-C AF5 SEQ STP 06-25-34.......cooueverrerrincirneineriseeeseeens . 651 | o 1,793,012 | oo 2,000,000 | ..oovrerncne 1,995,245 | ......... MON... 08/11/2010 | 06/25/2034
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8-25-33 ..1,471,980 1,416,728 | ..............1,387,842 | ......... MON... | ... 08/06/2003 | 08/25/2033
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08-36.. . 799,304 | .. 1,055,117 | ...ovevvev....906,981 | ... MON... | ... 11/30/2010 | 08/25/2036
17312H AF 6| CRMSI 2007-2 AB NAS 6.265 06-37..........cocovvvvrneerernnisnennisennnireninnes | eovens | wovees [eoveieen2 [ 2FM | ciiinee....866,598 | ........93.950 | ..o 842,607 | .oovvvvrieenen 896,867 | .................867,879 | ........ MON... | ... 10/01/2010 | 06/25/2037
241912 AA  2|DWMC 1 P-O SEQ 6.50 12-1-16.... 363 338 MON... 01/31/1999 | 12/01/2016
46632T AA 3 [JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE........coovemvrernrrvmrirneenens | eevvnee [ evene | v | IFM | 443,613 | .......90.000 | ooovvvniennee 535,908 | ................595,454 | ..o 4517 | e MON... | ... 09/14/2009 | 07/27/2037
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 37 RE.......cccovvvvrmrverrvrnvrnninns [ rvvriee [rveee [rovren2 [ IFM | e 452,571 | L 101.870| . 486,579 | ....oooer.. ATTB4T | ...............458,506 |......... MON... | ... 08/14/2009 | 05/26/2037
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 37RE.. .97.500 | . 557,321 MON... 08/21/2009 | 03/26/2037
472330 AA 9| JMAC 2009-R11 1A1 SEQ SSNR CSTR 36RE.........ccovvvevrvrirervnriinns | veriens | vevee | vereen2 | JFM [ cien0.3,760,000 | ... 103.625 ..4,145,000 | ..............4,000,000 | ..............3,825,266 |......... MON...| ... 08/10/2009 | 09/26/2036
47233D AB 7|JMAC 2009-R11 1A2 RR MEZ 6.0 0936 RE.. 402,500 | ................700,000 | ................. 156,445 | ......... MON... | ... 08/10/2009 | 09/26/2036
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4-25-19.. .981,932 MON... 03/29/2004 | 04/25/2019
76111X J4 6 |RFMSI 2006-S1 1A3 SSNR NAS 5.75 013 1,218,133 | 1,213,142 | MON... | ... 01/11/2006 | 01/25/2036
77876N AK 4|LFR61PAC 9.4 08-20-19 ..20,011 MON... | ... 01/31/1999 | 08/20/2019
80382S AP 3| SAILN 2003-3 A SEQ 7.754-27-33......coorerreierrreieieeressiesesssssienens | e Ro | 2. . 31,301 |... R MON... | .... 05/21/2003 | 04/27/2033
80382S AR 9 [SAILN 2003-5 A SEQ 0.00 6-27-33........c0cmvermverermeriereinensenssneseeines | cevees R [ 2L AFM | i 18,722 | 0,040 | e | s 18,727 | ... 1,739 | ... 1,722 MON... 06/12/2003 | 06/27/2033
81375W JE 7| SABR 2006-OP1 A2C SEQ FLT 10-35.......ccvuerereerneinerinsernerieeesinnins [ eneeen | ceveee [ cereerennn 2. 780,906 | c.ooorviinnn 692,541 | ......... 1,683 | oo | e | e 0.594 | ......... 4.997 |MON... | ... 09/20/2011 | 10/25/2035
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10-25-35. SOV FUUPPO IVPUON BRSO 2. . ...485270 | ..... 8,250 |......... (3,896) 5.453]....... 17.372|MON... | ... 10/03/2005 | 10/25/2035
872225 AD 9| TBW 2006-5 A3 SEQ STP 11-25-36 R4-28.........ccconvverrrrinrrneirncirninnns | eevvene [ rvees | vevireeens 2|.1FM 59.000 1,770,000 | ..cooovvrennee 3,000,000 | ..ovrernvene 1,410,914 | ............ (13,619) [ cevvvvvenee 110,537 5950 ....... 40.000 | MON... 03/20/2009 | 11/25/2036
94983Q AL 0 [WFMBS 2006-3 A11 SSNR NAS 5.50 03-36..........cccvvrrvmrrrrrerniirerreninns | eoveee [ voveen [ corevnnns 20 AFM | e 1,179,471 ] 98.259 ..1,196,659 1,217,862 1,186,622 |........ . 878 5.500]......... 5.775|MON... | ... .66,970 | 02/03/2006 | 03/25/2036
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR......ccoovvvmermerririeeereeinnnins | vvene | covee | veviens 2| AFM | e .850,411 | i 90.125 864,804 ....959,561 ..848,127 |......... (2,285) [ coooverreevernerieriene | verierenensninees | e 4547 ... 5.649 |[MON... | ... ..7,274 | 10/11/2011 | 03/25/2036
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949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12-35.. . . ....1,136,575 1,179,996 ..1,145,046 |......... 951 5.500]........ 5.822 |[MON... | ... 11/10/2005 | 12/25/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities s 20,984,147 ...24,815,219 ..20,949,234 (13,865) 53,676 23,419 0 ]..XXX........ XXX XXX | . 132,964 | 1,261,571 XXX.ovwe | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
07330T AA 0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 RE.........cocoververenrrirnrirnsians | vevees | cvvee | rrrires 2 AFE]| i 920,195 | ... 114293 ............1,142,930 | .....ccc....e. 1,000,000 | .................940,960 |......... 9,074 6.500......... 7.914 |MON... 07/30/2009 | 07/17/2040
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 051139........cvvuverrrenercrierninenns | cevene | covee | wverinens 2[AFM | 51,851 | 100.280 | ..oovvvevereenrn50,396 | covoiiriinns 50,255 | ovvvrrieererernn0,255 [ oo [ | || e 48341 ... 4.058 | MON... 04/02/2004 | 05/11/2039
07387B CJ 0[BSCMS 2005-T20 A3 SEQ CSTR 101242........cocvovremeemrrineirnernenirenes | evvinee [ vvees | cevieeens 2[1FM | ..............3,375,000 | ...... 100.900 | . .4,000,000 | ..............3,390,883 | ......... 6,096 5.145] ........ 6.436 [MON... | ... 03/30/2009 | 10/12/2042
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44.. JSVOR IVURPOORN NPPO DOPRRPO 2[AFM | ... 1,944,375 | L. 102.750 | . . . .2,000,000 | ..............1,979,894 | ......... 9,009 5.309 ] ......... 5.832 |MON... | ... 08/31/2007 | 02/11/2044
12527E AD 0|CFCRE 2011-C1 A4 SEQ CSTR 04-44 FD.......covvoerernrererineerserirnninens | cvvene | cvnee | wveviens 2[.1FM | ..............2,050,000 | ...... 109.750 | weovvrrennes 2,195,000 | ..ovvvrnvne 2,000,000 | ..............2,048,162 |......... (1,838) [ covoverreerrerrnerierinne | veveereineeisninees | i 4.961]......... 4.651 | MON... 08/04/2011 | 04/15/2044
12639C AA 5[CSMC 2009-RR4 A4A SEQ 5.695 09-40 RE..........ccoovemriemricnniverienns | cvviees [ v | cevirns 2. ..845117 | ... 110.000 | . ..1,100,000 .1,000,000 ...890,059 | ......... 21,082 5.695........ 8.883 [MON... | ... 09/18/2009 | 09/15/2040
