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Annual Statement for the year 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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. trASUNY SECUNMHES.......v.eeeveeveceievceeee ettt | sensenes 2,935,571 |............ 01 ... 2,935,571 | .o, 0. 2,935,571 |............ 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVErnmMENt ageNCIES..........ccevevveveeveeiieereiseieieseese e sssssseseesnns | evees 10,396,780 |............ 04 |.. 10,396,780 |...covvvererrrrrirnnns 0 ... 10,396,780 |............ 0.4
1.22 Issued by U.S. government sponsored agenCies..........ouueuevivereverrieverneeressseesessenens | covveeeninns 79,233 |......c..d 0.0 | .o 79,233 | .o () IO 79,233 |............ 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities).............. | ........ 1,153,464 |............ 00 | ... 1,153,464 | ..o 0....... 1,153,464 |............ 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccevereeverreeirerseienies | evees 82,226,090 |............ 32 | 82,226,090 |...ccovverererrirennans 0. 82,226,090 |............ 3.2
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general ObliGatioNS...........ccvveeeirinieeinieessseesseessese s | ceeseens 1,955,000 |...........0.1 | ........ 1,955,000 |.cocvevverreriiriinnas 0. 1,955,000 |............ 0.1
1.43 Revenue and assessment obligations.............ccccveuevrieievsierieveeeeeeeseeesesesiesens | envnne 2,009,490 |...........0.1 | ....... 2,009,490 |[..ccovirereiirnnn. 0. 2,009,490 |............ 0.1
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA...........c.cooiiiiineseeeeeiee s | eevene 38,942,321 |........1.5 | ... 38,942,321 |..cooovrvrinrennnd0 | e 38,942,321
1.512 Issued or guaranteed by FNMA and FHLMC..............cccooevrvereeeveeeerceeeenees | e 132,540 |...........00 | .......... 132,540 |.oovereeieeieeen0 [ s 132,540
1513 AlLOHNET ..ottt | eeiaeees 1,019,722 |.........00 | ...... 1,019,722 | oo 0 e 1,019,722
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccoovvnminminninnionns | cevene 32,126,491 |............ 1.3 ] ... 32,126,491 | ..o 0. 32,126,491 |............ 1.3
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....... | .cccoovvveeviicnnad 0 [ 0.0 | oo (01 {1 I (0] 0.0
1,523 AlLOHNET ..ottt ....219,091,653 |............ 8.5 [....219,091,653 |...ccovvvrrrrrirnrnnn. 0]...219,091,653 |............ 8.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... 1,268,134,442 |.......... 49.4 | 1,268,134,442 |....coovverirrrnn 0 (.1,268,134,442 |.......... 49.4
2.2 Unaffiliated non-U.S. securities (including Canada).............c.cceeuevcveieeeeversee e ....330,892,797 |.......... 12.9 1 ...330,892,797 |..covvevivierriirnns 01...330,892,797 |.......... 12.9
2.3 Affiliated SECUMHIES. ........cvueeceeicicice bbb enees | sebneseriessnnennaas (V] I 0.0 | v (11 O (01 IO (V18 PR 0.0
3. Equity interests:
3.1 Investments in MUUAI FUNGAS.........cccviuiiriiei s sssssssees | sereesienieneenens (V] I 0.0 | v 0 | e 97,551,493 | ...... 97,551,493 |............ 3.8
3.2 Preferred stocks:
321 AFfIlIEEE........cveeciecirciciecee et enssnns | eessenssesssenseenseas (V[ O 0.0 [ oorerirrieeeenn0 [0 | e, 0 {riene 0.0
3.22 UNGffiliAted.......couiveceeiei s | ereenieni 5,735 | 0.0 [ oo 5,735 [0 | 5,735 [ 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated.....
3.32 Unaffiliated
3.4 Other equity securities:
B AFFIIAEE. ...
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
351 AFfIlIAEE. ...t | eessenssenssenseenseas (V10 O 0.0 | oo [0 O (018 IO (0 O 0.0
3.52 UNGFfilIALEA. .....cveieeieii st | ertent s (010 O 0.0 | oo (O O (018 IO (VU 0.0
4. Mortgage loans:
4.1 Construction and 1and deVEIOPMENL............c.ccevevririsieeeiecteee s ssss s | evesisssssesinsnnees 0 [ 0.0 | o0 |0 | e, (0] 0.0
4.2 AGHCURUIAL ... | eeseessneineirseaes (018 O 0.0 [ o0 [ (01 IO (VO 0.0
4.3 Single family residential PrOPEIHES..........c.eeveveieiieieeeice et sesesessnes | evsesisssssesissnnees ([ (U0 I I [0 (1 [ I [V I 0.0
4.4 Multifamily residential PrOPEItIES..........c.cceieievirieeiesee et sssesssens | essessssassesssssnees 0 [ (U0 I (0 T (1] IO (1 I 0.0
4.5 COMMETCIAI IOBNS.......orererereiieieerieieisessssese sttt sttt s ensanes ....398,170,002 |.......... 15.5 | ....398,170,002 |....cevorrrrrrrrrrnrenes 0|...398,170,002 |.......... 15.5
4.6 Mezzaning real State I08NS..........covvuiueiiiriireieieiee et | eebneben e (0] I 0.0 | v (1 O (01 IO (V18 PR 0.0
5. Real estate investments:
5.1 Property occupied DY COMPANY.........cccciviuiieiiiiieisieie ettt ses s sesns | evensesesssesessanns 0 o000 |0 [0 [ (0] 0.0
5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction of AEDE).........cccccevvvieieiereeieeeceeee e esneseeisnesessssesessensenes | ereesnsnseenieenQ | ereereennnd0.0 | eieieieieeend0 e (1 [ IO [V I 0.0
5.3 Property held for sale (including $..........0 property acquired in satisfaction of debt)........... | cccecververieien0 | iiieeen0.0 | o0 | {1 IO (1 I 0.0
6. CONrACL I0ANS........coeevecvceieicsee ettt sssesse s ssssseessssssessnssnsenees | 000080, 180,129 | 133 | ......85,786,129 | ..ooviriricree. 0. 85,786,129 |............ 3.3
7. DEMIVALIVES. ..o sessssssissiensensssssesesssssssssssesensssssensessessssssses | sesseesssnsnenennn [ evnnnennn0000 [ v | (01 IO (V18 PR 0.0
8. ReCEIVabIes fOr SECUMLIES..........c.evcviieieiceie et snanns | evtesnnas 506,538 |............ 0.0 | 506,538 |...covvevrererirnns (1] I 506,538 |............ 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral).............ccccvvieriveericeeeveieceens | oo 97,551,493 |............ 38 .. 97,551,493 |......... )9, G D XXX | e XXX..
10. Cash, cash equivalents and short-term inVeStMents............cc.ccevevevriniecesieieseee s | i (7,874,448)| .......... 0.3)] ....... (7,874,448) | ..o 0. (7,874,448)| .......... (0.3)
11, Other INVESIE @SSELS......c.ureuierieriireiicieeeeieet et | erseessnees 441,962 |........... 0.0 | i 441,962 | ..o (V) 441,962 |............ 0.0
12, TOtAl INVESIEA @SSELS.........ocvvreeceiciiii ettt .2,565,873,309 |........ 100.0 | .2,565,873,309 |........ 97,551,493 | .2,565,873,309 |........ 100.0
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Annual Statement for the year 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s 0
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0 0
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens 0

3.2 Totals, Part 3, COIUMN 1. ... s 0 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns 0
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.cccveuneend NNE ................................................................................. 0
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s 0

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

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 0

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 0

8.2 Totals, Part 3, COIUMN 9.t bbbt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 0
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10)...........cuurrurmmreiriiiiseeiresseessesssessssesssessssessesssssesss st sss st esesesenes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt 399,059,777
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 35,147,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et 61,250 35,208,250
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R 0
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan 0

5.2 Totals, Part 3, COIUMN 8.........oviiiieiecieree ettt ettt bbb bbb bbb bbbt s st n s 0 0
6. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18........c. ettt s st bbbt n s s s 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes 35,833,386
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt 0

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

10,1 Totals, Part 1, COIUMN 11 ...ttt 0

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 264,639 264,639
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 398,170,002
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eoueeeeeiereeeseeesreeseeeseesseeesseessseeesse s esseesseess st see s8££ 5845888188888 88888888 398,170,002
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oviiurieiriieeireieiieeise sttt es sttt en 398,170,002
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Annual Statement for the year 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 1,921,485
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 175,033 175,033
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0
3.2 Totals, Part 3, COIUMN 2.t bbbttt 0 0
4. ACCTUAL OF GISCOUNL. ..okt 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...t 7,811
5.2 Totals, Part 3, COIUMN O.......cuimiriiiiiiieieeiresie ettt 256,099 263,910
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 1,919,945
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 76
9.2 T0tals, Part 3, COIUMN T4........omieirieeiteetieei st es et 1,406 1,482
10. Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0
10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 441,964
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 441,964
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEA.........cccuiiiiiiicie ettt bbb s bbb bbb st a bbb bbb ba bbb 2,016,015,578
2. Cost of bonds and stocks aCqUIred, Part 3, COUMN 7.........c..cceiieiucieieiseteie st st bse st b bbb st s bbbt bbbttt baen 275,077,127
3. ACCTUAI OF GISCOUNL......ceooveveiriseees i es s8££ 8RR 3,339,244
4. Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12...cccietieesesi st 825,013
4.2 Part2, SECHON 1, COIUMN 15, ...ttt sttt bbb a et s st es st es e ses b s s snenas (1,826)
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas 185,724
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 0 1,008,911
5. Total gain (Ioss) on disposals, Part 4, COIUMN 19...........oiiiiieiiiei ettt bt bbbt bbb bbb s bbb s bbb bbb bbb st b st st 9,705,846
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cviuiuiiiiieciciieieteeieee sttt sttt nans 305,037,515
7. Deduct amOortiZation Of PIEMIUM...........ccuiieieicisite ettt st s bt bbb e b s e bbb s b s bbb st s b s b s bbbt bbb bbbt n s 3,195,070
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5. 0
8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt 0
8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt 0
8.4 Part 4, COIUMN 15, ..ottt 0 0
9. Deduct current year's other than temporary impairment recognized:
9.1 Pt 1, COIUMN 14t 3,622,492
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st 0
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s 0
9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 2,000,000 5,622,492
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9)........cuuririuiurrireieeircire ettt sttt sb sttt nen 1,991,291,629
11, Deduct total NONAAMITIEA @MOUNTS. ... e bbb 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11).......ouiiiiiieieeieiectese sttt sttt bbbttt 1,991,291,629
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Annual Statement for the year 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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 13,416,450 16,271,090 13,162,401 13,149,918
Governments (Including all obligations 2. Canada........cccoevenreeieriens | e 1,077,196 | covverereveieirenns 1,160,297 | oo 1,088,642 | .ovvvvveeeine 1,075,000
guaranteed by governments) 3. Other Countries.......coevevreees | coreereiirsieiiinnnns 1,075,962 | oo 1,171,452 [ oo 1,078,191 | oo 1,075,000
4. Totals..oooveievsiceeiisciciciines | v, 15,569,568 | ...ocoovvvreiienne. 18,602,839 [ .oooovovicvcrennne 15,329,234 | ooovvvvrinn, 15,299,918
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooooiieieiieiieecienes | e 69,772,942 | .o 75,205,579 | oo 69,772,645 | oo 69,800,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TOtalS...ooreiieireisiniirisinns | (01 0 ] 0 | 0
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...oocnsiisirsiinsiinsiiens | i 87,614,123 [ ..o 95271116 | oo, 87,016,586 [ ....ocoooercnnnees 85,067,995
Industrial and Miscellaneous and Hybrid 8. United States........cccoeeveveces | coerrerrinnnns 1,371,759,188 | .covevenene 1,481,573,509 | .....ccoo..e.. 1,374,851,440 | ................ 1,378,142,540
Securities (Unaffiliated) 9. Canada........ccoermrermerennerns | v 79,328,480 | ..ocvvvevrrirrennns 89,761,729 | ..o 80,003,155 | ...vvvrvrrircrinnes 77,718,800
10._Other Countries.. ...367,051,291 | .o 387,188,093 ..367,071,541 | oo 378,614,250
11. Totals.......ocec.... ....1,818,138,959 ..1,958,523,331 1,821,926,136 ..1,834,475,590
Parent, Subsidiaries and Affiliates 12, TotalS.....veovcieecieeceeeies | e {01 O (1 (O 0
13. Total Bonds.....ccoousmussssrrssss | o, 1,991,095,592 | ..coccvveveeece 2,147,602,865 | ......c..coc.... 1,994,044,601 | ....coovs 2,004,643,503
PREFERRED STOCKS 14. United States........occovvermmeeens [ voverrmrersviineirncinns 5,735 | oo 5,735 | o 8,000
Industrial and Miscellaneous (Unaffiliated) 15, Canada......cccoeeneeeeenreerenenens [ rrereinereese e (01 N [0 U 0
16. Other Countries.........cccoeen [ 0 [ 0 [ 0
17, Totals. ..o | v 5,735 | oo, 5,735 | oo, 8,000
Parent, Subsidiaries and Affiliates 18. Totals......covveviisiisiicsiicsiieei [ 0 [ 0 oo 0
19. Total Preferred Stocks.......| .....ccccceevevvvivinnnnnn 5,735
COMMON STOCKS 20. United States........coucvverrreeee | woverrrmerieriiesrienionns 1,592
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooveeerererreies [ e 0
22. 188,712
23. 190,304
Parent, Subsidiaries and Affiliates 24, TotalS..oovevevsiieicssicceiiees | e 0
25. 190,304
26. 196,039
27. Total Bonds and Stocks.... | ................ 1,991,291,631

S104




S0IS

Annual Statement for the year 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

Class 1.
Class 2

ClIASS 3.
ClASS 4.ttt s
ClASS ..ot s

TOHAIS. .ot

217,774

A

082,944

6,359,318

5,756,414

.13,416,450 |.

..... ..35,517,480

................. 7,293,925

2.1
22
23

All Other Governments

CIASS 2.ttt
ClASS 3.t s

................. 1,075,962

3.1

37

U.S. States, Territories and Possessions, etc., Guaranteed
ClIASS 1.ttt s

ClIASS Bttt e
TOHAIS .o

41
42
43
44
45
46
4.7

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

ClASS 1.ttt b

Totals

5.1
5.2
53
54
5.5
5.6
5.7

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

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6

TOtAIS. e ve ettt
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Annual Statement for the year 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

7.7 Totals...

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)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1ottt 76,478,887 | ............. 239,918,987 357,180,373 | .cevvvveneee 175,742,698 | ............... 41,175,865 | ............. 890,496,810 |..oovvvvrrnrnrren b7 | e 871,226,560 608,999,739 281,497,072
6.2 rerrerennnnn 22,067,055 | .............248,166,030 | ... 382,915,684 ..78,362,066 ..35,139,665 | .............766,650,500 |. ....778,897,399 . ....449,349,172 ...317,301,328
8.3 ClasS 3. ..ttt essanns | eersenssensinnes 774,610 | e 42,717,236 | oo 19,417,987 19,053,974 18,107,316 | ............. 106,471,123 [ .o 5.3 | 109,960,829 |...ccoovovrrivriircn 54 | i 83,735,069 | ......ccc...... 22,736,055
B4 ClasS 4.t enssssssssnns | eeriiessesiesie 478,840 | ...ccovvenee. 12,581,315 | oo 10,776,634 | oo 3,195,118 | oo 94,006 | ..coovvvnven. 27,125,913 [ .o 14 | 30,006,590 |....cooormrmmrrnrcnacn 15 | i 22,677,801 | .oovveerirnnns 4,448 111
B.5 ClasS 5. vt sssssens | sessensississiend 619,200 | .coovvvrrenne 2,751,945 | oo 2,996,924 | ...ccooovrrenee. 1,083,434 [ oo (VN [P 7,451,503 | .04 | e, 19,024,662 | ...oooovvvvrrvrirnenn0.9 [ i, 2,515,196 | .cooovrreriennn 4,936,306
B.8 ClaSS B....uvvvierieiieiieeeee et | _ssesienst st [ 3,046,858 | ..o, 338,492 | i [ 1,928,647 | ..o 5,313,997 K 4895840 |02 | 173,647 | o 4,140,349
B.7 TOtAIS. ..ottt | seerseeeines 106,818,592 | ............ 549,182,371 | .cooovnnne 773,626,094 |............ 277437290 | ......o.c..... 96,445,499 | ......... 1,803,509,846 [ .....ooooiiiiiinnn 906 [.......... 1,814,011,880 [..ooooiii.88.9 | 1,168,450,624 | ............ 635,059,221
. Hybrid Securities

T4 ClaSS Tttt sssssnssnns | enriessi et (01 N (U [T 0 [ o (01 N 0 [ e [V [ 0.0 | 9,564,174
7.2 ClaSS 2.t enssnns | esisessies st 0 998,224
7.3 ClASS 3uoiieiierereteee ettt ettt sttt ssessansnens | steeeessessenenn s entenen 0
T4 ClASS ...ttt ettt sttt entnens | steeeesiessesine s sneenea 0 | om0 | 0 [ 0 | 0 | 0 00 [
7.5 ClASS 5.ttt sttt ssessansnens | steeeessessesennsnsseseenen 0 | om0 | 0 [0 | 0 | 0 0.0 [
T8 ClASS B..ooverereeceeerreseeeseeese et ssessss s st eesessessesssssessessanssnens | ssssssssssssssssssssssasssssan 0

Parent, Subsidiaries and Affiliates
8.1 ClASS 1ottt st
8.2
8.3
8.4
8.5
8.6




Annual Statement for the year 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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 1
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)
. Total Bonds Current Year
9.1 ClASS Tttt st [(c) 85,513,469 | ............. 280,340,362 | ............. 406,856,715 | ............. 232,701,315 [ oo 55,021,698 |.......... 1,060,433,559 | ....ooovvrirrinnennn 533 | e XXX i e XXX [ 770,566,599 | ............. 289,866,959
9.2 ClASS 2..ouvvuvrrrerieteie sttt st () M 22,147,055 | ............. 259,147,036 | ............. 383,570,684 | ......cooe...e. 80,276,952 | ..covvvrerenne 35,139,665 | .............780,281,392 2 e XXX s e e XXX [ 450,414,058 | ............. 329,867,334

..46,735,344 | .... ..22,736,055

19,417,987 | ... .18,107,316 | ... 110,489,231 87,753,177 |.

..12,581,315 | .... .10,776,634 .94,006 | .... 27,125,913 ..22,677,801 ..4,448 111

751,945 | ... 2,996,924 s 01(c) 451,503 | .... .0, . .. ...2,515,196 ....4,936,306

B ClASS B..ovvveveverrieeesiesseesssssesesssssessssessssssesesessssssssesessensns | (Q)oneresnississierssieenn 0 i, 3,046,858 | ....cooviiinenns 338,492 | o0 | 1,928,647 [ (C)............ 5,313,997 B XXX e e XX | s 173,647 | 4,140,349

9.7 TOHAIS......cvvececteee et | crenieneins 115,933,174 | ............. 604,602,860 |............. 823,957,436 | .............336,310,793 | ............. 110,291,332 | (b).....1,991,095,595 | .......ocevevreieeeee100.0 [ oo e XXX [ XXX [ i 1,335,100,478 | ............. 655,995,114

9.8 Line 9.7a52 % Of COL B...vuoviieiieiisiesisiciesssssssssssssssseseesssssens | ssssssessessssssessesssssans 5.8 | o 304 [ o A4 ] 16.9 | i 55 | i, 100.0 | XXX e Lo XXX s e e XX | e 67.1 | oo 329
Total Bonds Prior Year

10,1 ClaSS 1ottt s ssesssnas | essisssesons 106,016,673 | ............. 351,174,487 | ............344,910,268 | ............210,799,948 | ............... 76,963,301 [..oooereereee XXX [ XK | i 1,089,864,677 | .oeoververevveeennnn 534 | 813,394,764 | ............. 276,469,912

...30,805,932 | ...
5,755,468 | ....
....888,215

184,556,796 | .... ..54,767,587 |.

11,176,911

....183,059,491
....113,982,941
. . ..30,006,590
............................... 0 coeennnn 19,024,662
................. 4,443,750 weee.......4,895,840 cee....2,082,000

....489,941,074 | .
.91,632,985 |.
..25,039,650
................. 3,760,856

...293,118,417
..22,349,955
....4,966,940

. 147,351,549 |. . .2,040,834,201 | .... v 1,426,451,329 |
10.8 Line 10.7a58 % 0f COL 8.....coovoiieiiicien | i, 70 ] o 29.3 . {0 IR 72 o X Lk XXX | i 100.0 [ XXX | i, 69.9

L0IS

Total Publicly Traded Bonds

111 CIASS T enssnns | coeeeeenenaas 57,449,432 | ............ 198,204,016 | .............288,303,809 | ............184,408,334 | ............... 42,201,009 | ............ 770,566,600 | ....oovvevrrrrereeen 387 | s 813,394,764 | ...cvvvvveereeen39.9 | 770,566,600

..... 149,000,265 | .... 34,112,523 | ............450,414,059 ....489,941,074 ....450,414,059
...33,808,750 | .... .18,107,316 | .... 87,753,177 ..91,632,985 87,753,177
...................... 94,006 | ...............22,677,801 v 29,039,650 —/A Y 8 )

115 ClaSS 5...ovveeeeeeeereseeseseseesssssssessissssssssssssssssssnssssssssessssssssesssnsens | snvsesssnsssssssssssnssssseessQ | onvererreneni2yD 15,196 [ oo | veeeeeeeerseieeennd0 | e (V)N I 2,515,196 | ovoevvveeeerreeeeenn 0.1 | 3,760,856 | .oovrerereeriereereneen0.2 | e 2,515,196

11.6 Class 6 1,173,647 ...1,173,647 ....2,682,000 ...1,173,647

117 TOtAIS ..ottt ses st stes s sesssssssssnssessensnses | oevesseessenses 75,798,335 |.............393,831,176 | .............520,462,022 | ............249,320,446 | ............... 95,688,501 | ..........1,335,100,480 | ....ccc0evvvereerenn.67.1 | e 1,426,451,329 1,335,100,480

11.8 Line 11.7.258 % Of COL B....ocverrerceeeseeesseieesestsesesienens | seeieiesies s sessesaens BT | 295 [ 003920 | e 187 | 7.2 | cveireieerierinneenn100.0 [ XXX [ e XXX

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovoviveeeieion | coveeieiiiieseisiens 38 |98 | 28 | 125 | e 48 | i 87 | b XK K | XXX

. Total Privately Placed Bonds

121 ClASS oot ssessssss s ssssss s ssssssssssssssnsssssens | sevsssesssnses 28,064,037 | ..oovvvuveen 82,136,347 | ............. 118,552,905 | ..vovervee 48,292,982 | ....ccueven.. 12,820,689 | .............289,866,960 | .....c.oeevvrevrreneen 148 [ v 276,469,912 289,866,960

6,696,372 | .... 110,146,770 | .... 174,559,683 ..37,437,365 1,027,143 | .... 293,118,417 ....329,867,333

4,276,391 5,533,070 0. ..22,349,955 ..22,736,055
478,840 514,339 .0 ...4,966,940 | ... ..0. . ..4,448112
.................... 619,200 cerrneinennnn 2,096,924 SOOI | reveeernnnnn. 15,263,806 . cerveereennnnnn 4,936,306
............................... 0 crinninnn: 338,492 cirinsinninnnn 155,000 v 2,213,840 e XK K [ 4,140,350
..40,134,840 | .... 303,495,413 14,602,832 | .... 614,382,870
12.8 Line 12.7.@5@ % Of COL B......cvvurierieeiirineiieiiieeseessessesseiseinees | e 6.1 [ o321 | 483 [ oo 133 | 22 [ i 100.0 | XXX s [ e XXX oo
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccoviviieiisinnes | covveissssssisnanenns 2.0 | e 106 [ 15.2 | v | i 0.7 | o329 [k XXX [ XXX oo
(@) Includes $.....337,578,336 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....34,646,629 current year, $.....54,663,074 prior year of bonds with Z designations and §......... 0 current year, $.....275,348,070 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS$.......... 0 current year, $.....4,000,000 prior year of bonds with 5* designations and $.....2,325,000 current year, $.....325,000 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.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1§............ 0; NAIC2S§...... 0; NAIC3S..... 0; NAIC4S§.... 0; NAIC5S§............ 0; NAIC6S......... 0.




Annual Statement for the year 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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

U.S. Governments
1.1 ISSUET OBIIGAtIONS.......c.oveceecieeiiereie ettt seessnses | evvessessesssessnes 217,416 | oo 1,081,095 | ...ccoeevneees 6,356,659 | ......ccueuc.. 5,756,414 | oo (V1N I 13,411,584 | oo 0.7 | oo 35,511,651 | covrvereeereeen 1T | 6,117,659 | ...cccevnnee. 7,293,925
1.2 Residential Mortgage-Backed Securities ..358 ...1,848 ..2,659 | ... ..4,865 | ... 00 ... ..5,829 0.0 .
1.3 Commercial Mortgage-Backed SeCUrities...........ccocveviereverrrerrerrinen. 0.0
1.4 Other Loan-Backed and Structured Securities...........couvrvrerrerreerernrenns 0.0
1.5 TOtAIS. ...ttt 1.7

All Other Governments
2.1 1SSUET ODlIGAtIONS. ......orvureererceeeeieeieeiseie ettt seaaes 0.1

0.0
0.0

2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities.

2.5 TOHaIS......cveicicti e

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS. ......ooverrerrirceeeeieeieee ettt seaees
3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured Securities.............cccoevererrrererennn.

3.5 TOHAIS ...t

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee..
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 Issuer OblIgations..........ccceveeveveereecierserseeeesessseeseeseesesssssessssssssessesseenes | evversensesrnnensen80,000 | oo 870,000 | .cocvrrrenenne 2,618,855 |............. 12,848,782 16,417,637 B 16,482,909 14,462,637
5.2 Residential Mortgage-Backed Securities ...30,984,894 8,176,740 .2,553,467 | .. 12,143 | ... ..50,117,223 ..88,682,427 | .... 43 1. ....50,117,222
5.3 Commercial Mortgage-Backed SECUNHES..........cccovvvvveververeierceeeerecees | v 426,829 | ..coerre 1,861,9% | ................2,713,855 | ...............9,890,702 | ............... 6,185,882 | ..c.e0eee21,079,264 | oo 1 | 00 23,337.275 | el 1 | 21,079,265
5.4 Other Loan-Backed and Structured SECUNtIES..........cc.evveeververrreiiererins [ s (01 I 0 [ ooiieesicenieieeeen0 0 0 [0 0.0 | 0 000 [
5.5 TOtAIS ... sns s ens st nsesnssnsnsas | sessensesseansans 8,896,808 |............... 33,716,890 | ..............13,509,450 | ............25292 951 | .............6,198.025 | .............87,614,124 | .ccoeevsvovrverenedd | ... 128,502,611 [ oo 8.3 [
Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations..........c..ccconven... ..36,173,016 |............. 379,053,495 | .... 1,417,017,459 .1,370,491,924 ..878,085,973 | ...........538,931,486
6.2 Residential Mortgage-Backed Securities. ...37,679,686 |.... 103,093,740 | ... 251,343,305 277,648,520 | .... ..239,016,135 | ... .12,327,169
6.3 Commercial Mortgage-Backed Securities.... N 1,033,013 | oo, 65,787 ....6,731,436 5,770,193 | ... 03 s 2,813,502 ....3,917,933
6.4 Other Loan-Backed and Structured Securities. e ...31,932,877 | .... ...66,969,348 128,417,647 160,101,243 48,535,013 ..79,882,635
8.5 TOtAIS... ..ottt 106,818,592 |............. 549,182,370 {............773,626,095 | .........277,437,290 | ............96,445,500 | .......... 1,803,509,847 [ ...ocovovivieee90.6 | oo 1,814,011,880 1,168,450,623 635,059,223
Hybrid Securities
7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt
7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns
7.3 Commercial Mortgage-Backed Securities.... . .
7.4 Other Loan-Backed and Structured SeCUrities..........cccoveverrivrievieieiens | coveiierieisissesceissins
7.5 TOtAIS. .ottt es st snses st | srensesssessensanssnsansansan 0
Parent, Subsidiaries and Affiliates
8.1 ISSUET OBIIGAtONS......cooevcveveeicreeiere sttt ssssssenes | cvenssssessnssssessesessessenes 0
8.2 Residential Mortgage-Backed Securities..... .0
8.3 Commercial Mortgage-Backed Securities.... . .0
8.4 Other Loan-Backed and Structured Securities..........cccocoveerereirirrinennes .0
8.5 TotalS.....ooeririeieies e .0




Annual Statement for the year 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

60IS

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 Column6 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 OblIGAtIONS.....c.veureurirreirieeieiieeieiseiseissese e ssesssessnenen | ceseeesesnnees 36,470,432 | ............. 401,625,245 | ............. 729,052,450 |.......... 270,659,216 | ..ccvvvvneee 95,594,513 | .......... 1,533,401,856 0 [ XXX s | e XXX s | e 973,534,477 | ....c..... 559,867,379
9.2 Residential Mortgage-Backed SeCUNtIES..........ocvveeeeeeenerernerinenes | e 46,070,023 | ............. 134,080,482 | ....ccvevenne 69,529,060 | ............. 46,396,696 | ............... 5,389,132 | .ovvrenenn. 301,465,393 A e XXX e | e XXX i | i, 289,138,222 | ............. 12,327,169
9.3 Commercial Mortgage-Backed SeCUTIIES..........cocrvrrrerrermeermeiineieines [ coveinerinennne 1,459,842 | ....cocvvvneee. 1,927,783 | ..ovvvvvrrn. 7,510,961 | ..ovvvnnvnne 10,200,295 | ....cccoonneene 6,711,819 | oo 27,810,700 A e XXX s | e XXX s | s 23,892,767 | ..ocovvvnne 3,917,933
9.4 Other Loan-Backed and Structured Securities...........cocvevvevnernerneenns | cornienninnees 31,932,877 [ .o 66,969,348 | ............... 17,864,966 | ............... 9,054,587 | ...coocvennee 2,595,869 | ............. 128,417,647 Ak XXX | XX | s 48,535,013 |.......o... 79,882,635
0.5 TORAIS...o.cvvureureaeeeiietisei et 115,933,174 | .... 604,602,858 | .... 823,957,437 | ...........336,310,794 | .. 110,291,333 | ..........1,991,095,596 | .... ...1,335,100,479 | ...........655,995,116
9.6 Line 9.5858 % Of COL B.....ccuuiuuiuiiiiiisiiissiissiissis i | eeesnsssssssssssie s 58 i, 304 | o I 16.9 [ i, 55 [, 100.0 .o e XXX [ XXX i XK | i 671 | s 32.9
10. Total Bonds Prior Year
101 1SSUET ODlGALIONS........ouvvrrirririeriierieriesesssssssssisssssessssesesssessssnas | oeseensseens 58,045,703 | ............. 331,163,529 | ... 735,593,426 | ........... 233,914,007 |........... 126,572,050 |..coovererce XXX | e ) .9 NN IO 1,485,288,715 [ ..o 728 | 974,587,760 |.......... 510,700,952
10.2 Residential Mortgage-Backed SECUtIES............couuvrvrivnerneerneeneinnennns | covreerinenens 43,215,834 | ............. 167,365,348 | ....coocvnnne. 85,065,260 | ............. 58,723,226 | ......co..... 11,967,107 | .covvvrreeee XKX i e XX K +1:366,336,775 [ oo 18.0 [ 353,413,683 | ..covvveneee 12,923,092
10.3 Commercial Mortgage-Backed SECUMHES...........c.vvvererrrirerirniirneirsis 1,020,597 | .... 5,211,526 | .... 5,313,760 8,972,914 | .. 8,588,672 |. ..29,107,469 ...24515,774 ...4,591,694
10.4 Other Loan-Backed and Structured Securities............ovvvrerreerrerneirnens | eosressinniens 41,474,051 | ..ccovvnnnee. 93,915,777 [ ..ovvvvinnne 20,562,506 3,925,190 | .o 223,719 160,101,243 73,934,111 86,167,135
10.5 TOtAIS. ..o ensensesses | crssiesinns 143,756,185 | ..ccvvnvee. 597,656,180 |............. 846,534,952 | ........... 305,535,337 | ..cocounee. 147,351,548 2,040,834,202 1,426,451,328 | ........... 614,382,873
10.6 Line 10.5858 % 0f COL. 8......ccouiiiriiiiieiisiii s | i 7.0 [, 293 | s 415 [, 15.0 [ o, 7.2 | XX | XX [ v 100.0 | .o XXX | i 69.9 | i 30.1
11. Total Publicly Traded Bonds
11,1 1SSUEE ODlGALIONS........ooiveieiiciiei i eessesseenas | eseessnneens 23,815,893 | ............. 235,138,085 | ............. 439,215,329 |........... 191,749,901 | ..ovvvvnees 83,615,269 | ............. 973,534,477 | v 489 | 974,587,760 | c.oovvvrrreireirns 478 | oo 973,534,477
11.2 Residential Mortgage-Backed SECUMtES...........couwurrvrruereneerneeneineinns | oereerinneens 42,987,604 |............ 126,506,892 | ......cccconn.. 69,287,890 | ............. 45,650,124 | .............. 4,705,713 | oo 289,138,223 | ..o 145 | 353,413,683 | .oovvvvieieiis 17.3 [ 289,138,223
11.3 Commercial Mortgage-Backed SECUMHES............covvurvnernerncrnerineiinees | v 1445422 | ....ooeeeeeee. 1,861,996 | ...cocovvrrnns 4,508,764 9,890,702 | ..overvrrnne 6,185,882 23,892,766 | ..ooovvvvrvrreineenen 1.2 | s 24,515,774 23,892,766
11.4 Other Loan-Backed and Structured Securities. N 7,549,415 ...30,324,203 7,450,040 .2,029,718 | .. 1,181,637 .48,535,013 73934111 | ... 36 ... ...48535013 |...
115 TOHAIS ..ottt esssensies | esisneeneens 75,798,334 393,831,176 | ...ccceuue 520,462,023 249,320,445 | ............. 95,688,501 1,335,100,479 | ..o 871 | 1,426,451,328 . 1,335,100,479
11.6 Line 11.585@ % Of COL B.....ovvvurirrcreceiieineereeseeseessssssisssssssesnens | evesissiisssssseessenens 5.7 | oo 295 | s 39.0 | e 18.7 [ oo T2 [ e 100.0 [overrere e XXX s | v XXX oo e XX [ s 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovvvninniiniinninn | o 38 [, 19.8 [ i, 261 | o 125 s 48 [ i, 671 | XX [, XXX e XX K i, 67.1
12. Total Privately Placed Bonds
12.1 Issuer Obligations............cccccuueenne. ..12,654,538 | .... 78,909,315 | .. ..11,979,243 559,867,378 | ... 510,700,952 | .... ....559,867,378
12.2 Residential Mortgage-Backed SecUrities. ..o | o 3,082,419 | oo 7,573,590 | oo 241,170 | T46,571 | oo 683,419 | .coovrvren. 12,327,169 B e, 12,923,092 B [ XXX [ i 12,327,169
12.3 Commercial Mortgage-Backed SeCUItIES............cccvevererrerierernesenens | v 14,420 | .ooovveriiireen 05,787 | onn.3,002,196 | oo 309,593 | v 525,937 | oo 3,917,933 V28 I 4,591,694 V2 Y. 0. . GO (SO 3,917,933
12.4 Other Loan-Backed and Structured Securities.............cooeveenrenrernrrnins | osiensinniens 24,383,462 | ....ccc..... 36,645,145 [ ....c.ccco...o. 10,414,926 | ............... 7,024,869 | ....cccooeee. 1414233 | .o 79,882,635 0 [ 86,167,135 2 [ XX | i 79,882,635
12.5 TOHAIS. ..ottt sttt ensins | estesieneens 40,134,839 | ..ccuunve. 210,771,683 |............ 303,495,413 | .ccovvvenee 86,990,348 | ............ 14,602,832 | ............. 655,995,115 614,382,873 655,995,115
12.6 Line 12.585@ % Of COL B.......cvuurirriiecieiiieineineeseeseesssssssssssineieens | eveiississssissieseeseens (G [ 320 | 48.3 [ e 133 [ o 22 [ 100.0 [ overreee e XXX s | e XXX oo e XX e XXX [ e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovviiiiniinnininn | o 20 [ 10.6 [ oo, 15.2 [ s 44 i 0.7 | oo 329 | XX [ XXX e XXX e e XXX | i, 32.9
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Annual Statement for the year 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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 DecembEr 31 Of PHIOT YEAI. ...t eeesssstsesessesssessessesssssnns | eeesessesssssssssssssssssssssesssssesses 24,992,969 | ... 24,992,969 | ...oooveriirieeseeeeeeeseeessseneenenn0 [ 0 | e
2. Cost of Short-term INVESIMENS ACGUITEA..........c.cvuiveeveciceeieieeeee ettt ss st ae s s b s sssssnes || stessessesssesssssessssssessesessesses s ssses e sansnsns O | coereeeeere e 0 | coveeeeeereeeeeeeseeenssesessssesesssseseseeses [ e 0 | e
3. ACCIUAI OF QISCOUNL......oovieieiei ettt sttt bbb bbb s s b es s bbb essesanbnes | oebessessessssssssses s esbes s b s s s b s nans 7,031 | oo T031 | e [ e eeeeneseesensreneerel0 | et
4, Unrealized valuation INCrEASE (ABCIEASE).........cvvveieicrieerce ettt s st es st a st s s s st st ss s s sssssssssessnsns || stestessssssesssssesnssstesses st essessssessessasansansns O [ oo O ] cooeieeeeieiesieeensesnseeernereenieeeel0 | e | s
5. Total Gain (I0SS) ON ISPOSAIS........cveurerrerrerrerereiseseseeeiseessseeeessessssesessessssssessessessessssssessessassessessasssssessessanssessessesssnssessans | sesessassssssessmssssnessessassssssessessssssssessesssnens 0 | et 0 | oo [0 | e
6. Deduct consideration reCeivVed ON QISPOSAIS.........ccuiueireiriiisieisesissieie sttt sss st sss s sessesssssnsens | sssessesssssssessessssessessssnsessessnsans 25,000,000 | .ovoevererieiereisieiesssnieeeinens 25,000,000 | covoverererrrieresrieesssenessenenenn0 [ 0 | e
7. Deduct amortization Of PrEMIUML.........c.co ettt sttt ettt ns e ssessensn | oesssssssssssessesssssessessansnsestensanssessessansanes L0 OO 0 | oo [ e 0 | e
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccceuciueeencveieeeseieiese et ssesisssessesesies | ctresssssssese st st b b besseeae 0 | e 0 | e [0 | e
9. Deduct current year's other than temporary impairment rECOGNIZEM............ovurureirnrerrirrieereieeseseseseesessesessessssesssnsseess | seerssmssssiessssssssssssssssssssssesssnsssssesesssnsssens 0 ] e 0 ] e | a0 | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccccevrrmrrrireiierseireiissssesisies | vttt 0 | e O [ o0 | v [ e
11. Deduct total NONAAMItEd BMOUNLS.........c.uieriiricicee ettt | fent et 0 ] e 0 [ eiiiissssissnsnsssessseerensnensQ | e ssssssnsssssssssssensss0 | srsiesesssne s ettt nes
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11)........coviviviiiiieiieiesseereseeesissesessessesssssensessssensssnns | coeesesossessessssssnssssessesssssssesesnsessessssnses 0 ] oo srnesnaenans 0 ] oeeeeeeeeeieseeeressesenesssnesnsnesnesneereld | everiresiesenssssessssesnesssresesessenssnsnenensns) | eoreesssissisesissinsesssnsenssnessenssssessnssssesaesas




Annual Statement for the year 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