12641U AG 8|CSMC 2009-RR2 IQA SEQ 5.6945 0417 RE.. JSOUR IVURPOORN NPPON OO 2|.1FE ...8435% | ..... 108.907 | . ..1,089,067 | .. .1,000,000 | ... ..883,595 |........ 17,553 5.69|......... 8.524 [MON... | ... 07/30/2009 | 04/16/2049
23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 08-44FD.........ooonvrerneernrrirneinerinne | crvvnee [ rvees | cevineens 2]. 2,019,957 | ..... 109.360 | ..ovvvrennes 2,187,206 | ..ocoonnvne 2,000,000 | ..ovrvrneene 2,019,011 | ......... (946) | ovvvnerrrirnerrerirneens [ | e 4638 ......... 4.490 | MON... 08/11/2011 | 08/10/2044
23305Y AJ 8|DBUBS 2011-LC3A AM SEQ CSTR 08-44.........covvurvvvrrinirverrnrinenes | evvinee [ vvees | vevirenens 2[AFM | ............... 486,223 | ...... 105.900 .529,500 ...500,000 | ................486,571 |......... 348 5414|....... 5.782 |MON... | ... 08/11/2011 | 08/10/2044
36190K AC 3|GSMS 2009-RR1 CSB SUB 5.286 12-39RE.. veve | e e | e 2 AFE| 999,531 | Lo 97.382] . 973,819 | .. .1,000,000 | .................999,540 |......... 7 5.286 | ......... 5.289 [MON... | ... 10/21/2010 | 12/17/2039
46625M RB  7|JPMCC 2002-C3 A2 SEQ 4.994 071235........ccoovvreeerneiriensrnisninninens | vevvens | avenee | veveerns 21 FM | 663,221 | L 102.032] .o 653,644 | .....ccooevnnn 640,624 | .................642,710 |......... (3,012) [ covvvvereiervnireirenns | eevrrernniiernnnens | e 4.9% 1 ......... 4.498 | MON... 02/23/2004 | 07/12/2035
46629P AC 2| JPMCC 2006-LDP9 A3 SEQ 5.336 5-47.......ccovvverreririieernernerirerineens [ eovenen | cevven [ cevveiinn 2|.1FM ....2,063,750 | ...... 106.040 | . ..2,120,800 .2,000,000 | ..............2,059,815 | ......... (3,935) 5.336......... 4.646 | MON... | ... 08/24/2011 | 05/15/2047
46636V AC 0|JPMCC 2011-C5 A3 SEQ 4.1712 08-46. JUOTRN VOO VRO P 2|.1FM | .. ...1,009,998 | ...... 107.081| . ..1,070,809 | .. .1,000,000 | ..............1,009,751 | ......... (247) | ceveveerrneinereens [ | e AT | 4.061 | MON... | ... 09/16/2011 | 08/15/2046
48124W AA  7|JPMCC 2009-RR1 A4A SEQ SSNR CSTR RE........cccovvrumrrrerirerinenn [ roveren | cevvee [ cerrerian 2 AFE| oo 862,188 | ...... 110.045| ..o 1,100,453 | ...oovvvennee 1,000,000 | .................904,512 | ......... 19,175 5.647|......... 8.463 | MON... 08/18/2009 | 03/18/2051
48124X AA 5|JPMCC 2009-RR2 GEA SEQ 5.543 1249 RE.... veve | e e | e 2|.1FE| .. ...903,574 | ...... 109.660 | . ..1,096,600 .1,000,000 | .................929,294 | ......... 12,379 5543 ......... 7.350 [MON... | ... 10/29/2009 | 12/17/2049
48124X AC 1|JPMCC 2009-RR2 MLA SEQ CSTR 0650 RE.... JRUPRN RO (VOO IR 2|.1FE| .. ..915,000 | ...... 110.580 | . .1,105,800 | .. .1,000,000 | .................935,603 |......... 9,911 5.743]......... 7.240|MON... | ... 10/29/2009 | 06/17/2050
617451 AC 3|MSC 2005-1Q10 A2 SEQ 5.126 091542 . SOV RPN VPO RPN 2[AFM | oo 296,842 | ..... 100.313 | oo 296,144 | ..o 295,221 | ovvirererererni296,670 | oo | s (19) 5.126 | ......... 5.094 | MON... 10/12/2005 | 09/15/2042
61760R BA 9|MSC 2011-C3 A3 SEQ 4.054 07-49 JSSTURURSTURUPRURROOPTURORURPPURPORS IUPURPPRN IVPUPPR IOPORPPON 2[1FM | ..............1,009,967 | ...... 105.915| . ..1,059,149 .1,000,000 | ..............1,014,329 |......... 4,362 | oo | e | s 4.054]......... 3.902| MON... | ... 09/14/2011 | 07/15/2049
749271 AA  0|RBSCF 2009-RR1 CSA SEQ CSTR SSNR RE.......c.covvvmivrerinrinrriinns | evvvens [ vvves | vevirnens 2| .AFE] .. ..943284 | ...... 105.469 | . ..1,054,688 | .. .1,000,000 | ... LI75779 | 14,632 5795 ......... 7.501 [MON... | ... 08/31/2009 | 09/17/2039
74930A AA 5[RBSCF 2010-RR4 CMLA SEQ SSNR CSTR RE........ccconvvumerrmmrernniinens | cvvveee [ rvees | cevieens 2 AFE| e, 1,087,734 | ...... 111844 | oo 1,118,438 | oo 1,000,000 | ..coovvrennee 1,085,470 |......... (2,264) 6.007......... 4.273 | MON... 10/06/2011 | 12/16/2049
92936C AJ 8| WFRBS 2011-C4 A4 SEQ SSNR 4.90 44 FD......ccoovvvrvvrrnrinnnsrennninne | evrvens | aveene | cerinnaas 21 AFM | e 2,072,500 | ...... 110951 oo 2,219,020 [ .ocvvvenne 2,000,000 ....2,069,816 (2,684) | ..oovovvivieinicinnins | | s 4.902]......... 4.465 |MON... | ... 08/23/2011 | 06/15/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .. 25,363,901 |..XXX........ 28,254,461 26,486,100 25,612,679 | .ol | e 108,683 0 0 |..XXX........ XXX XXX | e 113,867 ] ..........998,148 | ... XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00173P AA 3 |AMMC 2005-4A A1 CLO FLT 03-17... AFE .94.500 | . .1,931,230 MJSD. 08/24/2011 | 03/25/2017
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12-20-40.. AFE ] i 988177 | 103.995 | . ...988,177 MON... | ... 12/03/2010 | 12/20/2040
05377R AV 6 |AESOP 2011-5A A SEQ 3.27 2-18 rerrerneerenesseneeennes | eoeenn [ e [ e 2| .AFE]| 1,999,272 | L. 100.625| . .2,000,000 MON... | ... 08/19/2011 | 02/20/2018
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10-26. VAFE] 982,035 | 100.290 | . 3 MON... 10/26/2011 | 10/18/2026
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12-38 AFE| nn...986,468 | ... 104459 ..............1,030,518 | .................986,530 | .................986,530 |......... 63 MON...| ... 12/09/2010 | 12/15/2038
227170 AA 5| CRNN 2011-1A AT ABS 4.94 11-26.......ccvevrremerrerireeeneesnniserirenirnne | covene | Ree | e 2 AFE| 991,298 | ... 100.109 | ..ocveerreen992,752 | e 991,667 | ........991,301 | e 3 MON... | ... 11/117/2011 | 11/18/2026
89655Y AA 4[TRL 2009-1A A ABS 6.657 11-16-39... . . 2| AFE] 916,633 | ... 112.987| . ..1,035,675 MON... 10/29/2009 | 11/16/2039
89656C AA 1| TRL 2010-1A A ABS 5.194 10-16-40......coervrvrreinnrinisnsninrisnssseiennninns | aervens | aveene | sevennaas 2|.1FE|.. ..959,721 | ... 96.612] . 927,207 | .ooooeern959,721 | 959,721 | MON... | ... 10/18/2010 | 10/16/2040
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.................cccccoeevvverrrereicrcrinnene 9,651,030 | ... XXX........ . 9,836,573 0 6,462 0 0 |..XXX........ XXX XXX | ... 14,688 | ... 259,452 | ... XXX...... | ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...... ettt enenenenes | ieerenas 160,021,096 |...XXX........ 164,591,257 | ..........159,824,960 | ............. (13,865) [ ..ooveeree 147,954 23,419 0 |..XXX........ XXX XXX... | ........2,010,288 | .........7,782,858 |..... XXXeooo e XXX......
Hybrid Securities - Issuer Obligations
44841Y AA 4 | HUTCHINSON WHAMPOA INTL 6.00 VR C15.....ccviieiiniirannierieenns | ....... IR | .......... 1 | LIFE | 1,000,000 .1,000,000 ...1,000,000 |........ 6.000]......... 6.000 | FMAN.
4299999. Hybrid Securities - Issuer Obligations..........ccocveriernreres 1,000,000 .1,000,000 ....1,000,000 0 0 0 0 [..XXX........ XXX XXX...
Hybrid Securities - Other Loan-Backed and Structured Securities
065912 AA 5| BANKAMERICA INST 7.70 12-31-26 C09...o..oocooossesssses [ Lo Lo [ AAM ] o 1,367,392 1,300,000 1,320,670 [ e I e 7.700] ........7.513] DJ30...
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities .. .. 1,367,392 .1,300,000 ....1,321,670 0 (4,552) 0 0 |..XXX........ XXX XXX...
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4899999, TOtal = HYDIIA SECUMIES. ......evvureseisseiesseissers it 2,367,392 | ... XXX.... ..2,151,250 .2,300,000 ....2,321,670 | 0 | (4,552)| 0 0 I ...60,828 ...110,050 |..... XXXeooooe [ XXX......
Totals
7799999. Total - ISSUET ODIIGAHONS. ... veeivesreere st st nine | oenesenes 135,513,195 | ... XXX........ ..150,713,654 135,158,575 | ...ceen. 134,886,687 0 (12,285) 0 0 .. XXXt XXX XXX 2,099,897 | ... 6,522,022 |..... XXX oo [ o XXX......
7899999. Total - Residential Mortgage-Backed Securities s 33,397,348 [ ... XXX........ cnennn 35,476,683 ..37,969,472 | .o 33,813,038 | ..cooverenn. (13,865) [ ..ooveeree 116,058 23,419 0 .. XXX....oo. XXX XXX | 185,349 | ......... 1,888,995 |..... XKoo [ e XXX......
7999999. Total - Commercial Mortgage-Backed SECUMHES. ...t sensssssssssssnsssnsenes | seeseseees 25,363,901 | ... XXX.oooooe | o 28,254,461 | ............ 26,486,100 | ............ 25,612,679 | .o 0 | s 108,683 0 0 .. XXXt XXX XXX | s 113,867 | oo 998,148 |..... XXX [ o XXX......
8099999. Total - Other Loan-Backed and Structured Securities......... . 11,018,422 | .. XXX........ s 10,990,323 ...11,056,363 | ..cccoonne 10,979,167 0 1,910 0 0 .. XXX XXX XXX [ 65,016 | . 309,502 |..... XXX v [ o XXX......
8399999,  Grand Total - BONGS.............cvurrvrieieiieiiierieriiieeeiseieni et ....205,292,866 |...XXX........ ..225,435,121 .210,670,510 | .......... 205,291,571 | ............. (13,865) 214,366 23,419 0 |..XXX........ XXX XXX | e 2,464,129 | ......... 9,718,667 |..... )99 S P XXX......
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 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. States, Territories and P ions
605580 6S 3| MISSISSIPPI ST C 3.243 10-01-21...... | ................ | 10/06/2011 | BANK OF AMER / ML......coiiiiiiiiiniiiiieiiiiniisissii s senssssssensssisnns | soenssensssesas 1,000,000 1,000,000
1799999. Total - Bonds - U.S. States, TermtOrES & POSSESSIONS. ... ... wurereisiirtissieserssssseeess st essessstesess s ess e ess st ess s sem e foeesoeE e e s e EE e E eS8t 1,000,000 1,000,000 0
Bonds - U.S. Political Subdivisions of States
399262 HD 9|GROSSMONT CA SCH 5.479 08-01-25 NC 12/21/2011 | RAYMOND JAMES & ASSOC............ BA1T10 | v 500,000 16,133
717883 LV 2|PHILADELPHIA SD A 5.995 09-01-30 11/23/2011 | RBC CAPITAL 1,000,000 1,000,000
796269 VA 3| SAN ANTONIO ISD TX 4.006 08-15-28 .| 08/24/2011 | RBC CAPITAL.......... 1,000,000 1,000,000
2499999. Total - Bonds - U.S. POIlItICAl SUDGIVISIONS Of SEAIES. ... cvuuruueirserseiessersstisseis s ees s8££ £E44£E8 R EE £ E1EEEEEEEE£EE0EEEEEEEEEE£EEEEEEEEEeE et 2,541,710 2,500,000 16,133
Bonds - U.S. Special Revenue and Special A t
09089T AY 7 |BIRMINGHAM AL B 6.00 04-01-22 C20A18... .... | 02/16/2011 | GOLDMAN SACHS & CO........ 1,000,000 1,000,000
126775 TJ 4|CABARRUS CNTY NC 5.10 04-01-23 C21.... .| 03/31/2011 | SOUTHWEST SECURITIES.... 1,000,000 1,000,000
649902 7P 2 |[NY DORM AUTH F 3.05 08-15-21 NC....c.ovvvrrireriiiirirnrieisireierssisssenssisssssssssssssssnsnnens | eovensnssnssns 10/05/2011 | GOLDMAN SACHS & CO....ccocouvivviriierisicierieisisssisensssseesssssssssessssssssssssessssens | sessessssnsenes 992,990 1,000,000
73358W EK 6| PORT AUTH NY&NJ 186 4.926 10-1-51A49.....cccoiivriiiniiieniieniiseissnississenssessssssssnsssssenes | senesssessneens 12/21/2011 | MORGAN KEEGAN & COMPANY .....c.iiiiriersererseesssnesssssssnssssssenssssesssnssenssessssenssns | eossnsssseseesas 512,845 | .o 500,000
3199999. Total - Bonds - U.S. Special Revenue and SPeCial ASSESSMENES. ...ttt fes bbbk 3,505,835 3,500,000
Bonds - Industrial and Miscellaneous
00173P AA 3 [ AMMC 2005-4A AT CLO FLT 03-17....couimmieiiieiieiseiseeisesse s sssessseians Reieiieiin 08/24/2011 | CANTOR FITZGERALD & CO.....vvvvuririreiineineisssisssssssssisseesssisssssesssessssessnss | sevesssssssennns 1,840,776 1,945,337 [ oo 1,814
00206R  AZ 5| AT&T INC 3.875 08-15-21 NC......covvuuiriiriirierireinriiesisesiessesessssssssessssessessssssssssenens | cesessenssinens 08/15/2011 | BARCLAYS AMERICA.........ooviiiiiriiiieiinsiienierissiiesisssssessesesssssessesssiesssesens | nevesssesssssones 997,050 1,000,000
05377R AV 6|AESOP 2011-5A A SEQ 3.27 2-18........... .| 08/19/2011 | RBS SECURITIES/GREENWICHS 1,999,272 2,000,000