SI11, SI12, SI13, SI14, Si15, E01, E02, EO3



Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

v03

0024695. .| COEUR D'ALENE..........ccccoviiiirinririiniians . |.04/30/2001 (U AR [0 IO 0 0 0 3,290,000 | 12/31/2010
0024719. PLAINFIELD cervn .06/12/1997 | . 0 0 0 0 0 2,420,000 |12/31/2010
0024741. . |ONONDAGA..........coomriierriierrereierei . | .04/30/2001 (U SRR [0 IO 0 0 0 2,590,000 | 12/31/2010
0024744. | ELPASO. .. . |.08/28/1997 [V [ [V 0 0 0 6,425,000 | 12/31/2010
0024745. « | SAN ANTONIO. ..o . |.08/29/1997 (U AR (U N 0 0 0 3,305,000 |12/31/2010
0024750. .. | DOUGLASS TWP.........ovvvvervirrieririeneienas . |.09/30/1997 (0 [0 IO 0 0 0 5,835,000 |12/31/2010
0024762. o [ SODDY-DAISY...ooiiirriireierecssiss s .04/30/2001 | . 0 0 0 0 () 661,500 |12/31/2010
0024786. | COLUMBUS.........ooiiriirinrcicsisss s . |.06/03/1998 [V [ U 0 0 0 2,385,000 | 12/31/2010
0024798. .. |FAYETTEVILLE s . |.09/30/1998 [V O 0 0 () 401,499 |12/31/2010
0024807. .. | BROKEN ARROW.....ccooooriiririniinnicciciiinniens . |.10/22/1998 (0 A [0 IO 0 0 0 3,430,000 | 12/31/2010
0024809. . | COLONIAL HGTS.......oovrvirrrinrrisnrinniii, . |.10/30/1998 [V U 0 0 0 3,295,000 | 12/31/2010
0024850. HENDERSON .04/13/1999 | . 0 0 0 0 0 17,315,000 | 12/31/2009
0024872. .. | OAKWOOD . |.10/22/1999 [V O 0 0 0 1,507,001 |12/31/2010
0024881. | ELKTON. oo . |.02/15/2000 (U (U 0 0 0 6,470,000 | 12/31/2010
0024883. .. | LOS ANGELES . .04/26/2000 [V (O I 0 0 0 5,105,000 | 12/31/2010
0024884. JLOUISA. ..o . |.04/28/2000 | ........ 8.000 | .o 1,370,384 (U [ (U 0 0 0 3,490,000 | 12/31/2010
0024885. . | BEAVERCREEK TWP........ s .05/11/2000 | ........ 8.250 . 926,752 [V (O IO 0 0 0 2,235,000 | 12/31/2010
0024891 TAYLORS.....vvirererineinereesrienssessesenseenns .09/07/2000 | ........ 8.000 | .o 6,089,128 (0 [0 IO 0 0 0 15,340,000 |12/31/2010
0024893. .. |ALBUQUERQUE..........ccoccouvunrne. .11/06/2000 | ........ 9.000 [V O 0 0 0 3,435,000 | 12/31/2010
0024902. .. |HALLS CROSSROAD..........cccoevvrirrirriineas ... |.05/16/2001 | ........ 8.000 (0 A [0 TSR 0 0 0 1,705,000 |12/31/2010
0024905. .. | BATTLE CREEK MI .08/30/2001 | ........ 8.200 2,071,741 (V1 RN [V I 0 0 0 9,115,000 | 12/31/2010
0024906. [ OLIVE TWP..ociessesinienn NG [ .08/30/2001 | ........ 8.200 |.... 1,001,637 (018 O [0 IO 0 0 0 4,405,000 |12/31/2010
0024907 TOWNSEND TWP. e OH..oovois | i, .08/30/2001 | ........ 8.200 | .o 1,295,473 [V O 0 0 0 5,700,000 |12/31/2010
0024909. .. | KNOX COUNTY . 1.08/30/2001 | ........ 8.200 rorrnn895,128 (0 (O OO 0 0 0 3,165,000 | 12/31/2010
0024910. .. | ROWAN COUNTY.. .08/30/2001 | ........ 8.200 | .o 1,035,870 [V U 0 0 0 4,560,000 |12/31/2010
0024912. .. | VERNON TOWNSHIP..........cccooomriiniinniiniinnns .09/10/2001 | ........ 8.210 (0 (O TSN 0 0 0 2,205,000 |12/31/2010
0024913. e [ o [ KNOX COUNTY ..ooooiirinriissicisssises s .10/12/2001 | ........ 7.750 ... . (V1 RN (U I 0 0 0 2,845,000 |12/31/2010
0024917 ... [ i MUSKOGEE.........ccoooiiiiiicsisscseas 1212172001 | ........ 7500 | .o 1,234,830 (V1 (U 0 0 0 3,195,000 | 12/31/2010
0024922. + | BIRMINGHAM......coovvirinrinirerierinene Al .04/09/2002 | ........ 7.680 5,483,275 [V [ [V I 0 0 0 20,490,000 |12/31/2010
0024924. | COLUMBUS........oovirininirsessseas (0] OO RO .05/01/2002 | ........ 7.500 1,186,498 (U (U 0 0 0 2,330,000 | 12/31/2010
0024926.  |ELPASO. .. T .05/17/2002 | ........ 7.850 ..2,551,501 (V1 RN [V I 0 0 0 9,670,000 |12/31/2010
0024927. . |BROOKSVILLE..........comsrrerrrrirnnens [ ... |.05/20/2002 | ........ 7.500 |.... (0 [0 IO 0 0 0 2,425,000 | 12/31/2010
0024947 COLUMBIA.....ccooovirinrinnssesns s MD..oovoe [ .10/15/2002 | ........ 6.875 | .o, 1,529,861 [V [ [V 0 0 0 4,510,000 | 12/31/2010
0125139. | PHENIX CITY oo Al .05/17/2005 | ........ 5.820 1,819,319 (V1 O (U 0 0 0 3,115,000 | 12/31/2010
0125329. .. | MOUNTAIN BROOK. . . . |Al .06/21/2007 | ........ 6.060 2,478,819 (0 A 0 | e 0 0 0 4,260,000 |12/31/2010
0125488. .. | BIRMINGHAM Al .03/09/2011 | ........ 5.070 1,213,266 0 | e 0 | oo 0 0 0 2,550,000 | 01/31/2011
01255623. . |FORT PAYNE - Al .08/30/2011 | ........ 5.500 |.... 1,674,801 (0 A [0 TN 0 0 0 3,600,000 |08/15/2011
0325132 TUCSON.......iiiiiisrissisc s AZ.ooviii | i, .04/07/2005 | ........ 5850 | 643,560 0 | s (U PR 0 0 0 1,050,000 |12/31/2010
0325153. | GILBERT i AZ... .07/07/2005 | ........ 5.750 [V [ U R 0 0 0 1,725,000 |12/31/2010
0325357. JLAVEEN. oo AZ.. . |.11/30/2007 | ........ 6.330 (118 O (1 IO 0 0 0 1,370,000 |12/31/2010
0325372. o | SCOTTSDALE.......ooririreririeieriesrierienes AZ.. .01/07/2008 | ........ 6.050 | .o 1,076,997 (0 [0 IO 0 0 0 1,485,000 |12/31/2010
0325431. | | TUCSON....ooiiiirises s AZ.. ... |.12/05/2008 | ........ 6.700 |.... 1,425,164 | . (U R 0 | oo 0 0 0 2,870,000 | 12/31/2010
0325510......ccumirinireieressnisinnies | i CHANDLER.......cccooivviiririinninns JLYAR I .06/29/2011 | ........ 5425 | 1,383,067 | . 0 | s [V [ 0 0 0 7,550,000 |05/13/2011




Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year
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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
0425231 | s LITTLE ROCK......couivirieerierieeiesirirsiieniens AR | s .04/25/2006 | ........ 6.080 | .o 3,016,320 (V1 TR [V I 0 0 0 4,765,000 |12/31/2010
0524992. I DEL AIRE......cooiiiieeseie e .1.04/10/2003 | ........ 6.400 2,976,675 (11 O [0 IO 0 0 0 10,255,000 |12/31/2010
0524994. TUSTIN . .04/17/2003 | . .2,812,213 0 0 0 0 0 5,480,000 | 12/31/2010
0524995. | FRESNO ..ottt . |.04/23/2003 1,126,721 (11 O [0 IO 0 0 0 1,820,000 |12/31/2010
0525116. 1 | SAN DIEGO......cooirriirierieresceieiesiessiessesessenns . |.12/29/2004 4,408,679 (11 R [V N 0 0 0 8,675,000 | 12/31/2010
0525133. | PACOIMA......coooiiniiccccsei .| .04/20/2005 2,797,310 (01 I (U ORI 0 0 0 4,625,000 |12/31/2010
0525142. . | FRESNO, . |.05/31/2005 3,151,085 (010 [ (O T 0 0 0 6,875,000 | 12/31/2010
0525227. SAN DIEGO .04/03/2006 | . 1,421,267 0 0 0 0 0 8,470,000 |12/31/2010
0525241. o | SANTA ANNA. ..ot . |.06/07/2006 3,343,139 (010 [ (O 0 0 0 18,705,000 |12/31/2010
0525267. o | SAN DIEGO.....cooiiiriiriiersnicesssesissesssienes . |.09/27/2006 1,807,339 (U1 RN (U I 0 0 0 3,130,000 | 12/31/2010
0525291. . |LONG BEACH......ccooiviriirieriereiceisieeisesienienes . |.12/27/2006 1,573,924 (010 [ (O 0 0 0 2,130,000 | 12/31/2010
0525295. [ MISSION VIEJO.....ooiiiiniiniicciiisissiesieiienes . |.12/28/2006 1,659,449 (01 I (VI IO 0 0 0 2,980,000 | 12/31/2010
0525315. SACRAMENTO .04/16/2007 | . ..1,524,699 0 0 0 0 0 3,040,000 | 12/31/2010
0525373. .. | WINDSOR. . |.01/15/2008 3,426,443 [V (U IO 0 0 0 4,000,000 |12/31/2010
0525396. .. | MORGAN HILLS . |.05/22/2008 2,763,891 (010 (1 IO 0 0 0 10,320,000 |12/31/2010
0525404. .. | LOS ANGELES . |.07/09/2008 1,616,658 (01 I (O O 0 0 0 2,445,000 |12/31/2010
0525417. ..|DEL MAR..... . |.09/30/2008 1,420,128 (018 (1 I 0 0 0 3,945,000 | 12/31/2010
0525425. e | .. |CHINO ... |.10/30/2008 2,553,314 (01 I (O O 0 0 0 3,765,000 |12/31/2010
0525452........ccoeveeivesiieriesiseessssisssiesins | eerieees SUNNYVALE....... .06/17/2010 1,011,927 (118 SR (1 N 0 0 0 2,700,000 | 04/28/2010
0525522 .. | DANA POINT . .08/19/2011 1,285,942 (01 I (0 IO 0 0 0 2,760,000 | 07/01/2011
0625232 .. | DENVER .| .04/25/2006 1,313,336 (010 (I T 0 0 0 2,650,000 | 12/31/2010
OR24066.........ccvvvrvrerrrirerrries .. | GREELEY . |.07/31/1997 (01 I [V IO 0 0 0 1,125,000 | 12/31/2009
OR24234.........oovviverrrrseiieris <weene. | NEW BRIGHTON RN MN........ ... | .04/29/1999 ..21,403 (010 (IR T 0 0 (1 I 183,000 | 12/31/2010
OR24298.........ocvmiiiiieiisrissiiesniseseniens [ e ALBUQUERQUE...........ccccooeuuvunee NM.oovv [ s .08/24/1999 223,993 (U1 RN [V IO 0 0 (V1 PR 920,000 |12/31/2010
1025057. v | LAKELAND......ctvimiimrierieieeis st [ . |.02/27/2004 1,900,733 (118 S (1 N 0 0 0 3,935,000 | 12/31/2010
1025169. o [PALMETTO..c..ocviiieriiceence s FLoviiiiine . |.09/16/2005 1,634,311 (11 O (O O 0 0 0 2,660,000 |12/31/2010
1025205 . |PORT STLUCIE.......ooeeeeeereeeernn. [ . |.01/31/2006 (N (IR T 0 0 0 1,360,000 |12/31/2010
1025264 . .. | WEST PALM BEACH . . FLoiine ... | .09/07/2006 {01 IO (0 I 0 .0 0 4,160,000 |12/31/2010
1025286.......cooucvvrrererireisseeissriserieseeeenes | oeeereeens FORT LAUDERDALE.........ccotiiiririreireniseiesieseeesenisssssessssnsaes FLuwtrrins [ .12/18/2006 (118 SR (1 TN 0 0 0 3,580,000 | 12/31/2010
1025325. o | PLANTATION. cc.ootiriireienseersiensnies | I . | .05/14/2007 (11 (0 I 0 .0 0 1,415,000 |12/31/2010
1025349. .. | WINTER HAVEN OO [ .09/28/2007 (1 (IR T 0 0 0 2,080,000 | 12/31/2010
1025363. .. | CORAL SPRINGS........coevvrirrrirriserineiieniienes [ . [.12/20/2007 1,714,699 (11 S (O N 0 0 0 2,815,000 |12/31/2010
1025381. . |ROCKLEDGE.......ccoouverirrirennns [ ... |.01/31/2008 2,555,986 (N (IR T 0 0 0 4,545,000 |12/31/2010
1025398 TAMPA ..ottt [ SO .06/02/2008 1,093,042 (V1 SR [V N 0 0 0 3,090,000 | 12/31/2010
1025434, .. | POMPANO BEACH.......cccnivreirierienirneeienns [ . 1.02/17/2009 (01 I (1 IO 0 0 0 1,715,000 |12/31/2010
1025473. .. | JACKSONVILLE.........corvvnene. [ . |.11/01/2010 (1 (O O 0 0 0 4,060,000 |12/31/2010
1025485. 1o | GROVELAND.......coovtrrirerneieiierieeesesissisessnsins [ . |.01/26/2011 (01 I (1 RN 0 0 0 4,140,000 |12/03/2010
1025486. . [ GROVELAND.......ovvirirriiieiiniierieeeiesienisseens [ ... |.01/26/2011 (1 (O O 0 0 0 2,063,000 | 12/03/2010
1025489 ORLANDO. ...t eseesssias FLuwrries [ .03/24/12011 | ... 5.910 | oo 971,789 (118 SR (1 N 0 0 0 2,325,000 | 03/02/2011
1025495. .. | STPETERSBURG........covtvierirriierirrirriieriens [ .04/07/2011 | ........ 5690 | .o 1,448,263 (01 I, (O O 0 0 0 2,340,000 |03/17/2011
1025502. 1 | BRADENTON. ..ot [ . 1.05/25/2011 | ........ 5.650 1,154,692 (118 O (1 IO 0 0 0 3,975,000 | 03/04/2011
1025503. . | JACKSONVILLE | .05/27/12011 | ........ 5.625 | .o 1,516,596 (0 (O 0 0 0 2,500,000 | 04/27/2011
1025505. e |- . ... |.06/03/2011 | ........ 5.625 |.... 1,119,573 | . (01 [0 IO 0 0 0 1,900,000 |05/06/2011
1025575 | e KISSIMMEE..........coourimeeimiieneriesiesiseesessse e ssssssensnens FLu i [ e .07/07/2011 | ........ 5730 | oo 1,182,987 | . 0 | e U N 0 0 0 1,725,000 |06/29/2011
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1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
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1025519, | eeeieeens DESTIN.... FLuwirions v 07/27/2011 | ........ 5500 | .o 2,972,262 (V1 TR [V I 0 0 0 4,450,000 |06/01/2011
1025528. [ ORLANDO. ...ttt . 1.09/29/2011 | ........ 5.500 (11 O [0 IO 0 0 0 1,520,000 |08/17/2011
1125112. TIFTON. oot .11/29/2004 | . 0 0 0 0 (11 875,000 |12/31/2010
1125183. .. | OAKWOOD.........cooriiirririicirrirnes . |.11/01/2005 0 | e (U PN 0 0 0 3,315,000 | 12/31/2010
1125258. o | DALTON. ..ot . |.08/21/2006 (11 R [V N 0 0 0 2,875,000 | 12/31/2010
1125338. .. | OAKWOOD.......covvirinriciieriens . |.08/13/2007 (01 I (U ORI 0 0 (V1 R 800,000 |12/31/2010
1125362. . [ SAVANNAH.......cvvmiiiiriiinerieriseiseeiesniis . |.12/20/2007 (1 (O T 0 0 0 2,550,000 |12/31/2010
1125483. SAVANNAH . .12/22/2010 |. 0 0 0 0 0 3,650,000 |12/31/2010
1125531, o | SAVANNAH. ....ooviriieienisseserenisenienes . |.10/20/2011 (1 (O 0 0 0 2,235,000 | 08/24/2011
1325092. .. | COEUR D'ALENE........oovemrrreicrierineiienns . |.09/16/2004 (U1 RN (O IO 0 0 0 1,245,000 |12/31/2010
1325224. .. |COEUR D'ALENE.........coomrirererierieriniens . |.03/30/2006 (1 (O 0 0 0 1,190,000 |12/31/2010
1425146. | KENILWORTH. ...t . | .06/08/2005 (U RN [V IO 0 0 0 1,355,000 |12/31/2010
1425236. MIDLOTHIAN .05/15/2006 | . ..1,198,256 0 0 0 0 0 1,855,000 |12/31/2010
1425304. .. | ARLINGTON HEIGHTS........... . [.02/01/2007 1,888,490 0 | e (U IO 0 0 0 3,940,000 | 12/31/2010
1425382. .. | EDWARDSVILLE.........cccorrrnees Lo, . |.02/07/2008 (010 [0 I 0 0 0 2,665,000 |12/31/2010
1425385. .. |BOURBONNAIS......cooovriiieriniceissiessieesnienes | I . |.02/28/2008 (U1 RN [V IO 0 0 0 1,155,000 |12/31/2010
1425429. .. |LINCOLNWOOD.........cocorrrrnnee | I . |.12/01/2008 . (018 (IR I 0 0 0 2,505,000 |12/31/2010
1425458. [ CHICAGO.....ivcierieeeas .07/16/2010 862,929 (01 I [V IR 0 0 0 1,485,000 |12/31/2010
1425459 GURNEE........coouiiieiieeiesisecsssiss s .07/22/12010 | ........8.125 | oo 943,420 (118 SR (1 N 0 0 0 1,580,000 |12/31/2010
1525141. | ZIONSVILLE. ... .05/24/2005 1,119,193 (01 I (0 IO 0 0 0 1,535,000 |12/31/2010
1525180. .. | BUCKCREEK TWP.....cooouivirierieerenieineriseinn . |.10/28/2005 | ........ 5.570 2,218,119 (010 (I T 0 0 0 2,710,000 | 12/31/2010
1525229. .. | ST JOSEPH TWP s .04/07/2006 | ........ 6.460 (V1 RN [V I 0 0 0 1,515,000 |12/31/2010
1525287. . [ BROWNSBURG.........cooomrrrrrrienriesiee e . |.12/20/2006 | ........ 6.300 |.... . (1 (IR T 0 0 0 2,120,000 | 12/31/2010
1525331 INDIANAPOLIS. ..ot .06/26/2007 | ........ 6.130 | .o 632,229 (01 I [V IO 0 0 0 4,395,000 |12/31/2010
1525332. .. |MCCORDSVILLE s . |.06/28/2007 | ........ 6.390 1,769,840 (1 (IR T 0 0 0 2,415,000 | 12/31/2010
1525371. + | INDIANAPOLIS......ocoovrieireiieriesississ e nieees . .12/26/2007 | ........ 6.470 1,870,818 (01 I [V IO 0 0 0 2,710,000 | 12/31/2010
1525491, .. | FISHERS . |.04/06/2011 (N (IR T 0 0 0 1,500,000 |03/01/2011
1525499. . | CARMEL . |.04/28/2011 (118 O (O N 0 0 0 3,050,000 |04/08/2011
1625196 DES MOINES........overiiirereieeisesssiesessssssnseens .12/08/2005 (1 (IR T 0 0 0 1,785,000 |12/31/2010
1625230. o | DAVENPORT......ovtiiririeineisierssieeessssiessnies . | .04/24/2006 {01 I (0 I 0 .0 0 1,085,000 |12/31/2010
1625247. . IDES MOINES.....c.oiverrereeieses s .06/29/2006 . (1 (IR T 0 0 0 2,115,000 | 12/31/2009
1625278. o |ELLSWORTH. ...t .11/28/2006 | ........ 6.510 . 827,016 (U I (0 0 .0 0 1,260,000 |12/31/2010
1625322. [ WATERLOO. ...ttt A ... | .04/30/2007 | ........ 6.620 | ..o 300,714 (118 S (1 N 0 0 (V1 RN 735,000 |12/31/2010
1625419 DES MOINES.........oiiirieiniiesieeississssssssessienes A [ .10/09/2008 | ........ 6490 | .o 2,474,869 (1 (O O 0 0 0 3,905,000 | 12/31/2010
1825089. | DANVILLE. ... KY.... . |.08/26/2004 | ........ 6.660 (118 SR (1 IO 0 0 0 1,050,000 |12/31/2010
1825143. o |[LEXINGTON. ...oovinriririeieriserienieesienes KY.... .05/31/2005 | ........ 6.040 (1 (O O 0 0 0 1,485,000 |12/31/2010
1825352. .. |LOUISVILLE... . |.10/17/2007 | ........ 6.375 1,058,396 (01 I (1 RN 0 0 0 1,830,000 |12/31/2010
2225157. . | PLYMOUTH... . ceeve MA......... ... |.07/18/2005 | ........ 5.500 |.... 4,122,050 (010 [ (O O 0 0 0 9,120,000 | 12/31/2010
2225506 BURLINGTON......ccouireirrineiirieeieeses e sersesssensenes MA. i [ i .06/09/2011 | ........ 5.625 | .o 1,473,126 (118 SR (1 N 0 0 0 2,770,000 | 05/02/2011
2325307. .. | PLYMOUTH TWP PR MI .03/01/2007 | ........ 6.320 (1 (O O 0 0 0 4,220,000 |12/31/2010
2325326. . |ROMULUS........oovvrrerrerrcerian MI .05/30/2007 | ........ 6.300 (01 I [0 O 0 0 0 1,710,000 |12/31/2010
2425080. o | MINNETONKA......coooieriiiinerierieseienesisseeissies MN........ .06/18/2004 | ........ 5.620 | .o 7,068,588 (01 (O 0 0 0 16,050,000 |12/31/2010
2425368. e |- i | ST PAUL s MN........ .o 1202172007 | ........ 6.100 |.... 2,681,823 | . (118 SR (1 IO 0 0 0 4,050,000 |12/31/2010
2425507 ... | s GOLDEN VALLEY.......otviiimerierineeieriseenseriesiens MN.oive [ i .06/14/2011 | ........ 5.690 | .o 1,235,832 | . 0 | e U N 0 0 0 1,970,000 |05/10/2011
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2625165......c.cverrininnns [ s LEE'S SUMMIT.....oiiiviiriiiniisnicsseseseineeaas MO...coooo [ .08/22/2005 | ........ 5.910 1,840,000 |12/31/2010

2625179. . | JEFFERSON COUNTY.... s . |.10/06/2005 | ........ 5.940 | TALAE | 0 | 0 [ 1,365,000 |12/31/2010
2625233. STLOUIS ... .04/26/2006 | . ..2,300,718 2,715,000 | 12/31/2010
2625406. | EARTH CITY e . |.07/23/2008 3,624,857 | oo | 0 | 5,125,000 | 12/31/2010
2725159. o | BOZEMAN.....ooovviiecenecsenes . |.07/29/2005 TATBABT | s | 0 | 2,770,000 |12/31/2010
2725206. o | BOZEMAN......coiieicceeceres . |.02/08/2006 1,642,167 | oovvrreecineriseniinenn0 | 0| 4,330,000 | 12/31/2010
2725366. [ BOZEMAN.......oovviiniinisnieeenessseneiis . 1.12/20/2007 | .......6410 | oo 1,152,386 | 0 | 0| 3,340,000 | 12/31/2010
2725471. BOZEMAN... 11/29/2010 . 1,000,000 |12/31/2010
2825023. .09/09/2003 | .......6.500 | .coovviiriiinriiineenn821,951 | 0 [0 | 1,440,000 |12/31/2010

2825149.
2825151.
2825251.

.06/22/2005
.06/29/2005
.07/13/2006

1,040,000 |12/31/2010
1,270,000 |12/31/2010
2,140,000 |12/31/2010

. [LINCOLN.... 1,052,946

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0
2825293. OMAHA.. .12/28/2006 | . ..2,115,622 0 0 0 .0 0 4,235,000 |12/31/2010
2825496. o [PAPILLION. ...t .04/15/2011 (01 I [V IO 0 0 0 1,770,000 |03/23/2011
2925469. | LASVEGAS........ooeeeeeecee s . 1.10/27/2010 (01 (N 0 .0 0 7,260,000 |12/31/2010
3025334. +. | COLEBROOK........vovrmrrrvnmmimrrrirsesrreesranas . |.07/31/2007 [0 A [0 0 0 (1 970,000 |12/31/2010
3125190. .. | ELIZABETH . |.11/15/2005 1,423,383 (11 (0 [ I 0 .0 0 1,630,000 | 12/31/2010
3225187. . | ALBUQUERQUE NM........ . |.11/09/2005 2,378,759 (0 (O A 0 0 0 4,475,000 | 12/31/2010
3225235 ROSWELL.....oveeeeeeeeeeeeren .05/04/2006 2,646,780 (01 (V1 0 .0 0 8,735,000 |12/31/2010
3325115. o [MORAVIA.......oooiiirinieintesese e . | .12/22/2004 (0 I (0 IO 0 0 0 1,530,000 |12/31/2010
3325129. o [AUBURN......ooiitiee e . 1.03/22/2005 (01 (0 0 .0 0 1,465,000 | 12/31/2010
3325171. o | PENFIELD.....oorrveeriens . |.09/22/2005 1,253,647 (0 (O A 0 0 0 1,615,000 |12/31/2010
3325194. CIMINEOLA......coie s . |.11/18/2005 2,258,719 (1 (V1 0 .0 0 6,205,000 |12/31/2010
3325269 BOHEMIA........coiiiiireiiieieiesssiessssieesisine .09/29/2006 2,371,636 (01 I [V IO 0 .0 0 2,995,000 |12/31/2010
3425202. o [ DURHAM......ooiiieee e . 1.01/19/2006 1,385,953 (0 (01 0 .0 0 2,715,000 |12/31/2010
3425239. < | GREENSBORO.......ccorrriiminnienersesisessenenes . |.05/31/2006 1,749,075 (1 IO (1 IO 0 0 0 4,170,000 | 12/31/2010
3425370. .. |CHARLOTTE . |.12/121/2007 3,612,851 (01 (VN 0 .0 0 4,805,000 |12/31/2010
3425403. . | GOLDSBORO. ... | .06/24/2008 2,765,632 (11 (0 0 .0 0 4,735,000 |12/31/2010
3425444 ROANOKE RAPIDS.........ooveeeerereinirieireenes |\ (G R .03/01/2010 | .......6.375 | .o 822,491 (01 (1 0 .0 0 2,720,000 |12/31/2010
3425457. o | CHARLOTTE ..o NC........ . 1.07/13/2010 1,505,453 (0 [0 O 0 0 0 3,235,000 |12/31/2010
3425475. o [HOLLY SPRINGS......ovoeeeeeeeeeeeeeeeeeeeeeereeenin NC......... .11/22/2010 1,266,304 (01 (VN 0 .0 0 1,750,000 | 12/31/2010
3425487. [ ASHEVILLE..........vvoeeecerveeeeescese. NC......... . |.01/26/2011 1,828,998 (0 [0 O 0 0 0 2,950,000 | 11/22/2010
3625002. e | o [LOVELAND......ocieieee et OH......... ... | .05/30/2003 3,557,766 (0 (0 0 .0 0 7,160,000 |12/31/2010
3625138 | e VANDALIA. ..ot OH..ooovve | s .05/10/2005 1,912,104 {1 (V1 0 .0 0 6,950,000 |12/31/2010
3625144. . [GROVEPORT ..ottt OH......... . |.06/02/2005 (01 I (0 0 .0 0 2,330,000 |12/31/2010
3625145. o [CINCINNATL ..o OH......... . | .06/02/2005 () (0 0 .0 0 6,820,000 |12/31/2010
3625166.  [COLUMBUS......ooeiieeeeeee s OH......... . |.08/30/2005 (0 (0 0 .0 0 1,380,000 | 12/31/2010
3625184. .| FRANKLIN TWP......cccovvvirrnnee. OH......... ... | .11/01/2005 () (01 0 .0 0 1,245,000 |12/31/2010
3625185 WASHINGTON TWP......cooeriririeirieieenes OHuoe | e .11/01/2005 (01 N (0 0 .0 0 9,700,000 |12/31/2010
3625189. o |COLUMBUS........ootiiiiiieissise s OH......... . [.11/10/2005 {01 (VI 0 .0 0 1,755,000 |12/31/2010
3625192. [ GAHANNA ..o OH......... . |.11/18/2005 (0 (0 0 .0 0 1,025,000 | 12/31/2009
3625197. .. [WASHINGTON TWP.......corvrerinrrrriniinnenns OH......... .12/16/2005 | ........ 5.850 | .o 1,575,152 (11 (1 0 .0 0 2,765,000 |12/31/2010
3625240. .| BROOK PARK.......coreririrrieirirrinens OH......... .06/06/2006 | ........ 5.990 1,734,233 {0 (VI 0 .0 0 3,265,000 |12/31/2010

0 0 0 0 0

3625246.......corvrinicnins | s ELYRIA ..o OH..oooooe | oo .06/27/2006 | ........ 6.420 | .o, 1,002,562 | oo | 0 | 1,645,000 | 12/31/2010
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3625252........ccurierrieienrinneienins | s PAINESVILLE........cooivierieenieieieninenienes OH.ovvve | e .07/18/2006 | ........ 6420 | .o 964,396 (V1 TR [V I 0 0 0 2,120,000 | 12/31/2010
3625256. . [HUBER HEIGHTS......coiiireieiierieeieeseeissins . |.08/08/2006 | ........ 6.730 |.... ..2,551,803 (11 O [0 OO 0 0 0 4,365,000 |12/31/2010
3625274. GROVE CITY. . .10/31/2006 | . . .939,830 0 0 0 0 0 5,220,000 | 12/31/2010
3625280. o | CINCINNATL oo . |.11/28/2006 (01 I [0 IO 0 0 0 1,860,000 |12/31/2010
3625283. .. | BROOK PARK ... . |.12/05/2006 (N (O 0 0 0 1,485,000 |12/31/2010
3625290. | FAIRFIELD ..ottt . |.12/22/2006 (11 O (U N 0 0 0 2,220,000 | 12/31/2009
3625294. | WEST CHESTER......oiviereererieinerieerienienes . |.12/28/2006 1,524,639 (010 [ (O T 0 0 0 2,970,000 | 12/31/2010
3625335. COLUMBUS .07/31/2007 | . . .2,110,558 0 0 0 0 0 3,110,000 |12/31/2010
3625340. .. | ATHENS . |.08/16/2007 2,183,721 (010 [ (O 0 0 0 4,770,000 |12/31/2010
3625361. o | CINCINNATL .o .12/11/2007 1,868,505 (U1 RN (U I 0 0 0 3,620,000 | 12/31/2010
3625388. .. | CARROLLTON . |.03/24/2008 1,664,696 (010 [ (O 0 0 0 3,530,000 |12/31/2010
3625534. | FOREST PARK. ..ottt .10/27/2011 1,156,509 (U RN [V IO 0 0 0 2,180,000 | 09/06/2011
3725123. OKLAHOMA CITY. .02/22/2005 | . . ..1,916,427 0 0 0 0 0 3,575,000 | 12/31/2010
3725181. .. | TULSA . |.10/31/2005 0 | e (U IO 0 0 0 1,680,000 |12/31/2010
3725225. .. | TULSA . |.03/31/2006 (010 [0 I 0 0 0 1,765,000 |12/31/2010
3725226. o [MUSKOGEE..........ooviieiniiieiicesisesees e .03/31/2006 (U1 RN [V IO 0 0 0 1,175,000 |12/31/2010
3725532. .. | TULSA . |.10/20/2011 1,335,632 (018 (1 I 0 0 0 1,900,000 |09/21/2011
3925199. . |HORSHAM TWP.......ccorvrvrriinns .12/28/2005 2,740,820 (01 I [V IR 0 0 0 4,560,000 |12/31/2010
3925244 CASTLE SHANNON BOROUGH.... .06/15/2006 537,568 (018 (IR T 0 0 (1 I 865,000 |12/31/2010
3925248 .. | QUAKERTOWN . |.07/06/2006 ..3,193,135 (01 I (0 IO 0 0 0 4,830,000 |12/31/2010
3925289 .. | PITTSBURGH...... . |.12/21/2006 . (1 (I T 0 0 0 2,000,000 | 12/31/2010
4125118. .. |MOUNT PLEASANT .01/18/2005 1,859,392 (V1 RN [V I 0 0 0 3,570,000 | 12/31/2010
4125271. . |NORTH MYRTLE BEACH........ccccoonerrmrrmirririneenns . |.09/29/2006 1,537,071 (010 (IR T 0 0 0 2,555,000 | 12/31/2010
4125272 CONWAY ...oooviiiiersiiereniees .10/24/2006 1,537,601 (01 I [V IO 0 0 0 2,795,000 | 12/31/2010
4125365. .. | GEORGETOWN. ..ot . |.12/20/2007 3,012,704 (10 (IR T 0 0 0 6,875,000 | 12/31/2010
4125440. | GREENVILLE......ooveeveeeeerresr .12/23/2009 2,004,977 (01 I [V I 0 0 0 4,925,000 |12/31/2010
4125449. .. | GREENVILLE..........ovvrerrerrierrene . |.06/03/2010 1,007,355 (N (IR T 0 0 0 1,930,000 |12/31/2010
4125536. | FORT MILL. oo .10/31/2011 1,295,335 {01 IO (0 I 0 .0 0 2,080,000 |08/24/2011
4325113 LAKELAND.......otvvmrimerierieseeesssisessesssesssessesiseenns .12/14/2004 1,582,564 (118 SR (1 TN 0 0 0 2,720,000 | 12/31/2010
4325167. o | COLLIERVILLE. ..o . | .08/30/2005 {01 I (0 I 0 .0 0 1,905,000 |12/31/2010
4325374. .. |HENDERSONVILLE.................. .01/24/2008 (1 (IR T 0 0 0 1,945,000 |12/31/2010
4425058. | ABILENE.......ooiiiiiiesiesisess s .02/27/2004 4,202,936 (11 S (O N 0 0 0 7,690,000 | 12/31/2010
4425107. e |- . |DALLAS.......oooerereereeiesenis .11/16/2004 1,087,460 (N (IR T 0 0 0 3,060,000 | 12/31/2010
4425108........coovrrererenns | s EL PASO....coiiririieieiniene s siesseesienes .11/17/2004 . 832,937 (V1 SR [V N 0 0 0 2,330,000 | 12/31/2010
4425114, w JALLEN. e . |.12/20/2004 (118 SR (1 IO 0 0 (V1 RO 675,000 |12/31/2010
4425120. [ LAREDO.....ciiiiiriiiissiesie s . |.01/25/2005 0 | o [V I 0 0 0 2,960,000 | 12/31/2010
4425161. | ELPASO...coiiiiieicieisiesiesiseesse s nnees . |.08/10/2005 (118 O (1 RN 0 0 0 4,675,000 |12/31/2010
4425188. . [ SAN ANTONIO. ... . |.11/09/2005 (1 (O O 0 0 0 2,620,000 | 12/31/2010
4425193 PASADENAL........oootireineiierieseeesss e ssssissesenes .11/18/2005 (118 SR (1 N 0 0 0 2,880,000 | 12/31/2010
4425222. .| CONROE........cooomvrrrrrcnrrenris . |.03/28/2006 (1 (O O 0 0 0 2,915,000 | 12/31/2010
4425223. | CONROE........cooomrrrrieirniins . |.03/28/2006 (01 I [0 O 0 0 (1 I 670,000 |12/31/2010
4425228. | TEMPLE ... .04/06/2006 | ........ 8.150 | oo 1,411,925 (110 SR [V RN 0 0 0 2,205,000 | 12/31/2010
4425249. e |- o |HOUSTON. ...ttt ... | .07/11/2008 | ........ 6.630 |.... 2,078,664 | . (01 [0 IO 0 0 0 3,895,000 |12/31/2010
4425250........coocvrireereeseeni | s DALLAS......oovirierineeierienireenns L. T .07/12/2006 | ........ 8.700 | .o 2,064,887 | . 0 | e U N 0 0 0 3,470,000 | 12/31/2010
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B425284.......oove s LEWISVILLE.........ooviviririeierinerieniseesseisnsienienessessssessisnennens. | Tevverens [ oveesnnninniines .12/12/2006 | ........ 6.330 | .o 1,239,534 (V1 TR [V I 0 0 0 1,540,000 |12/31/2010
4425299. . | CONROE .1.01/19/2007 | ........ 6.610 (01 I [0 OO 0 0 0 1,160,000 |12/31/2010
4425302. MCALLEN .01/31/2007 | . 0 0 0 0 0 7,450,000 | 12/31/2010
4425312. .. |HOUSTON . |.03/29/2007 (11 O [V IR 0 0 0 1,650,000 |12/31/2010
4425316. .. | ADDISON . |.04/16/2007 1,298,887 (010 (O 0 0 0 1,955,000 |12/31/2010
4425324. .. | DALLAS . | .05/14/2007 1,842,882 (01 I (U ORI 0 0 0 2,755,000 | 12/31/2010
4425333. . |HOUSTON . |.06/29/2007 1,913,026 (010 [ (O T 0 0 0 3,845,000 | 12/31/2010
4425367. CARROLLTON .12/21/2007 |. ..3,154,695 0 0 0 0 0 4,700,000 |12/31/2010
4425369. .. | SUGAR LAND . |.12/21/2007 1,418,101 (010 [ (O 0 0 0 2,090,000 | 12/31/2010
4425377. .. | SAN ANTONIO. . |.01/29/2008 1,093,305 (U1 RN (U I 0 0 0 2,625,000 | 12/31/2010
4425393. .. | TEMPLE.............. . |.05/12/2008 1,040,612 (11 SR [V RN 0 0 0 1,440,000 |12/31/2010
4425415, . |HOUSTON . |.09/26/2008 1,086,095 (U RN [V IO 0 0 0 1,675,000 |12/31/2010
4425427. HOUSTON .11/21/2008 | . ..3,217,122 0 0 0 0 0 8,825,000 | 12/31/2010
4425462. .. |HOUSTON .1.09/15/2010 1,186,568 0 | e (U IO 0 0 0 2,565,000 | 12/31/2010
4425493, .. | DALLAS . |.04/07/2011 1,458,357 (010 [0 I 0 0 0 4,250,000 |01/13/2011
4425511. .. | SAN ANTONIO. . |.06/30/2011 1,067,645 (01 I (VI IO 0 0 0 2,700,000 | 03/07/2011
4525162. .. | SALT LAKE CITY. . |.08/15/2005 2,445,637 (018 (IR I 0 0 0 3,295,000 | 12/31/2010
4525163. . | SANDY... . |.08/15/2005 1,000,881 (U1 PR [V IR 0 0 0 2,160,000 | 12/31/2010
4525380 PROVO........ .01/31/2008 2,610,038 (018 (IR T 0 0 0 5,545,000 | 12/31/2010
4625461. . . |.08/26/2010 3,291,737 (01 I (0 IO 0 0 0 5,780,000 | 12/31/2010
4725131. .. | STERLING . |.03/30/2005 2,957,268 (1 (I T 0 0 0 8,075,000 | 12/31/2010
4725134. .. |MIDLOTHIAN . | .04/28/2005 (V1 RN [V I 0 0 0 1,830,000 |12/31/2010
4725204. . | POWHATAN....... . |.01/30/2006 (1 (IR T 0 0 0 1,275,000 |12/31/2010
4725237 MECHANICSVILLE .05/15/2006 | .......6.170 [ ..oooverireriiierinins 987,659 (U1 RN [V IO 0 0 0 2,760,000 | 12/31/2010
4725261. .. |INORFOLK.. . |.08/30/2006 1,280,758 (10 (IR T 0 0 0 2,305,000 |12/31/2010
4725408. .. | GAINESVILLE . | .08/15/2008 1,324,711 (01 I [V I 0 0 0 1,915,000 |12/31/2010
4725411. .. |NORFOLK.. . |.09/02/2008 ..3,260,168 (010 (IR T 0 0 0 8,535,000 |12/31/2010
4725412. e | . |NORFOLK.. . |.09/02/2008 (118 O (O N 0 0 0 8,535,000 | 12/31/2010
A725420........ccomeveeiieeieeee e GAINESVILLE .10/10/2008 (118 SR (1 TN 0 0 0 3,450,000 | 12/31/2010
4725450. .. | VIRGINIA BEACH . |.06/07/2010 {01 I (0 I 0 .0 0 3,400,000 |04/20/2010
4725454, .. | MIDLOTHIAN .06/23/2010 (110 (IR T 0 0 0 1,300,000 |05/04/2010
4725467. .. |PORTSMOUTH.... . [.10/27/2010 {01 I (0 0 .0 0 2,300,000 |08/27/2010
4825137. e |- . | SPOKANE VALLEY. . |.05/02/2005 . (N (IR T 0 0 0 3,025,000 | 12/31/2010
4825262.......cooeveriier s TACOMA .09/01/2006 | ........ 6.300 | .o 1,013,443 (V1 SR [V N 0 0 0 2,795,000 | 12/31/2010
4825435. .. | GIG HARBOR .1.02/19/2009 | ........ 7.250 1,554,813 (01 I (1 IO 0 0 0 3,495,000 | 12/31/2010
4925383. .. | HEDGESVILLE. .1.02/11/2008 | ........ 6.240 | .o 2,311,215 (010 [ (O O 0 0 0 3,970,000 | 12/31/2010
5025191. ..| OCONOMOWOC . |.11/16/2005 | ........ 5.710 1,981,046 (01 I (1 RN 0 0 0 4,020,000 |12/31/2010
5025364. e | . | PRAIRIE DU CHIEN . |.12/20/2007 | ........ 6400 | .o 2,145,805 (010 [ (O O 0 0 0 5,270,000 | 12/31/2010
B02541B.......cvoeereerrrneireeiee i MADISON .09/30/2008 (118 SR (1 N 0 0 0 4,055,000 |12/31/2010
5025447. . | MADISON ... | .04/20/2010 . (18 (O O 0 0 0 4,995,000 |12/31/2010
5325355. e | .. | TOWNSEND TWP.....coooiiiiinineinnninnns . |.11/28/2007 | ........ 6.770 ..1,959,407 (V] T (O 0 0 0 8,675,000 | 12/31/2010
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other 398,170,002 (U I [ I 0 0 0 914,821,000 | ... XXX.......
0899999. Total - Mortgages in Good StaNAING.........c..eururierieirierirrieisieissi ettt neees 398,170,002 (L [ [ 0 .0 0 914,821,000 |...XXX.......
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Annual Statement for the year 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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
3309999, TOMBIS........ooooee e e | e 398,170,002 | oo 0] 0 0 914,821,000 | .. XXX......