05523R AB 3|BAE SYSTEMS PLC 4.75 10-11-21 NC. ... | 10/05/2011 | MORGAN STANLEY & CO 998,980 1,000,000
06406H BY 4 |BANK OF NY MELLON 3.55 09-23-21 C21 .... | 09/16/2011 | DEUTSCHE BANK...... 999,330 1,000,000
09247X AH 4 |BLACKROCK INC 4.25 05-24-21 NC............ . | 09/08/2011 | MIZUHO SECURITIES USA................ 1,045,010 1,000,000 12,868
09751W AA  9|BOLDINILTD 3.6 07-19-35 AL25. 12/13/2011 | J. P. MORGAN SECURITIES, 1,000,000 1,000,000
12527E AD 0|CFCRE 2011-C1 A4 SEQ CSTR 04-44 FD 08/04/2011 | CANTOR FITZGERALD & CO.. 2,050,000 2,000,000
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10-26 .... | 10/26/2011 | WELLS FARGO BROKERAGE 999,623 1,000,000
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5-25-35... . | 09/06/2011 | WELLS FARGO BROKERAGE 596,789 | ..o 684,244 836
227170 AA 5| CRNN 2011-1A A1 ABS 4.94 11-26 ... | 11/17/2011| CS FIRST BOSTON CORP. 999,628 1,000,000
23305Y AC 3|DBUBS 2011-LC3A A3 SEQ 4.638 08-44FD .| 08/11/2011 | DEUTSCHE MORGAN GRENFELL 2,019,957 2,000,000
23305Y AJ 8|DBUBS 2011-LC3A AM SEQ CSTR 08-44 08/11/2011 | DEUTSCHE MORGAN GRENFELL 486,223 ...500,000
233851 AF 1 |DAIMLER FINANCE 3.875 09-15-21 w.r | 09/15/2011 | BNP PARIBAS.........coovvrrirrirrirnns 980,500 1,000,000
25468P CN 4 [DISNEY (WALT) CO 2.75 08-16-21 NC .... | 08/17/2011 | GOLDMAN SACHS & CO........ 987,170 1,000,000
458140 AJ 9|INTEL CORP 3.30 10-01-21............... ....| 09/14/2011| GOLDMAN SACHS & CO........ 997,620 1,000,000
46629P AC 2|JPMCC 2006-LDP9 A3 SEQ 5.336 5-47 . | 08/24/2011 | J. P. MORGAN SECURITIES... 2,063,750 2,000,000
46636V AC 0|JPMCC 2011-C5 A3 SEQ 4.1712 08-46. 09/16/2011 | J. P. MORGAN SECURITIES... 1,009,998 1,000,000
539830 AY 5|LOCKHEED MARTIN 3.35 09-15-21 .| 09/07/2011 | NOMURA SECURITIES INTL.......... 994,440 1,000,000
55608X AA 5[MACQUARIE BK LTD 6.625 04-07-21 NC ... | 03/31/2011 | BANK OF AMER / ML..... 998,050 1,000,000
59748T AA 7| MIDLAND COGEN 6.00 03-15-25 AL20 ....| 08/17/2011 | CS FIRST BOSTON CORP. 1,000,000 1,000,000
61760R BA 9|MSC 2011-C3 A3 SEQ 4.054 07-49, .... | 09/14/2011 | MORGAN STANLEY & CO 1,009,967 1,000,000 450
629568 AW  6|NABORS INDS INC 4.625 09-15-21 NC .| 08/16/2011 | CITIGROUP SALOMON SMITH BARNEY 996,540 1,000,000
674599 CC 7|OCCIDENTAL PETE 3.125 02-15-22 C21......ccouivireriiriirieiieiienineesesisseissesisssssssenins | vevesssesseiens 08/15/2011 | CITIGROUP SALOMON SMITH BARNEY........ccovriurirrieriniiirinsiiesiesisesesenianns | vevesnseissiones 980,930 1,000,000
67740Q AG 1|OHIO NAT FINAN 6.625 05-01-31 NC. .... | 04/19/2011 | BARCLAYS AMERICA 996,910 1,000,000
69351U AP 8|PPL ELECTRIC UTIL 3.00 09-15-21 NC.... .... | 08/18/2011|J. P. MORGAN SECURITIES 991,910 1,000,000
713448 BW 7|PEPSICO INC 3.00 08-25-21 NC .... | 08/22/2011 | MORGAN STANLEY & CO 993,930 1,000,000
742651 DM 1|PRIVATE EXPT FDG 2.80 05-15-22 NC. .| 09/26/2011 | BANK OF AMER / ML..... 2,990,610 3,000,000
74930A AA 5|RBSCF 2010-RR4 CMLA SEQ SSNR CSTR RE........ccomiiiririinirierirrireiienisssiesseninnne | sverirenerenens 10/06/2011 | RBS SECURITIES/GREENWICHS............ovvirrieiieiiiiierienisseiesiessiesisesesseesnns | soenesereseenns 1,087,734 1,000,000 [ ..ooverrereiriinnrierieneeeessesieeriens 1,835
806854 AB 1|SCHLUMBERGER INV 3.30 09-14-21... ... | 09/07/2011 | CITIGROUP SALOMON SMITH BARNEY 996,790 1,000,000
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10-35... .| 09/20/2011 | MORGAN STANLEY & CO T15,146 | oo 808,360 338
918204 AV 0| VF CORP 3.50 09-01-21 NC.......oevomrumirierirnrerierienissesessesssesssesssssessssssssssessesssesssssssnsss | sesesssessesens 08/17/2011 | BANK OF AMER / ML......couviuirimrirriseeseiseriesiessseesssssssssessesssessessssssssssessses | sesessssssssnns 996,900 1,000,000
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92936C AJ 8|WFRBS 2011-C4 A4 SEQ SSNR 4.90 44 FD. . 08/23/2011 | RBS SECURITIES/GREENWICHS... 2,072,500 2,000,000

94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR . .... | 10/11/2011| RBS SECURITIES/GREENWICHS... 866,334 | ..o 977,528

98419M AE O XYLEM INC 4.875 10-01-21... ..o iiouiisieisininisenssesissensssnssssssenssesesssesssnsssnsssns s ssssssnssssnssnens | sesesssesssssans 09/15/2011 [ J. P. MORGAN SECURITIES.......cooiimiimiiminisissiissssensssnsssesssnsssssssnssssssessssssnnes | sesssessssesas 999,350 1,000,000
3899999, Total - Bonds - Industrial and Miscellaneous............ AT59,717 | v 41,915,469 50,956
8399997. Total - BONAS = PAM 3. s 48,807,262 48,915,469 72,631
8399999. Total - Bond . 48,807,262 ..48,915,469 72,631
9999999, Total - Bonds, Preferred and COMMON StOCKS...........vurrvuiruiiriereiiiisiresssisesesiesssseserss st ssssesessessanes 48,807,262 72,631

1'€Ld
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Bonds - U.S. Government
3128GL WV 0|FGCI E84260 PT 6.0 7-01-16 ... | 12/15/2011. | PAYDOWNS 15,906 54 07/01/2016.
31298W FC 4|FGLMC C59163 PT 7.0 10-01-31 . |...|12/15/2011. | PAYDOWNS s 77,641 (1,536) 10/01/2031.
31388T QZ 9|FNCL 614372 PT 7.0 1-01-32....ccvvvvrircrinrrircrirenes oo | 122712011, | PAYDOWNS.......ovvvicrirrirrriniins 8,376 (169) 01/01/2032.
31389C FZ 7|FNCL 621284 PT 6.50 12-01-31.. ... | 12/27/12011. | PAYDOWNS 17,353 | oo 17,353 | oo 18,090 | oo 17,984 (130 RN IR 17,353 12/01/2031.
31389N N7 6|FNCL 630514 PT 6.0 1-1-32 ... | 12/127/2011. | PAYDOWNS v .3,885 3,885 3,855 30 3,885 01/01/2032.
36203R TF 6| GNSF 357050 PT 8.0 5-15-23.......cccovvvrrrvrcrierirns ... | 1211512011, | PAYDOWNS.......oovvrrrirreriereniens 1,831 1,831 1,834 (3) 1,831 05/15/2023.
36204C J6 9| GNSF 365785 PT 7.0 1-15-24 ... | 12/15/2011. | PAYDOWNS .1,681 1,681 1,694 .(13) 1,681 01/15/2024.
36204H EF 3| GNSF 370134 PT 6.50 12-15-23.. .| ... | 12/15/2011. | PAYDOWNS I 8,863 8,863 8,762 101 8,863 12/15/2023.
36205A KB 9| GNSF 384690 PT 7.50 8-15-25.........cocmvvermiirernnns ... | 01/18/2011. | PAYDOWN 25404 | ..o, 25404 | .c0i26,288 | i 25,404 0 [ e | e 25,404 08/15/2025.
36205C FH 8| GNSF 386368 PT 7.0 2-15-24 ... | 12/15/2011. | PAYDOWNS 939 939 | o964 | 938 1 1 939 02/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5-15-24... .| ... | 12/15/2011. | PAYDOWNS peree 6,110 6,110 5,931 179 179 6,110 05/15/2024.
36205F YX 5|GNSF 389626 PT 8.0 10-15-24........c.oevvvevrrrirnnnnee ... | 121152011, | PAYDOWNS.......oovvvirerinrierininns .3,493 3,493 3,372 121 121 3,493 10/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8-15-24 ... | 12/15/2011. | PAYDOWNS 506 506 | cooovrrrrrrnennn529 | i 501 5 5 506 08/15/2024.
36206A HZ 9|GNSF 405348 PT 8.0 11-15-24... . |...| 12/15/2011. | PAYDOWNS s 1,289 1,289 1,237 | oo | e 52 52 1,289 11/15/2024.
36209C 6Y 7 |GNSF 468087 PT 7.0 7-15-28.......ccovvvvvvrrrerirerinnes .. | 12/15/2011. | PAYDOWNS........oovvirirrirriieiinns 4,729 4,729 4,785 (56) ...(56) 4,729 07/15/2028.
36209U AE 6| GNSF 481605 PT 7.0 7-15-29.. ... | 12/15/2011. | PAYDOWNS 428 428 | e B21 | s 422 6 6 428 07/15/2029.
362247 NQ 9|GNSF 337999 PT 7.0 3-15-23.. ... | 12/15/2011. | PAYDOWNS .6,493 6,493 6,484 9 9 6,493 03/15/2023.
36225B PV 4 |GNSF 781336 PT 6.0 10-15-31... ... | 12/15/2011. | PAYDOWNS 36,677 | oo 36,677 | oo 37,342 | s 37,231 (554) (554) [ ovvrereerrerireenn | errerirerreninns 36,677 10/15/2031.
36241K BU 1|GNSF 781851 PT 7.50 12-15-28.. ... | 12115/2011. | PAYDOWNS s .3,260 3,260 3,182 . 78 3,260 12/15/2028.
912827 7B 2|U.S. TREASURY NOTES 5.00 8-15-11 ... | 08/15/2011. | REDEEMED 60,000 | ..cooorreead 60,000 | ...oc.co.e..63,609 | i 60,338 (338) (K1) RN RO 60,000 08/15/2011.
0599999. Total - Bonds - U.S. GOVEINMENE.......uriuiesiireenisiens e ssssssssssens s sssesssssssssssesssesas 284,864 284,864 | ..........293494 | ... 287,528 | oo (V)] (2,664) 0 (2,664) 0 [ 284,864 |..cooooien0 |0 | 0 9,786 | XXX.oone
Bonds - U.S. Special Revenue and Special A t
31340Y FN 4 |FHR 19 F PAC 8.50 3-15-20.......cccmvvrmmrereeririrernns w.. | 12/15/2011. | PAYDOWNS.......ovvvrcririreriniis .8,658 8,658 8,658 0 8,658 03/15/2020.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11-25-17.. o | 12027/2011. | PAYDOWNS......oovviiirnriernniiees [ erireeernsissenninenns | eviveinns 110,391 | covvveneee 110,391 109,540 851 851 110,391 11/25/2017.
31392W 4L 1|FHR 2508 UL SEQ 5.0 12-15-16. ... | 08/15/2011. | PAYDOWNS 295,424 295,424 .295,533 (109) (109) .295,424 12/15/2016.
31393Q YC O0|FHR 2611 UH SEQ 4.50 5-15-18. ... | 12/15/2011. | PAYDOWNS B 292,447 292,447 283,550 8,897 8,897 292,447 05/15/2018.
31393T G3 4|FNR 2003-108 HA SEQ 5.0 01-25-2027.. ... | 01/25/2011. | PAYDOWN .3,072 3,072 3,072 0 3,072 01/25/2027.
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6-15-18.. ... | 12/15/2011. | PAYDOWNS 202,068 202,068 205,868 (3,800) 06/15/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1-25-18... ... | 12/27/2011. | PAYDOWNS crvree [ | 788,466 | .......... 788,466 775,058 | ..ocvvvivrerens | e 13,408 | i [ e 13,408 | .o 01/25/2018.
31394) YA 9|FHR 2697 LG SEQ 4.50 10-15-23... ... | 12/15/2011. | PAYDOWN 17,815 ...16,791 1,024 10/15/2023.
31394K BC 7|FHR 2690 DK SEQ 4.0 10-15-18 «. | 12/15/2011. | PAYDOWNS.......oovvvrirrrieiiniis 62,338 ...59,940 2,398 10/15/2018.
31394L FA 5|FHR 2691 OR PAC 4.50 11-15-26.........occcrmrrurrrines ... | 01/18/2011. | PAYDOWN 0 11/15/2026.
31394M JG 6|FHR 2721 PD PAC 5.0 4-15-21... ... | 12/15/2011. | PAYDOWNS 3 3 04/15/2021.
31394y LP 7|FHR 2802 BC SEQ 5.0 5-15-19... ... | 12/15/2011. | PAYDOWNS s ....107,186 104,298 2,888 .2,888 107,186 05/15/2019.
31395A ZP 3 |FHR 2823 EL SEQ 4.5 5-15-18......ccovvvrvrrrcrierirnes ... | 12/15/2011. | PAYDOWNS........covmrrmerriniiennens | cvververreniiscessnins | verernne 493,647 | ... 493,547 | .......... 465,515 | ............. 485,758 | ..o [ v 7,789 TT89 | e | e 493,547 05/15/2018.
313956 AH 5|FHR 2852 D PAC 3.75 11-15-25.. ... | 01/18/2011. | PAYDOWN 19,458 ...19,445 ...19,458 0 ...19,458 11/15/2025.