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

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

4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.




Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

S03

1 Location 4 5 6 7 8 9
Actual Additional

2 3 Cost Investment Value of

Loan Date Rate of at Time Made After Land and

Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

0125488. ce [ BIRMINGHAM. ...ttt -\ 03/09/2011 1,290,000 0 2,550,000
0125523. ce [FORT PAYNE.......ooivmiieeieeeeceeseeee e -\ 08/30/2011 1,700,000 0 3,600,000
0325510. cee [CHANDLER ...ttt AZ 06/29/2011 1,400,000 | ..o 0 7,550,000
0525522. ce [ DANA POINT ..ottt CA 08/19/2011 1,300,000 | ..ooueveeririreenineieiieiis 0 2,760,000
1025485. 1ot [ GROVELAND. ..ottt FL 01/26/2011 2,400,000 | .ooorvrernieerieerenis 0 4,140,000
1025486. ] GROVELAND. ...ttt FL 01/26/2011 450,000 | oo (V1 I 2,063,000
1025489 ORLANDO.......covtariressesssisesiseess st FL 03/24/2011 1,000,000 [ ..voouverrererereereeererieeii (V1 IO 2,325,000
1025495. 1 [ STPETERSBURG.......couiiuieiiaeiieitsise et FL 04/07/2011 1,500,000 [ ..o 0 2,340,000
1025502. 1 | BRADENTON......ouuvturtrtiseeiaeise et esssess st FL 05/25/2011 1,200,000 [ ..ooomverererereicereeereeieeiie 0 3,975,000
1025503. JACKSONVILLE. ..o FL 05/27/2011 1,550,000 | ..ooovveciiericiiieninnicnii 0 2,500,000
1025505. TAMPA ..ottt FL 06/03/2011 1,140,000 | ..o (V1 I 1,900,000
1025515 KISSIMMEE..........couiiiiiiieiiesie e FL 07/07/2011 1,200,000 [ ..o (V1 I 1,725,000
1025519. DESTIN. ettt FL 07/27/2011 3,000,000 | .voocvereerrenireinerieerieeienes 0 4,450,000
1025528. ORLANDO. .....tvuiiiirets st FL 09/29/2011 1,000,000 | ..o 0 1,520,000
1125531, SAVANNAH. ...ttt [C7. S 10/20/2011 887,000 | ..ooooerrerrirriereerenis 0 2,235,000
1425458. CHICAGO.......ieiitit it IL 07/16/2010 [ ..oecvvcvirirreneen 8410 | e (U N 40,000 | ............ 1,485,000
1525491 FISHERS.......oouiiiitieitiseeis sttt IN 04/06/2011 1,000,000 [ ..voouvemrirrrreereeererieenis (V1 IO 1,500,000
1525499. CARMEL. ...ttt IN 04/28/2011 1,250,000 [ ..o 0 3,050,000
2225506. BURLINGTON......coueieimsriseseseeseissese sttt MA 06/09/2011 1,500,000 [ ..vvouverrirrrreereeirerieenins 0 2,770,000
2425507. GOLDEN VALLEY ...ttt MN..cois 06/14/2011 1,250,000 [ ..o 0 1,970,000
2725477. BOZEMAN........cvomririmeieise et MT oo e 1112912010 | cvvvevvrerirerrrnereneB.000 | i (V1 RN 21,250 | v 1,000,000
2825496 PAPILLION. ...ttt NE 04/15/2011 850,000 | ...ooueiiiiees (V1 IO 1,770,000
3425487. ASHEVILLE ..ottt NC......... 01/26/2011 1,900,000 | ..voouremrererirenreeirerieei 0 2,950,000
3625534. FOREST PARK ...ttt st OH 10/27/2011 1,160,000 | ...ooovveiiniierieninniieii 0 2,180,000
3725532. TULSA .t [0 10/20/2011 1,340,000 | ..oooeveerererenieeiserieni 0 1,900,000
4125536. FORT MILL ..ottt SC 10/31/2011 1,300,000 [ oo (V1 I 2,080,000
4425493........coovs DALLAS ...ttt X 04/07/2011 1,500,000 [ ..ovvuurvmrerrererreeirerseeiis (V1 I 4,250,000
425510 oo SAN ANTONIO. .ot X 06/30/2011 1,080,000 | ..o (V] P 2,700,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.......... .. ettt ebsestessen ettt en st anes e XX s [ e XK e | e 35,147,000 | ..o 61,250 | oo ..75,238,000
0899999. Total - Mortgages iN GOOD STANGING. ... vuuururuiiesirseiseiesees sttt bbbttt XXX [ XXX i | s 35,147,000 | .ooovviiniiinisisiins 61,250 | ....... ..75,238,000
3309999, TOAIS........overrereereeeeeeseeis ettt ee sttt Aeeiee et XXX [ e XXX e | et 35,147,000 | c.oovvvvrriererceirseieeiis 61,250 | ....... ..75,238,000
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Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 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
0024547 .....covvvovrrrerierines SAN ANTONIO.....cvvmrirrerreririierinns L SOOI IR 06/15/1995 |02/11/2011 (V10 0 | oo 0 0 | o 0 1,632,353 | ..ocvoriiinne 1,632,353 0 | e (V1 OO
0024595........ccomevnerirerireens BAKERSFIELD........ccovvverierircererineenns CA.covves [ s 01/26/1996 |02/02/2011 (V18 [0 T 0 (V1 RN 0 1,638 | ..coooue. 1,638 0| (V1 IO
0024720... .... | BERLIN ....| 06/16/1997 | 03/10/2011 0 [0 T 0 0 0 1,487,564 1,487,564 (R I— (V1 OO
0024785... .| BIRMINGHAM.. ..| 05/13/1998 |03/09/2011 0 [0 T 0 0 0 881,896 881,896 (I T (V1 O
0024856 MAYSVILLE.........oovevereverenrerierenenrinnes | KY e | v 05/25/1999 | 04/08/2011 (V18 (I I 0 0 0 16,857 | .......... 16,857 (R T— (V1 TR
0024871... .... | BELL GARDENS ... 10/19/1999 | 05/09/2011 0 [0 T 0 0 0 1211 [ 1,211 (I I (V1 O
0024914... .... | ORANGE COUNTY. . cevennene | 11/05/2001 | 12/14/2011 0 [0 T 0 0 0 3,507,824 | oo 3,507,824 (R T— (V1 OO
0024919......vvvrrierierirens FISHERS. ...ttt INGcees | e 02/20/2002 | 12/15/2011 (V18 (1 TN 0 0 0 1,653,876 | ..ccvvreiirinne 1,653,876 0| e (V1 O
3625135, VANDALIA........covvrrrrnns OH...... ... | 04/29/2005 | 02/01/2011 . 0 [0 T 0 0 0 737,773 (U T— (V1 RO
3825275....... EUGENE. ..o OR...... .[11/01/2006 | 11/01/2011 | .. .1,426,396 0 (O 0 0 0 1,383,517 | .... 1,383,517 0. (1) [P
0199999. Total - Mortgages Closed by REPAYMENL..........c.iiiiiiiiiiinieiiiei s enssessssnssnsens | eossessessees 11,732,716 (U () 0 (O 0 11,304,509 | ..o 11,304,509 0| e {0
Mortgages With Partial Repayments
0024695........cooovrreerirrirnenns COEUR D'ALENE.........cccomvvmmirreriirirnens 1D | e 04/30/2001 | ..o | e 1,618,462 (V18 (I 0 0 0| e (V1 OO
0024719....ccovvrricrierereens PLAINFIELD.......vvvneirrineiierieeiieeeineenns INGeces | e 06/12/1997 [ ..ovorvereians [ i 191,864 (V18 [0 T 0 0 124,722 (I I (V1 OO
0024720... .... | BERLIN ....| 06/16/1997 |.... .1,630,546 0 [0 T 0 0 42,982 (R I— (V1 OO
0024741... . | ONONDAGA ..| 04/30/2001 |.... . ...247,197 0 [V IO 0 0 137,136 (I I (V1 OO
0024744....... EL PASO. 08/28/1997 | ..o | e 456,522 (V18 (I I 0 0 252,834 (U (V1 RO
0024745... ....| SAN ANTONIO.... ... | 08/29/1997 | .... 1,181,126 0 [0 T 0 0 (I I (V1 OO
0024750... .... |DOUGLASS TWP .| 09/30/1997 | .... . 11,317,343 0 [0 T 0 0 0| e (V1 RO
0024762........coorvvrrierirens SODDY-DAISY ....coovvmriirireirierineieeriens 04/30/2001 | ..o [ s 157,309 (V18 [0 TN 0 0 0| e (V1 OO
0024785... ... | BIRMINGHAM.. ....| 05/13/1998 |.... .904,465 0 [0 T 0 0 ([ (V1 OO
0024786... .... | COLUMBUS ....| 06/03/1998 |.... 551,973 0 [0 T 0 0 56,689 (I I (V1 OO
0024798... .| FAYETTEVILLE .| 09/30/1998 | ... .119,502 0 (O T 0 0 13,440 0 0
0024807 BROKEN ARROW. 10/22/1998 419,395 0 0 | oo 0 0 138,388 0 0
0024809... .... | COLONIAL HGTS.... ....| 10/30/1998 |.... . .1,118,105 0 (O T 0 0 ...107,965 0 0
0024850.........cc0eririieriines HENDERSON | 0471311999 [ ..o | e 783,448 0 (0 TN 0 0 545,230 0 0
0024856 MAYSVILLE 05/25/1999 83,461 0 (1 TN 0 0 66,605 0 0
0024871.....coviicrciin BELL GARDENS ... [ 10/19/1999 0 (0 RN 0 0 5,363 0 0
0024872.....covvvrrrerirerirenes OAKWOOD .[10/22/1999 | .... . 0 [0 T 0 0 42,669 0 0
0024881 ELKTON 02/15/2000 | .... ,940,652 0 0 | oo 0 0 0 0
0024883....... LOS ANGELES. ....| 04/26/2000 +0r.523,576 0 (1 T 0 0 0 0
0024884 LOUISA ..| 04/28/2000 |.... 1,481,710 0 (0 RN 0 0 111,326 0 0
0024885 . | BEAVERCREEK TWP 05/11/2000 .986,262 0 (1 TN 0 0 59,510 0 0
0024891 TAYLORS ....| 09/07/2000 |.... .6,508,904 0 0 | oo 0 0 419,777 0 0
0024893... .| ALBUQUERQUE . 11/06/2000 | .... 0 (1 TN 0 0 78,139 0 0
0024902 HALLS CROSSROAD.. 05/16/2001 0 (VI RN 0 0 72,157 0 0
0024905... .... | BATTLE CREEK ....| 08/30/2001 0 (1 TN 0 0 342,821 0 0
0024906... . | OLIVE TWP. ..| 08/30/2001 0 (0 RN 0 0 165,771 0 0
0024907 TOWNSEND TWP 08/30/2001 0 (1 TR 0 0 214,348 0 0
0024909... .... | KNOX COUNTY... ....| 08/30/2001 0 [0 T 0 0 143,165 0 0
0024910... . |ROWAN COUNTY. ..| 08/30/2001 0 (1 TN 0 0 171,410 0 0
0024912 VERNON TOWNSHIP. 09/10/2001 0 O T 0 0 78,600 0 0
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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
0024913 KNOX COUNTY. .. 10/12/2001 1,571,446 0 [0 T 0 0 0 95,332 0 0
0024914 ORANGE COUNTY. A FLs ..| 11/05/2001 ....3,693,315 0 [0 T 0 0 0 185,491 0 0
0024917 MUSKOGEE.... ..| 1212172001 1,326,353 0 [0 T 0 0 0 91,523 0 0
0024919. .| FISHERS..... .. 02/20/2002 1,711,248 0 [0 T 0 0 0 57,372 0 0
0024922 BIRMINGHAM. ..| 04/09/2002 | ... 5,814,550 0 [0 T 0 0 0 331,274 0 0
0024924.........oovvrvereris COLUMBUS.......coomiriririnnrierierirnenns ..| 05/01/2002 | ... ....1,225,600 0 0 | oo 0 0 0 39,102 0 0
0024926....... EL PASO. . ..| 05/17/2002 | ... 2,908,603 0 [0 T 0 0 0 357,103 0 0
0024927 BROOKSVILLE. . FL....... ceveenennns | 05/20/2002 | ... ....966,398 0 [0 T 0 0 0 55,063 0 0
0024947. .| COLUMBIA.. .. 10/15/2002 .1,597,066 0 [0 T 0 0 0 67,205 0 0
0125139 PHENIX CITY.. ..| 05/17/2005 | ... ....1,905,571 0 [0 T 0 0 0 86,252 0 0
0125329 MOUNTAIN BROOK ..| 06/21/2007 | ... 2,571,741 0 [0 T 0 0 0 92,921 0 0
0125488 BIRMINGHAM ..| 03/09/2011 0 [0 T 0 0 0 76,734 0 0
0125523.....cvvvrrierierireens FORT PAYNE ..| 08/30/2011 0 (VI IO 0 0 0 25,199 0 0
0325132....... TUCSON ..| 04/07/2005 0 [0 T 0 0 0 18,915 0 0
0325153....... GILBERT ..| 07/07/2005 | ... 0 [V IO 0 0 0 30,116 0 0
0325357....... LAVEEN ..| 11/30/2007 | ... 0 [0 T 0 0 0 37,228 0 0
0325372...ccccviieririceiins SCOTTSDALE.........oviiiieiriirerineicinnins ..|01/07/2008 | ... 0 [0 T 0 0 0 20,701 0 0
0325431....... TUCSON ..| 12/05/2008 | ... 11,452,481 0 O T 0 0 0 27,317 0 0
0325510. CHANDLER..... ..| 06/29/2011 0 [V IO 0 0 0 16,933 0 0
0425231 LITTLE ROCK.. ..| 04/25/2006 | ... .3, 0 [0 T 0 0 0 201,519 0 0
0524992 DEL AIRE ..| 04/10/2003 | ... 3,148,308 0 0 | oo 0 0 .0 0 0
0524994 TUSTIN.... ..| 04/17/2003 | ... ....2,977,452 0 [0 T 0 0 .0 . 0 0
0524995 FRESNO ..| 04/23/2003 | ... 1,163,975 0 0 | oo 0 0 0 37,255 0 0
0525116. .| SAN DIEGO. ..| 12/29/2004 4,538,643 0 (O T 0 0 .0 ...129,964 0 0
0525133....... PACOIMA ..| 04/20/2005 | ... 2,880,250 0 0 | oo 0 0 0 82,940 0 0
0525142 FRESNO ..| 05/31/2005 | ... ....3,313,997 0 (O T 0 0 162,912 0 0
0525227 SAN DIEGO. ..| 04/03/2006 | ... 1,455,003 0 0 | oo 0 0 33,736 0 0
0525241 SANTA ANNA.. ..| 06/07/2006 | ... ....3,967,991 0 (1 TN 0 0 624,853 0 0
0525267 SAN DIEGO ..| 09/27/2006 | ... 1,849,944 0 (0 RN 0 0 42,605 0 e 0
0525291 LONG BEACH. ..o 1212712006 | ..o | e 1,624,859 0 [0 T 0 (01 EUPPOON ) I ORI ) I PO RROOON | B PO 50,935 (R — 0
0525295 MISSION VIEJO.. .| 12/28/2006 | ... 1,837,984 0 (VI TN 0 0 178,536 0 0
0525315 SACRAMENTO.... ..| 04/16/2007 | ... ....1,617,885 0 (1 T 0 0 93,187 0 0
0525373 WINDSOR ..|01/15/2008 | ... 3,504,014 0 (0 RN 0 0 77,571 0 0
0525396 MORGAN HILLS......cooevrrinerrericrirnens ..| 05/22/2008 | ... ....2,836,469 0 (1 TN 0 0 72,578 0 | e 0
0525404....... LOS ANGELES 07/09/2008 1,648,514 0 0 | e 0 0 | o0 [0 | 0 [ 31,855 0] e 0
0525417....... DEL MAR ..| 09/30/2008 | ... ....1,481,029 0 (1 TN 0 0 60,900 0 0
0525425.......ccminieiciiin ..| 10/30/2008 | ... ....2,604,151 0 [0 [ IO 0 0 50,837 0 0
0525452 SUNNYVALE... ..| 06/17/2010 | ... 0 (1 TN 0 0 27,235 0 0
0525522 DANA POINT... .| 08/19/2011 | ... 0. . (0 RN 0 0 . 0. 14,058 0] 0
0625232......ccvvrrrierireriienes DENVER. ...t 042512008 | ....vooverreres | vrrrerrrenes 1,356,670 (V18 (1 TR 0 (V1 RN (1 N (V] I (V] I 43,334 0 | e 0
0R24066.... GREELEY .| 07/31/1997 88,391 0 [0 T 0 0 0 51,612 0 0
0R24234.... NEW BRIGHTON. ..| 04/29/1999 R 29,232 0. . (1 TN 0 0 . 0. 0 7,829 (R — 0 .
0R24298........cocvreriririrnens ALBUQUERQUE..........ccovrvmirieririiinninne 08/24/1999 | ....ooovvrvvvens | e 294,743 (V1 0 | oo 0 [V OO 0 | oo (V1 I (V18 IO 70,749 0] e (V1 RO 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

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

1025057... .... | LAKELAND... ....| 02/27/2004 | .... .2,003,052 0 [0 T 0 0 102,319 | w0 | s (V1 O
1025169... .... |PALMETTO.. .| 09/16/2005 | .... . .1,690,054 0 [0 T 0 0 55,744 | o0 | s 0 | e
1025205.......coocvvrerererineinns PORT ST LUCIE.........covmererineirneeineinns FLitiier | e 01/31/2008 | ...cvovevererrs [ e 674,515 (V1 I [0 T 0 0 | om0 | 0 | 0 s 17,971 | o0 | e (V1 IO
1025264... .... | WEST PALM BEACH... ....| 09/07/2006 |.... 11,612,621 0 [0 T 0 0 24748 | o0 [ LU R
1025286... .... | FORT LAUDERDALE.. . .. 12/18/2006 | ... . .2,317,669 0 [0 T 0 0 54,239 | o0 | e (V1 O
1025325......covuerirriininns PLANTATION......corvvernrernrnenrrverrnnninenns | Flvicois | e 05/14/2007 | ..o [ e 827,757 (V18 0 | oo 0 0 | o0 | e | 0 40,165 | .o 0 | i (V1 TR
1025349... .... | WINTER HAVEN ....| 09/28/2007 |.... ....804,368 0 [0 T 0 0 52,652 | coovevevrerieriereiiennd0 | i (V1 O
1025363... .... | CORAL SPRINGS.... . .. 12/20/2007 | .... . 1,794,673 0 [0 T 0 0 cervienes 79,974 | oo | e 0 | e
1025381....corvvrirrirciiseinns ROCKLEDGE...........oovuireeireiierirecirneens FLitioir | i 01/31/2008 | ..o | v 2,669,261 (V1 I [0 T 0 0 | o0 | 0 | 0 113,274 | o0 | s (V1 O
1025398....... TAMPA ....| 06/02/2008 |.... 11,221,690 0 [0 T 0 0 128,648 | ..ooovvcvvrverierinennd0 | e 0 | o
1025434......coovrncineis POMPANO BEACH ..102/17/2009 | .... . ....765,352 0 [0 T 0 0 0 34,672 | o0 | e (V1 O
1025473.....ocvvirieririinis JACKSONVILLE........coorrerimirieriiriiiniens FLoooir | e 11/01/2010 | oo [ e 1,910,428 (V10 (I I 0 0 (V18 I 82,853 | covvereerceriecerienen0 [ e, (V1 OO
1025485... ....| GROVELAND... .... | 01/26/2011 0 0 | oo 0 0 0 65,649 | ..o | (U1
1025486... .... | GROVELAND... . .| 01/26/2011 0 [0 T 0 0 0 12,311 | e 0 | e 0 | e
1025489.......covvvierieiiniinns ORLANDO.....ccccooeremrirnerrneiserinneennereenens | Flooiis [, 03/24/2011 (V18 (1 TR 0 0 (V] IO 28,211 | o0 [ e (V1 OO
1025495... .... | ST PETERSBURG ....| 04/07/2011 0 [0 T 0 0 0 51,737 | o0 | s (V1 OO
1025502... ....| BRADENTON . ..| 05/25/2011 0 [V IO 0 0 0 45308 | ..ooovirinriiciienn0 | (U
1025503.......coomvererercrirrinne JACKSONVILLE........oovierrerierirreiiniens FLotoiir | e 05/27/2011 (V18 (I I 0 0 (V] IO 33,404 | oo | (V1 RO
1025505....... TAMPA. .... | 06/03/2011 0 [0 T 0 0 0 20,427 | covverrivvinrieenen0 [ s (0 RO
1025515.....ccvvvcrirerercriirinne KISSIMMEE ..| 07/07/2011 0 [0 T 0 0 0 17,013 | o0 | e 0 | e
1025519....... DESTIN....oovviriiiirerine FLovoirs e 07/27/2011 (V18 [0 T 0 0 (V] IO 27,738 | o0 [ e (0 R
1025528... .... |ORLANDO... . |FL...... ....| 09/29/2011 | .... 0 [0 T 0 0 0 10,812 | covveveerrerierieieneenn0 | e (01
1125112... ....| TIFTON . [ 11/29/2004 | ... 0 [0 T 0 0 0 36,216 | ..o [ (0 RO
1125183... .| OAKWOOD.. ..| 11/01/2005 | .... 0 (O T 0 0 .0 0
1125258 DALTON... 08/21/2006 0 0 | oo 0 0 .0 0
1125338... .... | OAKWOOD.. ....| 08/13/2007 |.... 0 (O T 0 0 0 0
1125362... . | SAVANNAH.. .1 12/20/2007 |.... 0 [0 T 0 0 0 0
1125483 SAVANNAH.. 12/22/2010 0 (1 TN 0 0 0 59,373 0
1125531... . | SAVANNAH.. ... [ 10/20/2011 | .... 0 (0 RN 0 0 0 5,643 0
1325092 COEUR D'ALENE .| 09/16/2004 | .... . 0 [0 T 0 0 0 17,584 0
1325117 BOISE 12/30/2004 1,294,710 0 (0 TN 0 0 0 29,155 0
1325224 COEUR D'ALENE ....| 03/30/2006 |.... ....454,956 0 (1 T 0 0 0 11,478 0
1425146... . | KENILWORTH. ..| 06/08/2005 |.... 1,018,848 0 (0 RN 0 0 0 28,992 0
1425236 MIDLOTHIAN... IL. 05/15/2006 11,229,693 0 (1 TN 0 0 0 31,436 0
1425304... .... | ARLINGTON HEIGHTS IL.... ....|02/01/2007 |.... 0 (0 RN 0 0 0 72,394 0
1425382... .| EDWARDSVILLE. ..|02/07/2008 | ... 0 (1 TN 0 0 0 40,092 0
1425385 BOURBONNAI 02/28/2008 0 (VI RN 0 0 0 21,203 0
1425429... .... | LINCOLNWOOD.. ....| 12/01/2008 |.... 0 (1 TN 0 0 0 52,602 0
1425458... . | CHICAGO. IL.... ..|07/16/2010 |.... 0 [0 [ IO 0 0 0 28,097 0
1425459 GURNEE.. IL. 07/22/2010 0 (1 TR 0 0 0 42,864 0
1525141... .... | ZIONSVILLE IN.... ....| 05/24/2005 | ... 0 [0 T 0 0 0 32,501 0
1525180... . |BUCKCREEK TWP.. .. 10/28/2005 | .... 0 (1 TN 0 0 0 64,426 0
1525229 ST JOSEPH TWP 04/07/2006 0 O T 0 0 0 37,440 0
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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
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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
1525287 BROWNSBURG.. .. 12/20/2006 | ... 1,542,374 0 [0 T 0 0 0 57,261 0 0
1525331 INDIANAPOLIS.... ..| 06/26/2007 | ... ....124,400 0 [0 T 0 0 0 92,171 0 0
1525332 MCCORDSVILLE. ..| 06/28/2007 | ... 1,822,730 0 [0 T 0 0 0 52,891 0 0
1525371. . | INDIANAPOLIS ..| 12/26/2007 0 [0 T 0 0 0 64,128 0 0
1525491 FISHERS ..| 04/06/2011 0 [0 T 0 0 0 24,678 0 0
1525499 CARMEL ..| 04/28/2011 | ... 0 [0 T 0 0 0 25,462 0 0
1625196 DES MOINES.. .. 12/08/2005 | ... .1,018,107 0 [0 T 0 0 0 67,703 0 0
1625230 DAVENPORT... ..| 04/24/2006 | ... ....457,220 0 [0 T 0 0 0 49,961 0 0
1625247. .| DES MOINES.. ..| 06/29/2006 11,299,921 0 [0 T 0 0 0 52,864 0 0
1625278 ELLSWORTH... ..| 11/28/2006 | ... 0 [0 T 0 0 0 39,228 0 0
1625322 WATERLOO.... ..| 04/30/2007 | ... 0 [0 T 0 0 0 30,411 0 0
1625419 DES MOINES.. ..| 10/09/2008 | ... 0 [0 T 0 0 0 77,992 0 0
1825089 DANVILLE ..| 08/26/2004 | ... 0 [0 T 0 0 0 36,556 0 0
1825143.....cvvriercrieine LEXINGTON.... ..| 05/31/2005 0 [0 T 0 0 0 39,990 0 0
1825352 LOUISVILLE .| 10/17/2007 | ... 0 [0 T 0 0 0 59,822 0 0
2225157 PLYMOUTH ..| 07/18/2005 | ... 0 [0 T 0 0 0 123,307 0 0
2225506 BURLINGTON ..| 06/09/2011 | ... 0 [V IO 0 0 0 26,875 0 0
2325307 PLYMOUTH TWP M., ..| 03/01/2007 | ... 0 O T 0 0 0 125,653 0 0
2325326. . |ROMULUS... ..| 05/30/2007 0 [V IO 0 0 0 42,356 0 0
2425080 MINNETONKA. ..| 06/18/2004 | ... 0 [0 T 0 0 0 229,410 0 0
2425368 ST PAUL .| 12/21/2007 | ... 0 (VI TN 0 0 0 60,739 0 0
2425507 GOLDEN VALLEY .|MN...... ..| 06/14/2011 | ... 0 [0 T 0 0 0 14,168 0 0
2625165 LEE'S SUMMIT. .| 08/22/2005 | ... .1,005,413 0 (VI IO 0 0 0 85,373 0 0
2625179. .| JEFFERSON COUNTY ..| 10/06/2005 762,057 0 (O T 0 0 0 20,642 0 0
2625233 ST LOUIS .| 04/26/2006 | ... .2,366,182 0 (VI TR 0 0 0 65,464 0 0
2625406 EARTH CITY ..o cevernennns | 07/23/2008 | ... ....3,697,674 0 (O T 0 0 0 72,817 0 0
2725159 BOZEMAN ..| 07/29/2005 | ... 1,265,201 0 [V IO 0 0 0 87,033 0 0
2725206 BOZEMAN ..| 02/08/2006 | ... ...1,713,452 0 (1 TN 0 0 0 71,285 0 0
2725366 BOZEMAN .1 12/20/2007 | ... 1,221,615 0 (0 RN 0 0 0 [ 69,229 0 e 0
2725477 .o BOZEMAN 1112912010 | oo [ v 628,750 0 [0 T 0 (01 EUPPOON ) I ORI ) I PO RROOON | B PO 27,582 (R — 0
2825023 OMAHA... ..| 09/09/2003 | ... 0 0 | oo 0 0 44,750 0 0
2825149 OMAHA... ..| 06/22/2005 | ... 0 (1 T 0 0 39,620 0 0
2825151 ..| 06/29/2005 | ... 0 0 | oo 0 0 58,892 0 0
2825251 ..| 07/13/2006 | ... 0 (1 TN 0 0 42,188 (R — 0
2825293 12/28/2006 0 (VI IR 0 0 | v [0 | 0 | e 145,446 (I I 0
2825496 ..| 04/15/2011 | ... 0 (1 TN 0 0 13,458 0 0
2925469 .| 10/27/2010 | ... 0 (O TN 0 0 90,240 0 0
3025334 COLEBROOK.. .| 07/31/2007 | ... 0 (1 TN 0 0 29,006 0 0
3125190 ELIZABETH .| 11/15/2005 | ... 0 (0 RN 0 0 43,325 0] 0
3225187 ..o ALBUQUERQUE..........coovrvrmrererircirnninns 11/09/2005 (V18 (1 TR 0 0 | o0 | 0 | 0 195,740 0 | e 0
3225235 ROSWELL... ..| 05/04/2006 | ... 0 [0 T 0 0 168,122 0 0
3325115 MORAVIA.... .| 12/22/2004 | ... 0. . (1 TN 0 0 . 0. (V] I 37,821 (R — 0 .
3325129....... AUBURN 03/22/2005 (V1 0 | oo 0 [V OO 0 | oo (V1 I (V18 IO 39,323 0] e (V1 RO 0
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3325171 PENFIELD... .| 09/22/2005 | ... 1,290,247 0 [0 T 0 0 36,599 0 0
3325194 MINEOLA.... ..| 11/18/2005 | ... ....2,400,965 0 [0 T 0 0 142,245 0 0
3325269....... BOHEMIA ..| 09/29/2006 | ... 2,499,510 0 [0 T 0 0 127,874 0 0
3425202....... DURHAM . . ..| 01/19/2006 11,423,254 0 0 | oo 0 0 37,301 0 0
3425239.....cniiierierins GREENSBORO.........oovveririreirinrineiis NC...... cevereeenns | 05/31/2006 | ... 1,943,594 0 [0 T 0 0 194,519 0 0
3425370 CHARLOTTE .| 12/21/2007 | ... ....3,692,968 0 [0 T 0 0 80,117 0 0
3425403 GOLDSBORO. ..| 06/24/2008 | ... 2,855,485 0 [0 T 0 0 89,853 0 0
3425444 ROANOKE RAPIDS ..| 03/01/2010 | ... ....926,336 0 [0 T 0 0 103,845 0 0
3425457. .| CHARLOTTE... ..| 07/13/2010 1,578,514 0 [0 T 0 0 73,061 0 0
3425475 HOLLY SPRINGS.... .| 11/22/2010 | ... ....1,300,000 0 [0 T 0 0 33,696 0 0
3425487....... ASHEVILLE . .| 01/26/2011 | ... 0 [0 T 0 0 71,002 0 0
3625002........c0errieririines LOVELAND.......otvirierierinerienirseiisiis ..| 05/30/2003 | ... 0 0 | oo 0 0 122,710 0 0
3625135 VANDALIA ..| 04/29/2005 | ... 0 (VI IO 0 0 4,947 0 0
3625138. .| VANDALIA ..| 05/10/2005 0 [0 T 0 0 169,148 0 0
3625144 GROVEPORT. ..| 06/02/2005 | ... 0 [V IO 0 0 44,849 0 0
3625145 CINCINNATI.... ..| 06/02/2005 | ... 0 [0 T 0 0 99,705 0 0
3625166 COLUMBUS.... ..| 08/30/2005 | ... 0 [V IO 0 0 54,884 0 0
3625184 FRANKLIN TWP ..| 11/01/2005 | ... 0 O T 0 0 34,777 0 0
3625185. . | WASHINGTON TWP ..| 11/01/2005 0 0 | oo 0 0 136,898 0 0
3625189 COLUMBUS ..| 11/10/2005 | ... 0 [0 T 0 0 44117 0 0
3625192 GAHANNA ..| 11/18/2005 | ... 0 0 | oo 0 0 26,888 0 0
3625197 WASHINGTON TWP... ..| 12/16/2005 | ... 0 [0 T 0 0 43,654 0 0
3625240........ccrerriiins BROOK PARK ..| 06/06/2006 | ... 0 0 | oo 0 0 45,261 0 0
3625246. ELYRIA ..| 06/27/2006 0 (O T 0 0 43,900 0 0
3625252......ccnieerriciiis PAINESVILLE . ..| 07/18/2006 | ... 0 0 | oo 0 0 23,713 0 0
3625256 HUBER HEIGHTS .|OH...... ..| 08/08/2006 | ... 0 (O T 0 0 97,968 0 0
3625274 GROVE CITY .| 10/31/2006 | ... 0 0 | oo 0 0 35,880 0 0
3625280 CINCINNATI ..| 11/28/2006 | ... 0 (1 TN 0 0 27,823 0 0
3625283 BROOK PARK ..| 12/05/2006 | ... 1,054,942 0 (0 RN 0 0 67,220 0 e 0
3625290........crurrieririreens FAIRFIELD......coooevirireirerineriserieseneens 1212212006 | ....coovvervrs | v 904,557 0 [0 T 0 0 58,154 (R — 0
3625294 WEST CHESTER .| OH...... .| 12/28/2006 | ... 1,629,136 0 (0 TN 0 0 104,498 0 0
3625335 COLUMBUS .|OH...... .| 07/31/2007 | ... ....2,158,945 0 (1 T 0 0 48,387 0 0
3625340 ATHENS ..| 08/16/2007 | ... 2,395,806 0 0 | oo 0 0 212,085 0 0
3625361 CINCINNATI.... .| 12/11/2007 | ... .....2,016,776 0 (1 TN 0 0 148,271 (R — 0
3625388.......ccrieiciin CARROLLTON. ... OH..ooo. | e 03/24/12008 | ..o | v 1,763,680 0 (0 RN 0 0 0 [ 98,985 (V1 I 0
3625534 FOREST PARK.... .| 10/27/2011 | ... 0 (1 TN 0 0 0 3,491 0 0
3725123 .| 02/22/2005 | ... 0 (VI RN 0 0 0 57,515 0 0
3725181 .| 10/31/2005 | ... 0 (1 TN 0 0 0 77,020 0 0
3725225 ..| 03/31/2006 | ... 0 (0 RN 0 0 . 0. 0 [ 64,187 0] 0
3725226 03/31/2006 (V18 (1 TR 0 (V1 RN (1 N (V] I (V] I 37,625 0 | e 0
3725253 ..| 07/19/2006 | ... 0 [0 T 0 0 0 15,634 0 0
3725532 .| 10/20/2011 | ... 0. . (1 TN 0 0 . 0. 0 4,368 (R — 0 .
3825275....... EUGENE.......c.coivreinerrnrircriens OR...c.. | 11/01/2008 | ...ooovvvnvienns | v 1,426,396 (V1 0 | oo 0 [V OO 0 | oo (V1 I (V18 IO 42,879 0] e (V1 RO 0
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3925199 HORSHAM TWP. .. 12/28/2005 | ... 0 [0 T 0 0 78,862 0 0
3925244 CASTLE SHANNON BOROUGH. ..| 06/15/2006 | ... 0 [0 T 0 0 21,664 0 0
3925248 QUAKERTOWN... ..| 07/06/2006 | ... 0 [0 T 0 0 101,241 0 0
3925289. .| PITTSBURGH.. ..| 12/121/2006 0 [0 T 0 0 58,067 0 0
4125118 MOUNT PLEASANT, ..| 01/18/2005 | ... .1,915,894 0 [0 T 0 0 56,502 0 0
4125271 NORTH MYRTLE BEACH ..| 09/29/2006 | ... ...1,573,129 0 [0 T 0 0 36,058 0 0
4125272....... CONWAY. .. 10/24/2006 | ... 1,641,851 0 [0 T 0 0 104,250 0 0
4125365 GEORGETOWN.. .. 12/20/2007 | ... .....3,120,436 0 [0 T 0 0 107,732 0 0
4125440. .| GREENVILLE.. .. 12/23/2009 .2,096,468 0 [0 T 0 0 91,491 0 0
4125449 GREENVILLE ..| 06/03/2010 | ... ...1,073,562 0 [0 T 0 0 66,207 0 0
4125536 FORT MILL .| 10/31/2011 | ... 0 [0 T 0 0 4,665 0 0
4325113 LAKELAND .| 12/14/2004 | ... . 0 [0 T 0 0 46,083 0 0
4325167 COLLIERVILLE .| 08/30/2005 | ......crcveuenee 1,381,386 0 (1 TN 0 0 108,732 0 0
4325374. HENDERSONVILLE ..| 01/24/2008 920,242 0 [0 T 0 0 31,556 0 0
4425058....... ABILENE........c.coevumnnn. .| 02/27/2004 | .......ocoueenee 4,363,263 0 [V IO 0 0 160,327 0 0
4425107....... DALLAS .| 11/16/2004 | ... 0 [0 T 0 0 111,781 0 0
4425108....... EL PASO. .| 11172004 | ... 0 [V IO 0 0 41,508 0 0
4425114....... ALLEN ..| 12/120/2004 | ... ....360,835 0 O T 0 0 29,631 0 0
4425120....... LAREDO ..| 01/25/2005 .1,386,340 0 [V IO 0 0 98,970 0 0
4425161....... EL PASO. .| 08/10/2005 | ... .....1,865,213 0 [0 T 0 0 150,967 0 0
4425188 SAN ANTONIO.... ..| 11/09/2005 | ... ....894,848 0 0 | oo 0 0 24,833 0 0
4425193 PASADENA. ..| 11/18/2005 | ... .1,355,495 0 [0 T 0 0 92,859 0 0
4425222 CONROE ..| 03/28/2006 1,551,265 0 (VI IO 0 0 39,751 0 0
4425223. .| CONROE. ..| 03/28/2006 353,763 0 (U TR 0 0 9,075 0 0
4425228 TEMPLE ..| 04/06/2006 1,471,028 0 (VI TR 0 0 59,103 0 0
4425249......co, HOUSTON ..| 07/11/2006 | ... ....2,180,143 0 (O T 0 0 0 0
4425250....... DALLAS .| 07/12/2006 | ... 2,165,167 0 [0 T 0 0 0 0
4425284....... LEWISVILLE .. 12/12/2006 | ... 11,259,129 0 (1 TN 0 0 0 0
4425299.......ccnviin CONROE.........oontiriirierieiseieersnis ..|01/19/2007 | ... ....604,352 0 (0 RN 0 0 i 13,670 0 0
4425302.......coovirerris MCALLEN. ..ot 01/31/2007 [ .oovorververes | v 1,238,120 0 [0 T 0 (V1 RN 0 | o0 | s 0 | e 79,230 0 | e 0
4425312 HOUSTON... .| 03/29/2007 | ... 0 (0 TN 0 0 21,432 0 0
4425316 ADDISON.... ..| 04/16/2007 | ... . 0 (1 T 0 0 48,864 0 0
4425324....... DALLAS o | 05/1412007 [ ..o | v 1,890,618 0 (0 RN 0 0 47,736 0 0
4425333 HOUSTON .| 06/29/2007 | ...coovvrervriens | cerrerias 2,025,684 0 (1 TN 0 0 112,657 0 0
4425367 ... CARROLLTON. ... 1212112007 | coocvovvvnrns | v 3,223,278 0 (0 RN 0 0 0 [ 68,584 0] e 0
4425369 SUGAR LAND .| 12/21/2007 | ... ....1,471,961 0 (1 TN 0 0 0 53,861 0 0
4425377 SAN ANTONIO.... ..|01/29/2008 | ... .....1,117,905 0 (VI RN 0 0 0 24,600 0 0
4425393 TEMPLE ..| 05/12/2008 | ... .....1,074,469 0 (1 TN 0 0 0 33,857 0 0
4425415 HOUSTON... ..| 09/26/2008 | ... ....1,107,728 0 (1 RO 0 0 i () 21,632 0 0
A425427 ..., HOUSTON......ovrrirrieirecieeeiseeiesiseenns ARTZATP0 0] I I 3,317,589 (V18 (1 TR 0 (V1 RN 0 | o0 | e (V18 S 100,467 0 | e 0
4425462...........covvern, HOUSTON .| 09/15/2010 | ... 0 [0 T 0 0 0 54,628 0 0
4425493....... DALLAS ..| 04/07/2011 0 (1 TN 0 0 . 0 41,643 0 0
4425517 .o SAN ANTONIO.....ccvvmrirrirrieirinniieriiens 06/30/2011 | ..o [ e 0 (V1 0 | oo 0 [V OO 0 | o0 | e (V18 IO 12,355 0] e (V1 RO
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4525162 ..| 08/15/2005 | ... 0 [0 T 0 0 0
4525163 ..| 08/15/2005 | ... 0 [0 T 0 0 0
4525380 ..|01/31/2008 | ... 0 [0 T 0 0 . 0
4625461..........ccooeververinenes | BARRE s ..| 08/26/2010 0 0 | oo 0 0 ..100,772 0
4725131....... ..| 03/30/2005 | ... 0 [0 T 0 0 270,069 0
4725134 ..| 04/28/2005 | ... 0 [0 T 0 0 72,862 0
4725204 ..| 01/30/2006 | ... 0 [0 T 0 0 36,136 0
4725237 MECHANICSVILLE.. ..| 05/15/2006 | ... . 0 [0 T 0 0 64,923 0
4725261. ..| 08/30/2006 11,311,146 0 [0 T 0 0 30,388 0
4725408 ..| 08/15/2008 | ... ....1,382,617 0 [0 T 0 0 57,906 0
4725411 ..|09/02/2008 | ... .3,436,189 0 [0 T 0 0 176,021 0
4725412 .| 09/02/2008 | ... ...149,799 0 [0 T 0 0 61,444 0
4725420 . 2,528,811 0 (VI IO 0 0 49,238 0
4725450. ..| 06/07/2010 .1,356,856 0 [0 T 0 0 108,044 0
4725454 ..| 06/23/2010 | ... ....781,820 0 [V IO 0 0 45,806 0
4725467 . 1,315,557 0 [0 T 0 0 55,156 0
4825137 SPOKANE VALLEY, ..| 05/02/2005 823,930 0 [0 T 0 0 211,471 0
4825262 ..| 09/01/2006 | ... .....1,063,877 0 O T 0 0 40,434 0
4825435. ..| 02/19/2009 .1,581,963 0 [0 T 0 0 27,150 0
4925383 ..|02/11/2008 | ... ....2,461,364 0 [0 T 0 0 150,149 0
5025191 2,037,271 0 [0 T 0 0 56,224 0
5025364 PRAIRIE DU CHIEN.... . . .....2,314,706 0 [0 T 0 0 168,900 0
5025416....... ..| 09/30/2008 | ... .2,316,166 0 (VI IO 0 0 68,775 0
5025447....... ..| 04/20/2010 985,145 0 (O T 0 0 26,768 0
5325355......cviireririeinies 2,297,771 0 (O 0 0 338,364 0
0299999. Total - Mortgages With Partial Repayments. 396,461,151 0 (O 0 {0 ooy o [ [OOSR 0 ) PTTORRRORR (L] 21,428,163 | o0 | 0
Mortgages Disposed
1325117....... . 11,294,710 (VI TN 0 0 0 1,265,555 0
3424993 ..| 04/14/2003 ....964,639 0 264,639 | e 0 0 700,000 | ... ...700,000 0
3725253......ccosvninnniieniinnes | TULSA e | QK | v 07/19/2006 [09/27/2011 | ..ovvovvvvnecs 1,150,793 () [ 0 0 0 1,135,159 | oo 1,135,159 | o0 | 0
0399999. Total - Mortgages DISPOSE.........cuuueuiiiiiniiiiiiiisisieiiiiiiins orrisisssenenesssesisensseseias 3,410,142 0 ....264,639 0 3,100,714 ....3,100,714 0
0599999. Total MOMGAYES. ........vvrererrrireeserisiieeeiseeteeisseesssissesiessines enessessessssessssesssesasssaes 411,604,009 0 ....264,639 0 14,405,223 ..35,833,386 0




Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE BA - PART 1
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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

03

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

BLUE CHIP CAPITAL FUND Il......oooviieniiracins [ s CINCINNATI............. OH... |BLUE CHIP.......cooiiiiriiiiriieeeieeseseseiseseiins | e 04/30/2001 | ....... I O 43,703 | ..ooovvs 43,703 | oo 43,703 (11,810) 0 0 0 0 .0 (U [ 45
COMPASS PARTNERS EUROPEAN EQUITY
FUND . [NEW YORK.............. NY....| COMPASS PARTNERS... e .| 04/30/2001 |....... 1 15,688 0 0 0 76 .0
R.W. ALLSOP AND ASSOCIATES II.. . |CEDARRAPIDS....... IA..... | VENTURE CAPITAL L.P.. .| 04/30/2001 |....... 1 ..3,933 0 0 0 0 .0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.......... 7,811 0 0 0 76 .0
3999999. Subtotal - Unaffiliated. ..., e 7,811 0 0 0 76 .0
4199999. Totals.. .7,811 0 0 0 76 .0
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2

Location 5 6 7 8 9 10 1"
3 4 Date Type Actual Cost Additional Percentage
CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
COMPASS PARTNERS EUROPEAN EQUITY FUND.......cocciirrininerssnisenenens | NEW YORK ...t NY.oine COMPASS PARTNERS........cvtititinisstisssssssenssess st ssesssnssssss s snsssssssnssan 04/30/2001 [ ...cooovvves 1 0| s 175,033
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