31395M RP_ 6| FHR 2933 BC PAC 5.50 7-15-17. ] ] 1211512011, ] PAYDOWNS......ooviiinninninsninines | s | e 157,036 | .ccovoees . 161,648 58,271 | | i (1,235) (1,235) .157,036 07/15/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special A its . . . s 3,316,421 3,316,421 | ....... 3,207,725 | .ooovnnen 3,284,307 | oo, [V [ 32,114 0 32,114 0 [ 3,316,421 | .0 | i [0 182,118 | XXX..oone
Bonds - Industrial and Miscellaneous
00138Q AA 5|AIG SUNAMER GLOB 6.30 05-10-11 NC................ ... | 05/10/2011. | REDEEMED 90,000 | ..ovvvuvnnd 90,000 | ..cooveee. 103,668 | ...ovvvunnnne 90,709 (709) (401) ) [N ISR 90,000 [ .oouvrrcerrrires [ | e (V] I 2,835 | 05/10/2011.
00173P AA 3| AMMC 2005-4A A1 CLO FLT 03-17....covvvvrrernrirns R | 12/29/2011. | PAYDOWNS.......ocomveierinrirnriienns 14,108 | .....coo..c.. 14,108 | ...ccooonee. 13,349 [ s | s | e 31 31 | e [ 13,380 [ .ooverceeerireens | e 728 | oo 728 | oo 31 | 03/25/2017.
002824 AS 9|ABBOTT LABS 5.60 05-15-11 NC.......ccorvverererrrnnes ... | 05/15/2011. | REDEEMED 650,000 | ........... 650,000 | ........... 649,578 | .....ccoo..u 649,965 | ......cocvverreii | crri 35 35 | s | e 650,000 | ..o | e | e 0] s 18,200 | 05/15/2011.
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006346 AK 6|ADMSO 2010-1 A ABS 5.438 12-20-40................... . 12/120/2011. | PAYDOWNS.......cooovrvrrrerirririnns 11,820 | .o 11,820 | covvvrrnes 11,820 | oo 11,820 0 [ o [ e 11,820 [ .o | cerveriveninenies [ everisniinennd | e 348 | 12/20/2040.
00817Y AD 0|AETNAINC 5.75 06-15-11 NC ... | 06/15/2011. | REDEEMED 650,000 | ........... 650,000 | ........... 649,292 649,927 73 650,000 | ...ovovvrrerrens | e | e | s 18,688 | 06/15/2011.
020012 AE 0 |ALLSTATE FINL GLOB 6.50 06-14-11 NC.. o | [ 06/14/2011. | REDEEMED......c.cooovierirircvinrirens | oo | v 1,300,000 | ........ 1,300,000 | ........ 1,399,320 ..1,306,346 (6,346) 21,300,000 | o | e | 0| 42,250 |06/14/2011.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1-25-34.................. o | 12/27/12011. | PAYDOWNS.......ovvvicrirrireriniiis 312,963 312,963 | ........... 314,013 | oo 305,410 7,553 01/25/2034.
07383F FP 8|BSCMS 2001-TOP2 A2 SEQ 6.48 021535, ... | 06/16/2011. | PAYDOWNS 585,967 621,374 | oo | s (35,407) | .vevverrireiins [ e (35,407) | ovvovcerrinein | e 02/15/2035.
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 051139... e [ 1211212011, | PAYDOWNS....cooviiirieirniisins | cveirerississiennsiinnn | sovveinenns 131,474 131,474 0 05/11/2039.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10-26.........c.ovcvvnece. o | 12/19/2011. | PAYDOWNS......c.oovvvrerrrrireriniins 17,595 0 10/18/2026.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5-25-35. v | 12027/2011. | PAYDOWNS......ovviviinrinniernnienes | ovrrveeensnissisninenins | veviveinns 149,237 80,836 80,836 05/25/2035.
12669E UJ 3|CWHL 2003-29 M MEZ 5.50 8-25-33 ... | 12/27/2011. | PAYDOWNS 84,549 | ..........84,549 | ..........83,420 | .o 70,863 | oo | i 13,686 | ..ocevereeerieri | e 13,686 | .ovvvverrirrerine [ oo 08/25/2033.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12-38.....cccovvvrrrirnrrinns ... | 121152011, | PAYDOWNS.......coovviivrrinrircrinnins 13,469 0 12/15/2038.
172973 NK 1|CMSI 2003-3 B4 SUB 5.50 3-25-33 ... | 01/21/2011. | PAYDOWN 0 03/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8-25-33... oo | 1212712011, | PAYDOWNS.......otveririnnineinens [ v | e 479,639 | ........... 479,639 | ........... 465,700 | ...ooovrrere 469,530 | oo | i 10,109 | .o | e 10,109 | ovvveeeieei | e 479,639 08/25/2033.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08-36.............ce.n. o | 12027/2011. | PAYDOWNS.....oovviiiernniernnienes [ ervveereninsissesninenins | evvveinns 191176 | oo 191176 | oo 157,482 | .o 157,990 33,186 33,186 | oo | e 191,176 08/25/2036.
17312H AF 6 |CRMSI 2007-2 A6 NAS 6.265 06-37 oo | 122712011 | PAYDOWNS.......oovvvrcrirrircrinirs 65,092 65,092 | ..o 62,895 | ....... 62,908 2,184 2,184 65,092 06/25/2037.
186108 CF 1|CLEVE ELEC ILLUM 5.70 04-01-17 NC.. ... | 03/30/2011. | WELLS FARGO BROKERAGE....... | .ccoocrerviierirnniverens | v 2,130,640 | ........2,000,000 | ........ 1,996,820 | ........... 1,997,811 | oo | s 72 72 ..1,997,883 04/01/2017.
201730 AC 2|CMAT 1999-C1 A3 SEQ 6.64 01-17-32........ccccoevvveee ... | 09/20/2011. | PAYDOWNS.......covvimrrmirreninninnns [ e | v 181,302 | .cceveeeee 181,302 | wovvvenee 203,951 | .coovvirinee 181,302 (V1 [UPOORPORORTON IV 181,302 01/17/2032.
22541L AC 7|CS FIRST BOSTON USA 6.50 01-15-12 NC........... ... | 09/22/2011. | GOLDMAN SACHS & CO......ovvevves | corerrerincirneriinnins | e 1,317,030 | ........ 1,300,000 | ........ 1,291,953 ..1,298,898 763 (<K T IO IO 1,299,661 01/15/2012.
227170 AA 5[CRNN 2011-1A A1 ABS 4.94 11-26 ... | 12119/2011. | PAYDOWN .8,333 8,333 3 3 8,333 11/18/2026.
241912 AA  2|DWMC 1 P-O SEQ 6.50 12-1-16, o | 12/02/2011. | PAYDOWNS.......oovvvrcrirrirerinirns 54 54 (6) (6) 54 12/01/2016.
260543 BX 0[DOW CHEMICAL CO 8.55 05-15-19 NC! ... | 03/23/2011. | CASH TENDER OFFER ..136,721 ....107,000 4 4 106,808 05/15/2019.
36186C BM 4|GMAC LLC 7.25 3-2-2011 NC ... | 03/02/2011. | REDEEMED 264,000 264,000 2,992 2,992 03/02/2011.
36962G WB 6 |GEN ELEC CAP CRP 6.125 02-22-11 .| 02/22/2011. | REDEEMED..........coconeriereneenninnes [ crververrseinsinniins | evreernnnn90,000 | coviinnces 90,000 (205) (205) 02/22/2011.
38141G AZ 7|GOLDMAN SACHS 6.875 1-15-11 NC.... ...| 01/15/2011. | REDEEMED 11,300,000 | ........1,404,538 (597) (597) 01/15/2011.
39121 AG 5|GREAT RIV ENRGY 7.233 070138 NC A29 ... | 07/01/2011. | SINKING FUND PAYMENT......ccooe | cormrrrerierininrinnin 21,493 | oo 21,493 0 07/01/2038.
40429C CX 8|HSBC FINANCE CORP 5.25 01-14-11 NC. o | 01/14/2011. | REDEEMED.........ooovviivirirircrniieies e | e 1,300,000 | ........ 1,300,000 | ........ 1,297,933 21,299,983 | e | v 17 17 . 01/14/2011.
41011W AH 3| JOHN HANCOCK 6.50 03-01-11 NC... ... | 03/01/2011. | REDEEMED 2,270,000 2,270,000 ..2,373,287 ..2,272,529 (2,529) (2,529) ..2,270,000 03/01/2011.
441812 JW 5|HOUSEHOLD FIN CO 6.375 10-15-11 NC.. .. | 10/15/2011. | REDEEMED..........cocoomirmrrierirneirnnns [ v | v 650,000 | ........... 650,000 649,980 | ...ooooorrveriers | v 20 20 650,000 10/15/2011.
459745 FN O|INTL LEASE FIN 4.75 01-13-12 NC. ... | 06/03/2011. | CASH TENDER OFFER 994,250 970,000 963,276 30,974 30,974 994,250 01/13/2012.
466247 AV 5|JPMMT 2003-A2 2A2 SEQ CSTR 11-25-33 ... | 11/25/2011. | PAYDOWNS reenneen. 184,831 .184,831 0 .184,831 11/25/2033.
46625H AJ 9|JP MORGAN CHASE 6.75 02-01-11 NC. ... 1 02/01/2011. | REDEEMED........cooevvvrevenrirerivenies | ceereriverisisererinnnne | w000 1,500,000 | e 1,500,000 ..1,500,248 (248) (248) ..1,500,000 02/01/2011.
46625M CU 1|JPMCC 2001-CIB2 A3 SEQ 6.429 041535.. ... | 08/16/2011. | PAYDOWNS ....131,880 142,562 (10,682) | oo [ e (10,682) | oo [ e 131,880 04/15/2035.
46625M GQ 6| JPMCC 2001-CIB3 A3 SEQ 6.465 111535.. . |...112/16/2011. | PAYDOWNS ....124,461 125,834 (1,373) 124,461 11/15/2035.
46625M RB 7|JPMCC 2002-C3 A2 SEQ 4.994 071235.................. o | 12/12/2011. | PAYDOWNS........oovverirriririeiins 9,376 9,449 .(73) 9,376 07/12/2035.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE........ ... | 12/29/2011. | PAYDOWNS ....105,513 ...79,330 26,183 105,513 07/27/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 37 RE......... ... | 12/29/2011. | PAYDOWNS wreeennn. 175,667 167,670 7,997 175,667 05/26/2037.
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 37RE........ oo | 12/28/2011. | PAYDOWNS........cvvvrmrvrerinrincrnens [ e | e 124,116 | i 124,116 | oo 114,497 | e 115,625 8491 | e | e 124,116 03/26/2037.
478366 AQ 0|JOHNSON CONTROLS 5.250 01-15-11 NC !. ... | 01/15/2011. | REDEEMED ....650,000 649,999 1 1 650,000 01/15/2011.
55262C AB 6| MBIAINC 9.375 02-15-11 NC. .|...102/15/2011. | REDEEMED 650,000 | ...........650,000 651,248 | ...ooovvrverrerns | e (1,248) (1,248) 650,000 . w0 [ 30,469 |02/15/2011.
59018Y RZ 6|MERRILL LYNCH 5.30 09-30-15 MTN.......cccoovevernce ... | 06/29/2011. | BANK OF AMER / ML.....couvererenns | o | e 1,031,770 | coccveneee 970,000 | ..........962,085 | .............. 966,220 351 351 [ | e 968,571 [ i | 185,199 | i 65,199 | ........ 39,272 | 09/30/2015.
617451 AC 3 |MSC 2005-1Q10 A2 SEQ 5.126 091542.. 11 03/15/2011. [ PAYDOWN. ....oovimirirriernnicirenins [ cerrreeeninnissisninenns | evineinnd 619,516 | ........... 619,516 622,596 | ....cocvrerirans [ e (3,080) (3,080) | cvvvvvrrreererinnen | eererreerenenc819,516 | i [ [0 | e 7,939 | 09/15/2042.
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4-25-19.. oo | 1212712011, | PAYDOWNS......c.oovvvrcrirrirerininns 525,361 525,361 522,351 3,010 3010 | e | v 525,387 [ s | e [0 | 12,046 | 04/25/2019.
76111X J4 6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 0136............ L[ 12127/2011. | PAYDOWNS.......coovrvrireireineinns 81,868 | ..covevena 81,868 | .....c.......81,456 | oo 81,523 345 345 | s | errireennennn81,868 [ [ |0 | 2,654 | 01/25/2036.
77876N AK 4 |LFR 61 PAC 9.4 08-20-19........ccvvrivrrrercrinrricriens .1 12/120/2011. | PAYDOWNS.......coovrvrrvrcrirrireenns 6,814 6,814 7,507 (693) (693) | vvvverrrirerne | errvrrneeenndB,814 | i | e | verreeineenn0 | 306 | 08/20/2019.




Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
81375W JE 7|SABR 2006-OP1A2C SEQFLT 10-35........cccouuvuune ... | 10/25/2011. | PAYDOWNS........covvirirriririeiinns 27,454 | ... 27,454 | ... 24,288 | ..o 3,166 366 | e | e 27,854 | v e | e | s 13 | 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10-25-35. v | 1212712011, | PAYDOWNS....cooovvvririirineinnrinnns [ crverirerinennnsninnnnns | cveviveneseesenennins | eonenennen871,011 | 10000010...659,865 | oo 35,658 | oo | rerrnen(35,858) | oo | s (B5,658) | .vvrerearerernns | cererineinerinninennes | cerenennenineens | sevennssisenenns | vernneenenneen0 [ s 20,547 | 10/25/2035.
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11-16-39 ... | 12/16/2011. | PAYDOWNS . . 45,483 0 . I 0 1,597 | 11/16/2039.
89656C AA 1|TRL 2010-1A A ABS 5.194 10-16-40.........cccorerernce .. | 12/16/2011. | PAYDOWNS........ovvrcrirrircririis 34,672 0 [ o e 3,872 | e | v | v (V1 I 972 | 10/16/2040.
92344W AA 9| VERIZON MARYLAND 6.125 03-01-12 NC. ... | 11/28/2011. | REDEEMED BY CALL... 1,319,500 | ........1,300,000 | ........1,418,524 | .......... 1,318,706 | ...cooovrervrrvcrns | crreeec(14,504) | oo [ s (14,504) 15,298 | ......... 15,298 | ........ 98,868 | 03/01/2012.
923474 AA 8|VERIZON FLA INC 6.125 01-15-13 NC ...| 11/28/2011. | REDEEMED BY CALL... (5,082) 34,436 | ......... 34,436 | ........ 54,521 | 01/15/2013.
94983Q AL 0|WFMBS 2006-3 A11 SSNR NAS 5.50 03-36........... ... | 12/27/12011. | PAYDOWNS 2,165 03/25/2036.
94983T AJ 9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR ... | 12/27/2011. | PAYDOWNS 17,968 .2,045 03/25/2036.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12-35........... | ... | 12/27/2011. | PAYDOWNS [T RO IR 105,980 | ... . . .102,759 3,221 . . .2,915 | 12/25/2035.