175,033

3999999. Subtotal - Unaffiliated

175,033

4199999. Totals.........

........ 175,033
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BLUE CHIP CAPITAL FUND II ... | CINCINNATL.....occonee OH... | BLUE CHIP....ccoooriririririrerirerieeeiens 04/30/2001 |12/22/2011 | .......... 214292 | ....... [RENAL) | E— (V18 (V1 I 0| s [RENAL) ) E— 0| oo 125,000 | .oovoneee 125,000 | cooovvercrirens (V1 (V1 I LV I 0
COMPASS PARTNERS EUROPEAN EQUITY FUND.............. NEW YORK......cocooens NY... | COMPASS PARTNERS........cccoouriniiens 04/30/2001 {08/11/2011 | ....... 1,410,005 | ....... 289,878 | .oovvvviiennn0 | o0 [0 | 289,878 | .........1,406 | ...... 1,794,945 | ....... 1,794,945
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated s [P RONRORRTON ITTRON 1,624,297 | ... 256,099 | .0 |0 | 0 256,099 | .........1,406 | ....... 1,919,945 | ....... 1,919,945
3999999, SUDLOtAL = UNGFFIBLEA. ... cee itttk E 8o eE£1£0E  feEE 8oL E LA 1A 8 LR LA f LAk E bbbttt | criins 1,624,297 | ....... 256,099 | ... 0] 20 0 | 256,099 | ........1,406 | ...... 1,919,945 | ....... 1,919,945 | ... . .
4199999, TOAIS.......oovvrrerererseieeieeieses e s e SeRt et ee LR R | s 1,624,297 | ....... 256,099 | ..ooovrienennd (V) [ (V] [ 0] .. 256,099 | ..........1,406 | ....... 1,919,945 | ....... 1,919,945 | ..o (V1 [ (V] [ LV [ 0
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Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
233244 AD 4|US DEPT OF TRANSPORTATION 144A LEASE FXD.......cccovevermrernins | evvivee [ eo [ eorvrriennns v L [ 2,841,210 | ...... 120.909 | ..vvourenee 3,627,261 | ..oovvevnees 3,000,000 0 (9,147) (V1 0 12/08/2004 | 12/07/2021
RATE MTG CERT.....cevuuiiiriieeieireeiseisessesseesssessssessssssssssssssssnne | eonnees | 0 | eeersnenens | vovniene | oneesseessensssssssesend (1 IO 0.000 | cooovvrrererrrrerenennd 0 0 | o0 | e (1 [P (1 TN (V1 0 | coeereer0.000 | 00rr000.000 | o | o0 | i | [ e,
313373 KN 1|FEDERAL HOME LOAN BANK.......ccoovvmevimrimrrinnirerinnninenienennniennes | vevvee [ oo | evevnrivens [ e | 3,105,480 | ... 115.785 3,000,000 06/22/2011 | 04/28/2026
36235* AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT.....coovvvmvvermvrnnens [ vvrere | oo | vvvreeni2 | 12 | 4,014,326 | ... 110.767 4,014,326 09/09/2010 | 06/15/2030
LEASE BACKED CERT. 0 | ooverreenrrinneenn0 e e | eieiieiiieennn0 [0 000,000 | 01000.000 | o | o0 e | | e
831641 EM 3| SMALL BUSINESS ADMIN 2008-10B.... ...155,736 08/19/2008 | 08/10/2018
880591 CU 4|TENN VALLEY AUTH SERIES E POWER BONDS........cccccoevvmvvnennine | vervee [ oo | ervvrrivens [T | 82,858 | e 127.203 ..95,402 75,000 11/30/2004 | 12/15/2017
912810 DT 2|US TREAS BOND... SD.. | [ [ e [ i, 103,500 | e 135.633 ....135,633 .101,133 12/16/1985 | 11/15/2015
912810 EJ 3|US TREAS BOND SD.. 55.547 | . ,776,514 ...1,792,305 03/23/1992 | 05/15/2021
912810 EJ  3|US TREAS BOND.......ovuiirriinericrierirneeissisensssessssssssssesssssssssnnnsns | eennne | oo | evvmnnieens [eone] | v 15,103 | e 155.547 23,332 15,061 03/23/1992 | 05/15/2021
912810 EM 6] US TREAS BOND.......iiuuiiiiimiiiienisrisinississenssssssensenesseeas SD. [ [ ..1,042,017 | ... 151.329 11,513,290 ....1,000,000 ...1,027,073 01/21/1999 | 08/15/2022
0199999. U.S. Government - Issuer Obligation .13,157,502 |...XXX. ...16,265,314 ..13,145,062 13,411,585 | o0 [ e (14,793) [ e |0 [ XXX [ XXX [ XXX | 92,481 | ... 678,073 | ... XXXeoeoe [ e XXX......
U.S. Government - Residential Mortgage-Backed Securities
36202B RB 3 [ GNMA Il SF POOL# 001382.........cvvvrerirrirerrseirnerineeseresensnsesennnnes | eenee | oo | vevoreeni2 | oo | o358 | 100.448 .0 MON... | ... 04/19/1990 | 04/20/2020
36202B U9 4 |[GNMA Il SF POOL# 001508 19.679] . 0 MON... | .... 11/21/1990 | 11/20/2020
36202B UP 8 |GNMA Il SF POOL# 001490... 2 1,362 | 120.454 .0 MON... 10/18/1990 | 10/20/2020
36202B VT 9|GNMA Il SF POOL# 001526 [FSTRUTRRNION [STRU O [RRe 2| 1] 2,360 | e 120.681 0 MON... 12/20/1990 | 12/20/2020
0299999. U.S. Government - Residential Mortgage-Backed Securities.... XXX ..4,865 .0 XXX
0599999, Total - U.S. GOVEIMMENE.......uieuiirsirsersietesiess s ess sttt .13,416,450 .0 XXX | s 92,521
All Other Gover ts - Issuer Obligations
683078 FY 0|ONTARIO ELECTRICITY FIN.....oooviviererierinierieisneeienissessesssesiens | ovveene Al | AFE | 89,312 | e 107.903 75,000 77,503 1,412 5,588 | 11/30/2004 | 03/31/2013
683234 8A 9|PROVINCE OF ONTARIO i | e Al [ AFE ] i2.999,330 | ... 107.937{ .............1,079,370 | .............. 1,000,000 06/09/2009 | 06/16/2014
46513E GM  8|AGENCY FOR INTL DEV - ISRAEL 3RD JUBILEE.........cccoonmvermevrvrine | cors R| .o | AFE] ... 1,000,000 | ... 109111 | v 1,091,110 | e 1,000,000 06/01/2004 | 07/01/2014
SERB ISRAEL BDS........cooioiiiieiieieiciesssie e snssssnnes | enens e [ [l 0 0.000 0
50064Q AA 8|KOREA LAND CORPORATION 144A......cccooivimiiniinmissesssnissnsssnnnnes | svseeas 33 I 153 [ 78,191 | ... 107123 oo 80,342 75,000
0699999. All Other Governments - ISSUET ObGAtONS. ... i ....2,166,833 | ... XXX. .2,331,749 2,150,000 (2,141)
1099999. Total - All Other GOVEINMENTS. .........eresrerirssisesserssssssess st ....2,166,833 | ... XXX. .2,331,749 2,150,000 0 (2,141) 0
U.S. States, Territories & P! (Direct and Guaranteed) - Issuer Obligati
16772P AK 2| CHICAGO ILLINOIS TRANSIT AUTH. ....cvueierinrinerieeirseesssniseriens | crveee ....2,000,000 | ...... 110.404 .2,208,080 03/24/2010 | 12/01/2020
172217 GX 3| CITY OF CINCINNATI OHIO BUILD AMERICA..........c.oovvvvrrerinrninns [ v ....1,055,000 | ...... 11731 07/14/2010 | 12/01/2020
................ 0 0.000 w0
199491 R4 5|CITY OF COLUMBUS OHIO BUILD AMERICA........cccooevirnrmiercrnicns | cveee [ oo [ eovvene TLAFE | 1,000,000 | ...... 108141 | oo 1,081,410 | oo 1,000,000
................ 0 0.000 w0 0. .0
207758 KL 6 [CONNECTICUT ST SPL TAX OBLIG.......ccceveririnrrirerniniercineinienies | evvenee [ oo | eovrvereeens [ SAFE | i 7,000,000 | ...... 110.964 | .............. 7,767,480 | .coccovvannne 7,000,000 | .cocoevirne 7,000,000 | ..oooovevrirreeennc |0 | 0 0 4576 | 4576 [MNL | 53,387 10/28/2010 | 11/01/2022
230563 AS 7| CUMBERLAND COUNTY NJ...ovimrirerrineineeienineesssesenssssesesenes | ovvenne 1,000,000 | ...... 113.071 11,130,710 1,000,000 1,000,000 | .ooovvvrerererrnens0 | e | 0 [0 5,094 | 5,094 | AD.c | v 10,754 10/09/2009 | 04/15/2020
234667 HV 8 |DALLAS COUNTY HOSPITAL DISTR.....ocvvermrireinereierisseesserseissnnns | ervees . ..500,000 | ...... 114.891 ...074,455 | .. ..500,000 | ... ..500,000 ..9,535 08/26/2009 | 08/15/2021
246412 EC  0|DELAWARE ST SOLID WASTE AUTH.....c.ovvenvrirnermerrmeeinenseernsennee | vevnne | oo | eevvverinen [ AFE | i, 1,000,000 | ...... 109.357 | .ovvrrrrne 1,093,570 | .cooovrreneee 1,000,000 | ..cooovvrvnnee 1,000,000 | .ooovvrrerirerrnen0 [ o0 | e [0 50120 [ 105120 | D [ s 4,267 06/11/2010 | 06/01/2020
246412 ED 8|DELAWARE ST SOLID WASTE AUTH.....ccovvuirinirireiinirienineinsnines | cvveene ....2,000,000 | ...... 109.749 .2,194,980 2,000,000 8,783 06/11/2010 | 06/01/2021
34160P CW 7 |FLORIDA ST DEPT OF MGMT SVCS.......ccommvereeririerserenersenenseesns | neees . ....2,700,000 | ...... 106.269 .2,869,263 | .. 2,700,000 8,116 10/29/2009 | 08/01/2015
372546 AN 1| GEORGE WASHINGTON UNIVERSITY........oocoiririnerirerinenienenniens | ceveene AFE| o 1,000,000 | ...... 107.596 | ....ooovvenee 1,075,960 | ....covveneee 1,000,000 | ....ccccee0.. 1,000,000 | .voovieirirerirnnns0 | o0 | cviiciiin0 0 [ 4452 1 4452 |MS | e 13,109 03/24/2011 | 09/15/2021
373384 RV 0|STATE OF GEORGIA........covviereierierinerierississenissssserssesssesseninee | vevnne | oo | eevesinnens AFE | s 4,000,000 | ...... 107186 | ...ovvvvrnee 4,287,440 | ..o 4,000,000 | ..cooererrne4,000,000 | oo [0 | e |0 | 03720 [ 13720 [ A | e 37,200 10/13/2010 | 10/01/2023
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Maturity
373539 MA 0|GEORGIA ST HSG & FIN AUTH REV 2008..........coevvreernreserseriinnnnns | vevnne [ oo | erceneend [ WAFE | 1,003,710 | .o 100.616 | .... ....1,000,000 ..1,003,521 .4.800 . . 08/31/2011 | 12/01/2015
SERIES A....coovvvvvrris 0.000 0 om0 v i [0 | eiciinenn0 | 0000 0.000 [ cooovvenne [ eervrrrrrinereen0 0 e | e
373539 QP 3|GEORGIA ST HSG & FIN AUTH REV 2007........ccovveirernircrnnvcinnns | eoveee | oo frvee T LAFE ] cienen..985,000 | ... 100409 ..............1,004,090 | .....c.coo.... 1,000,000 | .ovvreerennnn985,179 [ o0 | e 179 | e [0 [ i 4850 [ e 4.952
SERIES A....cooovvvvvrris . . 0.000 | oo 0 0 | o0 e | i | 0 [0 | 0,000 e 0.000
472149 BE 2|JACKSONVILLE ELECTRIC AUTHORIT....coovvvvmiireirriciieeiienieens . e v 250,000 | e 112.973| ... 250,000 | ....... 250,000 5.050 03/19/2010| 10/01/2021
491189 FA 9|KENTUCKY ASSET/LIABILITY COMMI JFE] ..........2,000,000 | ... 109.188 ..2,000,000 4.104 08/18/2010 | 04/01/2019
49151E 7A 5| COMMONWEALTH OF KENTUCKY.......oostvmriiririerierineiriseiseiienias . e ...1,000,000 | ...... 105.794 | .... 1,000,000 4.403 10/26/2010 | 11/01/2020
544525 NV 6|LOS ANGELES DEP WATER & POWER.......ccccovvverimrvinenvseinsiennns | vevvee [ oo | evvvninen [ LIFE | oceir..1,000,000 | ... 108.312] .............1,083,120 | ..............1,000,000 | .............1,000,000 | ...cocrrvrrmrrre0 [0 | e [0 | 5,081 | e 5.081 11/20/2009 | 07/01/2021
544712 2E 1|LOS ANGELES CNTY CALIF MET TRANSN AUTH........oecoomveermermnrrns | vevnee [ v | eevvriinen [ LAFE | 500,000 | ... 109402 ...c.oceever....547,010 | oiverrer.500,000 | oo 500,000 | o0 [0 | i [0 | 4280 4.280 11/05/2010 | 06/01/2021
SALES TAX REV....... . 0.000 | cvovvveerrrrrrnrinens0 | v [ [0 [0 | 0 [0 [ 10.0.000 0.000 | ...oovenee
544712 2F 8|LOS ANGELES CNTY CALIF MET TRANSN AUTH.......cccoovvrercvrrcnns [ coveeee | oo [eovieenn [ LIFE ] o...1,000,000 | ... 110.397 ....
SALES TAX REV....... . . 0.000
56052E 2H 0 |MAINE ST HSG AUTH MTG PUR 2011 SERIES........c.cocoovrmriririinininns " A1.1FE] .............. 1,665,000 | ...... 101.537 | oo 1,690,591 | cooveivene 1,665,000 | ....coe0eer. 1,665,000 | cooeoviiriireennns0 | o0 | 0 [0 | e 4875 | 4.875|MN......
Cr2uniriteiseis s 0.000 | cooovrvrrererirrererennd 0 0 | o0 0 | e | 0 [0 | 0,000 e 0.000 [ cooovvene [ eererrrirrrrerren0 0 i | s
57419P MC 0 |MARYLAND ST CMNTY DEV ADMIN 2007 SERIES.........ccocoovcveirees | vevene | oo | v 1| LAFE | 2,010,000 | ... 102.630 | ..o 2,052,600 | ....ccooouce. 2,000,000 6.391 03/01/2017
| TAXABLE ettt snsnnne | eenne | on | reveneeins | s | s 0 0.000 | cooovrvvrercrrrrereneand 0 0 .0.000
574300 JN 0[MARYLAND TRANS AUTHORITY BUILD AMERICA. . 2 AFE| 500,000 | ...... 114760 ..o 573,800 | ..ccooovvrinns 500,000 5.164 07/01/2025
BONDS.......vtiiimrieereissiise et ssssssssessesens. | ceveees e e [ e [ 0 0.000 | oo 0 0 | o0 e | i | 0 [0 | 0,000 e 0.000 | ...oovnnee
57563R  JN 0| MASSACHUSETTS EDL ING AUTHED LN REV.......ccoocvvniiiniinriicns [ s [ T AFE] 3,007,500 | ...... 104.168 | .............. 3,125,040 | ...cccoonnee 3,000,000 | ....c..ccc.. 3,007,257 | coooiiiiiiinnen0 | viiiiecnd(243) | 0 |0 | 5,500 | 5467 |JJ.......
SERIES J SRRSO PO e e [ e [ 0 0.000 0.000
59259Y BD 0 |METROPOLITAN TRANS AUTH NY.. 1|.1FE| .............2,000,000 | ...... 108.356 | ... ..2,000,000 .5.013 10/07/2009 | 11/15/2020
594610 7A 9| MICHIGAN STATE.......covrmirieririerenieessersesssensenssseesssssssssessesssnnes | sesnee | oo [ eereseens 1|.1FE| ...cce......2,495,075 | ...... 108.802] .... 2,495,303 4.673 04/14/2011 | 04/15/2022
597502 BF 9 [MIDLAND CNTY TEX HOSP DIST......covrriermriririrmrneierneirensnenesesnerens | evvvnes | oo [ eoverinnnns JAFE e 1,500,000 e 116.902 .... 1,500,000 | ..oooovrvcrierrenn0 [0 | i [0 [ 5605 | 5.605 08/18/2009 | 05/15/2020
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIES E.........ccoovvverevvercrcen | v | oo [ e 1|.1FE| ..............2,000,000 | ...... 101.840] .... 2,000,000 | ..cervrirerrereen0 [0 [0 |0 | e 4450 | 4.450 08/26/2011 | 07/01/2031
605580 6J 3|STATE OF MISSISSIPPL........cccovviniiveriniircririsnicnsiseiiesississninnes | cevene [ oo [ evesniieens [ WIFE | ni022.2,000,000 | ... 108.783 ] .... 2,000,000 | ..oeericnniierenn0 [0 0 |0 | 3931 3.931 10/21/2010 | 11/01/2021
646080 MV 0|NEW JERSEY ST HIGHER ED ASSIST 2011-1......coovvevvrrmerrmerncernee | vevnee oo | wevvveen ] [ AFE | v 1,487,895 | . 105.933 ..1,488,073 .5.462 06/08/2011 | 12/01/2024
649902 S7 9|THE DORMITORY AUTH OF STATE NY BUILD.... . . ..2,001,000 | ...... 116.626 | .............. 2,000,876 | ...cooovvcericcrenn0 [ viciiiieannd(85) [ 0 |0 | e 4750 | 4.745 07/14/2010 | 03/15/2022
AMERICA BONDS........oooevrieiereeeesiesesseesieseessesssssesssssesssessssssensnns | snnien c e [ [ 0 0.000 | cooorverereerrrererennd 0 0 | o0 0 | 0 | 0 [0 | 0,000 e 0.000 [ coouvvvne [ evverrrrnrrnernen0 o0 s | s
70914P PG 1 |PENNSYLVANIA (COMMONWEALTH OF)......ccoovimiiiriiceneinsinninines | vevees [ I 1 AFE| e 1,500,000 | ...... 112.457 21,500,000 |0 [0 | 0 [0 4750 [ 4.750 | JJ....... 01/26/2011 | 07/15/2022
745190 TR 9|PUERTO RICO HWY & TRANS AUTH. ....vvvrirerierineeneniseiserinnins | vevnee [ oo [ cerinnins 1|..2FE ...1,062,875 | ...... 100.590 ... 1,064,886 | ....cocoverrerrnen0 [ v 1,100 | i [0 [ 15,000 | e 5.272 |JJ....... 03/16/2010 | 07/01/2030
76222R HP 0 |RHODE ISLAND ST & PROVIDENCE PLANTATIONS.........ccovvrevnnes [ rrin [ I 1|.1FE| .............1,090,000 | ...... 110.598 | .... 1,090,000 | ..ooovvverierrennn0 [0 | i [0 [ 4863 | 4.863|A0...... 05/13/2010 | 04/01/2022
REC ZONE ECON DEV.......ovvvurirrireeririneiserisssiensssessensssssnsssenes | cevees o e [ 0.000 | oo | |0 | [0 [0 |0 | 100,000 | e 0.000 [ coouvvene [ evverrrrinrrnernen0 o0 e | s
783186 NF  2|RUTGERS ST UNIV NU....covvieririricnnisniienissisnsisnisesessisesseninns | vevene | oo [ evesniieens [ WIFE | 1022.1,000,000 | ... 107.712] ... ...1,000,000 | .....cc...e...1,000,000 | ..ovvicriniirnnnn0 [0 | i [0 [ 4126 | 4.126 |[MN...... 11/04/2010 | 05/01/2021
843375 ZM 1|SOUTHERN MINNESOTA MUNICIPAL POWER.........cccccosvemmmrmnernerns | vernee [ oo | wervverinen [ LAFE | ciiiii0.935,000 | ... 104.786 | .... 935,000 | ..cccee0reeei935,000 | o0 [0 | 0 0 | 4324 | 4.3241JJ....... 20,215 | . 28,076 | 10/14/2010 | 01/01/2023
AGENCY ..ot | sarinae 0.000 0 | eoreeervereereeneeen0 |0 | e | o0 0 | 10,000 o 0.000 | cvvovereree | v (V1 (01 OO TR
850593 AE 4 |SPRINGFIELD ILL METRO SAN DIST.....ccovvurerimrrmerireeenenissiserinens | sevenne e | L1FE | .ocec....500,000 | ... 112.257 | .ovriren561,285 | ..ocer.500,000 | oo 500,000 [ o0 [0 | i [0 5,161 [ 5.161 [JJ....... 04/09/2010 | 01/01/2018
882722 JX O|TEXAS STATE......coooimirrmrirrriiniieniienns N || LAFE | ienn...500,000 | . 1194751 ..............597,375 | .................500,000 | ...cccccoonee. 500,000 | ..oovvcvrinriieennc0 | v |0 [0 5113 5.113|AO...... 08/12/2009 | 10/01/2020
882722 VK 4| TEXAS TRANSPORTATION COMMISSIO.......ccovvvmeriereneerseirserinnnens | vevnee [ o | wevvverinen [ LAFE | iiinin.2,000,000 | ... 108.795 ..............2,175,900 | ..............2,000,000 | ......ccooeuce 2,000,000 | .ovevrrrerrereeen0 [0 [0 |0 | 103823 3.823 |AO...... 09/22/2010 | 04/01/2023
92812Q NU 7 [VIRGINIA ST HSG AUTH DEV AUTH 2006..........covvemerirererieiiriniiinns | ceveene e LIFE 1,997,500 | 100.687 .............2,013,740 | ..............2,000,000 | ......cc.o..c. 1,997,629 | .coovvrvervnrrnen0 [ v 129 | i [0 [ 4900 | e 4.909 | JJ....... 08/09/2011 | 01/01/2033
SERIES ...ttt | erenes . 0.000 | coovvvrererrrrnerireenne0 | |0 |0 [0 [0 |0 | 100,000 | e 0.000 [ covuvveer | v [V IS (V1 SR IO
92817Q KR 2 [VIRGINIA RES AUTH INF REV BND SERIES........cccoouvvmmrivmmrrerirnnins | coviene . | AFE| v 134,865 | ... 113.398 cevrerernnneeen 134,902 | 0 | 18 [0 |0 | e 4470 4.487 |[MN...... ...1,006 6,035 | 06/09/2009 | 11/01/2016
2000A.....oe s | s I [FESTTURIORS DORTOTR ET 0 0.000 | cooovvrrererrrereranad 0 (1 I 0 | o0 |0 |0 | 0 | 100,000 | e 0.000 | covuvveer | reerrirerierind 0 | e (V1 ORI IO
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Identification Description n Actual Cost Value Value Par Value Carrying Value Accretion Recognized of Paid Accrued Year Acquired Maturity
92817Q Q6 2 |VIRGINIA RES AUTH INF REV BND SERIES........ccccomvrmmmemmrrneernenns | cenveee | oo | vevrneend T AFE | i 750,000 | ...... 106.597 [ ..ovvvnrrnnens 799,478 | .ovvvveins 750,000 11/05/2010 | 11/01/2022
2010 Coooerierireeeriesre e | e | oe | verenneins | v | e 0 0.000 | oo 0 0 | om0 0 i | 0 [0 00.000 | 100,000 | o | e 0 | |
93265P BT 5|WALNUT ENERGY CENTER AUTHORITY ....ovvvveremrirnenimnineennnnisenes | oneen | oo | veeveneenns | WAFE | i 1,008,050 | ...... 108.525] .............1,085,250 | ..............1,000,000 | .....c..cc...1,007,154 | cooooiiriiiriinirnen0 [ oo (B13) | e 05/21/2010 | 01/01/2021
93978P KP 1 |WASHINGTON ST HSG FIN COMMN SERIES 2011A. ..1,634175 | ...... 103.086 08/12/2011 | 07/01/2021
93978X EM 8 |WASHINGTON ST HSG FIN COMMN 2011 SERIES.... ....3,000,000 | ...... 101.775 08/24/2011 | 10/01/2033
Bt | e | [ e | e [ e 0 0.000 | coooverereerrrerrerenn0 | [ 0 [0 |0 |0 [ 10000000.000 [ 110000000 [ o [0 o0 e |
940858 L4 3|WASHOE COUNTY NEVADA SCHDIST... 1,000,000 | ...... 109.319] . 10/28/2009 | 06/01/2019
1199999. U.S. States, Territories & Possessions - Issuer Obligation . .69,772,645 | ... XXX........ 69,772,942 . XXX... 822,197 2,352,144 | ... XXX..... [ ... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed).. B IR 69,772,645 |..XXX........ | ............75,205,579 | ............69,800,000 | ............ 69,772,942 XXX XXX | 822,197 | ......... 2,352,144 | ... XXX..... | ..... XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencles and Authorities of Governments and Their U.S. Polmcal Subdlvnsmns - Issuer Obligations
05914F JL 5|BALTIMORE COUNTY MARYLAND.......ccccosveumeirerimerrererseensseisnnnnens | evveeee o [everernenns | WTFE | i 3,998,720 | ...... 106.039 | ...oonvrne 4,241,560 | ..cooonnnnn 4,000,000 | ..oovrerncne 3,998,782 | oo [ 59 [0 | iiinnd0 ] 03810 3813 MNL | 25,400 | 149,013 | 11/09/2010 | 11/01/2023
076523 AA 7|CITY OF BEDFORD VIRGINIA LESSEE -...........ccocovervmirverrmrninnnies | vevvee [ oo [ eeeeni2 [ | e 1,955,000 | ..o 100.056 | ....ooovenee 1,956,095 | ...oovvrenee 1,955,000 1,955,000 52,686 | 06/07/1996 | 05/01/2026
APPALACHIAN POWER CO 000 | oo 0 0 0 L0 -
452024 HF  2|ILLINOIS MUNICIPAL ELEC AGENCY.........ccevvmerermrenrrinerrnrrinernennne | vevenee | oo | eevveriven [ L1FE | 121,000,000 | ... 109.524 | .............1,095,240 | ............. 1,000,000 | ... 1,000,000 . .37,482 | 11/19/2010 | 02/01/2021
452024 HG O |ILLINOIS MUNICIPAL ELEC AGENCY......cccosvmmrmervrnirernereriseeneins | eoveeee | oo [rvviienenn [ WFE ] ooe..3,000,000 | ... 111.638 3,000,000 | ..ocvrene. 3,000,000 | .o [0 [0 | 0 | 5799 BT99 | FA | i 72,488 | 116,463 | 11/19/2010 | 02/01/2022
452151 8V 8|ILLINOIS STATE. 04.110] . 500,000 22,105 | 01/08/2010 | 01/01/2015
452151 LD 3[ILLINOIS STATE rerrteerernssenssssessessnssssesessenesenns | ooeee || vevveeeenns | 2 TFE | 0,955,610 | 10000099775 | 997,750 | ... 1,000,000 | e 963,855 03/16/2010 | 06/01/2018
677521 HN 9|STATE OF OHIO ULT GO ...5,000,000 11/23/2010 | 08/01/2022
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 16,417,637 | o0 | o727 |0 [0 [ XXX e XX [ XXX | e 254,281 | ......668,710 ... XXX.oow. | o XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agenmes and Authontles of Governments and Their U.S. Polltlcal Subdivisions - Residential Mortgage-Backed Securities
31340Y 4Z 9|FHLMC REMIC 93 H.....ooovvvuicriiciinceiccis 52,367 | ...... 52,774 MON... | .... 04/14/1993 | 02/15/2017
31358P HV 2 [FNMA REMIC G92-35 EB . 14.377 | v 82,498 | i 72,128 | 71,924 MON... 05/07/1993 | 07/25/2022
31358Q EU 5 [FNMA REMIC 1992-162 D......coovvrvrviivrrirerneireneniseirensssnesnseisensnnns | vevvens | oo | evnrinen [ | i 369,693 | ..o 112.535 MON... 03/04/1996 | 09/25/2022
31392D 2B 7|FNMA 2002-59 ZB........coccovvrvmerrerineernrisnrneriensneesssnisenssessssssensnns | eovneee | oo [eovereren | o [ i 9,418,859 | ..o 112.334 11,006,966 MON... 08/27/2002 | 06/25/2032
31392R WT 4 FHLMC 2492 Z........covvviireriserernessinsernsinesesisessnssssssssensnsssees | ovvnne oo | oo | vevenT | 4,194,890 | oo 108.540 .5,046,295 MON... 08/19/2002 | 12/15/2031
31393A 5P 8|FNMA 2003-43 PE....... reevrereneessnensssesessssssnnns | e | [eoeeenn2 [T [ i 7,504,645 | L. 109.868 | .....vvvvee 8,396,071 MON... 09/19/2003 | 02/25/2032
31393N  4A 4| FHLMC 2589 GM.......covvriirviieieineiennniceissiensnisseensssissssssssnsnsnens | vvnee oo | vervneeen | v | 9,921,875 | oo 110.408 11,040,836 MON...| ... 04/11/2003 | 03/15/2033
31405W QT 5| FNMA POOL 801566............ccueuerrnerereerenireerenissrsensenessensssnssssnsessns | sevnee | oo [ ervvneieni [T | i 133,038 | e 107.526 ....142,207 ...132,253 MON... | .... 08/25/2005 | 01/01/2020
383738 TM 9 [GNMA 2003-20 MA........ccoovvviririirisiisciinnineiienisniessiessissseninns | ennee | e | oo | e | 9,946,875 | ... 106.837 | ............ 10,683,664 | ............ 10,000,000 MON... | v , 11/03/2003 | 02/16/2015
38373V PY 0[GNMA 2002-64 ZH........coconsirnerinninirnnes .‘.‘7,865,848 ...... 111.407 .8,836,857 ....7,932,064 .‘.7,888,205 MON... 11/25/2002 | 02/16/2029
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. ..49,482,798 | .. XXX........ 55,722,545 0,659,942 | ... XXX [ .. 240,251 | ........2,883,025 | ... XXX [ e XXX......
U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Commercial Mortgage-
38373M  2F 6| GNMA 2008-80 1O... .840,841 MON... 11/17/2009 | 04/16/2050
38373M 3S 7|GNMA 2008-86 IO............ . .880,662 MON... 11/19/2009 | 10/16/2048
38373M 7D 6| GNMA 2009-37 10......ovvvrrrrirerrrirrirnrirernnieeerseisenessssssnssensenssnenennnes | coneee | oo | 258 | WAFE | i 1,172,895 | .......... 7.832] v 1,036,880 MON... 11/19/2009 | 05/16/2049
38373M  J2  7|GNMA 2007-52A.... 2,338,979 | ...... 101.402 12,325,077 MON... 12/16/2009 | 01/16/2048
38374G 5F 5|GNMA 2004-43 A.... ..303,776 | ...... 100.029 ....301,217 ..301,130 | ....... 303,184 MON... 12/16/2009 | 12/16/2019
38374) F3  5[GNMA 2004-97 C...ccocoorrrrrierrerrneereriseisssesssisessenssesssssssssssessnsees | oneees | oo | vveeenenn | verensd | v 1,600,859 | ...... 106.903 | ...coonvrnee 1,656,997 | ..oooovvrrnee 1,550,000 | ..ooovreenee 1,595,048 MON... 08/26/2009 | 02/16/2028
38374N  JX 6| GNMA 2006-42 B ..2,188,594 | ...... 109.585 .2,191,700 2,000,000 ...2,184,323 MON...| ... 11/12/2010 | 08/16/2046
38376G 2H 2|{GNMA 2011-92 C . . . ...1,961,875 | ...... 109.395 .2,187,900 2,000,000 | ... ...1,962,594 4. MON... | .... 07/20/2011 | 06/16/2028
38376G AN 0 [GNMA 2009-86 A.........oevvererirrerrriininerienineeienisnissessssssessenessessenns | oneees | oo | eervveenne | vereeed | v 2,812,493 | ...... 104.507 | ...ooovvrenee 2,935,582 | .ocovvernce. 2,808,982 | ..ocvornvne 2,811,959 | o0 [ (249) 0 om0 | 100003536 | e 3.538 | MON... 08/26/2009 | 03/16/2035
38376G QY 9 GNMA 2010-72 B......covvurrrrirrererisriseriesineesenissessessssssesssnessensenns | oneees | oo | oeeeenenn | eerensd | v 4,986,133 | ...... 105.602 | ..ocvonvrne 5,280,100 | ..ooovrernees 5,000,000 | .coooerrneer 4,986,458 217 0 |0 | 3459 | 3.496 | MON... 06/16/2010 | 05/16/2036
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38376G U2 4|GNMA 201177 Deoeeni s 1,977,109 | .. 111.344 .2,226,880 ...1,977,551 0].. 442 0 . 06/09/2011 | 12/16/2028
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities... s . 21,124,458 | ... XXX........ 21,863,836 .21,079,264 0].. (24,350) 0].. XXX XXX XXX... | core..r.. 106,323 | ......... 1,209,513 | ..... XXXovwe | o XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: [SSSTTRRTRINY [P 87,016,586 | ... XXX.oooooos | covriiniinne 95,271,116 | ............85,067,995 | ............ 87,614,123 | oo [ 49,656 | ..o (V] 0 ... XXXeoone XXX XXX | e 600,855 | ........4,761,248 |..... XXXeowoe [ v XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00103Y AF 8 [AES RED OAK SENIOR SECURED BONDS.........ccoccoerimernerinninnes . .4FE| .............5,000,000 | ...... 1021771 .............5,108,850 | ..............5,000,000 | .............. 5,000,000 | ..o (1 IO (0 TN (V1 0 09/26/2000 | 11/30/2029
001192 AG  8|AGL CAPITAL CORP........cccoevrmmrimrrrerirerinrennrinsriserinssssenisnissssennses | vevnee | oo | evesrrivens [ o 2FE | ciiiininn..3,034,460 | ... 1144611 .............3,433,830 | ..............3,000,000 | ......ccoo..c. 3,027,880 08/28/2009 | 08/15/2019
00139P AA 6 |AIG SUNAMERICA GLOBAL FIN IX 144A..... 08.967 | . 84,742 11/30/2004 | 03/15/2032
00228# AA 0|AV CINGULAR LLC CINGULAR WIRELESS LLC........cccoueuvervmervernne [ vvvene [ [ [ o [ 3,378,964 | ... 126.179] ..............4,060,501 | ..............3,218,061 | ........ 3,326,131 12/16/2005 | 08/15/2021
002819 AB  6|ABBOTT LABORATORIES.........cccovvvumrierirnrieirssniseiesesensseessssissnnss | wevnse | oo | evcvseiinens | L1FE | cinn...5,836,042 | ... 119.346 ..28,210 11/07/2007 | 11/30/2017
00440E AC 1 |ACE INA HOLDINGS INC. 50.044 | . .167,639 06/05/2002 | 08/15/2029
00817Y AE  8[AETNAINC....ccooiivrrieeireireiseieriesineessesessssssssssensseesssssssssenssns | cennee | oo | vevvseniens | n2FE | 00002, 3,969,203 | ... 115.248 . . . L0 cerend s 07/07/2006 | 06/15/2016
008548 AE 9|AGUA CALIENTE BAND OF CAHUILLA INDIANS 90457 | v, . L0 0. L0 L0 . v, . . . 11/15/2006 | 10/01/2016
144A....... . 000 | oo 0. 0. . . . VRN o . L0 -
00855L AC 3|AGUA CALIENTE BAND OF CAHUILLA 98758 | .o 524,405 531,000 . 0. .0 L0 . v, . 02/07/2008 | 10/01/2015
013078 AA  8|ALBERTO-CULVER COMPANY.......cccovrmirnmrnriernrireennncnsnninerienneens | eoveeee | oo [rvvrvvronnn [ WIFE | 0,999,590 | ... 116.659 .1,166,590 ..999,659 | ... L0 . L0 L0 I . . 05/18/2010 | 06/01/2020
01885@ AB 2|ALLIANCE RESOURCES OPERATING PARTNERS LP... 10.000| . ,100,000 ...1,000,000 |.... 0. 0. . . . . o . . 06/26/2008 | 06/26/2018
020002 AC  5|ALLSTATE CORP.......ccccoovvvirrinriiniiiciienns 109.440 82,080 77,699 (1,749) L0 . B . 11/30/2004 | 06/15/2013
02360X AJ 6[AMERENERGY GENERATING CORP SENIOR NOTES 97.291 4,742,936 01/21/2003 | 06/01/2032
025816 AQ 2|AMERICAN EXPRESS... 04.756 | . .130,945 12/05/2003 | 07/15/2013
025816 AX 7|AMERICAN EXPRESS.......... ceevrenensnesennessnenessnesnnns | vevonee | oo [ eeveeinen [ WTFE | ci.2,001,490 | .. 115.131 .2,302,620 08/23/2007 | 08/28/2017
02581F YE 3| AMERICAN EXPRESS CENTURION BK.......ccooovvrmrrerivnncireinirnninens [evvene [ oo | vevvvnenns | WAFE | 1,995,100 | ... 114.456 .2,289,120 09/10/2007 | 09/13/2017
026074 AA 2| AMERICAN FINANCIAL GROUP... 16.764 | . ,167,640 06/10/2009 | 06/15/2019
026609 AC 1|WYETH DEBENTURES v 82,393 | L 134.251 ....100,688 11/30/2004 | 03/01/2023
029163 AD 4 |MUNICH RE AMERICAN CORP SENIOR NOTES........cccoonuvemeenveernens | vevnee [ ev | eervveriven [ W AFE | s 79,529 | ...... 116.844 | .oocvvvrrn, 87,633 11/30/2004 | 12/15/2026
SERIES B....ccoovvrverrrnns ceereeneeensssins | s e [ [ 0 0.000 | cooovvvrerrirrrirenennd 0 [ o0 e 0 [0 [ [
03040W AB 1| AMERICAN WATER CAP CORP........ccccovvumerimrrrmenrenimenississerieesnees | cevees I [ V2FE | 3,852,466 | ...... 116.834 | ..o 4,498,109 3,850,000 | ........ 3,851,960 0 | e (275) | v [0 [ 6,085 ... 6,074 | ADucs | v 49,458 | ........... 234,273 | 06/18/2008 | 10/15/2017
03076C AE 6| AMERIPRISE FINANCIAL INC.......coovviirriiniiernnineienieisesssisessssienes | erene 1,261,243 | ...... 108.033 11,350,413 1,250,000 | ....cccoee.. 1,259,621 | oo 0 .66,250 | 03/09/2010 | 03/15/2020
031162 AX 8|AMGEN INC....... SOOI O . . ...998,280 | ...... 117.533 1,175,330 | .. 1,000,000 | ... ..998,798 0 .61,500 | 05/20/2008 | 06/01/2018
031162 BG 4| AMGEN INC.....cocoiiiiieiieireiise e eeessssissisnns | sevenas e T W2FE | 2,002,140 | ...... 103.052 [ oo 2,061,040 | .ooverernnnd 2,000,000 | ...coreren 2,002,024 | ..o 0 06/28/2011 | 06/15/2021
03235E  AK 6 [INVESCO LTD....coomerrimerieriereieesssiseesesssssssenssssssssssssssssesssssenns | woneees ol GAFE | i 74,996 | 104532 ..ovvvvrrnenn 78,399 | i, 75,000 | ... 75,000 0 11/30/2004 | 02/27/2013
037411 AT 2 [APACHE CORP......c.ovviirriiiieieienneiesisisiesie s ssesssssssesssnssnies | seveees | v | AFE | i 1,847 475 | L 105.752 . 1,750,000 | ...coovvvenee 1,783,689 0 05/15/2009 | 04/15/2013
037411 AW 5| APACHE CORP........cooomriririeirerinsieriesesseessssisessessesessessssisssssnss | sevenne I [ 1|.1FE| ..ccoonev.......841,160 | ... 118.957 | v.vvvviverrsrnn 951,656 | oo 800,000 | ...ovvrnrirns 840,927 | oo 0 13,600 | . 08/25/2011 | 03/01/2040
038222 AF 2 [APPLIED MATERIALS INC . . I I ol .| 1FE| .. ...1,003,580 | ...... 106.851 .1,068,510 1,000,000 | .............1,003,474 | ....ccccecvvnriinns 0 L1911 22,336 | 06/30/2011 | 06/15/2021
039483 AT 9| ARCHER-DANIELS-MIDLAND........ccooouereurimrerennneenensnensenssenssssenns | svvenne oo | v | LIFE | 5,111,644 | ... 123.788 .6,189,400 | .. 5,000,000 | ... . 0 | cvvererernen(24832) | o0 [0 [ 0005.935 | 0 B.TT0 | ADu | e 74,188 | ovvrenee 296,750 | 12/16/2005 | 10/01/2032
040555 CM 4 |ARIZONA PUBLIC SERV CO ISSTRRURRRI DU [ I 1].2FE| oo 3,002,420 | ...... 113753 | oo 3,412,590 | .oovevirens 3,000,000 | .corvrenene 3,002,420 | ..o 0 o0 | e [0 0000 5.050 | ... 5.044 [MS | i 53,025 | oo 0 | 08/22/2011 | 09/01/2041
046003 JU 4|ASSOCIATES CORP OF N AMERICA DEBENTURES.........ccoccomvivnnens | vvvenne ol JAFES 8,931,683 | .. 107.659 7,575,000 | cooovrvrnnes 8,305,817 | .vevvrerrrerinan 0 87,744 04/03/2003 | 11/01/2018
04621X AC 2 | ASSURANT INC......vviiiiirieienisiesinsisesesssssessiessssssssesssssssssensness | sevees v vevereeene | W2FE | i 75,888 | e 105.182 v 15,000 | e 75,247 0 . ...4,219 | 11/30/2004 | 02/15/2014
04626R AA 4| ASTORIA POWER PROJECT SERIES A 144A.......c.oocvmermnienirrneines [ s [ [ 2|.2FE]| ..............3,026,418 | ...... 105.641 | .............3,197,135 | ccoovrirnnnes 3,026,418 | ..ooovvvrnees 3,026,418 | ..o 0 | o0 | everninciinenen0 [0 | e 5,744 1 5813 |MON... | ... 14,486 | e 173,837 | 05/24/2005 | 05/01/2016
04882P CH O [ATLANTIC RICHFIELD CO SER B........cocvovrirrcnrrnerrerineenenisnineie | veree | oo | vevervrvcens | WAFE | 092,690 | ... 101.345| .......cc..ee......76,009 | ..., 75,000 | ... 75,476 0].. (2,784) 0 11/30/2004 | 03/01/2012
049164 AK 2| ATLAS AIR INC.....oomririernieierissiesiesisseesssssssssessesessessssssssssannes | sevenns 2| 3| e 1,749,170 | o 100.000 ,736,710 | .. 1,736,710 | .oovevvrennee 1,743,181 0].. (1,240) 0 08/07/1998 | 01/02/2018
049164 BE 5|ATLAS AIR INC 2000-1 PASS THROUGH CERT........cccoomurummmrrerrnrnns | cvriene [ [ 2| 3 1,526,461 | ... 100.000 | ..covoureneee 1,526,461 | .cooovvrenee 1,526,461 | ..coovvvvenee 1,626,461 | ..oocovveererins (U [P (0 TN 0 07/20/2000 | 07/01/2021
053332 AF  9|AUTOZONE INC SENIOR NOTES I I [ V2FE| 2,913,345 | 111.070 | oo 3,332,100 | coovvrernees 3,000,000 | ..covvenene 2,962,849 0 ... 8,319 0 01/03/2005 | 11/15/2015
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053611 AF 6|AVERY DENNISON CORP. ceevnereneennsisssssssessesnes | eenvene [ oo [ eevvneinen [ 2FE | 1,002,230 | e 103.507 ..1,001,928 .5.346 ..53,750 | 04/08/2010 | 04/15/2020
05366# AG 8|AVIATION CAPITAL GROUP CORP SERIES B........cccoouvvevermrenmnnnnns [ vovvere [ [roverreens [ e | i 1,000,000 | o 109.023 .............1,090,230 | ..............1,000,000 | ......cc.o..c. 1,000,000 | ..coovrimrieriennn0 [0 | 0 0| 6.540 | L 6.540 65,400 | 04/08/2010 | 04/08/2017
05366# AH 6 |AVIATION CAPITAL GROUP CORP SERIES C......ccoovvenvrevnernerernrinns [ covvene [ [erveeveens [ 00022 | iiiineer 1,000,000 | ... 119.053] .... 1,000,000 | .cooverrerernrrnen0 [0 | e [0 i 7.200 [ e 7.200 04/08/2010 | 04/08/2020
05379B AN 7 [AVISTA CORP.....ctvvrirerierincrieninsiiesissrisesiesessesssnissssesssssssensnne | connee | oo | vevevenveens | W IFE | 1,993,320 | ... 118.356 s 1,995,586 | ....coovverrnrrnen0 [ o549 | i [0 [ 5,950 | 5.992 03/27/2008 | 06/01/2018
054303 A@ 1|AVON PRODUCTS INC......coevrurrirrrierineersnineiserienesensssissessssinnnes | vevenne | oo | eevvverinene [ o2 | eriineennn.5,000,000 | ..o 94.704 .............4,735,200 | ..............5,000,000 | .............. 5,000,000 4.030 11/23/2010 | 11/23/2020
054937 AF 4 |BB&T CORPORATION SUB NOTES........ccccoovermmremeninrenmecnnnneninennes | vevvee [ oo [ evevrrivens [ W TFE | it 72,862 | e 109.849 73,668 .5.533 11/30/2004 | 11/01/2019
057224 AZ  0|BAKER HUGHES INC........ccocoovuiririrnnrinnernnrieeineesnseinsenssssssnssnensnnee | vevnne | oo | evvsnrvnens | WAFE | 1,071,080 | ..o 116.730 ..............1,167,300 | ..............1,000,000 | .....ccc....c. 1,070,708 4.675 08/30/2011 | 09/15/2040
059438 AH 4 |BANK ONE CORP SUB DEBENTURES.........cccccouvmmrvmererrrinnninnninenin | vevvee [ oo | evvvriiven [ TFE | 89,419 | i 117.343 | .oovveerrer.88,007 | oo, 75,000 | .. 86,594 | ..o [ (B75) [ 0 |0 | e 7,625 | 6.030 11/30/2004 | 10/15/2026
060505 BD 5|BANK OF AMERICA CORP SUB NOTES........ccccovvvmmrummrirmnnnrinninnnns | vvvenne | oo | evvvvrrinnn | 2FE | i 122,718 | il 99.586 | ...ovvvvern 124,483 | oo 125,000 | oo, 124,540 | oo | 268 | 0 | 0 | e 4750 | 4.989 12/08/2003 | 08/15/2013
060505 DH 4 |BANK OF AMERICA CORP........ccccovvrrerimrirenininrrenninerneneseessnienns | veveene | oo | eervverinen | W TFE | 021,995,500 | ... 97.857 6.030 08/20/2007 | 09/01/2017
06423A AS 2 |BANK ONE CORP SUB NOTES........cocovurvrireemineinnrerennenennenserens | vevvens | oo | eeveererens | WTFE | i 127,933 | i 103.784 4.927 12/09/2003 | 01/30/2013
07385T AJ 5|BEAR STEARNS CO INC SENIOR NOTES.........cooccnmvimmrverinerreninnne | eovvene [ [eoverrenns | WIFE | 129,790 | e 109.010 .... 5.234 12/11/2003 | 11/15/2014
078167 BA 0 |BELL TELEPHONE CO PENNSYLVANIA........ccccevrmrrernrnerrnrnnrnninen | eoveeee | oo [rvvrievonnn [ WAFE | ciii...96,683 | ... 139.083 [ v 104,312 | e 75,000 | oviee0093,929 | 0 | i (70) | 0 [0 | 8750 | 6.462 11/30/2004 | 08/15/2031
DEBENTURES........ovviieirimeiierinrienisesneesessssessesssessssesssssssessesses | eennees | o | oveverenens | covveene [ oneenenenneesensnsnnend 0 0.000 | coooverereerrrrerrerren |0 [ 0 [ o0 |0 [0 | 0 | 1.0.000 | e 0.000 [ cooovveene [ eererrrirrrrerren0 o0 s | e