3899999. Total - Bonds - Industrial and Miscellan@ous.................cccocvueveveeeeiiicieies cvvveieveeeeeeieeennae 23,656,366 23,160,107 | .....ccoeeee0 | 0121073 | o0 | 121,073 | .o (L 23,360,659 |................ 0 .. 295,707 | ......295,707 | ..... 904,913 |..... XXX......
Bonds - Hybrid Securities
065912 AA 5| BANKAMERICA INST 7.70 12-31-26 C09.........c..... I | 11/29/2011. | CONSENT FEE 3,250 | i | e 3,250 3,250 0 [ | s 3,280 o | e [ s (V] 12/31/2026
4899999, Total - Bonds - Hybrid SECUMHIES..........ovuiiririiiiiiiiisisisi e sniisssnsssssesesissenes .3,250 [V I KIVA U 3,250 | oo 0].. 0 0 00 | 3,250 |0 | (V) I (V] P 0]... XXX......
8399997. TOtal = BONAS = PAM 4.ttt ekt | rea 27,260,901 | ......27,605,164 | ......28,099,432 | ........26,735,192 | .ccocovirenn0 | i 150,523 | o0 [, 150,523 | ..o |00 26,965,194 | il | i 295,707 | ....... 295,707 | ...... 996,817 |..... XXX.oone
8399999, Total - Bonds e | i 27,260,901 | ...... 27,605,164 | ...... 28,099,432 | ........26,735192 | ..cocvieenn0 | s 150,523 R [N 150,523 | .o [0 26,965,194 | o0 | i 295,707 | ....... 295,707 | ...... 996,817 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON STOCKS...............ccuciiivieririiiiiiiins corireritieeiisssiesiesesssessssisssiessesesssssessssssssessessssessessenss | aveone 27,260,901 |......... ), 9. SR [ 28,099,432 | ........26,735192 | ..cccoceeee0 | oo 150,523 | covvvervirne 0 | v 150,523 | ......ccccee0 | .......... 26,965,194 | ...............0 | ... 295,707 | ....... 295,707 | ... 996,817 |..... XXX......

AT
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Sch. D-Pt. 5
NONE

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

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

E15, E16
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Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE DA - PART 1

STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
Invesco AIM Advisors Inc Treasury Portfolio Cash
825252 30 7|Management ... . | 12/29/2011. | The Bank of New York Mellon............cccce. | veue.. XXX | s 7,878,928 | .oooverecriirines [ e [ s | e | eesseseseesesssssenes | eseenns 7,678,928 166 | .verererrerienens | 0.020 | ...... 0.020 | Mtly.... 4,546
Wells Fargo Advantage Funds Treasury Plus Money
94975H 29 6| Market Fund Institutional Shares [, . [12/31/2005. [ US BanK.......coovvrererernnensnnnninnrenenensenens [ onee KKKerne [ orriinnnenennnn28,000 [ oo [ o | connnsniensssessenenns 125,000 | i [ [ 0.010 | ... 0.010 [ MHIY.... [ Lo [
8899999. Total - Exempt Money Market Mutual Funds 0 0 0 XXX 7,703,928 4,546 0
9199999. Total - Short-Term INVESIMENES..........cvvrvvvriireiiereeerseessieesenienes 0 0 0 XXX... 7,703,928 4,546 0
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
JP Morgan Chase AUSHN, TX oot ssssssessessesesssssssesssnnsens | snssesnees | senssnssessessssssssssnsse | sensusssessesseensssssessessnens | seessesssessessessssssessesnnes | sesessesseereens (3,046,948) | XXX
0199998. Deposits in.....3 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open DEPOSIOMIES..........c..evurerrrrerereereereieieirereesersere e XXX...
0199999. Total - Open Depositories. XXX |-
0399999, TOtal CASN 0N DEPOSIE. ... v eeeeereersee ettt ee e es et es e ses s ettt s et s ettt sesen s et s XXX... |-
0599999. Total Cash XXX...
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (3,960,741) | 4. April (4,012,590) | 7. July. (4,237,324) | 10. October. (3,703,065)
2. February. (4,248,455) | 5. May (4,008,626) | 8. August (3,253,336) | 11. November. (3,284,999)
3. March (4,247,231) | 6. June (3,837,324) | 9. September. (3,740,541) | 12. December. (2,878,257)

E25
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Annual Statement for the year 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2011 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
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. Arkansas........oeereinienne AR et Buid [LIFE INSURANGCE. ..o nssssssenssnssensenns. | cone 109,991 110,637
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.  Florida L | ivieies [LIFE INSURANGCE. ...ttt sssesssesssssssssssssssesssessssenssenens. | sessesssssesssssnsssessnssnns | conns 2,064,828 2,885,396
1. GeOrgia.......ccorverieniinciciins GA | et | e[ shieni et | s | s
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. ceID [ i [ bbb | enteeb st | st | e
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
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.. MA | LB [LIFE INSURANCE. ...t sssnisns | sovnsssssessssesssessssinnis | enes 112,485 128,250
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.......ooervrvvervrnreend NM it Buits [LIFE INSURANCE. ..ottt ssssesssssnns | sesssssssesssssssssesssssnsnss | ores 112,485 128,250
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34, North Carolina........ccceerevvevraeendNC [ ot Busts [LIFE INSURANCE........cooiiiiriiiii et sssssssssesssssnns | sessssessssssssssssesssssnsnss | ores 449,941 513,000
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36.  Ohio... ..1,511,972 1,702,942 | .....
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
47, Virginia.......oocenerenernerrernneeiennn VA | e Buce [LIFE INSURANCE ...ttt nsesssentsens | essssessesssesssesssnsssenss | veves 533,616 539,603
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].. P OO OO OO OO PTUOPUOPPUOPTUPR UTUOPOUORPUPPUOTOPPRURTUPRN VUTPROTURTIUORUPPIRPPORPORN BUOOR
55.  US Virgin Islands..........ccccovvrernce. VI ...... B..o. |LIFE INSURANCE.........cooiiirriiiiiasiiesises st sssesssssssssnsss. | ssssssssssssassssssssasssnsssns | cones 562,427 641,250
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57. Canada . . IO OSSOSO TRURTORY UPOPURPTRRTORPRURPURTOTIURURRN EUPOTRURTOTOSIRTOPOROURIPROPRUORN IOPON
58.  Aggregate Alien and Other.......... OT|..XXX...| ..... XXX et snsesnnnnes | eeneenees (] (] 0. 0
59.  Total XXX XXX et | s 1,511,972 | .o 1,702,942 3,945,773 4,946,386
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............... XXX e XXX et esesssseeennnene | eereenees (] (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D0 OSSR RRRRR [PSTRT 0 ... 0 ... 0.... 0
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	SI11, SI12, SI13, SI14, SI15, E01, E02 - Sch. DB-Pt. C-Sn. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02 - Sch. DB-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02 - Sch. E-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02 - Sch. A-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02 - Sch. A-Pt. 2
	E03 - Sch. A-Pt. 3
	E04 - Sch. B-Pt. 1
	E05 - Sch. B-Pt. 2
	E06 - Sch. B-Pt. 3
	E07 - Sch. BA-Pt. 1
	E08, E09 - Sch. BA-Pt. 2
	E08, E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E10.2 - Sch. D-Pt. 1
	E10.3 - Sch. D-Pt. 1
	E10.4 - Sch. D-Pt. 1
	E10.5 - Sch. D-Pt. 1
	E10.6 - Sch. D-Pt. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E14.2 - Sch. D-Pt. 4
	E15, E16 - Sch. D-Pt. 5
	E15, E16 - Sch. D-Pt. 6-Sn. 1
	E15, E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