080555 AE 5|BELO CORPORATION DEBENTURES..........ccocoommiemerimrinmenneincninnnnn | vovenne | oo | evvvverinene | W3FE | iiiiiiiinn.84,939 | oo 87.469 ..................65,602 | .................75,000 | ...... 83,186 6.610|JD....... 11/30/2004 | 06/01/2027
084423 AM 4 |BERKLEY (WR) CORPORATION.........cocomrrmericrimenrenerneesnsenserinenns | vevnee | oo [ evvvvrrivens [ W 2FE | i 2,747,883 | ... 106.282 ..2,749,168 .5.610 05/04/2005 | 05/15/2015
PROPERTY/CASUALTY INS.......ooivinrinriinniiciisriiniisnissiissiiesnnes | eovvene [ oo [ eeveniennns [rveens | v | s 0.000 0.000 | oo | 0 | 0 | [
09247X AC 5|BLACKROCK INC reevrereneesssnssnesessessssssssssssnesnes | e | o | eevereneeens | W TFE | 4,959,800 | ... 116.615] ..............5,830,750 | ..............5,000,000 | .............. 4,974,038 | ..o [ 3,667 [ 0 |0 | 8250 | e 6.360 [ MS...... 09/12/2007 | 09/15/2017
092568 AA 5|BLACKSTONE HOLDINGS 144A...........ccccoovvmmvimnivcrnninecinnisnicnnns | evve | oo | veviveniens | AFE | ii.1,994,650 | ... 109.164 | ... 1,995,502 [ ..oooovvvciieneenn0 [ eiiiciennnd29 | 0 [0 [ 6625 | 6.662 |FA....... ...132,500 | 08/13/2009 | 08/15/2019
093662 AC 8|BLOCK FINANCIAL CORP GUAR H&R BLOCK.........ccocrvreremeerieirnens | vevnie [ v | wervverinen | 2FE | ...........5,003,050 | ... 101.892] .... 5,001,044 | o0 [ eiieeen(335) [ e [0 [ 5125 | 5.117 |AO...... 43,420 256,250 | 10/26/2004 | 10/30/2014
096629 AA 8 |BOARDWALK PIPELINES LLC........cccoovvimricnnrvcinrvcnisninnicsnivenins | eevene [ oo [ evesniieen [ W2FE | ciiii.249,207 | ... 110.442 .249,594 ..13,750 | 09/15/2005 | 02/01/2017
097014 AG 9|BOEING CAPITAL CORP....... ...83,309 | ... 100.722 | coovvrvvrrreernn 75,542 | . 75,000 | .. 75,164 ...4,875 | 11/30/2004 | 02/15/2012
097023 AT 2|BOEING CO SENIOR NOTES . . 252,130 | ...... 105.036 | .... 250,000 | ....... 250,318 | o0 | i (269) | i [0 5125 5.007 [FA....... 12/15/2003 | 02/15/2013
099738 AA 4 |BORGER ENERGY ASSOCIATED LP........coccniriirercrinirerirenencineens | eevinee [ oo [ cerevennns 2|.AFE ..3,152,136 | ...... 104.159 ] .... 3,152,136 | .cooovvrrnees 3,152,136 | .ovevvrrverrereen0 [0 [0 |0 | 1 7.260 | e 7.259|JD....... 06/11/1998 | 06/30/2022
10138M  AF 2 [BOTTLING GROUP LLC........ooiviiiiiiciisiicsiisriesissiiesiesisiies | cevieae 126,036 | ...... 107.556 | .....oce..... 134,445 | 125,000 | oo 125,236 [ 0 [ (118) | i [0 [ 15,000 | e 4.893 | MN...... 12/12/2003 | 11/15/2013
10510K AA 5|BRAMBLES USA INC ceevreeeneesssnsnsessesssesssssessns | senonee | oo [ eeveneinens [ 2FE | iiii.3,010,150 | e 107.547 ..3,008,733 03/25/2010 | 04/01/2020
10623* AA  4|BRAZOS SANDY CREEK ELEC COOP........ccccouvuvmrvmriinnivnriciveniinns [ evens [ [ [ 2012 ee.3,000,000 | . 125603 .... 3,000,000 11/04/2009 | 06/30/2024
110122 AA  6|BRISTOL-MYERS SQUIBB DEBENTURES...........cccoovvmrrermecrninevens [eoveee [ oo [rovivecnen [ WIFE ] 16,445,949 | L. 138.749 ] ... 15,983,718 | o0 | e (B4725) | 0 [0 | e 72150 | 6.230 |JD....... - 12/18/2002 | 06/15/2023
11133T AA  1|BROADRIDGE FINANCIAL SOLUTIONS.........cccoovummivmmrverrnnirnnicnies | ceveee [ oo | evvevnieeens [ L2FE | ......1,000,000 | ... 105497 ... 1,000,000 | .oooovrvcrinrrenn0 [0 | i [0 6125 | 6.125 [ Do | v 5,104 | 61,250 | 10/14/2009 | 06/01/2017
116663 AC 9 |BRUCE MANSFIELD........cocmireerierirnrirensseinenisssisssensssessssssssssens | cevees . ..1,939,399 | ...... 109.995 .............2,133,242 | ..............1,939,399 | .....ccc...ce 1,939,399 [ .m0 [0 | i [0 [ 6850 | e 6.850 [JD....... ....132,849 | 10/03/2007 | 06/01/2033
118230 AH 4 |BUCKEYE PARTNERS LP.......cccoomiiiiiiiiiinrinniinsiienieeeississiiennies [ cvneis | o [ verirenen | oo 2FE| ... ..3,009,170 | ...... 108.368 | .... ...3,000,000 | .... 3,008,307 | ..oevvvcnrivcrenn0 [ viiieiiineen(872) [ a0 |0 | 5500 | e 5455 |FA....... 06/10/2010 | 08/15/2019
120569 AA 6 |BUNGE NA FINANCE LP......ccovirirrinrererrinirnerisssissesessssessensssssnsnsns | eevnees | o [ wvevenenens | oo 2FE| oo 1,348,461 | ...... 110133 .o 1,486,796 | oo 1,350,000 | ..ccovvrennee 1,349,101 [ o0 [ 142 | i [0 [ 15,900 | e 5.915|AO...... 03/19/2007 | 04/01/2017
12542R - B* 0 CHS INC ..o sssensesssssesssssssssssennns | vvvens | on | evneinen | e | vevinnrennnn 4,000,000 | oo 110.000 .... 4,000,000 | ..oeervcnriecienn0 [0 0 |0 | 8180 | 6.180 |AO...... 10/04/2007 | 10/04/2017
125509 BM 0| CIGNA CORP........cccoovrrmrrierirreririssieriessnessenisssssssssssssensesesessanss. | eevnees | o [ woveeereees | 2 2FE | 1,006,830 | ... 108.340 ..............1,083,400 | ..............1,000,000 | .......c.o..c. 1,005,995 | .ooovvvrverrnrrnen0 [ e (896) | oo [0 [ 5125 | 5.037 |JD....... 05/12/2010 | 06/15/2020
126117 AH 3| CNAFINANCIAL CORP........ccoovvrmrnrirnrinersineirerssinsienisessnsessenssenens | eonnene | oo [overneinen | W 2FE | i 78,907 | e 108.1381 .... L8104 | ... 75,000 | ... 77,199 | e [ eI [ a0 |0 | 8950 | e 6.358 | JJ....... 11/30/2004 | 01/15/2018
126117 AL 4| CNA FINANCIAL CORP........vtvmeriirieririrneesssissessessseessensssssesssenes | eevees | .2FE| ..cccenev.......995,860 | ...... 1054401 .... ,054,400 | ..............1,000,000 | ..ovrrrrirrnncs 998,530 | ..oouvvvverrereennc0 | i3 | 0 0 | 5,850 | e 5.905(JD....... 01/11/2005 | 12/15/2014
126168 AB  9|RIO TINTO FIN USA LTD...ccovvrririrniiernriseirenississrnsiersnsesensssessnens. | verne [ [ everennnnns AFE| 2,982,600 | . 111.036 | oo 3,331,080 | vovverernens 3,000,000 | ...covvenene 2,997,105 | o0 [ i 1,363 [ 0 |0 | 7125 7.180|JD....... 12/09/1993 | 12/01/2013
126408 GT 4| CSX CORP.....ovvveierierineersnississesiesrsessssisessssssssnssesssssssenssssesnens. | eonnees | o [ eoverenen] [ W2FE | 2,998,470 | ... 102479 .............3,074,370 | ..............3,000,000 | ......ccoo..c. 2,998,648 | ..o [ 148 | 0 |0 | 103700 | 3.706 | AO...... 10/18/2010 | 10/30/2020
12705Q AL 9| CABOT CORP MTN......cotvririmrrirerierininisnrnerierirsensenisssssensessnenes | vevvee | oo [ evveveinen [ 2FE | v, 88,604 | ... 104.101 | ..ccvvvereeern . 78,076 | ool 75,000 | e 76,313 | o0 [ iiiieennd(2,025) | e |0 | 8270 | e 5.366 | JD....... 11/30/2004 | 08/14/2012
127097 B# 9| CABOT OIL & GAS CORP........ovvvrrrreririrneersniserseriesssensssissensennes. | eevnees | o [ eoverereeens | cereii | eovernnennn 3,000,000 | e 110.000 .... 3,000,000 | ..vevvrrnernerenen0 [0 [0 |0 | 8440 | 6.440 [ JJ....... 07/16/2008 | 07/16/2018
127097 D* 1| CABOT OIL & GAS CORP........cevvririeririiiirinsiiserieneiensesisssissssnens | cviees ,000 | ... 101.798 ] .... , s 1,000,000 | .oooververrmrrnen0 [0 | i [0 [ 5420 | 5420 [JJ....... 12/30/2010 | 01/15/2021
13052@ AA 6| CALIFORNIA PACIFIC ELECTRIC CO....cooovvuvrrerrrrseirerieeineesneninnees | veenee | oo | eevenniinnns | oo 2FE| oo 1,000,000 | ...... 105.651 | ..ovvonrrnee 1,056,508 | ....ovevvnee 1,000,000 | ..cooovvrennee 1,000,000 | .ooverrerernrrnen0 [0 | e [0 | 5190 | i 5.190 |JD....... 12/29/2010 | 12/29/2020
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133131 AL 6|CAMDEN PROPERTY TRUST .2FE]| ... 125,001 | ...... 106.022 .125,023 .5.365 12/09/2003 | 12/15/2013
13342B AC 9| CAMERON INTL CORP......ccooririririnerierinssienissisesiesssiensresesssnins | crvene 998,990 | ...... 116.965] .... 375 e 6.388 06/23/2008 | 07/15/2018
134429 AS 8| CAMPBELL SOUP COMPANY ......ccomiimmrirrierirriseeinseessssssensesssneenas | ceveee 123,980 | ...... 107.378] ... 0 116 (VI SO 4 I IO 4875 ......... 4.980 12/11/2003 | 10/01/2013
14149Y AG 3| CARDINAL HEALTH......ovviiirieriiinninniresieseienississssissssessenesseenns | cvvees 113,191 | ... 107.326 | ..ocvvvvrrren 134,158 | 125,000 | oo 120,716 [ 0 [ el 1108 | e [0 [ 4000 | e 5.095 12/09/2003 | 06/15/2015
141781 AE 4 |CARGILL INC 144A SENIOR NOTES........coccomrummrieirnneiserisenineniienens | ceieee BT T43 | 140.960 | .... 6.080 11/30/2004 | 09/01/2026
144285 AH 6|CARPENTER TECHNOLOGY ceevrereneennnenenennenensnns | e | oe | veeeennens | < 2FE | i 71,267 | e 103.860 .6.160 11/30/2004 | 05/15/2013
144287 BA 8|CARPENTER TECHNOLOGY MTN SERIES B e | o e | C2FE | i 79,459 | 107.261 | .... 6.324 11/30/2004 | 04/20/2018
14754D A@ 9 |CASH AMERICA INTERNATIONAL INC SERIES A........oecvvvvmervmnrine [ ovree | oo | o2 | 2 | eiiiernn2,000,000 | ... 104.368 ..............2,087,360 | ..............2,000,000 | ......cco..... 2,000,000 | .ooevvrirrrrerceen0 [0 [0 |0 | 8090 | e 6.090 12/19/2006 | 12/19/2016
149123 BF 7| CATERPILLAR INC.....coooiiiriniieieeineisnsisseiseniesessensssessenssssessssnns | eovnees | o [ eovevveens | W TFE | i 84,359 | oo 132.623| .oovveerenn 99,467 | oo, 75,000 | ... 82,705 | oo [ i 276) [ 0 | 0 | 8625 | 5.660 11/30/2004 | 07/15/2028
149162 B* 9| CATHOLIC HEALTHCARE WEST SERIES B........cccccvvvvverrnrirnnnennns [ evvene [ [roververns [ e [ 100000002..2,000,000 | ... 110.000{ ..............2,200,000 | ..............2,000,000 | ......cc.o.... 2,000,000 6.092 05/28/2008 | 05/15/2015
149162 B@ 7|CATHOLIC HEALTHCARE WEST SERIES C......c.oeevvvevenerernrrceinnns [ eoveee [ oo [rvvrviine [ oo | cii22.2,000,000 | ... 110.000 ..2,000,000 .6.452 05/28/2008 | 05/15/2018
151020 AE 4| CELGENE CORP......cccovimiriiririnrinnrierienineesssissssesssssssesssnennes | eovnene | o | wovevrenes | 2 2FE | i 1,504,155 | ... 100.698 1,503,738 3.916 , 10/05/2010 | 10/15/2020
15133K AC 7| CENTEL CAPITAL CORP........ccovrrirnrireriniriererneisnneneenseesesnnisensens [ vveeee oo | vevverennns | 2 2FE | v 413777 | e 114.794 4,085,577 | oo [ eviirinnnd(5,245) | o0 | 0 | 109,000 | e 8.730 | AO...... | v 76,475 | oo 362,250 | 12/27/1991| 10/15/2019
151895 B@ 7 |CENTERPOINT PROPERTIES TRUST.......cccovvverereerrnenieninnernennnnns | eevvene | oo [eoverirvees [ e | wveeirnennn4,000,000 | ... 111.586 4,000,000 | ..oovvrvrrrerenn0 [0 [0 |0 | 18320 | e 6.320 [ JD....... 11,236 252,800 | 06/15/2006 | 06/15/2016
156686 AJ 6|CENTURYTEL INC SENIOR NOTES SERIES D........ccoovvveemvinervcnrans [ covveie [ o [ | e 2FE| .............3,235,406 | ........ 99.084 1 .............3,096,375 | ..............3,125,000 | ..ccceveree. 3,213,642 6.880|JD....... 18,750 225,000 | 08/18/2004 | 12/01/2025
165069 AS 4 |VERIZON MARYLAND INC FORMERLY BELL.......cccoovuveneemmvinervnnnns [ eovvene [ [roverene T WAFE | i 79,684 | e 106.416 75,891 .6.206 11/30/2004 | 05/01/2013
ATLANTIC MD....ooiririreeieiseeisseissnsesiesssseesssissessssssessssessnsesens | eennee | oo [ eevennineens [roveeens | evvvmrineinsninnennennn0 | oo 0.000 | cooovvrrercrirrirenanad 0 0.000 [ coovvenee [ eevererrrirrineieeen0 [0 e | s
165087 AN 7| VERIZON VIRGINIA INC FORMERLY BELL.......cccconuvermremennveenernnnnns [ eorvene [ [ eovevreens | WIFE | 7,740,013 | ... 130.575 | .ovverine 8,977,031 | ..ce0verer.6,875,000 | oo 7,486,796 | oo | e (B1744) | 0 | 0 | e 7875 | 6.646
ATLANTIC VA .ooieiseiernsieiesienssissiensssssssssensnsssssssssenss | eovene | o0 [ sonereennes [ ovninee | eevveessneesssiennes 0 (0 0[0[0 TR 0 | o0 0 0 | 0 | 0 0 ] 10,000 0.000 | ....ccuc
171232 AE 1|CHUBB CORP DEBENTURES 196,050 | ..ovvrvirreernn 75,000 [ cooiiiiinnnn81,269 [0 [ e (189) | e [0 | 16,800 | oo 6.070 [MN...... ...5,100 | 11/30/2004 | 11/15/2031
171232 AR 2|CHUBB CORP.......... ,176,530 ..57,500 | 05/01/2008 | 05/15/2018
172062 AF 8| CINCINNATI FINANCIAL CORP DEBENTURES.... 05/09/2005 | 05/15/2028
17252M AH 3 [ CINTAS CORPORATION NO 2.......cccoovvmirvcrininnicnniseivenienessninnes | cenvie | oo | veviviniens | n2FE | nei...5,824,003 | ... 120.103] .............6,905,923 | ..............5,750,000 | .............5,799,541 | ..ociviiiiiicnnn0 [ eiieiccinn(8,803) | oo [0 | 6125 | 5.950 [JD....... 01/09/2008 | 12/01/2017
172967 BW 0| CITIGROUP INC SUB NOTES........cccovurrmerimeerseernnrnerireesmeessenissennees | eveees | oo [eoreeernees | 2FE | i 245,125 | e 99.317 | v 248,293 | 250,000 | o 248,273 | 0 | 81 | 0 0 | e 4875 5.102 |MN...... 12/05/2003 | 05/07/2015
185508 AF 5|CLECO POWERLLC.....cccccocvimiiiinrinciieiieciesiene 1,994,942 | o0 [ iiinnB09 | i [0 [ 6650 | 6.699|JD....... 05/28/2008 | 06/15/2018
185896 C* 6| CLEVELAND-CLIFFS INC......coovovvvreiririerriceinns ..3,000,000 06/25/2008 | 06/15/2015
19075Q AB 8| COBANKACB 144A..........cccooevoirinriniins 2,788,758 (4,671) 04/25/2008 | 04/16/2018
195869 AG 7 |COLONIAL PIPELINE CO 144A SENIOR NOTES........cccoocemervmmermerrns [ eevveee [ [eoverreens | WIFE | 94,292 | L 1384511 .................103,838 | ...................75,000 | ...... 91,729 0 B27) [ o0 [0 | 7830 [ 5.753 |[MN...... 11/30/2004 | 04/15/2032
195891 AE 6| COLONIAL REALTY LP SENIOR NOTES..........ccooomerivmnivniveninniennns [ e [ o [evevrenns | WSFE | i 76,430 | e 103.839 | ..oovvvereeenn 77,879 | i 75,000 | e 75,268 0 n195) [ vvviiciniieennn0 |0 | 8150 | 5.858 |AO...... 11/30/2004 | 04/15/2013
195891 AJ 5| COLONIAL REALTY LP REITS......cooovivirmrenerrneinerinenneriessnenssnesens | eevnees | o [ eoverreeens | #3FE | 002,952,180 | ... 102.618] .... ..2,978,512 0 ... 5,002 | covververnirrneeeen [0 [ 15500 [ e 5.715|AO...... 01/17/2006 | 10/01/2015
199575 AW 1| COLUMBUS SOUTHN PWR CO.... cevvrnrnnnens [ veeees | o e | CAFE ] . 997,740 | 115.8811 ... ....1,000,000 0 203 | o0 0 | 8050 | 6.081 |MN...... 05/13/2008 | 05/01/2018
20035C AA 8| COMERICA BANK.......ccooirirreeirneriererneesenississensssssnensensssesssssssnnnss. | evnees | o [ eoverveens | W TFE | iiiiiir..994,060 | ... 107.869 0 660 | o0 |0 [ 5700 [ e 5.779|JD....... 06/07/2004 | 06/01/2014
202795 HU 7| COMMONWEALTH EDISON.......ccccouvunrivmiinniirerinricnninsissiinnisennes | vevene [ oo [ eveeniieens [ W2FE | ciiii000..2,994,240 | ... 118.201 1 .... 2,995,988 0 | o823 | i [0 [ 15800 5.826 | MS...... 03/19/2008 | 03/15/2018
207597 DY 8|CONNECTICUT LT & PWR CO......oveuueremrirerinreseesserserssenisssesennnee | vevnee | oo [ evvvnerinens [ TFE | 1i00000.2,992,920 | ... 117.0481 .............3,511,440 | ..............3,000,000 | .............. 2,995,427 0 | o084 | i [0 5750 [ 5.782|MS...... 09/10/2007 | 09/01/2017
209111 ET 6| CONSOLIDATED EDISON CON Y L..cvovvivivrierninererneireeesiseissnnenns | eoveee | oo [evvrinnenen [ WAFE ] ieinnn.2,001,800 | ... 1228171 .............2,456,340 | ..............2,000,000 | .............. 2,001,247 | oo [ (161) [ 0 |0 | 5,850 | 5.838 |AO...... 04/03/2008 | 04/01/2018
209115 A* 5| CONSOLIDATED EDISON INC......cccovvvrerereerrrinernerirerernenssnisensnnnns | vennee [ oo [ eevvneinni2 [ o] | . 3,687,632 | ... 1421381 .............5,241,512 | .............3,687,632 | ...ccceooouee 3,687,632 | ..coovvrrerrrierenn0 [0 [0 |0 | 8710 e 8.710[JD....... 06/27/2008 | 06/30/2022
211327 AB 7 [CNA FINANCIAL CORP.........oervririrrmrirrirnninerisnnsirensnisseenssssssnssnssennns | eoneee | oo [evvrvercnen [ W 2FE | viiiiiiin.83,516 | oo 103167 | coovevrerrenenn 77,371 [ i 75,000 | e 75,852 | ovvevvvcvrcnecenn [ (1,304) | a0 | 0 | 8375 | e 6.478 |FA....... 11/30/2004 | 08/15/2012
216831 AE 7|COOPER TIRE & RUBBER CO.......cccccosuemerermernerinceneersseiseesssnenns | vevinee | oo | eevverinens | AFE | 15,574,950 | ... 104500 ..............5,225,000 | ..............5,000,000 | .......c.o..c. 5,351,278 | ovevvvvverirereen0 [ eiiieeennd(32,299) [ o0 |0 | 8000 | e 6.840 | JD....... 01/22/2003 | 12/15/2019
219023 AF 5| CORN PRODUCTS INTERNATIONAL........cccuurrvemirierirererreinnienenienes | ceveene . ceeverenn 1,007,480 | ... 107.813] .............1,078,130 | ..............1,000,000 | ......cc.o.... 1,006,781 0 [ (829) | 0 | 0 | e 4625 | 4531 |MN...... 09/15/2010 | 11/01/2020
219350 AN 5| CORNING INC......ovvemrrrrierierieisseiseisesiessssessssissesssssssessensssenns | sevenns VAFE] 1,538,970 | 115.098] .... 1,518,084 0].. (3,688) | ..uvvrvrererrierinen0 | o0 | 8200 e 5.872|MS...... 04/29/2005 | 03/15/2016
222372 AJ 3| COUNTRYWIDE FINANCIAL CORP........cccosuveirirrirmrrnerirerersenssniennns | veveeee | oo | eeriverinene | 2FE | ec..5,098,450 | ....... 95.382 s 5,053,719 | oo (U IO (10,464) | .ooovvvvvvrcrinen0 [0 | 6250 | e 5.967 |[MN...... 03/05/2007 | 05/15/2016
224044 BM 8| COX COMMUNICATIONS INC.......coooerermrrnerreniseessrisersenssenesennnns | vennee | oo | evvverinen | w2FE | v 498,273 | e 111464 ..............5567,320 | .................500,000 | ................. 499,372 0]... 191 | 0 0 | 5450 | e 5.497|JD....... 05/31/2005 | 12/15/2014
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22541L AE 3|CREDIT SUISSE FB USA INC 87,554 | ...... 116.163 87,122 75,000 | ... 85,951 11/30/2004 | 07/15/2032
226829 AA 7|CROCKET COGENERATION 144A . .702,990 | ...... 109.969 | .... 773,071 702,990 | oo 702,990 03/10/2005 | 03/30/2025
22822R AX 8| CROWN CASTLE TOWERS LLC SERIES 2010-5 CL.....cvovcerreeern [ v o [ v 1| AFE] v 1,507,920 | ...... 101.296 | ..vvonerne 1,519,440 | ..cooovvvnneee 1,500,000 ..1,506,535 07/29/2010 | 08/15/2017
C-2017 TAAA......ooiiecrercerstsssessesiesessssssissssesiensensnne | eennee | oe | vevenneiens | veviens | e 0 0.000 | coooverreerrrerrerenn0 |0 [ [0 [0 |0 |0 [ 10000000.000 [ 110000000 [ oo [ o0 0 e |
22845# AC 3| CROWN PINE PARENT LP TIMBER LP........c.coovoniineinninnnincrrnennee [ evvene [ [ [ e | v 4,027,897 | oo 107.399] .... 10/26/2011 | 12/14/2017
231516 AA 3| CURTIS PALMER INC 144A GUAR EPCOR POWER.........cccccoervmrine | vervee [ oo | wrvvrriven [ W3FE | i 498,110 | e 108.180 .... 06/23/2004 | 07/15/2014
LPo st esssssssissssnsiens | svene | oo [ eonnenennes [ |0 | e 0.000 | cooovverrverierrrernnn0 |0 [0 [0 [0 0 |0 [ 10000000.000 [ 101020000 [ oo [ 0 o0 e |
23314# AG 4|DCT IND OPERATING PARTNERSHIP CLASS K.......oovcnvveivivervnnns [ vevvene [ [rverrerns [ e | 02,000,000 | ... 103.763 | ..............2,075,260 | ..............2,000,000 | .......c...... 2,000,000 08/01/2011 | 08/01/2018
233326 C* 6|DST SYSTEMS INC......oosvvurierirerieiseeinsiserieniseesssssssissssssesesenns | vevinne | oo [ eecvsniieens [ e | errernnnnnn 2,000,000 | ..o 102.257 | .... 2,000,000 08/09/2010 | 08/09/2020
233835 AQ O [DAIMLER FINANCE NALLC......cccoovvrmverinvcinisninncecnisnesiennnns | eoveeee | oo [evviiennnn [ WFE | 11,272,750 | e 141.352] ... ...11,092,725 08/05/2002 | 01/18/2031
235851 AM 4| DANAHER CORP........cccoevumermrinrineiseisssisssisenieseseessssessssssssssnsens | eevinne | oo | evvvnniend [ WAFE | viiiiin.999,750 | oo 109.869 06/20/2011 | 06/23/2021
244217 BK 0|JOHN DEERE CAPITAL CORP DEBENTURES 12/10/2003 | 01/15/2013
24422E QR 3 |JOHN DEERE CAPITAL CORP SERIES D. 03/31/2008 | 04/03/2018
24422E QV 4 |JOHN DEERE CAPITAL CORP . 09/03/2008 | 09/10/2018
24424C AU 5| JOHN DEERE CAPITAL CORP 1,000,000 06/12/2009 | 06/15/2015
24702R AQ 4|DELLINC ..2,489,222 03/28/2011 | 04/01/2021
24715@ AD 6 |DELOITTE LLP SERIES B 5,000,000 90,856 09/17/2009 | 09/17/2019
249030 AC 1|DENTSPLY INTERNATIONAL 14,667 08/16/2011 | 08/15/2021
250847 H* 4|DETROIT EDISON COMPANY 2011 SERIES D......ccoovvvivrerriiririiis . 57,467 09/01/2011 | 09/01/2023
25087 AB 9 |DETROIT INTL BRIDGE COMPANY SERIES C 3,000,000 15,177 09/14/2009 | 09/02/2017
25179M AL 7|DEVON ENERGY CORPORATION.... ..2,107,101 52,578 08/24/2011 | 01/15/2041
252747 AD 2|ULTRAMAR DIAMOND SHAMROCK DEBENTURES . 5,872,684 22,847 | oo, 02/17/1995 | 06/15/2015
25468P CB 0 |WALT DISNEY COMPANY MTN SERIES B.......c.oevvvivrimervrreirerniinens | cevees LAFE] 250,000 | ....... 253,756 B [ vrivicrnireenn0 |0 | 5875 [ 5575 | D | s 653 | oo 14,688 | 12/08/2003 | 12/15/2017
254709 AD 0 |DISCOVER FINANICAL SVS......ccovummerrmrirmerisneseessessnssssnessseessnnns | sevinee | oo [ eevevevnens [ 2FE | ciiii0nr.5,009,702 | ......105.017 | ..............5,250,850 | ..oovvuvvnd 5,000,000 | .cooovvvenncs 5,006,587 | ...ccouvvririerinnn ...(982) 17,021 322,500 | 06/02/2008 | 06/12/2017
25470D AE 9|DISCOVERY COMMUNICATIONS........ccovivreririierircirnnirenns ..1,994,170 250 06/13/2011 | 06/15/2021
257867 AR 2|RR DONNELLEY & SONS 683,558 116 12/13/2005 | 05/15/2015
260543 BA 0|DOW CHEMICAL CO........ccccceurrurinc 89,374 (1,118) 11/30/2004 | 04/01/2021
261561 AB 0|DRESDNER BANK NEW YORK SUB DEBENTURES . . 5,187,810 | o0 [ e, (43,900) | ovooerrrirerierinnn 10/04/2002 | 09/15/2015
263534 CE 7|E|DUPONTDE NEMOURS AFE] 3,991,528 608 | .o |0 [ 4250 i 4278 [ AOLc | 42,500 | e 87,833 | 03/24/2011 | 04/01/2021
26439R AK 2|SPECTRA ENERGY CAPITAL SENIOR NOTES . LAT762,278 | 0 | 5,152 337,500 | 06/12/2002 | 02/15/2032
264411 AC 3 [DUKE REALTY LP......oiiriiiinieiinineierseeeeniseisssssssssssssenssssssenss | eoneene | oo [rvvrcnnonen [ W 2FE | 121,066 | .. 102.763 | .... 125,000 | .... 476 ...5,781 | 12/05/2003 | 05/15/2013
26441C AD 7 |DUKE ENERGY CORP........cccovvrmerrrieeneninnrierissessensssisessssssnssss | evvneee | o [ eoreeerneens | w2FE | i 1,995,670 | ...... 113.238 | oo 2,264,760 | .............. 2,000,000 | ..oovrernvne 1,996,595 353 0| .ee.050] ........5.077 [MS.ocoe | i 29,739 | oo 101,000 | 10/15/2009 | 09/15/2019
26875P AA 9 [EOG RESOURCES INC ..3,004,390 | ...... 119.580 .... ....3,000,000 ..3,002,826 09/05/2007 | 09/15/2017
26875P AC  5[EOG RESOURCES INC.......c.covvvmrvrmrieernsriserierineesenssssesessssssnensns | covves | oo | veverneneens | WAFE | i 745,988 | ... 125.223| ... 750,000 09/25/2008 | 10/01/2018
26882P BB 7 [ERAC USA FINANCE CO 144A..........ccccoovvvirinrnncnniverinsiivenrsniienns | eevee | oo | ceviveniens | L2FE | acicc..4,000,040 | ... 115486 .............4,619,440 | .............4,000,000 | .............. 4,000,012 10/11/2007 | 10/15/2017
27430* AG 8 |EAST PENN MANUFACTURING CO......ccovvvrmremrenerieeserssessennennns | veres | oo | vevennninns | eeeni2 | ovviinnnnn 3,000,000 | ... 106.818 ] .... s 3,000,000 04/12/2006 | 04/12/2016
27430 AJ 2 [EAST PENN MANUFACTURING CO SERIES A.......ccovvvvirermrnrernnnns | evvres | oo [ eorernninne [ 2| s 1,000,000 | ...... 109.823] .............1,098,230 | ..............1,000,000 | .......c...... 1,000,000 . 05/22/2008 | 05/22/2015
27430* AK 9 |EAST PENN MANUFACTURING CO SERIES B.........cccosevmmrnernnrnns [ vvvees | oo | vvvevvenne | ceeni2 | 02,000,000 | ... 110.000{ ..............2,200,000 | ..............2,000,000 | .......c.o.... 2,000,000 | .ovenvrrrrinerieen0 [0 [0 |0 | 7.260 | i 7.260 [MNL [ 15,730 | e 145,200 | 05/22/2008 | 05/22/2018
278058 AM 4 |EATON CORP DEBENTURES..........cccocnmivmirinrrnnninniierinenenesnnsnnnns | vevenee | oo [ evvemnvivens [ W TFE | i 94,793 | i 141.010{ .....oce0v...... 105,758 | ... 75,000 | ... 89,125 ....(945) 6,075 | 11/30/2004 | 08/15/2022
278265 AC 7 |EATON VANCE CORP........ccocomirimrimierieinseenerisssnenssneseessssssssssensns | sennne | oo | weveserinens [ WTFE | 1iiii002...3,030,000 | ... 110.808 .... 3,019,491 (2,726) 10/01/2007 | 10/02/2017
29078E AB 1 [EMBARQ CORP......ccccomruiririnriinrrnerieniseesssissiineniesssensenissinenns. | eeneee | oo | veverennens | o2FE | iiiieen....6,065,500 | ... 108.550 ... ceererend 6,035,661 (6,704) 01/25/2007 | 06/01/2016
291011 AT 1|EMERSON ELECTRIC CO......ccovvrerirrrrinerirnrrnensenerseessssinssessessinsens | vennee | oo | evvvnervnens | AFE | i 245,825 | .. 105.285| ...coovrrern 263,213 | oii0rn250,000 | oo, 249,292 503 | o0 | e 0 12/15/2003 | 05/01/2013
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29266R K# 4 |ENERGIZER HOLDINGS INC........ovorreneirerierireernniseissrenssessensnnes | evnnen | e | onerrnennns | ceeens 2 4,000,000 | ...... 107.385 ..4,000,000 .6.230 .52,609 10/15/2007 | 10/15/2014
29273R AB 5|ENERGY TRANSFER PARTNERS . I I e | W2FE | 997,129 | 108.615] .............1,086,150 | ..............1,000,000 | ......c...c......998,890 | ..ovvrivvrrvrrni0 [ o319 | v [0 | 15,950 | 5.990 24,792 07/29/2005 | 02/01/2015
29348Q AB 8 [ENOGEXLLC 144A.........ooiiiciirireieinciresssiseesierssisesesissienis | eevees . ceeerennne 1,035,590 | ... 113.322 ... 1,031,079 [ o0 [ eiriieeeen(2,886) | v [0 [ 6250 | e 5.769 MS...... 18,403 05/13/2010 | 03/15/2020
29364D AJ 9|ENTERGY ARKANSAS INC FIRST MORTGAGE........cccoouvverirmivrinis [ e [ [ 1| AFE| ..ccoer.e.2,990,445 | ..... 101.043] .............3,031,290 | ..............3,000,000 | ......ccoo.... 2,991,914 | o0 [ 184 | 0 0 | 5900 | 5.922 (Dot | v 14,750 01/23/2004 | 06/01/2033
29364L AL 6|ENTERGY GULF STATES FIRST MORTGAGE.........ccccosvvmmeimeivnenns | vernne [ oo | w1 [ L2FE | ... 1,540,500 | ... 100.002 .... 1,500,000 5.319 [ JJ....... 02/02/2005 | 07/01/2033
29364N AK 4 |ENTERGY MISSISSIPPI INC FIRST MORTGAGE.........ccccoovivevrmrrnne [ vvvene [ [roverrenns | W 2FE | i, 70,089 | e 108.539 .5.650 11/30/2004 | 06/01/2018
293791 AD 1|ENTERPRISE PRODUCTS OPERATING GUAR........cccoonsvemmermmrrmnnns | vevnne [ v | evvrriienn [ w2FE | i 79,616 | e 105.103 ] .... . . . 11/30/2004 | 02/01/2013
ENTERPRISE PROD PARTNERS 0.000 | coooverereerrrerrerren0 |0 [ .000 [ ..re000.000 | o | cevvrirnirerrennnd0 i | | e,
29379V AJ 2 |ENTERPRISE PRODUCTS OPERATING........coocrmeermrremernerieeineianne | evvee | oo | vevereniinns | 2 2FE | i 76,967 | oo 104835 ..ocvoereeerrn 78,626 | oo 75,000 | oo 75,692 | o0 [ i (606) | o0 [0 | 8125 | 10/26/2009 | 02/01/2013
29379V AP 8 |ENTERPRISE PRODUCTS OPERATING.........ccconvvmrrimirverrereniennns | vereee | oo | vevervrrens | 2 2FE | 00,997,010 | ..o 110.994 | ............1,109,940 | ..............1,000,000 | ....ccc0ee00n997,310 | coovoirivirivirnenn0 [ i34 | e [0 [ 1000.5.200 e , . 05/11/2010 | 09/01/2020
299808 AD 7 |EVEREST REINSURANCE HOLDINGS.........ccccovierermierernnirersnreninnes | eoveeee | oo [rvvrieeen [ WIFE ] iein.3,038,820 | ... 105.456 ..3,012,906 . B 10/12/2004 | 10/15/2014
30161M AH 6| EXELON GENERATION CO LLC........ccccovurimmrrmrrninvirisrivsniservenines | vevivee [ oo [ e [L2FE | oo 1,001,960 | ... 102.869 | .... 1,001,756 [ .covvvrverrerrnenn0 [ i (165) | o [0 [ 14000 | e \ , 09/28/2010 | 07/01/2020
302491 AQ 8|FMC CORPORATION........ccccoorrunnes . . ..1,010,100 | ...... 1116811 .............1,116,810 | ..............1,000,000 | .............1,008,420 | ..oooovvvvrrvvrrnc0 [ i (840) | o0 [0 [ 1000 5.200 | e . 11/24/2009 | 12/15/2019
302508 BA  3|FMRLLC 144A ... . | v 400,416 | ... 103.807 .... 07/24/2009 | 03/01/2013
30251B AB 4 |[FMRLLC 144A.......ooiiiiiincieniieeieens " . ...2,088,180 | ...... 109.290 | .... 08/26/2011 | 11/15/2039
30256Y AA 1 |FPL ENERGY MARCUS HOOK LP 144A. 9.530 07/01/2008 | 07/10/2018
303250 A@ 3|FAIR ISAAC CORPORATION SERIES A........cccoovivevivcverinnicsniincns | eeveee [ [ evcvviieens [ 002 | eie002.1,000,000 | .o 105.319 ... . . 05/07/2008 | 05/07/2013
303250 C@ 1|FAIR ISAAC CORPORATION .1,000,000 | ...... 103.706 ..............1,037,060 | ..............1,000,000 | ............1,000,000 | ...oovrrrmrrmirnc0 [0 | e [0 | 5420 | e .25, . .54, 07/14/2010 | 07/14/2019
316773 AD 2 |FIFTH THIRD BANCORP SUB NOTES........cccooomiirmrmriniirnrireriseneirens | vevrees . 233,525 | ...... 100.246 | .................250,615 | ................250,000 | ..cooooerneenn241,192 | 0 [ el 1132 | 0 [0 | 4500 | . . 12/16/2003 | 06/01/2018
31953* AL 6 |BNSF RAILWAY COMPANY SERIES A JSSSTURRR O [ [ 2| 1 ..1,365,797 | ...... 110.000 .... 10/16/2007 | 10/15/2027
31953* AM 4 |BNSF RAILWAY COMPANY SERIES B.........cccccoevvmrimmirernniinricnnins | vviee | oo | vevirenni2 | i 1 137,258 | ...... 110.000 10/16/2007 | 10/15/2027
31953* AN 2 [BNSF RAILWAY COMPANY SERIES C I (RS B 1| . 868,587 | ... 110.000 10/16/2007 | 10/15/2027
31953 AP 7|BNSF RAILWAY COMPANY SERIES D......ocovvvvrriererniinienerenseirenns | vvees [ T 2| 1| 351,765 | L. 110.000 | ..cvverrren.386,942 | oo 351,765 | 351,765 | 0 [0 | i [0 [ 5,960 | . . 10/16/2007 | 10/15/2027
31953 AQ 5|BNSF RAILWAY COMPANY SERIES E [ESTURTRORRTON IO [ [ 2| 1| e 466,610 | ..o 110.000 w0 [0 [0 |0 | 5960 | e .3 . .27, 10/16/2007 | 10/15/2027
32055R AN 7 |FIRST INDUSTRIAL LP REITS.......coooonieineinniniieninneisesseinssiensnnns [ eovnes | oo | envevenins | 23FE | 2,491,325 | ... 95.247 2,495,912 0].. 875 | o0 | a0 | 5750 | . 01/05/2006 | 01/15/2016
32055T AG 8|FIRST INDUSTRIAL REALTY REIT MTN.....ccosvvevevrnerrrmernerrenirneennns | eervene [ [everreeens | #3FE | ciiiiiii.84,039 | ..o 100.877 79,992 0. ...(681) 11/30/2004 | 12/01/2017
33582V AB 4 [FIRST NIAGRA FINANCIAL GROUP..........cccoovvmmicmiiveireniinnisniennnes | oevie | oo | ceviieniens | n2FE | 1,565,437 | ... 105.762 1,557,301 0].. (5,235) 06/10/2010 | 03/19/2020
33612# AA  5|FIRST POTOMAC REALTY......ovtvumrrmerierereersnisersesssssssenssssesssssnnens. | eennees | o [eoversreeens | cereii | eoneeennnnnn5,000,000 | e 104836 .............5,241,775 | ..............5,000,000 | .......c.o..c. 5,000,000 | ...ooovrereirerinan 0 06/22/2006 | 06/15/2013
337358 BD 6|FIRST UNION CORP (WACHOVIA) SUB.........cccccoovieiiriiniiniireiienins | o oo | WIFE | .82,202 | 105.978 | ..coovvverenn 79,484 | oo 75,000 | . 81,473 0 11/30/2004 | 10/15/2035
DEBENTURES........ovveieeseeeeeeeseeeeseeeesesseeesseesssesssesssesssseessessseessssnees | cvvenns . 0.000 | cvovverererrerierieens0 | v [ [0 [0 | 0 [0 [ 10,000 0.000 | ..ooovenee
33761N  A* 0| FIRST SERVICE CORPORATION SENIOR SECURED.........cccccemvvenns [ o o] 2 | 1,600,000 | e 105159 ..............1,682,544 | ..............1,600,000 | ............ 1,600,000 | ..c0ovvreirrmrrerians0 | v | 0 [ cviiciiieennn0 | . 5,440 | e 5.440|A0......
NOTES.....ovirirrereeineiseeserisessenienes I I . 0.000 | oo | |0 | [0 [0 |0 | 100,000 | e 0.000 | ...oovnnee
341099 CC 1|FLORIDA POWER CORP FIRST MORTGAGE..........ccocmuerermrreriniires | vrvees e | AFE | 125,120 | e 104.628 | ......c...ee.....130,785 | oo 125,000 | oo 125,019 [ 0 e (16) | i [0 | 4800 | e 4.786 12/19/2003 | 03/01/2013
341099 CG  2|FLORIDA POWER CORP........cosevumirmerirrireesnnissrsesssesessensssissessnns | nevenne o e | WIFE | 997,310 | e 119.773 | v 1,197,730 | oviee1,000,000 | covier00998,275 | 0 [ 248 | 0 [0 | 15800 [ e 5.836 09/13/2007 | 09/15/2017
354613 AG 6| FRANKLIN RESOURCES INC........ccoovumivnrinrinniicnnircrirerisniensiennnes | eeveee [ oo [ evernioeen [ STFE | ciii0...998,890 | ... 109.216 .............1,092,160 | ..............1,000,000 | .................999,037 | coooivivrinienn0 [ o920 [0 | 4625 | 4.639 05/17/2010 | 05/20/2020
35669# AA 2|FREEPORT LNG DEVELOPMENT LP SENIOR NOTE........ccoocomvuvnens | crvne eoenn2| L2FE | ... 4,560,416 | ... 114718 | .ooerern.5,231,618 | v 4,560,416 | ..oerrnd,560,416 | o0 [0 | e [0 | 6500 | e 6.554 12/19/2005 | 06/30/2025
361561 AA 1|SYSTEM ENERGY RESOURCES GG1C FUNDING.........coccommvvcricnins | corieae e T L2FE | 20,753 | 102.084 | ....coovveeerrn 21,253 | 20,819 | 020,797 [0 [ | 0 [0 5129 5.207 11/30/2004 | 01/15/2014
(010 RN B e e [ [ 0 0.000 | cvovevrererrerinrieens0 | v [0 0 [0 | 0 [0 [ 100,000 0.000 [ coouvvvnne [ evverrrinrrnereen0 o0 s | s
362338 AQ 8|GTE SOUTHWEST INC 1ST MORTGAGE..........ccoovvmrrrerimrireriririns | ceveene e [ WIFE | s 94,388 | ...... 141757 | 106,318 | e 75,000 | i 81,966 [ 0 [ ($12) | i [0 | 18500 | e 6.462 11/30/2004 | 11/15/2031
36804P AH 9| GATX FINANCIAL CORP GMT5.7 4/15/15.......ceeevvenerereernerirererseeninnes | cvvves | oo | vevernvrnns | 2 2FE | 1,993,360 | ... 109.533] ..............2,190,660 | ..............2,000,000 | .....c....e..1,997,392 | .ooooiriivrinirnen0 [ v 70T | 0 [0 [ 5700 [ 5.744 04/11/2005 | 04/15/2015
369550 AK 4| GENERAL DYNAMICS SENIOR NOTE.......ccocvimiuiriieinrinerienienins | cvveene . 119,786 | ...... 105.167 | .... ceevrerernnnneenB27 | 0 0| e 4250 | 4.805|MN...... . 12/08/2003 | 05/15/2013
369550 AR 9| GENERAL DYNAMICS........ovvemrererieirensesinersesisssessnssssesssssesssensns | svvenne I [ 1| AFE| s 998,350 | ...... 108.692 | ...ovonvrne 1,086,920 | ..coovevvneee 1,000,000 | ..cvorverneens 998,417 | oo 0 | e 67 | o0 | 0 | e 3.875 | e 3.895 [Jdeeoves | v 18,191 | oo 0 | 07/05/2011 | 07/15/2021
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36962G H3 1 [GENERAL ELECTRIC CAPITAL CORP MTN SERIES.......cc.ccocvmmvrnens | covvers | oo | vevrnen 1| LAFE | cece....5,000,000 | ... 100.151 1 .... ....5,000,000 ..5,000,000 03/17/2004 | 03/30/2019
A 0.000 | oo 0 0 | om0 0 i | 0 [0 00.000 | 100,000 | o | e |0 | |
36962G ZY 3|GENERAL ELECTRIC CAPITAL CORP MTN SERIES A......ccccovvvevenes | vvees | oo | vvvernernne | LAFE | iiiii.260,520 | ... 104.868 | .... 250,000 | ....... 251,447 12/08/2003 | 01/15/2013
378272 AA  6|GLENCORE FUNDING LLC 144A GUAR:........cccoovmevmmrrmrinnrvnnrinennes | vevvee [ oo | ervvrriven [ W2FE | . 2,927,040 | ... 101.9471 .............3,058,410 | .............. 3,000,000 | ...ocovvenee 2,978,307 0 ... 8,552 0 10/18/2004 | 04/15/2014
GLENCORE INTL AG.....coiieirierierirneenseisersssissssssnsseesssssssssssssnnnes. | eoneens | oo | eeesennnes | eevevnee [ eervmnenennseinseenenn0 [ eiieern0.000 o0 [0 [0 [0 0 | 0 [0 00000.000 | 110000.000 | oo | 0 0 | | e,
38141G CU 6| GOLDMAN SACHS GROUP INC ..9,881,931 02/10/2003 | 02/15/2033
39121 A* 1 |GREAT RIVER ENERGY 20098 . 3,000,000 09/02/2009 | 07/01/2021
391210 AE 0 |GREAT RIVER ENERGY 144A.........ccocoommrimermmrrnnnrsninerensnnenrenenne | oveees | oo | vevevsneeens | WAFE | iiiii0.905,700 | ... 120.279] .... 08/12/2008 | 07/01/2038
404119 AL 3{HCA INC....ooooiireicieesceeiseienieniessseisessssssesssessssssssssensesnsss | eennne | oo | evvsneveens [ WAFE | iiiiiiin.929,400 | ... 102.581 | .... 16,931 06/08/2004 | 03/15/2014
406216 AV 3|HALLIBURTON CO.......ccooovirrerirmrrinisninerinninensenessessnsssssnesenenee | vevvee | oo | evenrriven [ W TFE | viiiiiiin0.999,840 | ... 1204971 .... 17,372 09/09/2008 | 09/15/2018
41242* AJ 1 [HARDWOOD FUNDING LLC (NBA) SENIOR NOTES........ccccoumurrvvinee | ervvee | oo | erervernne [ 002 | 003,000,000 | ... 106.932] ... 06/07/2010 | 06/08/2020
SERIES Lo 0.000 | cooovverereerrrerrercenn0 | [ 0 [0 |0 |0 [ 1000000.000 [ 110000000 [ i [ v 0 0 e | e
412824 AB 0 [HARLEYSVILLE GROUP INC......c.cocvvvmrrirnrirernrineenniseisninerenserenes | eoveeee | oo [rvvrinronnn [ W 2FE | i 70,340 | e 103.369 .... 11/30/2004 | 07/15/2013
416515 AT 1|HARTFORD FINL SVCS GRP.......c.covverrriiernerrerrnenieniseessssissnsenies | vevnee | oo | evveverinens | o 2FE | ciiiin.4,942,355 | ... 102.129] .... 4,963,707 0 ... 5,858 0 02/12/2008 | 03/15/2017
416515 AU 8|HARTFORD FINL SVCS GRP.......c.coevenreineinerinrineeneiseissseissssssenies | eevnne | oo | evvseiieens [ 2FE | 1,499,955 | ... 105.519] .... 1,500,001 [ oo (1 [P (0 T 0 02/28/2008 | 03/15/2018
421915 EC 9|HCP INC....ooooieirircrrerircecninsiesiesnenissessessssssessessssssssssssssnenes. | vevnee | oo | evveverinens [ 2FE | i, 1,347,938 | e 107.417 ..1,325,362 0 (21,871) 0 12/15/2010 | 03/01/2015
421915 ED 7 [HCP INC REITS......osvviiiririeireircrnissiesinersnneiensnisesesisenssnssssennns | eoveee | oo [evvrienonen [ W 2FE | i 1,742,738 | e 107.708 | .... 1,746,181 0 598 0 04/22/2005 | 05/01/2017
421915 EG 0|HCP INC REITS - HEALTH CARE.........coovvmmrermeeninnernerieneneesseinnens | vevnee [ oo | wevverinen [ o 2FE | 13,284,418 | .. 109.752] .... ..3,268,848 0 (3,356) 0 09/27/2006 | 09/15/2016
421915 EJ  4|HCP INC REITS.....ccoviiiiririinriiieineinenisneieenieeisesssssissssssssssssssssnnne | eennne | oo | evcvsniveens | 2FE | v 844,246 | ... 109.090 | .... 0 545 0 01/17/2007 | 01/30/2017
421946 AF  1|HEALTH CARE REALTY TR REIT.......cecoovvrimerrerineeninesenssnnsensenines | vevnee | oo | wevverinen [ 2FE | nnci...3,908,168 | ... 103.518] .... 4,021,445 | ..o LU I 21,696 | ..o 0 01/19/2006 | 04/01/2014
42217K AM 8 |HEALTH CARE REIT INC REITS......ccvvvirernrirrernnvervnneiierneerensnienes | eoveene | oo [rvvriveinen [ W2FE | 1nn.3,998,625 | ... 106.493 ..3,999,582 0 108 0 06/15/2005 | 05/15/2015
422185 AC 2|HEALTH CARE SVCS CORP 144A..........coocemvernerrmnrnerrneensnscisnsins | vevinee | oo [ eevvveine [ LIFE | inei..2,068,300 | ... 106.398 ... 2,065,443 0 (2,857) 0 06/29/2011 | 01/15/2021
42809H AD 9| HESS CORP.....cccoosviiiiinircirieririsenississiissisesienissssnsisssisssensens | evnnis | o [eoveenenT [ W2FE | 1,026,310 | oo 111.210] ... 1,026,208 | ....coovverierirs 0 | s (L0 0 08/29/2011 | 02/15/2041
428236 AG  8|HEWLETT-PACKARD CO.....cccoovvermrrrerierineenenisnisersessnensensssessenes | vevnne | oo | eevvserinens | W TFE | 83,275 | e 102.831] .... 75,641 0 (1,238) 0 11/30/2004 | 07/01/2012
428236 BM 4 |HEWLETT-PACKARD CO......cc.oovvemrrierierineirnneinssissisnsiessnssssseesenses | eevinne | oo | evcvsnvinen | AFE | 4,320,695 | ... 102.372] .... 4,317,612 0 (3,083) 0 06/16/2011 | 06/01/2021
431116 AA 0| HIGHMARK INC 144A..........oocovirmerrnrnienirnsersesnsennensssessenssssssenins | vevnee | oo | weeserinens [ WTFE | ciiiiin..4,988,600 | ... 107.525 ..4,997,581 .0 08/14/2003 | 08/15/2013
431282 AK 8 [HIGHWOODS REALTY LP REITS.......cccoervrmerivnnerernereeinnneensnreninns | eoveene | oo [rvvrivvinen [ W2FE | v, 997,018 | oo 106.652 .... 0 07/26/2007 | 03/15/2017
441060 AJ  9|HOSPIRA INC......covorierierineereniseeserissnsensesesenssssssssssssssssssensnne | sennee | oo | eeveserinens | 2FE |t 1,847,077 | e 110.636 | .... 1,848,274 0 272 0 03/20/2007 | 03/30/2017
44106M AG 7|HOSPITALITY PROPERTIES REITS 3,923,520 | ... 103.552] .... 3,970,819 0. 8,372 0 07/08/2005 | 02/15/2015
443510 AF 9| HUBBELL INC......ccooivvirireriricrineiserienieeesseesssssessssssnesssssssssssnnes | sevnne | oo [ eevesnnnens VAFE] 3,941,060 | ... 104.296 | .... ..3,944,430 0 ... 3,114 0 06/28/2011 | 11/15/2022
44440* AA 4 |HUGHES AIRCRAFT COMPANY.......ccconviimiirmrinnnireiinsesneessnniseesessns | eveieee [ oo [ corerienns 2022 139,532 | 101.845] ... 139,532 | v 139,532 | i [0 [P (0 TR 0 09/29/1988 | 03/29/2012
446437 AC 1 [HUNTINGTON NATIONAL BANK SUB NOTES.......ccocomerermrrmenirerirnee | eveee | oo | veverneerens | o 2FE | o 124,380 | .. 101.874 | oo 127,343 | 125,000 | covovvvernenen 124,849 | i 0 | e 69 | s 0 12/19/2003 | 01/15/2014
449909 AL 4[ICI WILMINGTON GUAR IMPERIAL CHEM........cocoocvvrverennnrennnerenns [ eoveene | oo frvvrviiran [ W2FE | i 76,672 | 105.945| .....oocveeern. 79,459 | i 75,000 0 11/30/2004 | 12/01/2013
INDUSTRIES.......evirrirerieimeeserssessessesesesssssssessesssssssensssssssssnss | sesnes 0.000 L0 TOPOURPURORTRPORRPON | B VPR 0 w0 [0 [ 000000000 [ 100,000 [ o [ o0 [0 e | s
452308 AM 1 [ILLINOIS TOOLWORKS 144A..........ccoconimrmrrmrnennensiernsrersseseenins | coneere | oo [T LAFE ] i 3,489,390 | ... 114.518] ..............4,008,130 | ..............3,500,000 | .............. 3,489,478 | oo 0 | s 88 | s 0 08/25/2011 | 09/15/2041
45326T AA 6 [INCITEC PIVOT FIN LLC......cvoerrieierieeieessieissesesiesessssisssenssenes | evveees . . ..3,012,880 | ...... 108.844 | .... e 3,011,582 0 (1,151) 0 06/01/2010 | 12/10/2019
45820E AH 5|INTELSAT LTD SENIOR NOTES........ccocorirmrrrrmnnernnineeeniseissnssnninnns | evnnee | oo [ eoverinnnnns SFE| v 1,558,607 | ...... 100.500 [ ..ovvvvenee 1,507,500 | ..oooovreneee 1,500,000 | ...oovvvvreee 1,513,746 0 (6,900) 0 02/02/2004 | 11/01/2013
459200 AL 5{IBM CORP.......temriirierieeireesssiessesssessessssesssssssssensesessssssinns | sevenns .|..1FE| ... ..3,135,840 | ...... 110.290 .... 23,017,679 | v (U IO (11,170) | oo 0 02/03/1994 | 06/15/2013
459200 GJ  4{IBM CORP.......ctvmriiririerieisie et essenessssssnienes | oeveene .| 1FE| ... 996,540 | ...... 1217511 ... 0 319 0 09/11/2007 | 09/14/2017
459200 GM 7 |IBM CORP........vverrirrierierieireeiseiserssssssessenssssssssssssssessessnsensnne | vevnne | oo [ wevssnnnens AFE] 996,280 | ...... 134.985] .... 0 306 0 10/09/2008 | 10/15/2018
45957@ AE 6| THE INTERNATIONAL GROUP INC GUAR GEN PTS.......ccccovivvmniine | vviee | oo | verererens 2|..3Z] ... ..2,500,000 | ........ 97.777 | .o 2,444 415 | .............2,500,000 | ..............2,500,000 | ...ccorvrvrrrrirnnnad (U [P (1 TN 0 10/29/2004 | 11/01/2016
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& WORLDWIDE PTS. . 20000 [ oo 0 0. .0 .0.000
459902 AS 1|INTERNATIONAL GAME TECHNOLOGY o | | L2FE | ............2,003,600 | ...... 105.137 | v 2,102,740 | ..oovvvernee. 2,000,000 22,003,178 | ooveevvcrirenn0 [ iiiirnnn(292) [ e [0 [ 5500 [ e 5.476 06/03/2010 | 06/15/2020
46051M AD 4 | INTERNATIONAL TRANSMISSION CO 144A........cocomerrerrmeinneineians [ s v | | WIFE | 1,248,588 | ... 112.382] .... 1,249,026 | .ooovvvvcrrnrrnen0 [ i 126 | i [0 i 5750 [ e 5.765 | AO...... | cooerereeen 17,969 | i 71,875 | 03/25/2008 | 04/01/2018
461070 AC  8|INTERSTATE POWER AND LIGHT.......ccccouvmerrmrrinerrirnninenivenvnnins | vevvee [ oo | wvveiinen | 2FE | ..........3,865,855 | ...... 125.687 | .... s 3,866,900 | ...coovvrvrirerenn0 [ e 166 [ 0 |0 | 8450 | 6.468 | AO...... v 249,938 | 10/14/2003 | 10/15/2033
461202 AB  9|INTUIT INC...ooiiiuiririnrincerneiseirenieeiessseisesssssiensssesssssssessassissnnss | eennne | oo | evvenivnens [ 2FE | 1,991,120 | e 112471 .oe.2,249,420 | .............2,000,000 | ..cooovrrennee 1,994,764 5.809 [MS...... | covvrvrinnas 33,861 | oo 115,000 | 03/07/2007 | 03/15/2017
465685 AA 3 |ITC HOLDINGS CORP 144A DEBENTURES..........ccooomuvrmrrmrnvvnineies | vevvee [ oo | evrvvrriven [ w2FE | i 72,921 | s 102.625 74,554 .5.660 ..1,816 3,938 | 11/30/2004 | 07/15/2013
465685 AC 9 |ITC HOLDINGS CORP 144A........cccoosvemremnrnnernserneriseessenseisessssnins | vevinne | oo | evcvsriieens [ 2FE | i 1,236,863 | ... 110.881 | ..............1,386,013 | ..............1,250,000 | ....cccooeuee 1,242,770 6.017 10/25/2006 | 09/30/2016
46625H AX 8|JP MORGAN CHASE & CO SUB NOTES........ccoconerrmrmninineiveninenns | evvene | [eoverivenens | WIFE | i 125,748 | e 105.734 | ...cooereer. 132,168 | oo 125,000 | oo, 125,268 | ..o | 72) [ i | i | 05250 | e 5179 |MN...... 12/12/2003 | 05/01/2015
46849E AP 2| JACKSON NATIONAL LIFE 144A GIC BACKED.........coccouvremmerncrirarens | cove ..67,874 | ..... 104762 ..ovvvvrreeen 78,572 | 75,000 | .. 70,942 | o0 [ i 510 | 0 | 0 | 4700 | 5.720 JD....... 11/30/2004 | 06/01/2018
NOTE .ottt esssesssssessssssssessssssssesssesssnssesens | oenine |0 | veveverenes | verenes | wereversnnsessenssnsnneed 0 0.000 | cvovvveerrrrrrnrinens0 | v [ [0 [0 | 0 [0 [ 10.0.000 0.000 [ oo [ eererrrrirrrnerren0 [0 e | e
47102X AF  2|JANUS CAPITAL GROUP...... L2FE| 997,410 | L 106.339 X 06/07/2007 | 06/15/2017
472319 AA  0|JEFFERIES GROUP INC SENIOR NOTES........cccconuvirmremmrnmninerverrns | vevvee [ oo | evvvrriven [ W 2FE | i 85,741 | e 101.245| .o 75,934 | i 75,000 | i 75,356 [ iciieinenn0 [ et (1709) | e [0 i 7750 [ 5.350 [MS...... 11/30/2004 | 03/15/2012
472319 AB 8|JEFFERIES GROUP INC SENIOR NOTES.........ccccooonmmvmmmimniverrenins | coviene [ oo | cevveiinens [ W2FE | 684,651 | Ll 92.493| .................647,451 | ... 700,000 | ooiiinnn892,652 | o0 | 1502 | 0 0 ] 5500 5.785|MS...... 10/28/2005 | 03/15/2016
476556 CM  5|JERSEY CENT PWR & LT CO 1ST MORTGAGE.........ccooevvvvvvercvers | vernee [ oo | wevvirinen | 2FE | .......2,860,126 | ... 1134011 .............3,260,279 | ..............2,875,000 | .............2,868,259 | ...oovvrvvrrvrrnen0 [ v 1,336 | o [0 | 5625 | 5.687 |[MN...... 11/05/2004 | 05/01/2016
478366 AR 8|JOHNSON CONTROLS INC........cccoovrviirinriiniicnnivcnieniseniisnissiisnnes | eevene [ on [ evvesnieenns [ W2FE | 1000.3,902,574 | ... 112.344 5.491|JJ....... 01/10/2006 | 01/15/2016
480081 AH 1|JONES APPAREL GROUP. 9.500 .5.565 [MN...... . 06/16/2005 | 11/15/2014
481165 AF  5|JOY GLOBAL INC.........ccoooviiieririiniisnisciisniscisssissisnssesssssseniens | eevene | oo [ eoveenieeens [ W 2FE | ciinn.4,989,594 | ... 112.374| ... 6.027 | MN...... 02/12/2007 | 11/15/2016
482480 AA 8|KLA-TENCOR CORP o | | W2FE | 992,760 | 116.967 .............1,169,670 | ..............1,000,000 | ....cccccoec0...994,857 | o0 [ eiiiiincn026 | e [0 | 6,900 | e 7.002 MN...... 04/29/2008 | 05/01/2018
484168 AA 7 [KANEB PIPELINE OPERATING PART SENIOR........cccovvmivernrireririns | crvs | veeerieeene | L2FE | ... 7,876,680 | ... 100.770 | ..............7,063,900 | ..............7,000,000 | ............7,017,295 | ..ooccevviriiiccnnn0 [ e (138,540) | oo [0 |l 7750 | 5.672|FA....... 08/20/2004 | 02/15/2012
NOTES.....ovierirererieeiseesserieensesienes 0.000 | coovvevererrrrrerireennn0 | |0 |0 [0 [0 |0 | 1.0.000 | e 0.000 [ cooovveene [ rererrrinrrnernen0 o0 e | s
484168 AC 3 |KANEB PIPELINE OPERATING PART... 250,458 | ...... 105,517 ... 250,117 ..14,688 | 10/24/2006 | 06/01/2013
485260 BH 5|KANSAS GAS & ELEC........... 17,598 | . 105.177 ] .... . 77,598 . ...4,382 | 11/16/2005 | 03/29/2021
487836 BD 9|KELLOGG CO.......cecovriiricriiiiirisrissiissisesienississsississsisssssssnns | vevene | oo | evvesniieens [ w2FE | iiiiie000.997,100 | .o 106.388 | ......ccveuve ....1,000,000 | ..cooviirnnee 997,245 | ...oovvvvinriceen0 | e 145 | 0 [0 | 42000 4.037 [ Do | el LTT8 | 20,000 | 07/01/2011 | 12/15/2020
492386 AT 4|KERR-MCGEE CORP.. . . ..3,593,700 | ...... 125.887 | .... 3,504,986 | ...oovvrvvervvrriennc0 | v (12,570) | o0 [0 | i 7875 | 6.364 |MS...... 69,563 | .. 236,250 | 01/08/2003 | 09/15/2031
49327X AB  6|KEY BANKNA.......cc.covviinrinciiniens . e ..1,967,045 | ...... 107.649 ] .... 2,018,330 | oo [ i 14,560 | 0 | i | 5,450 | 6.401 | MS...co. | v 33,539 | oo 113,905 | 02/27/2008 | 03/03/2016
494368 BB 8| KIMBERLY-CLARK.......cocimivirirerrrrinerireriesencesssinesssesssessensssennns | vevnse | oo | evveseronens [ WTFE | ciii00...3,339,850 | ... 122.856 ..3,343,594 85,495 | .. 205,188 | 07/25/2007 | 08/01/2017
494492 AA 9 [KINCAID GENERATION LLC 144A. . . ..3,895,544 | ... 113.844 | .... 3,890,477 | oo [ (B34) [ 0 | i [0 72330 [ 1 7301 [ID i | e 12,659 | ..occovvenes 284,837 | 07/06/1998 | 06/15/2020
494550 AR 7 |KINDER MORGAN ENERGY PARTNERS SENIOR.......c.cocemrenerienes | cvvenne e | W 2FE | 123,404 | ..... 106.000 24,624 | o0 [ 179 | 0 [0 [ 5,000 | 5.164 12/10/2003 | 12/15/2013
NOTES.....oiieiieieeineseisesiseiee s I I e e | 0 0.000 | cooovvrreerincriercnsn0 |0 |0 | [0 [0 |0 | 000,000 | e 0.000 [ cooovvenne [ eeverrrrirnrineiienn0 [0 i | s
494550 AY 2|KINDER MORGAN ENERGY PARTNERS........ccocvmmremeerneernerimernenins | vevnne [ oo [ crvveiiens W2FE| 5,002,250 | ... 114.256 | .... 5,001,546 | ...coovvvrevrrieenn0 [ oiriiiieennn(208) [ 0 |0 | 105950 | e 5.944 02/06/2008 | 02/15/2018
49725V AB 8| KIOWA POWER PARTNERS LLC 144A SNR. [ T 2|.2FE]| ............2,011,660 | ...... 104733 ..o 2,006,050 | ...ooovrienriveienn0 [ (947) [ a0 |0 | 5737 | 5.711 01/11/2005 | 03/30/2021
SECURED NT SERIES B ST RRTOTRRRRTRROTE IOV o e [ 0.000 | cooorvrrererrrirerannd 0 0 | eovereererenrererinnns0 [0 [ 0 | 0 | 0000 0.000 [ coouvvvnne [ evverrrrinrrnernen0 o0 s | s
500255 AP 9| KOHLS CORPORATION........ccouuiiiriiniiiiiieniesissiissiiesiesisssssienes | covieae e | W2FE | i 2,478,135 | L 120.056 | .... +.2,500,000 | ...ccc0.e2,485,822 [ .0 [ i 1,903 | 0 [0 [ 6250 | 6.366 02/22/2008 | 12/15/2017
50075N  AS 3| KRAFT FOODS INC.......cvvoreeecresrieesiessiessesesessssssees s | seeees v | | 2FE | nee.....845,019 | L 119.123] ... revrnrenneneeenB4T,351 | 0 | 379 [0 |0 | 8500 | 6.567 |FA....... 55,250 | 08/08/2007 | 08/11/2017
50075N AU 8| KRAFT FOODS INC.......covviiieriiririeieiseiesssieeesssissssssesssssenss | evene | veverieeene | W2FE | ... 4,565,340 | ... 117,537 .............5,289,165 | .............4,500,000 | .............. 4544728 | o0 [ (5,948) [ 0 |0 | 8125 5.928 [FA....... 01/17/2008 | 02/01/2018
501044 BM 2| KROGER CO.....ccotrumiririrrireersierssssinessessssessssssssssessessssssssssnnss | sovenns . | 2FE | 82,664 | ... 123.385| ..o 92,539 | i 75,000 | e 79,548 | oo [ i (B19) [ 0 |0 | 8800 | e 5.730 |JD....... 11/30/2004 | 12/15/2018
502413 AZ 0{L-3 COMMUNICATIONS CORP........cccovrrmrermrirernrieernsisenessiesssnienss | seveees I [T L2FE| 996,790 | ...99.521 e 995,210 | .. 1,000,000 | e 997,296 | ..ooovvvvrirriieenc0 | 262 | 0 0 | e 4750 4.789|UJ....... 05/18/2010 | 07/15/2020
511546 AA 1|ENBRIDGE ENERGY PARTNERS LP SENIOR NOTES........cccoocecmmuns | vevnee [ oo [ ervvvrrinans [ oo vernenn:D, 979,870 | ... 4,875,000 | .ooveecnne 4,868,550 | ...coovvvrrrrnerenen0 [ e 724 | 0 |0 | 7,000 | 7.025 |AO...... 10/01/1998 | 10/01/2018
52465# AD 7|LEGG MASON CAPITAL CORP HUNTINGTON NATL......cccovvrvervnnns | crvne [ [ 2| 2| 5,459,086 | ... 118.877{ .............6,489,603 | ..............5,459,086 | .............. 5,459,086 | .....coevevrrirercenn0 [0 [0 |0 | 7.240 | 7.350 [ MON... 12/16/1998 | 12/05/2020
BANK-LESSEE..........oivieiiiiienieierisssiesiesiseesssisssssesssesessensssins | sesees e e [ e [ 0 0.000 | cooorvrrereerrrereraand 0 0 | o0 0 | 0 | 0 [0 | 0,000 e 0.000 [ covuvveer | v [V IS (V1 ISR IO
526057 AS  3|LENNAR CORP......c.cooiumiririieirinnisesiesiesiesissseisssessssessesesssiens | ooveene . | AFE| s 4,989,174 | ...... 100.000 | ..covonrenees 5,000,000 | ...cocverneee 5,000,000 | ... 14,995,369 | ..o 0 [l TATT |0 [0 [ 5600 | e 5.630 [JD....... 23,333 | .. 280,000 | 12/08/2005 | 05/31/2015
530715 AD 3|LIBERTY MEDIA CORP DEBENTURES . IO I [ VOFE 7,092,927 | ........ 97.281| oo 6,955,592 | ..ooovrernes 7,150,000 | .cooovvvenees 7,101,279 | o0 | i 1,166 | 0 |0 | 8500 | e 8.576 | Jd.cooves | v 280,240 | ............ 607,750 | 01/09/2002 | 07/15/2029
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53079E AC 8|LIBERTY MUTUAL GROUP 144A.. V2FE| 3,977,560 | ... 104.227 4,000,000 ..3,992,987 01/12/2006 | 03/15/2014
53117C AG 7|LIBERTY PROPERTY LP | W2FE| .. 108,154 | L 102.249 ] .... 100,000 | .... 09/02/2005 | 08/15/2012
53117C AM 4 |LIBERTY PROPERTY LP V2FE| 498,815 | .. 101.360 ... 506,800 | ..oovvreirnes 500,000 | ..oovvenrrines 498,938 09/22/2010 | 10/01/2020
532716 AL 1|THE LIMITED BRANDS INC 5 1/4 11/01/14......cccovvenvvvviivervnrincnnene | vevvee [ oo | evvvriiven | W3FE | ciiiiecnn.....866,843 | ... 104.667 | .... .940,956 899,000 | ....... 887,548 04/28/2005 | 11/01/2014
534187 AL 3|LINCOLN NATIONAL CORP........cccosvvurriserimrenennnriseessesinnsssenssesesaes | wevnse | oo | evvsriinens [ 2FE |t 1,054,680 | ... 113.662] .... ,136,620 | ..............1,000,000 | ...ccoonneen. 1,038,334 05/15/2008 | 03/15/2018
540424 AN 8|LOEWS CORP SENIOR NOTES.......cooovevreereeeerrreserrereserseeeessseensres | eeveeee oo | eveeeroneie | AFE | oo 71672 | e 108.602 73,509 11/30/2004 | 03/15/2016
548661 CN 5|LOWES COMPANIES INC.......cocovvrimrimeirnnrisersrisenseeiseessnissssssnnis | vevnne | oo | evcvsriinens [ L1FE | civen...5,026,500 | ... 118.714 ] .............5,935,700 | ..............5,000,000 | .....ccc.o..c. 5,016,994 09/11/2007 | 09/15/2017
548661 CT  2|LOWES COMPANIES INC.......ccccvevimmreminiririnniverinenireniseesssiesnsinenins | vevvee | oo [ evcevnriven [ WTFE | ciiiin..1,000,280 | ... 104.009 ..............1,040,090 | ..............1,000,000 | ......cc.o.... 1,000,280 07/21/2011 | 04/15/2021
5526J0 AB 4 [MDC HOLDINGS INC......ccosvvurrinrirreiseireriseisensessseessssesssssnesssssens | oevene | oo | veeerennenns | o2FE [ 1,996,960 | ... 101.432] .... 1,998,737 06/28/2005 | 07/01/2015
565849 AB 2| MARATHON OlL......ccviverrienirinrrnerienineessninniierienesenssnesssssessnnsins | vennee | oo | evesnrovens [ 2FE | 10000000, 10,730,832 | ... 122.357 | ... ....10,696,322 12/08/2003 | 03/15/2032
571748 AP 7 [MARSH & MCLENNAN HQ........cccoovvmrnrinrniicrnererinnserernsissensssenenns | eoveeee | oo [evvrinvonnn [ W2FE | . 3,476,050 | ... 111.231 ..3,489,504 10/05/2005 | 09/15/2015
57183H FW 6 |MARSHALL & ILSLEY CORP MTN SERIES E........ccceveenvvvvriverivernnee [ vvvene [ [roverene T LAFE | ciinnn..69,851 | e 100.049 | ...ccooeereeernnn 75,037 | ool 75,000 | e 72,049 11/30/2004 | 07/01/2018
573284 AK 2 [MARTIN MARIETTA MATERIAL.......cccrmrrirnmrerernerernneresennnisennnnens | eoveeee | oo [rvvrineonen [ W2FE | i 751,478 | i 105.964 | ...oovvoereeen. 794,730 | oo 750,000 | oo 751,030 04/17/2008 | 04/15/2018
574599 AN 6| MASCO CORP......c.coourmirireririerrisirierisssensenisssnssssssensensessssssennes | vevnee | oo | evvererinens [ eOFE | coviveiinnnnn 85,321 | i 104.198 | ...ccoovreeern 78,149 | i 75,000 | ... 77,284 11/30/2004 | 08/15/2013
574599 BD 7 |MASCO CORP........cccoiviieririiriisniccinsicsisnissisessisssiessnisnsiennss | cevene | oo | eveenioeens [ WOFE | 10ii0000..5,973,580 | ... 103.060 .... ..5,985,447 10/04/2006 | 10/03/2016
574754 AC 1|MASHANTUCKET WESTERN PEQUOT 144A... 07/29/2005 | 09/01/2021
SERIES A...oeieieeineisnsseiesissesssssisessssssssssssssessssssssssseenes | oneens | oo | enesennnes | vevevnee [ eerevmnenennseensenienn0 [ eiieernn0.000 o0 [0 [0 [0 0 | 0 [0 0000.000 | 100000.000 | o | cevveineieeiiennnd0 0 | [ e,
577081 AT 9| MATTEL INC....cccovrreririrnerreriscensenisssnesieneseessssisssnssenssessssesssssssees | vevnse | oo | weveserinens [ 2FE | viiiii..3,026,500 | ... 105.468 | .... 3,023,751 09/23/2010 | 10/01/2020
577778 BF  9|MACYS RETAILHLDGS INC.......cccosvvrrinriiciicrnriinnicssissiisniienns | eevene [ oo [ evesniieens [ W2FE | 1,121,960 | .. 116.117] ... 1,058,438 07/13/2004 | 10/15/2016
577778 BM 4 |MACYS RETAIL HLDGS INC.......oecormvervrenerirnrrrerineernenissessssssnsenies | vevnse | oo | eevvverinens | 2FE | ciriinenn..6,187,900 | ... 110.500 ... ..5,725,487 08/24/2004 | 06/01/2019
577778 BS 1|MACYS RETAILHLDGS INC.......ccccosvvmrinrivnrrcrnriinninsissscnnisenes | vevene [ oo [ evcsniiven [ W2FE | ciiii...381,500 | ..o 107.953 .380,930 12/09/2011 | 07/15/2014
579780 AH 0|MCCORMICK & CO......ccovvvrrrerierineeeniieesnerisssnensenessessssssssssnenins | vevnne | oo | eeveneend [ WAFE | v, 996,460 | ... 106.784 | .... \ 07/05/2011 | 07/15/2021
58013M DU 5|MCDONALDS CORPORATION MTN SERIES H........cccccoevurvernmnrnns | eevene [ oo [ evvvrrien [ AFE | 236,045 | ... 105.280 | ...coce0ver.. 263,200 | .ooeerern250,000 | oo 247,490 | 0 [ 1,673 | oo 0 D | s 859 | oo 10,313 | 12/10/2003 | 06/01/2013
580645 AE 9|MCGRAW HILL COS INC......ocvorererrrrrerierirneerenissessenisssnensseninnee | vevnee | oo [ eevvverinens | W TFE | 4,977,020 | ... 105.840 .... 4,984,926 | ....ccccoovrreenn 0 | e 2,124 0 AO...... 62,278 295,000 | 10/31/2007 | 11/15/2017
58155Q AD 5 [MCKESSON CORP.......c.cccomivimrimrinninnrvererissiensissiissississsinnes | convi | oo | oo T WAFE ] 3,556,185 | ... 113.146 | ... 3,552,621 03/24/2011 | 12/01/2020
585055 AP 1|MEDTRONIC INC......ccoovvririrrernrinisererineeenissessesssssssensenssessenes | vevnee | oo | eevvserinens | WTFE | 1,828,488 | ... 107.910 ..1,787,528 05/15/2009 | 03/15/2014
585055 AV 8|MEDTRONIC INC........cccooovurmmrimrininniicniiesissnisssissiessissssenissienns | vevene [ oo [ e [ WAFE ] oieiin.3,989,600 | ... 110.308 | .... 3,990,308 03/24/2011 | 03/15/2021
585515 AD  1|MELLON FUNDING CORP.........cccostrmmrrmerierisenrssnisernserismssnensssinsens | vevnee | oo | evvvnerinen [ W TFE | v 251,883 | e 109.254 | .... 250,000 | ....... 250,604 12/11/2003 | 12/01/2014
590188 JF  6|MERRILL LYNCH CO.....cccccoeommriirinrinniveniseivenisnisniessivesssniisnnens | veveens | oo | evvivevinens | WIFE | 100000000..5,072,900 | ... 97.637 5,000,000 | ....ccooonue 5,039,357 10/04/2002 | 07/15/2018
59022C CS 0|MERRILLLYNCH & CO....ovvvervrrrerieireerssiserssesissesnensssessessssssnns | eoneeen | oo | cenevnvenne | #2FE | i . 947,690 | ... 90.939 ... 909,390 | .ovvrreinne 1,000,000 | ..coorverneens 967,606 07/19/2007 | 05/02/2017
59156R AG 3| METLIFE INC SENIOR NOTES.........cccooomuummrmmimmniniivennsisennsnienns. | evenie | [eovevivenns | WIFE | 250,283 | e 107.676 | .... .269,190 250,000 | ....... 250,067 12/12/2003 | 11/24/2013
59531# AB 6| MID-AMERICAN APARTMENTS SERIES B.......ccoovvenevemeenernnninernnes [ evvein | e [ everrenins | ceeens 2| wirernnn2,000,000 | ... 106.016 | ...coovvvenee 2,120,322 | oo 2,000,000 | ..oovrernvne 2,000,000 07/29/2011 | 07/29/2021
60040# AA 0|MILLENNIUM PIPELINE LLC SENIOR SECURED W27 e 917,297 | 107.404 985,217 | ..cvvieris 917,297 917,297 08/26/2010 | 06/30/2027
NOTES....oouiiriieeieeieiseiiessiessesssssssssssssessessssessssssssssssssssssessses | evnees | 0 | srveveesens | oneenne 0.000 | cooovverererrrirerennd 0 0 revrmeennnnnennen 0 [0 | |
608190 AH 7| MOHAWK INDUSTRIES INC.......c.covvvemirvcrinrinriinrinnivcsiinnivenvsninnes | veveee [ oo [ everniieens [ W3FE | ivinei..4,008,960 | ... 108.697 | .............4,347,880 | .............4,000,000 | .............. 4,004,333 | oo | i (906) | .voovveieriiciiannd 0 | oovvmiveirenne0 | e 8.875 | 8844 [ o | e, 126,806 | ............ 275,000 | 01/12/2006 | 01/15/2016
61166W AA 9| MONSANTO CO SENIOR NOTES.......cccouuvmerirmrerereneeseninnerisnenensnnee | wevinee | oo [ eevverinens [ WTFE | ciiiiiiii..86,882 | e 104430 ..ccooeereennn. 78,323 | 75,000 | e 76,130 (1,750) 0 ...2,090 5,531 | 11/30/2004 | 08/15/2012
617446 HR 3| MORGAN STANLEY GROUP SENIOR NOTES........ccccovvverrvmveerernerns [ eoveene | oo frvvrvvvcrn [ VAFE | 256,275 | .. 101.219 250,000 | ....... 250,961 | ..oovvvvrrrriiennc0 | e, (U472 0 12/12/2003 | 03/01/2013
61980A AC 7 [MOTIVAENTERPRISES LLC 144A.........cccoomvvmmrmneennninnernnnineenennnee | cvvvees | oo | veverneriens | WAFE | iiiiinnn..998,040 | ... 116.374 | ... ....1,000,000 157 0 01/06/2010 | 01/15/2020
629568 AQ 9|NABORS INDUSTRIES INC.......cccovurrerirmreminiininirierinrenenienesnssnnnes | vevnee | oo | evesrrivens [ o 2FE | v 755,255 | ... 111.831 | oireirer.838,733 | e 750,000 | oo 753,821 | 0 [ s (502) | cvvoovverirriireiienn 0 10/16/2008 | 02/15/2018
629568 AW  6|NABORS INDUSTRIES INC 144A.........cccomermmmrmerrnrenennsnirsersssnnenins | vovnne | oo | eeviverinnne | w2FE | ciiiir2. 1,993,080 | ... 99.415 1,993,303 223 0 08/16/2011 | 09/15/2021
62963# AJ O|NRP OPERATING LLC SERIES I........cccovurmerirmriirinrinsirnnrrenrneennns | cvvene [ [ [ e | rviinnn.5,000,000 | oo 94.890 , s 5,000,000 | .ovvevrinrrrernnn0 [ i (0 TN 0 04/20/2011 | 12/01/2026
636180 BG 5|NATIONAL FUEL GAS CO.....ccoovvverinerrerineeneeissesseesssnssensssessenssnees | vennne | oo | eevserinens | 2FE | 1,991,315 | e 113.450 2,269,000 | ..ooovverneen 2,000,000 | ...ccovrenee 1,993,665 791 0 02/23/2009 | 04/15/2018
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637432 CU 7|NATIONAL RURAL UTILITIES COOP I ol GAFE| 57,229 | 101.082 50,000 | ...... 50,192 0].. (1,142) 11/30/2004 | 03/01/2012
637432 KT 1|NATIONAL RURAL UTILITIES COOP I o | | WIFE | 1,995,540 | ... 116.793] ..............2,335,860 | .....ccc...... 2,000,000 | ..oovrernvene 1,997,034 0]... 401 01/15/2008 | 02/01/2018
638585 AN 9 |BANK OF AMERICA CORP (FORMERLY........cocoumivmmrirerereemnreneeinnns | ceeenne I [ V2FE | 89,278 | 102.273 | o 16,705 | e 75,000 | ...... 80,763 0].. (1,406) 11/30/2004 | 08/15/2015
NATIONSBANK CORP)........coocverrrenee IO I ol 0.000 0 | om0 | e (U [P 0 | e [0 [ 10000.000 [ 110000.000 | o [0 | s | e,
638620 AD 6|NATIONWIDE HEALTH PROPERTIES REITS......cocoviirieiinnrineiienes | cevenne o e | W 2FE | 3,019,480 | ...... 106.749 0 (2,089) 07/05/2005 | 05/20/2015
638671 AJ 6|NATIONWIDE MUTUAL INSURANCE 144A ...4,568,390 | ........97.043] .............4,366,935 | .............4,500,000 | ..............4,536,325 | ....ccccccorrururrurns (U IO (11,037) 12/03/2008 | 12/15/2014
63946B AE 0 |NBC UNIVERSAL MEDIA LLC 2,040,873 . . 0].. (1,299) 08/25/2011 | 04/01/2021
644239 AY 1|NEW ENGLAND TEL & TEL DEBENTURES. ..12,420,672 124.499 . . 12,341,968 | ..oovveriis (U IO (10,996) 05/07/2002 | 11/15/2029
645767 AW 4 |NJ BELL TEL DEBENTURES........cccovvuneirreineriinrinerienenseessnesensnnnens | vevnne | oo [ evvsniieen [ TFE | 88,333 | e 128.875 0 .(333)] ... 11/30/2004 | 11/15/2029
64952W AM 5|NEW YORK LIFE GLOBAL FDG 144A... 05.052 | . L0 1,136 05/22/2009 | 04/15/2013
650094 CJ 2|NY TELEPHONE DEBENTURES.......ccoovoevemeereeersreeseessrcessesseesencenns | evveene oo | evceereene | WAFE | i 1,556,625 | ... 118.741 0].. (1,644) 03/02/2005 | 04/15/2028
651229 AG 1|NEWELL RUBBERMAID INC........ccoouvuirimerimirrerirmreneninnisssisnnnenies | vevvee | oo | evevrrivens [ o 2FE | i 1,495,515 | . 115.007 0 387 03/25/2008 | 04/15/2018
652482 BX 7[NEWS AMERICAINC..... 11.970] . 0 214 03/24/2010 | 08/15/2020
65364U AA 4 |NIAGARA MOHAWK POWER 144 1,000,000 | ...... 111.561 1 .............1,115,610 | ..............1,000,000 | ..............1,000,000 | ....ccccoerrurrrrern. (U [P 0 08/03/2009 | 08/15/2019
65473Q AQ 6 [NISOURCE FINANCE CORP ...3,719,360 | ...... 109.925 14,397,000 | ..............4,000,000 | .............3,827,398 | .coccrvrniiirrinnnd (U I 24547 | oo 0 ..61,833 01/30/2007 | 09/15/2017
654894 AF 1|NOBLE AFFILIATES INC SENIOR NOTES... ..10,725,066 27.686 | . 13,279,344 ,664,095 0 9,119) .208,000 11/30/2004 | 04/01/2027
655855 FA 7|NORFOLK SOUTHERN CORP DEBENTURES. I [ cernerennnn 103,989 | o 145.828 ...109,371 | .. 93,928 0 (1,683) ....325 11/30/2004 | 06/15/2020
66416T AF 2| NORTHEAST GENERATION CO SENIOR SECURED..........ccocvmervnees | crvr |2 | L3FE ..........6,816,250 | ...... ENE XY — 7,883,470 | oo 6,816,250 6,816,250 | .... .0 .126,803 02/07/2002 | 10/15/2026
SERIES B.... et essssessssisnnies | anseee [ oo [ eeeeniienns [ | e 0 0.000 | cooovvrrercrrrrirenanad 0 0 0 0 -
665501 AJ 1|NORTHERN NATURAL GAS CO 144A........cccconuvrmrrmvrrrmerrnreinenrscennee | vevnne | oo | wevneend ] [LAFE | e, 2,056,440 | ...... 110.159 | ....0r02,203,180 | .eovvncinee 2,000,000 | ... 2,054,191 0 06/27/2011 | 03/01/2021
66586G CC 9 [NORTHERN TRUST COMPANY 144A..........ccccocvmmrmmnnnnnicnniivcins | envee | oo | veviviriens | AFE ] 6,007,380 | ... 117.107 6,000,000 | ..o 6,004,818 11/07/2007 | 11/09/2017
66765R BF 2| NORTHWEST NATURAL GAS FIRST MORTGAGE e [+ . 14.417] . 87,755 11/30/2004 | 12/09/2019
SERIES MTNB......ovririieiieiiesieeise e I [ 0.000 | cooovvvrrverirerriercnsn0 | [0 [0 [0 |0 |0 [ 10000020.000 [ 1101020000 [ oo [0 0 e |
670346 AK 1|NUCOR CORP........cocomvrrrmrrrerrrrirennns I e | WAFE | i 1741513 | 119.916 05/28/2008 | 06/01/2018
670877 AA 7 [OMX TIMBER FIN INVESTMENTS | 144A A-1...coovvvirvirirviivnniieis | vrvees || LAFE | . 1,000,000 | ... 104.170 12/13/2004 | 01/29/2020
GTD BY WACHOVIA CORP........cooorevirrirrieineriesesesseeeseesssssssesseees | woeees . 0.000
67088C AA 5|OMX TIMBER FIN INVESTMENTS Il 144A A-2.......coovvvvvvvnrvnincinnne [ v o [T i [ s 130,000 | ........ 24500 ..o 245,000 | ....cocovneee 1,000,000 .
GTD BY LEHMAN BROTHER RO N [ O OO 0 0.000 | cooorverereerrrererennd 0 0. 0. . 0 L0 [ | e
67612W AD 0|ODYSSEY RE HOLDINGS P/C / ReinSUrance...........cc.oovemvvnnierciiinns | cvvee [P [T V2FE | 993,570 | ...... 115461 | oo 1,154,610 | ...occeveneee 1,000,000 | ..oovvvorinenes 997,334 0].. 688 | .ooovveerrceeriierenn0 | v | 16875 .....6.966 [MNL..... | v 11,458 | oo 68,750 | 05/10/2005 | 05/01/2015
676220 AF 3| OFFICE DEPOT INC......coiuriimermerereeienisseisensssssessessssessssssssssaenes | sevenne BFE| i 79,159 | ... 94581 | . 70,936 | oo, 75,000 | e 75,930 (1 IO (G115 A,771 ...4,688 | 11/30/2004 | 08/15/2013
677415 CJ 8| OHIO POWER CO SENIOR NOTES.........cccocovmiimmrimmiinnineiinsiienienis | cevieae 1| L2FE | e 1,859,625 | . 104.940 . 1,875,000 | ..coocvvvenee 1,861,562 0 283 5,117 | .. 19,531 | 07/08/2003 | 07/15/2033
679574 AH 6|OLD DOMINION ELEC FIRST MORTGAGE..........ccocoomieeremerrerineens | cvvenne I [ 2| AFE| ... 4,278,621 | ... 115.934 | ..o 4,881,614 | .............. 4,210,684 | ....cooonvn. 4,265,985 0 (2,223) 19,917 | .. 238,998 | 12/16/2005 | 12/01/2028
690742 AA 9| OWENS CORNING........coovieririiiinniicesieiesisesssissiiesienasniins | ceviiae ...5,023,608 | ...... 108.711 .5,435,550 5,000,000 0 (2,383) 27,083 | .. 325,000 | 06/22/2007 | 12/01/2016
693320 AF 0|PHH CORP MEDIUM TERM NOTES........ccouumerirernenieerensnsrssssnenins | sevenne B - . ..2,204,200 | ........ 92.520 11,850,400 | .. 2,000,000 | ... 0]... (29,764) L0 rerernnDAT2IMS | s 47,500 | ..ooooneen. 142,500 | 07/06/2005 | 03/01/2013
69349L AA 6 [PNC BANKNA. ..ot | creees [ T AFE | 4,813,650 | ...... 108.095| ..ovvveenes 5,404,750 | .ovovernens 5,000,000 | ..corvrrnes 4,886,030 | ...oovvrriirerinnd (V) IS 18,987 | oo TT8 [ | i 121,042 | e 262,500 | 11/07/2007 | 01/15/2017
693506 AZ 0|PPG INDUSTRIES DEBENTURES.........coocomiumrirerinirierinsesseinseninns | ovvenne 6,995,590 | ...... 125.098 .8,756,860 7,000,000 | .coovrvenee 6,997,713 0]... 216 .195,689 ...518,000 | 01/31/2002 | 08/15/2019
693506 BB 2|PPG INDUSTRIES s | s . ..334,482 | ...... 120.813 ...362,439 | .. ..300,000 | ....... 327,186 0].. (3,658) . ....19,950 | 12/09/2009 | 03/15/2018
69362B AW 2 [PSEG POWER LLC.....cvvuieeererierieeresiseisesiesesessssissessssssssssenes. | eoneees o e | W 2FE | 2,495,621 | ...... 111.564 | ..o 2,789,100 | ..oovvvernee. 2,500,000 | ..ovrernvne 2,496,304 0].. 349 | 0 0 | 5125|1547 | AOL | e 27,049 | 128,125 | 08/17/2010 | 04/15/2020
693659 AC 8|ARIZONA PUBLIC SERVICE [ESSTIIRTRNORN IOV ]2 [ W2FE | 34,290 | 105.503 31,000 | ...... 32,219 0. (262) 2,480 | 11/30/2004 | 12/30/2015
694032 AX 1|PACIFIC BELL TELEPHONE DEBENTURES........cccoomivmmrimmrineeiinienns | cvvenne e LAFE | i 76,853 | 104.009 78,007 | oo 75,000 | ...... 76,019 LU IO (92) [ covvveererrerinennn0 |0 [ 6625 [ o 8410 [AO.cce. [ i 1,049 | i 4,969 | 11/30/2004 | 10/15/2013
694476 AC 6|PACIFIC LIFECORP 144A [ESSTIRUONIN IOV o | | W2FE | ... 1,043,380 | ... 109.348 | ....oovveneee 1,003,480 | ....ccccovun 1,000,000 | ..ccoovvrvenee 1,037,785 0].. (3,625) | ..vvvrrriveriienn0 | v | 008000 | e 5418 | FALt | 023,500 | e 60,000 | 05/24/2010 | 02/10/2020
70342@ AC 2 |PATTERSON COMPANIES INC.......cccomivmerierireereninerserissenensenins | eveees e | e | 221,000,000 | 110.000 | ..vvonrrneee 1,100,000 | ..coovvreneee 1,000,000 | ..cooovvrennee 1,000,000 | .ooouvvrerirerirnns (1 [P 0 | w0 [0 | 5,750 | 1. 5.750 [ MSe | 015,333 | 57,500 | 03/19/2008 | 03/25/2018
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703481 A* 2| PATTERSON-UTI ENERGY INC.....ccovremerimrirnrerenrsnsisersenineeseniseens | seenee [ oo [ eernreinnnns [ s 2 ....2,000,000 | ........ 95.265 .1,905,300 ...2,000,000 10/05/2010 | 10/05/2020
707567 AA 1|PENN MUTUAL LIFE INSURANCE CO 144A OO IO . ...1,070,930 | ...... 108.283 .1,082,830 ...1,070,620 08/26/2011 | 06/15/2034
708696 BM 0|PENNSLYVANIA ELECTRIC CO SERIES C SENIOR........ccoomvvemeennnes | cernee [ oo [ ervvnrrinens [ o 2FE | s 79,034 | ...... 122.333 | oo 91,750 | ..ovvvvernnn. 75,000 | ... 77,468 11/30/2004 | 04/01/2019
NOTES.....oiieiiieiirisriineiesisesienisessseissssessessessssssssssessssssnssses | eonnees | o | sovererenens | cevniens [ oneenenensesesienneend 0 0.000 | coooverreerrrerrerenn0 |0 [ [0 [0 |0 |0 [ 10000000.000 [ 110000000 [ oo [ o0 0 e |
708696 BW 8|PENNSYLVANIA ELECTRIC CO ceevnerennesnnsenesnesennnes | e oo e [ Z2FE | v TAT,360 | e 112.432 09/28/2009 | 04/01/2020
713409 AC 4 |PEPSIBOTTLING GROUP INC SRNOTE GTD.....cccoevvmrrierirrirnens 11/30/2004 | 03/01/2029
BOTTLING GRP LLC.....oiirerierircrieeineeiseiserseniesssensssisenssssinnees. | evneee | o [eoverivneens | eoneenee [ evnrrnneinennnninneinen0 [ 000000 [ oo -
714046 A@ 8|PERKIN ELMER INC.......cccoiiumirinrinerrerineinnnissrsenisenenensenissnissenins | sovinee oo [ eevsrvennns [ e | viverennn 1,000,000 | ......107.054 | ..o 1,070,540 05/30/2008 | 05/30/2015
714290 A# 0|PERRIGO COMPANY..... .1,069,560 05/29/2008 | 05/29/2018
71709* AA 3 |PHHOLDING LLC...... 00.678| . .902,936 12/31/2011 | 12/31/2012
718172 AH 2| PHILIP MORRIS INTL INC......coovviieeriniinrnnicrseirerenseirenssisnesnineninns | eoveee | oo [evvrcennen [ WIFE | i 3,771,462 | e 113.569 4,202,053 07/01/2010 | 03/26/2020
7244TW AN 9|PITNEY BOWES INC MTN.....ccoovvviriirinernnrnenienirnnessnssensesirnnenne | vevvee | oo [ evennrinen [ W 2FE | v 117,808 | e 103.039 ...128,799 12/19/2003 | 06/15/2013
72447X AC 1|PITNEY BOWES INC 07.499| . ,074,990 . 09/06/2007 | 09/15/2017
72650R AW 2| PLAINS ALL AMERICAN PIPELINE.........ccccocvrmremmrinrrnerrimnrrerrneeinens | eovveee | [eoverreens | 2 2FE | 1nnr.3,016,950 | ... 113.364 .3,400,920 3,000,000 ,469) 05/25/2010 | 01/15/2020
72925P AB 1 |[PLUM CREEK TIMBERLANDS..........cooourmrrimrirneirsneisensssisnnsseniseesanne | envee | oo | veverneninns | 2 2FE | ci0000002,219,270 | ... 108.513 2,250,000 | ........ 2,234,642 0. 3,421 01/11/2007 | 11/15/2015
73651E AA 6 |PORTLAND GENERAL ELEC CO 144A FIRST. 06.416 .75,000 74,957 0 11/30/2004 | 08/01/2013
MORTGAGE SERIES MTN.....covivriiieiinrineiiesiseesesiseessnissssnens | evvneee | oo [ eornernnens [eovnens | evnerresnneeinsnnnenen0 | oo 0.000 (O I (V1 0 | im0 | e [0 000.000 | 10000.000 | oo | 0 | 0 | |
73932# AA 4| POWER MINN 9090 LLC SERIES A SENIOR.......coooveremrvmerirecenvennns [ evvvene [ [roreirne2 [ 000D | 915,993 | e 78.188 12/10/2004 | 07/15/2027
SECURED NOTE.... 0.000 | cooovvrrercrrrrirenanad 0 e
74005P AL 8 [PRAXAIRINC.......oovvieierinirnerireriseenseissrsensenssesssssssssssssssssnenses | oenee | oo | veverseeens | 2 AFE | i 118,365 | oo 104.647 | ...cooocvrnnen 130,809 12/19/2003 | 06/01/2013
74254P YE 6 |PRINCIPAL LIFE INC FDG......cccocovrvirernirinnniirernniseererssissssssesnsnnne | vevens | oo | eevseoverons | TFE | i 491,750 | e 104.712 .523,560 0. 2,142 06/16/2009 | 04/24/2013
743263 AJ 4|PROGRESS ENERGY INC. 01.789| . .101,789 0].. (1,746) 1,446 6,850 | 09/02/2005 | 04/15/2012
743263 AL 9|PROGRESS ENERGY INC........ccccoeumrireririinnricnniveiienseisssiisniennns | veveee [ oo [ evesniinens [ W 2FE | 100000..3,994,220 | ... 114.824 4,592,960 | ..............4,000,000 | ..............3,997,284 | .cooovriviiiininnn0 | 884 | 0 |0 | 5625 | 5644 [ U | 103,750 | ccvvveneee 225,000 | 01/10/2006 | 01/15/2016
743315 AJ 2|PROGRESSIVE CORP SENIOR NOTES.........coucnmeeriernerienernenirenernee | vevnee | v | eervverinen | LAFE | ... 10,388,300 | ... 122.838 12,283,800 .220,833 10/08/2002 | 03/01/2029
74340X AB 7 |PROLOGIS TRUST. v | e oo e [ W2FE | v 125,756 | e 102.960 ...128,700 | .. ...125,000 06/08/2011 | 03/01/2013
74340X AL 5|PROLOGIS TRUST FORMERLY SECURITY CAPITAL......ccccovuvmuvnnee | ovrre | oo | vevervvrens | n2FE | 2,996,833 | ... 115.057 | .vvvonrene 3,451,710 | coovvvers 3,000,000 06/08/2011 | 07/01/2017
IND .ttt ssssesssensnns | cenens | e [ ereerienens | rennine [ e 0 0.000 | cooovvrrerrirrrirenanad 0 0 | om0 [ eeririiniieend0 i | 0 0 002000 | 000,000 | o {0 i | [
74432Q AB 1 |[PRUDENTIAL FINANCIAL INC MTN SERIES B......c.coovveveenerirnernerns | veeee | oo | veverneeene | 2FE | i 120,083 | ...... 105.317 | oo 131,646 | .ooovvvcrinn 125,000 ..124,046 12/15/2003 | 07/15/2013
74438G AE 1 |PRUDENTIAL HOLDINGS LLC 144A.........coovirernirvinenvrnirerierinnnes | vvven | oo | evvrenen2 | AFE | i 93,750 | ...... 123.200 [ cooovvvicrirnnns 92,400 | ..cocveriis 75,000 | ...... 86,937 11/30/2004 | 12/18/2023
745867 AS 0| PULTE HOMES INC......coiiuurerrrrerireeseninsisessessssessensssessssssesssensns | sevenne ...1,996,280 | ........ 96.766 11,935,320 2,000,000 ...1,998,636 ...39,289 02/07/2005 | 02/15/2015
74730 AJ 1 |[QUAD GRAPHICS INC.......ccoooriiririiciiniicriecisnissisesiesiseissins [ s ...3,976,022 | ...... 101.289 4,027,257 | .. 3,976,022 | ... ...3,976,022 .106,027 09/28/1995 | 09/01/2020
74834L AP 5[ QUEST DIAGNOSTICS........ccovvimirerirrierinriniererirersesnsierssnisesesesssenss | covene | oo [ voveveneinns [ e 2FE | s 492,455 | ...... 107.456 | ..o 537,280 | ..oovvrerirns 500,000 | ..ooovvrnrirns 493,799 11/12/2009 | 01/30/2020
749685 AQ 6 RPM INTERNATIONAL INC......ccovviviierriireenrneieninensnseiserssiseerennees | eoveeee | oo [evvrinninen [ W 2FE | 11,981,820 | ... 112.791 .2,255,820 2,000,000 1,987,483 02/19/2008 | 02/15/2018
750236 AJ 0| RADIAN GROUP INC 06/15/15.......coivemermmererermererneesssisessssssensenens | sevenne .|.5FE| ...cccee........925,000 | ........ 50.617 1,012,340 | .. 2,000,000 925,520 . 06/02/2005 | 06/15/2015
755111 AU 5|RAYTHEON CO DEBENTURES........ccooomiiirirniiiniieniiiesieeessseissinnies | veviene [ oo [ crvieniens VAFE] nen.5,404,800 | ... 124.008 1 .............. 6,200,400 | .............. 5,000,000 | ........ 5,230,102 14,222 320,000 | 01/12/2004 | 12/15/2018
758203 AA  1|REED ELSEVIER 144A.......ccoovnirrnescinsniinerneenssinssssssssnenesennes | vevinee | oo [ evvserinens [ w2FE | 80,156 | e 125.500 94,125 75,000 | ...... 78,854 ...4,969 | 11/30/2004 | 10/15/2023
75820Q AC 6 |REED ELSEVIER CAPITAL MTN.....ccccoviimrinvirnrirerinnneerenineissessnsnnseeres | vvvens | oo | eevsrverens | 2FE | i 87,049 | oo 133.440 .100,080 | .. 75,000 | ...... 84,409 . ...5,625 | 11/30/2004 | 05/15/2025
75884R AS 2| REGENCY CENTERS LP......ocooiienirinerierineeneniseessenssessssssensssenne | evvnees | oo [eoreeerneens | 2 2FE | i 1,001,880 | ...... 101427 | v 1,014,270 | .ooovvreneee 1,000,000 | ..cooovvrvnnee 1,001,715 [ o0 [ e (133) | e 0 [ 4800 [ e 777 [AO e | e 10,133 | 49,067 | 09/30/2010 | 04/15/2021
75913M  AB 5| REGIONS BANK.......ooivirririiriiiiieiieniesienisnisssiesseessesesssssssiens | cvvees ...1,010,140 | ...... 100.463 .1,004,630 1,000,000 05/12/2008 | 05/15/2018
759509 AD 4 |RELIANCE STEEL & ALUMINUM CO......oovvvrmverirrrineriseiserienerenins | ovvenne e ..2,991,858 | ..... 107.339 .3,220,170 3,000,000 04/02/2007 | 11/15/2016
75952A AF 4 [RELIANT ENERGY MID-ATLANTIC PW SERIES B........ccccvvvemrvcnnine | vviee | oo | verirrens 2| .3FE| s 1,198,616 | ........ 98.624 | ....ccovvvne 1472173 | o 1,188,527 | oo ,192,749 03/23/2001 | 07/02/2017
PASS THRU CERT......oovtrieriieienieenerssssnsssessssesssssssssssessessnsssnes | eonnees |0 | ovessnenens | voveeens | oneerssineessssnsnnend 0 0.000 | cooovvrrererrrereranad 0 (1 I 0 | o0 |0 |0 | 0 | 000000 | 000,000 | v | 0 | i (V1 O IO
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760761 AB 2 |REPUBLIC SERVICES INC.........cocoumrenreineinerirserrereneernseisenssssisenns | vevinne | oo [ evcvsnrvnens [ w2FE | iiii00000.2,002,979 | ... 114.971 ..2,002,721 5478 08/03/2010 | 09/15/2019
76169# AC 7|REYES HOLDINGS LLC SENIOR SECURED NOTES........ccococoumrverns | vovvere [ [rrverrerns [ o3 | 02,000,000 | ... 100472 ..............2,009,440 | ..............2,000,000 | ......cc.o.... 2,000,000 | ..oevvrirrirerenn0 [0 [0 |0 | 8080 | e 6.080 01/31/2005 | 07/31/2012
76176L EQ  0|REYNOLDS METAL.......ccooomrurrrreireersresersssseeessessssessenssssnssssensnee | sennne | oo | evvsnrinens [ e | cvvernerernnnnnnnn 88,485 | i 106.213 | ..ovveerreerr 79,660 | oo 75,000 | .. TT54 | o0 [ s (1,861) | 0 | 0 | 8100 | e 5.362 11/30/2004 | 02/04/2013
77340R AC 1|ROCKIES EXPRESS PIPELINE 144A..........ccoocvmmmmerrmrinenvenrsnicnnnns [ covvene | [eoverivenns | W2FE | 2,510,715 | oo 102.344 | .............2,558,600 | ..............2,500,000 | ......ccoo.... 2,507,856 | ...coovvvrevrrirercenn0 [ oviririiniennn(930) [ 0 |0 | 8850 | e 6.790 06/24/2008 | 07/15/2018
776696 AC  0|ROPER INDUSTRIES........ccoommrimmrinrineineinerisesineesssisenssssissssssesnes | eennne | oo | evcvsniinens [ 2FE | ciiiir.2,026,400 | ... 117.947 ] ... 2,021,563 6.072 08/27/2009 | 09/01/2019
783549 AZ 1|RYDER SYSTEM INC ..1,085,126 .6.037 06/13/2005 | 12/01/2025
783764 AK 9|RYLAND GROUP.......... . . 995,560 . 5.433 01/06/2005 | 01/15/2015
78387G AL 7 [ATET INC. ..ot ssessessssenes | ceveene .|.1FE| ... ..5,994,360 | ...... 115,573 .............6,934,380 | ..............6,000,000 | ............5,997,194 | .ooooiirvirinrnin0 [ v 540 | v [0 | 1 5625 | 5.637 08/11/2004 | 06/15/2016
78403D AA 8| SBATOWER TRUST 144A........coomiiiiirinerieriesisesseisssssssseesenens | veens LAFE] . 500,000 | ...... 102.449 1 .... 500,000 | .coooerrrenn500,154 | o0 [ B3 | 0 [0 | 4254 | 4.282 04/08/2010 | 04/15/2015
78412D AN 9| SEMCO ENERGY.......vvviirirrirriiiineiierienissseississsiesienesessssissssses | aovenes 499,650 | ...... 110473 .ovviierrer.552,365 | oo 500,000 | ..oovvererirns 499,698 | ....ccvvvvcvirerend0 | 29 | 0 0 | 50150 | 5.159 04/14/2010 | 04/21/2020
78442F AG 3|SLM CORP MTN SERIES A... 257,700 | ...... 100.570 250,000 251,064 . 12/15/2003 | 01/15/2013
78442F AR 9| SLM CORP SENIOR NOTES SERIES MTNA........cccoovvmmremmenrrineiinns | crvene 990,000 | ........87.530 | ......c..........875,300 | ..coovereneee 1,000,000 | ..cvorvernnene 996,617 | ..oovvevrvvrrirenc0 | 39 | 0 0 | 05320 e 5.384 01/09/2004 | 04/25/2018
803111 AQ 6 [SARALEE CORP...c..cvuiiicristiceeicseie et | sriees 231,835 | .....103.597 | ..o 258,993 | o 250,000 | .ooovveriennn 246,660 | ...oooveervieernn0 | i 2,167 | 0 [0 [ 3875 4.838 12/10/2003 | 06/15/2013
806605 AE 1|MERCK & CO INC......cooviriiririeririnniierieseeniesesseesessssessessesesssnins | oeveene 254,273 250,000 | ....... 250,996 | ...ovvvverrereenc0 | s (483) | 0 [0 | 5300 e 5.079 12/05/2003 | 12/01/2013
808513 AD  7|CHARLES SCHWAB CORP..........cccooouivmriminiinrinnicnnisciinsisesnsniinnes | cevene [ oo [ voesnieee [ WFE ] 1,002,450 | ......106.783 | ..............1,067,830 | ..............1,000,000 | .............. 1,002,159 | .oooovvvcriereennn0 [ eviriieiceenns(204) | o [0 | 4450 | 4.419 07/20/2010 | 07/22/2020
80851Q DA 9 |CHARLES SCHWAB CORP... 3,000,000 2,994,509 .6.414 09/11/2007 | 09/01/2017
808626 AE 5|SCIENCE APPLICATIONS INTL e 85,175 75,000 | ...... 83,909 6.102 11/30/2004 | 07/01/2032
812404 AX 9[SEARS ROEBUCK ACCEPTANCE........ccccovvmrvmrrereerneirsnrsniessnninnsens | wvvene | oo [ eoverrenns 1|..4FE ...1,668,000 | ........66.375] ..............2,306,531 | ....ccocoonue 3,475,000 | .cooovvvenees 1,668,079 | .ooovvrverrerrnen0 [ criiiinennn(2,080) | v 1,823,166 | o0 [ i 7.500 | e 7.400 07/19/2002 | 10/15/2027
81683R AB 0| SEMINOLE TRIBE OF FLORIDA 144A.........ccoovoiiirirniriennicinnienns 280,000 | ....... 280,000 | ...coooevvicnrieenc0 |0 | 0 0 | 5798 5.799 10/06/2005 | 10/01/2013
824348 AL 0|SHERWIN-WILLIAMS CO DEBENTURES.. 86,917 5.782 11/30/2004 | 02/01/2027
828783 AT 7|SIMON PROPERTY INVESTORS REIT. 80,819 5.911 11/30/2004 | 06/15/2018
828807 BZ 9|SIMON PROPERTY GROUP INC 1,998,430 6.140 05/12/2008 | 05/30/2018
82894* AS 6|J R SIMPLOT COMPANY J R SIMPLOT COMPANY.......cccocvumrvmmnianne [ ovree | oo | coviiriens | e | iii000.2,000,000 | ... 108.516 .2,000,000 | .o [0 | 0 [0 [ 6,140 | 6.140 03/01/2005 | 03/01/2015
SENIOR NOT.....overerrierierieseienseneseenns 0.000 | cvovvernrerrernreens0 | v [ [0 [0 | e [0 [ 10nn.0.000 0.000 [ cooovene [ eererrrirrrnernen0 o0 s | e
82894* AT 4|J R SIMPLOT COMPANY.....cocovvimririiiiinnisiinsiinesienissisensisssisenis | oenee | oo | cereeniens | e | ceriennnnn 2,000,000 | oo 107.409 .... 2,000,000 | ..oeevrcnniiercenn0 [0 0 |0 | 8210 6.210 05/08/2007 | 05/08/2017
833034 AH 4| SNAP-ON INC.....cocoovurrerirreririniiseriennnenienisseesssssssssensesssessssssnenes | vevnee | oo | eveserinens [ W TFE | 2,622,150 | e 121.142 ..2,519,020 .6.020 08/14/2009 | 09/01/2021
837004 BY 5|SOUTH CAROLINA ELEC & GAS FIRST MORTGAGE..........ccccccnuvvnne | vevvee [ oo | evcvnriean [ AFE | i 126,526 | ... 116122 .ocveen. 145,153 | 125,000 | oo 125,848 | 0 [ e (101) | i [0 | 5250 | 5.131 12/18/2003 | 11/01/2018
837004 CC 2|SOUTH CAROLINA ELEC & GAS......cocovvrermrererrneinerisernerirneenensnnee | vevnee | oo | eevvsrrinen [ AFE | 2,742,108 | ... 123.889] .... 2,744,313 | oo [ eiinnB42 | 0 |0 | 8500 | 6.538 09/25/2008 | 11/01/2018
84055 AA 6 |SOUTH TEXAS ELECTRIC COOP SERIES A........ccccovvvvvvrivnrcnnivcins [ | oo | e | e ] eiinsn.3,000,000 | ... 114671 ... 3,000,000 | ..oeevricnriiercenn0 [0 0 |0 | 5410 5.411 11/19/2009 | 01/01/2028
84265V AD 7 [SOUTHERN COPPER CORP.........ccocoumrrimrrmerierineernenissinensssssennns | vnnes | oo | vevernenens | n2FE | i 1,501,495 | ... 105.888 .... 1,501,337 [ om0 [ (126) | e [0 [ i 5.375 | 5.361 05/04/2010 | 04/16/2020
84314# AB 7|SOUTHERN ILLINOIS POWER COOP SENIOR.........cocovmvvvmnnrinnns [ e [ [ [ e | 12,000,000 | .o 108.671] .... 2,000,000 | ..oevrrceriiercen0 [0 0 |0 | 5750 | 5.750 07/01/2010 | 06/15/2040
SECURED NOTES.......oooivieiierissiessisesiessessisssssssssssssessssssssssssnses | cenvnee | oo | eevsisssiens | evveess | eovvessiesssesssesssennns 0 0.000 | cvovvevrererrerierieens0 | v [0 [0 [0 | 0 [0 [ 100,000 0.000 [ coouvvvnne [ evverrrrinrrnernen0 o0 s | s
84314# AC 5|SOUTHERN ILLINOIS POWER COOP SENIOR.........cocovmvvvevinrinnns [ coveeie [ [ [ e | 11,000,000 | e 104.754 | ............1,047,542 | .............1,000,000 | ..............1,000,000 | ...cccccoerrmren0 [0 | e [0 [ 15,000 | e 5.000
SECURED NOTES......ccoovirrerrierienrinns 0.000 | cvovvevrererrerierieens0 | v [0 [0 [0 | 0 [0 [ 100,000 0.000
844030 AA  4|SOUTHERN UNION CO SENIOR NOTES.........cccccosuvmermmrimrineiinnes | eevvee [ oo | evcvnriven [ W2FE | 111,927,380 | ... 118.308 ..............2,366,160 | ..............2,000,000 | .............. 1,945,976 | ...coovvcrinrennnn0 [ 2,688 | i [0 [ 7600 | e 7.952 01/30/2002 | 02/01/2024
844895 AS 1|SOUTHWEST GAS CORPORATION SENIOR NOTES........cccccomvvmerens | vevnee [ v | wervverinen [ 2FE | ciiiiiiiinne...86,084 | ... 102.389 | ..oovvvverreernnn 76,792 | . 75,000 | e 75,655 | .ovevverevrnereenn [ e (B710) [ 0 |0 | e 7625 | 5.208 11/30/2004 | 05/15/2012
84489P AE 8 |SOUTHWEST GAS COMPANY SERIES MTNA.......cccovvrervvinvermnrienrnns | vevens | oo | werevverens | 2FE | 80,624 | ..o 125849 | .ooveeren 94,387 | 75,000 | e 79,619 | oo [ (170) [ i |0 | 8760 | e 6.144 11/30/2004 | 09/24/2027
845743 BN 2| SOUTHWESTERN PUBLIC SERVICE...........ccocomivieiirinernerineenenins | cevenne VAFE] 1,001,750 | e 106.319] ..............1,063,190 | ..............1,000,000 | ......cc.o..c. 1,001,750 [ ooovvrverrnrrnen0 [0 | i [0 [ 4500 | e 4.489 08/24/2011 | 02/15/2041
852060 AT 9| SPRINT CAPITAL CORP.......ccovvvmrrrerierirniernrinerirerinsessnisniseiienns | vevenee | oo | eeveverinene | WAFE | 096,625 | ..o 81.500 | .oovvvevrerrrnn 61,125 | oo, 75,000 | . 94,006 | ...covvvvrrrerean0 [ e (448) [ 0 |0 | e 8750 | 6.482 11/30/2004 | 03/15/2032
852891 AA  8|STANCORP FINANCIAL GROUP SENIOR NOTES.........ccocoonmeenmeennees | vevnie [ v | wervverinen [ 2FE | ...........3,004,800 | ... 103.264 3,000,516 | ..cervrrreriereen0 [ ovirerineennn(680) [ 0 |0 | 8875 | e 6.851 10/24/2002 | 10/01/2012
855244 AC 3| STARBUCKS CORP......cccvtvirririieriierinisesssiesssiesiesessessssisssinns | ooveene .|..2FE| .............5,175,600 | ...... 118.379] .............5,918,950 | ..............5,000,000 | .......c...... 5,114,802 | ..ocovvvevrrirercen0 [ eiiiieenn(16,851) [ 0 |0 | 8250 | e 5.766 01/24/2008 | 08/15/2017
855707 AB 1|STATE AUTO FINANCIAL CORP SENIOR NOTES........ccconvvmmrermeenee | vevnne | oo | crvvrirens V2FE | 75,200 | e 98.667 | ....ovvveerenn 74,000 | ... 75,000 | e 75,052 | ovvevveeneeneennn0 [ (28) | o0 |0 | 18250 | e 6.210 11/30/2004 | 11/15/2013
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857473 AE 2|STATE STREET BOSTON VAFE nnn..88,858 | .. 135.646 86,015 11/30/2004 | 06/15/2026
867914 AZ 6| SUNTRUST BANKS.........cocoermiirrinrirerinrincnienisnisessnssisesienessssennes | vevnee | oo | eveserivens [ w2FE | ciiii000.2,999,760 | ... 110602 ..............3,318,060 | ..............3,000,000 | .......c...... 2,999,851 09/05/2007 | 09/11/2017
872287 AF 4| TCI COMMUNICATIONS INC.......ovveerereererineirserrsenineesnseesssnisseeneees | eennne | oo [ evvnerinens [ w2FE | 89,279 | e 131822 ..ccvveerven 98,867 | ... 75,000 | ... 86,381 11/30/2004 | 02/15/2026
87236Y AA 6 |TD AMERITRADE HOLDING CO......cccoovvuvriverrmnicrrereseessnisersenies | cevree | oo | vevervrvcens | AFE | 1,510,870 | ..o 108.819] .............1,632,285 | ..............1,500,000 | .......c.o.... 1,509,283 03/02/2010 | 12/01/2019
87236Y AB 4 |TD AMERITRADE HOLDING CO.....cocvvvirierierinenieeiseenseissenneninns | coevee | oo | vevevnerenns | AFE | 499,505 | ... 105.876 | .......c.........529,380 | .....ce0.er...500,000 | coocoreinneens 499,702 11/20/2009 | 12/01/2014
872438 AB 5 BOARDWALK PIPELINES LLC.......cccovvvmeriererrinnirerinnivenienesnninnns | eevee | oo | vevervrnens | 2FE [ i 70,095 | oo 106.702 72,192 11/30/2004 | 06/01/2018
87265C AH 3| NORTHROP GRUMM SPACE SENIOR NOTES.........ccocoovmvermiemneernenes | covveee [ [woveiivenns | L2FE | c....6,025,139 | ... 139.655] ..............7,611,198 | ..............5,450,000 | ......cc....c. 5,817,684 01/09/2002 | 06/04/2020
875127 AU 6| TAMPA ELECTRIC.......cccovivrmriniriirinerverinenienissessssissnisensenesseenns | vevenee | oo [ eveserivens [ w2FE | civiiiiinnn81,332 | e 102.965 | ....coovveeennn 77,224 | . 75,000 | ... 75,606 11/30/2004 | 08/15/2012
87612E AF 3| TARGET CORP DEBENTURES........cccocomiimmrimeirmmrinneincnienesensssnisseens | conveee | oo | vevvseeenns | AFE | 5,555,050 | ... 133.449] ............6,672,450 | ..............5,000,000 | .....cc.o..c. 5,468,610 01/07/2003 | 07/15/2031
87612E AK 2 |TARGET CORP DEBENTURES........cccocomuvmmrirnirnmninirncrreninenissninenns | ceenee | oo | veveverncens | WAFE | iinee..5,025,248 | ... 126.019] .............6,143,426 | .............4,875,000 | .............. 5,004,291 01/06/2003 | 11/01/2032
87875U AK 8| TECO FINANCE INC......coovvurrirrieiniiserierieeineesssissssessisnsnennnne | eovneee | o [eoveriveens | 2 2FE | 1,992,420 | ... 111.641 ..1,993,513 03/05/2010 | 03/15/2020
879868 AL 1| TEMPLE INLAND INC.......cooviririnirinninerirerineessnisniiesiensensenesnees | vevnee | oo [ evenerinens [ w2FE | 0. 2,981,370 | .. 111.662] .... 3,045,421 12/02/2005 | 01/15/2018
88031) AB 2| TENASKA GEORGIA PARTNERS SENIOR SECURED.........cccouvvveves | vevene | oo | w2 | L2FE | ...........8,551,526 | ...... 134.751 ..6,464,348 01/10/2002 | 02/01/2030
BOND......oevirrerceirineiiersiesiesieseseesssssessessesssenssssssssssesssssnssensens | cennees | 0 | sovereenens | covneene | oneesemesnensessnnneend 0 0.000 w0 [0 [ 00000000 [ 00,000 [ oo [0 [0 e | e
88031Q AA 8| TENASKA VIRGINA PARTNERS 144A.........ccooconmeivernmrnennseinnnnnnns | convns | oo | e | L2FE | 103,983,235 | ... 106.766 | .... 3,983,235 | ..o [ i (0 T 0 | ovevmrrnrinennn0 | eieen8.119 [ 1 .6.165 [MUSD. | oo 677 | e 243,734 | 04/29/2004 | 03/30/2024
88031R AA 6| TENASKA ALABAMA Il PARTNERS 144A SENIOR........cccoccvmviverinnce [ covvee [ [ o2 | L2FE | .............8,663,186 | ...... 107.804 | ... ..8,650,482 (1,740) 0 528,461 | 10/20/2003 | 03/30/2023
SECURED NOTES.......oviiriiirerinienerieeiesissssssisessssssessssssssessenss | convee | oo | veverneniens | eeveene | vevernerensinsinneninnnens0 [ v 0.000 | cooovvrrercrirrirenanad 0 0 | o0 0 i | 0 0 002000 | 000,000 | o {0 |0 | |
88162F B@ 3|TETRA TECHNOLOGIES.........ccccoen. .1,000,000 | ...... 110.000{ ..............1,100,000 | ..............1,000,000 | .......c.o.... 1,000,000 04/30/2008 | 04/30/2015
881685 AV 3| TEXACO CAPITAL INC 101,279 | ...... 144.019] ................108,014 | ...................75,000 | ...... 93,023 11/30/2004 | 09/01/2021
883203 BL 4| TEXTRON INC....covveuirmerirrercniieinnerieerisesieneseenns 490,265 08/20/2008 | 12/01/2017
883556 AX 0| THERMO FISHER SCIENTIFIC INC 3,606,965 06/29/2011 | 03/01/2021
884315 AG 7|THOMAS &BETTS CORP. 11/16/2009 | 11/15/2021
88643@ AJ 5|TIDEWATER INC SENIOR NOTES SERIES I.......cocovevivmiinnrinrinnies v | [ [ e | nnr.4,000,000 | ........92.457 ..............3,698,280 | ..............4,000,000 | .............. 4,000,000 10/15/2010 | 12/30/2022
887315 BJ 7| TIME WARNER INC DEBENTURES..........ccoovrvveesreeseeesnrcverisnecssncennee | eveene | oo | eevenrienn | 2FE | ...........5,765,100 | ......120.633 | ..............6,031,650 | ..............5,000,000 | ........ 5,396,030 02/20/2004 | 10/15/2017
891027 AF 1| TORCHMARK CORP.........ccccovurvmirianes 5,035,801 08/01/2002 | 05/15/2023
89233P 4C 7[TOYOTA MOTOR CREDIT CORP.........covvvemremerrininernserierirneeneesnnne | vevee | oo | veverneeiens | WAFE | 1,034,250 | ... 109.688 ..1,030,082 07/15/2010 | 06/17/2020
893830 AF 6| TRANSOCEAN INC.......cccooveviiviirinricrirciiens . . 88,675 | ...... 105.506 | ... 75,000 | ...... 86,809 11/30/2004 | 04/15/2031
89417E AC 3| TRAVELERS COS INC.......ovvvurriierenieireiesenienissessseessessssssensesens. | eneees .|.1FE| ... 958,230 | ...... 117.252] ... 1,000,000 08/14/2008 | 12/15/2017
89417E AE 9| TRAVELERS COS INC......oovviieriicirieneesierssisiessssiessssssisenins | eevees .|.1FE| ... ..1,998,180 | ...... 116.733| ... ....2,000,000 . 05/08/2008 | 05/15/2018
89420G AJ 8|TRAVELERS PROPERTY CASUALTY SENIOR NOTES........cccooeurmeree [ oneers | oo | cvvernveinns LAFE] 251,693 | ... 104.809 .... 250,000 | ....... 250,268 12/12/2003 | 03/15/2013
89566E AB 4 |TRISTATE GEN AND TRANS ASSN 144A PASS........ccccovmiremnererins | vvrivee | oo | verernnee 2|.1FE]| .............5,128,850 | ...... 130.746 | .............6,537,300 | .............. 5,000,000 | ...cccooonee 5,096,845 10/21/2003 | 07/31/2033
THRU CERT SERIES B.....covvvorvirrieiierinnrienieseseessssisensessesssnensnns | oneees | oo | vvvernneions | veveens 0.000 (1 I 0 [ om0 |0 [0 0 | 000,000 | 000,000 | v | e [0 [ [
902494 AF 0| TYSON FOODS INC........ccecvrrinriiciinriseiirnnissiisssissisesssisssensisnnes | vevene | oo | evesnioeens [ W3FE | neei...5,655,460 | ...... 108.965] .... 5,372,444 | .oovvvvvcnn0 | (47,794) | oo 0 01/31/2005 | 05/01/2018
902905 AM 0| USX CORPORATION........ovvvrerirrercnrnirersnessnensenesseesssnsssssnessnenene | wennne | oo | weveserinens [ 2FE | tiiii0.3,254,700 | ... 107.693] ..............3,230,790 | ..............3,000,000 | ......ccooeuc. 3,026,127 (23,199) 0 02/01/1994 | 01/15/2013
902911 AN B [USTINC...oooivvircreiceisesesieseeiesseiensssessssensssnsssssssessssssssses | eoneee | oo [eoerveronens [ W 2FE | v 747,240 | e 111.414| ... 02/26/2008 | 03/01/2018
90333W AC  2|US BANK NA SUB NOTES........cccrmmrrrmermeriererneesninsniserssensensnensnnne | sennee | oo [ evvnrrinen [ W TFE | v 122,936 | e 109.644 | ... 12/18/2003 | 04/15/2015
904764 AH 0 [UNILEVER CAPITAL CORP GUAR UNILEVER PLC.......cccocvvrvvverinns [ eovene | oo frvvrvvcrnn [ WAFE | o TT167 | 131.883 11/30/2004 | 11/15/2032
905641 AA 4 |UNION CENTRAL LIFE 144A . ceevnerenneennee | weveeee [ [eoveecnnens | WTFE | e 1,300,000 | .. 115.963 ..............2,319,260 | ..............2,000,000 | ....cccooenee 1,331,396 07/23/2009 | 11/01/2026
90781# AE 2| UNION PACIFIC RAILROAD COMPANY........cccovvumrvmrinerrerimenneniene | eovnene | [rrveriren [ o [ 1,104,661 | e 106.208 s 1,104,661 01/02/2008 | 07/02/2016
90919@ AA 7 |UNIPAC VI SENIOR SECURED NOTES........cccovuumremrrrnennneernennnerenns [ eveeen | oo | evevrnerne | verenD [ v 2,516,094 | oo, 68.469 ] .............2,516,094 | ..............3,674,800 | ......c....... 2,516,094 08/20/2007 | 05/31/2020
91155@ AA 8| ARMY LODGING FUND SENIOR SECURED NOTES........ccccccouvrcvures [ vvvene [ [ [ o | ii00000.2,890,325 | ... 115.103 | .... 848 | ..............2,890,325 | ........ 2,890,325 09/23/2010 | 09/23/2030
91169# AA 0| UNITED STATES COLD STORAGE INC........cocovurmmerimrenenrsniserienns | evnene | [ ervervnens | e | 2,000,000 | ... 105.884 | ......ccoonee 2,117,680 | cooovvrerneen 2,000,000 | ..oovrernvene 2,000,000 | .cervrineriernnn0 | i (1 I (V1 02/21/2008 | 02/21/2018
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913017 BH 1|UNITED TECHNOLOGIES CORP VAFE] 1,831,218 | 112.313 ....1,750,000 ..1,798,082 05/27/2009 | 05/01/2015
913026 AS 9 |UNITED TELEPHONE FLORIDA SERIES FF 1ST......cccccccvmuvmerinernnee | vevvee [ oo | wvvvninen [ 2FE | .......2,088,501 | ... 105.151] ... 2,269,000 | ........ 2,234,027 05/02/2002 | 07/15/2013
MORTGAGE..........coomrieieieriiesineeiseiseesssissssesisssssssssssissssssssness | avvinee | oo [ ensenennes [ evvenens | eevnerrensnneensnnnennen0 | oo 0.000 | cooovvrrererrrrerenennd 0 0 | evomreeimrieneeierieens0 [0 [ |0 | ieieciieenn0 | 000,000 [ 1100000 | s [ eevereeierieneen0 | eeiecieiieneen0 | e [ e
913026 AT 7|UNITED TELEPHONE FLORIDA SERIES HH 1ST.......cccoevvuevmmrcnnns | vervee [ oo | evvvrriven [ W 2FE | 002,195,910 | ... 108.896 | ......ocevee 2,148,518 | ...cccvernve. 1,973,000 04/24/2003 | 01/15/2025
MORTGAGE..........cooorireieieriesineeieeseissssissssesiesessssssssissssssssnens. | avvieee | oo [ ennernnnes [ eoveens | evnernernnneinssnneens0 | oo 0.000 | coovvenrrverieerrernsn0 |0 [0 0 [0 0 |0 [ 1000020.000 [ 10020000 [ oo [ o0 0 e |
91324P AE 2 [UNITEDHEALTH GROUP INC SENIOR NOTES..........cocoommrermrvnrvirnnnes | covree | oo | vevvvrrcens | AFE | 127,083 | e 104.856 | .....ococererrn 131,070 | i 125,000 | oo 125,331 | 0 [ eiiiiiecnd(252) | v [0 | 4875 .. 4654 [ AO..... 12/18/2003 | 04/01/2013
91324P BC 5 [UNITEDHEALTH GROUP INC......ccoovriiiriseirrirnerereeeseessssinseisansens | cenvee | oo | vevevsveonns | WAFE | iii...5,963,020 | ... 117.073] .............7,024,380 | ..............6,000,000 | ...........5,975,595 | ..ooovirvvrinirnnn0 [ i 3,365 | o0 [0 | 16,000 .........6.083 [ MN...... 02/22/2008 | 11/15/2017
918204 AV 0|VF CORP ceevrernrennnssneseneessnnnnnne | e | oo e LAFE ] v 499,705 | . 103.618 | ..ocveerrrern.518,090 | oeiirierrer.500,000 | coooiiireeennid99,716 | iiivieiieenn0 [T | 0 [0 [ 35001 .l 3,507 [ MS.. 08/17/2011 | 09/01/2021
919138 AD 9|VALERO ENERGY SENIOR NOTES.......ccccooomuurmermmrermmenneernersnsinnenns | vevnne [ oo [ evvsriinen [ w2FE | 82,693 | e 105.531 | ..o 79,148 | 75,000 | . 76,169 0 (1,070) 0 11/30/2004 | 01/15/2013
91913Y AD 2 [VALERO ENERGY.......cccostrvmrrrerrerinieininninerienienenesssessssssssnenses | coenee | oo | vevennncens | 2 2FE [ v 84,461 | .o 101.766 | ....coovveeerrn. 76,325 | ool 75,000 | e 75,432 0 (1,465) 0 11/30/2004 | 04/15/2012
91914C AC 1| VALERO LOGISTICS......cocoeierrrrrirrerisrssiesesiessesissssssssssssssssssessenss | envene | oo | vervensennes | 2FE | cviiiiviiiennnn. 78,520 | oo 104.912 75,611 0 11/30/2004 | 03/15/2013
92240@ AL 9|VECTREN CAPITAL CORP .3,000,000 | ........ 93.346] ..............2,800,380 | ..............3,000,000 | ......c....... 3,000,000 | ..ovoireriiieninnn 0 12/15/2010 | 12/15/2025
92344R AB 8| VERIZON NEW ENGLAND SENIOR NOTES........cccoomvmivimmirernnirenns [ vrere 121,301 | ...... 106.110 | vovvvvvrereenn 132,638 | 125,000 | o 124,201 0 12/08/2003 | 10/01/2013
925524 BB 5| VIACOM INC......covimmirireririeririerisesiessiessesesesssssssessenssesesssssssssens | seveene ..2,989,020 | ...... 116.626] ..............3,498,780 | ..............3,000,000 | ........ 2,994,275 0 | oo LT | i [0 [ 6,250 .......6.301 [ AO..... 01/25/2007 | 04/30/2016
92553P AD 4 |VIACOMINC...... 997,830 | ...... 113124 | ... 1,131,240 | ......1,000,000 | cooiinni998,271 [0 | el 175 | i [0 [ 15625 [ .. 50653 [MS | 16,563 | 56,250 | 08/20/2009 | 09/15/2019
92928Q AA 6 |WEA FINANCE LLC 144A. 1,984,400 | ...... 114.796 142,500 | 04/09/2008 | 04/15/2018
931142 BT 9|WAL-MART STORES s | s . 247958 | ... 105.586 | .... 250,000 | ..coooereernn 249,655 | o0 | 245 | 0 | 0 | 4550 | 4858 |MNLLL | 1,896 | e 11,375 | 12/18/2003 | 05/01/2013
94068V AE 3 [AVISTA CORP WASH WATER PWR.........oocemrierimrrnerinceinnennnninnnns | vvene | oo | veverneenns | oo 1FE| .. ...5,000,000 | ...... 101.997{ ..............5,099,850 | .......c...... 5,000,000 | .ooovrvnecs 5,000,000 | ..oceorveririerinnn 0 | o0 | ereneicrinnennen0 [0 e 7.370 ] il 7370 | MNL | 81,417 | 368,500 | 05/10/1993 | 05/10/2012
94403* AY 2| WAWA INC SENIOR UNSECURED NOTES.........ccconmiummminriiniinniins | covviee | oo | cevirenens 2|.2Z | .. 890,000 | ...... 107179 ... 890,000 | ....... 890,000 0 05/04/2005 | 05/04/2016
94874R AY 2| WEINGARTEN REALTY MTN SERIES A.......cocovvrrmrrmerrmeeneneneineens [ evveee [ [wovevreens | 2FE | ......5,969,250 | ...... 112.325] .............5,897,063 | ..............5,250,000 | .............. 5,801,059 0 (24,025) 06/09/2003 | 07/15/2026
94973V AM 9 [WELLPOINT INC....ccooviiririrniieriniisenissiseniessieesisesissesssiessinens | ennee | oo | veveveniens | WAFE | 1,040,350 | ... 115.710 .1,029,973 0 (4,636) 08/27/2009 | 06/15/2017
949746 FJ 5|WELLS FARGO & COMPANY SUB NOTES.........cooccrmvvmmrvmerrererneeinee | vevnee [ oo | eevvverinen | AFE | v 124,013 | e 105.442] ... 0 112 12/11/2003 | 10/16/2013
958587 BH 9| WESTERN MASS ELECTRIC CO......ccocovuviveriniinninrivenisnirenissinnns | veveee [ oo [ evesniieens [ W2FE | s 498,230 | ... 109.973] .................549,865 | .................500,000 | ....cccoornevn. 498,484 0 146 03/03/2010 | 03/01/2020
960402 AS 4|CBS CORP WESTINGHOUSE ELEC CORP.. oo Lo e [ 2FE | .. 90,306 | ... 123620 | ..ovvvererrnrnn 92,715 | e 75,000 | o 86,400 0 | s (G115 11/30/2004 | 09/01/2023
961548 AQ 7 [WESTVACO CORP DEBENTURES..........ccccovunrrvnverinnneerenseireninnenns | eoveene | oo [rvvrieeni2 [ W3FE | . 57,239 | e 1071470 | coovvverrreen . 54,657 | oo 51,000 | e 55,255 (0 IO (199) [ covvvvererreieeriins 11/30/2004 | 03/15/2027
962166 BR 4 |WEYERHAEUSER CO DEBENTURES........ccovveeeeeeeerereseesesnereresneens | eeveeee | o fevvriercrne | W3FE | conn....6,395,400 | ...... 105.628 ..6,342,595 0 (7,687) 01/02/2003 | 03/15/2032
969133 AK 3 |WEYERHAEUSER CO DEBENTURES........cccocovveimeinneemninnernenireneinns | vevenne [ oo [ evvsriinen | W3FE | viiiiiiinn..88,154 | i 105.284 | .... 85,590 (0 IO (435) [ oo 11/30/2004 | 07/01/2026
970648 AB 7|WILLIS GROUP............. 2FE| ............2,012,808 | ...... 106.830] ..............2,136,600 | ..............2,000,000 | .......c.o.... 2,005,365 0 (1,339) 06/29/2005 | 07/15/2015
973582 AA  7|WINDSOR FINANCING LLC 144A........coovvimmirmrrnnrneinseseinssiseniinns | evieee [ oo [ cererei 2|.4FE]| ............. 1,295,975 | ...... 110.269 .............1,429,059 | ............. 1,295,975 | ..o 1,295,975 | oo [0 [P 0 | e [0 [ 5881 [ 005922 | JAJOL. | 16,090 | e 56,367 | 02/06/2006 | 07/15/2017
976656 BX 5| WISCONSIN ELECTRIC POWER.........cocovivimririerinieeneriseesensnnens | sevenne .|..1FE| ... 123,254 | ..... 104.185] ... . 0 209 | coovcveeieeeeeneenn0 |0 | 45001 ...o.....4.685 | MN...... ...5,625 | 12/18/2003 | 05/15/2013
983024 AE 0| WYETH..ooiiiiiieiieiineiseiessies st isssssssses s | oevinns LAFE] 124,755 | ...... 109.3211 ... 136,651 125,000 | i 124,942 | (1 IO 26 | o0 | 0 | 5,500 ........5.524 | FA....... ...6,875 | 12/11/2003 | 02/01/2014
98310W AB 4| WYNDHAM WORLDWIDE............cooureremimeimerisensnensenssseesensssssnenses | seenee | oo [ ervensiinens [ oo 2FE | oo 4,716,022 | ...... 108.592 [ ...covurrne 5,158,120 | ..ooovvvrnvs 4,750,000 | ..ovrernvne 4,730,061 0. 3,384 | .0 [0 | 6,000 .........6.100 [ JD...... . 285,000 | 06/19/2007 | 12/01/2016
984121 BP 7 [XEROX CORPORATION........cocvvirmrrririrniireinniersniseisenssisseessenennns | eoveeee | oo [evvrcnvonen [ W 2FE | 1ii000.2,020,000 | ... 112.270 .... 2,010,704 MS.oo| v 37,689 | oo 128,000 | 01/25/2007 | 03/15/2016
G3424# AD 3| GAS PLC.....ovvvreririeersninerieriesinensssessesssssssssssenssssssssssssssssessessnes | sevinne | oo [ ervserinens [ e | cevrneennnnnn3,000,000 | oo 110.000{ ..............3,300,000 | ..............3,000,000 | ......cc.o.... 3,000,000 | .ocevvrenrrierinen0 [0 [0 |0 | 8,780 | <...o.....6.780 [ ... 93,790 203,400 | 07/15/2008 | 07/15/2018
008474 A@ 7 [AGNICO-EAGLE MINES LIMITED.......cccovrmrrmervnrreererneirennnnesnnereninne | eovene | A Lo [ 02 | 10000...2,000,000 | ... 107.322] .... ..2,000,000 AO...... ....133,400 | 04/07/2010 | 04/07/2020
013716 AS 4| RIO TINTO ALCAN INC.....cooivrririrrerirneiseriseriesiessseesssissesssssnnes | oevenne . . 243378 | ...... 104.3111 ... 250,000 MN...... 12/19/2003 | 05/15/2013
064149 A5 6 [BANK OF NOVA SCOTIA.......oiviiieinineiesieisessisssssiesssssssssssenss | svveees Al 1FE| o 2,009,520 | ...... 101.056 | ... 2,021,120 | oo 2,000,000 | ..oovvernvne 2,003,679 | .ovevrrcrrireenn0 [ (3,408 [ i |0 | 102250 | .0 2.073 [ U, 03/31/2010 | 01/22/2013
064149 C8 8|BANK OF NOVA SCOTIA.......ovviereierrrinerinrineesnensssesssssssssnessnenene | venvnee | A | eecvviine [ LFE | 11,030,540 | ..o 109.279] .............1,092,790 | ..............1,000,000 | .....cccooeuc. 1,029,114 | o0 [ e (1,426) | v [0 | 43751 3.988 | U 06/09/2011 | 01/13/2021
09784Y A* 9 |BONAVISTA ENERGY CORPORATION.........coecumerimmrrerirmrernnnisninenns | oveeee | A coricvriine | v | 1,000,000 | .. 87.987] .................879,870 | ..............1,000,000 | .............. 1,000,000 AO...... 10/25/2011 | 10/25/2021
09784Y B* 8|BONAVISTA ENERGY CORPORATION SERIES B.........ccccoovvvmerirerens [ s ..1,500,000 | ........ 91.125| o 1,500,000 MN.cooe | e 15,841 | 0 | 10/04/2011| 11/02/2020
13645R AH 7 [ CANADIAN PACIFIC RR CO ceevernennenens | s . ..1,008,260 | ...... 113.609] .............1,136,090 | ..............1,000,000 | ......cc.o..c. 1,005,836 MN...... ...8,306 65,000 | 05/15/2008 | 05/15/2018
208250 AC 8| CONOCO FUNDING CO GUAR CONOCOPHILLIPS.........cccccosevermvernee | cvvee | A ] v | WIFE | s 17,122,910 | ...... 141134 | ............ 20,993,683 | ............14,875,000 | ............ 16,777,187 | oo 0 | oo (48,379) | vvvvvvververiieeenn0 | i AO...co. | v 227,670 | ......... 1,078,438 | 12/19/2002 | 10/15/2031
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22576C A@ 0|CRESCENT POINT ENERGY CORP. Al. 2 ..1,000,000 .5.480 ..54,800 | 03/24/2010 | 03/24/2017
22576C C* 0|CRESCENT POINT ENERGY CORP SERIES H 3,000,000 | ..oevvrirrrrereen0 [0 [0 |0 | 5130 | 5.130 ..76,950 | 04/14/2011 | 04/14/2021
30217V AC 1 |EXPRESS PIPELINE LP LP 144A. rernnennn2,138,292 | 1,918,800 | 1,918,800 | 0 [0 | 0 [0 7.390 [ 7.390 ...141,799 | 02/06/1998 | 12/31/2017
305915 AC 4| XSTRATA CANADA CORP......ccccvvvrmrvnrrinrirnrinerrerirenissisessssssenes | vevenee [ A | ecvviive [ W 2FE | v 451,304 | . 102.603 | ...coovvver 410,412 | ......400,000 | ooiiiennnnid03,165 | 0 [ e (7,189) | e [0 [ i 7.350 [ 5.443 2123 | 29,400 | 12/04/2003 | 06/05/2012
448055 AB  9|HUSKY ENERGY INC.......ccooomrrrrrinrrnnrirnereerireceneeinseessessensssssssnensnee | venvnne | b [ evcveriine [ W 2FE | 7,802,350 | ... 114752 ... 7,837,505 6.486 [JD....... | coovrrcrinne 21,867 | oo 492,000 | 12/18/2008 | 06/15/2019
453258 AN 5|VALE INCO LTD....cccoovvunirmrrnerrerisrernnnisnnisenieresenssnisssssessnsssennes | vevevee | A | ccvviives [ W 2FE | ciii000000.2,997,510 | .. 102.300 ..2,999,872 7.762 [MN...... 29,708 | .. 232,500 | 05/08/2002 | 05/15/2012
65334H 50 8| NEXEN INC SUB NOTES.......c.cooommirmmrirmrineeneirsensensisesnesssesssssnnees. | eovseee | 1o [ oo | W3FE | ncc.....4,500,000 | ...... 102.320 .... 4,500,000 7.350 [FMAN. | ..coooenne 55,125 | wovrres 330,750 | 10/28/2003 | 11/01/2043
669771 AR 8| TRANSCANADA CORP........ccccostrmmrrmrrrerirnrinrriesniserireresenssenissinenes | vevevee | A | cocvvvove [ FE | . 3,432,540 | ... 106.889 | .... 3,037,852 | .oceovvrevrivercenn0 [ eiieieennd(37,099) [ o0 | 0 | 8500 | e 7.107 [JD....... 11/17/1993 | 12/15/2012
707064 AA 9| PENGROWTH CORPORATION.......cocooniirrrrnneinerierineerneniseinsenisnnn | vevvnne [ A | i [ 0002 | 4,000,000 | ... 112.896 | .... 4,000,000 | .ovevvrinrniinreen0 [0 [0 |0 | 8350 | e 6.350 [ JJ....... 07/26/2007 | 07/26/2017
707886 B# 3|PENN WEST PETROLEUM LTD.......cccovvvunrvnnrrrerverineeneniseineniennine | vevevee [ A | v [ 002 | eii00000022..2,000,000 | ... 110.000 .... 2,000,000 | ..ovevvrirrrrereen0 [0 [0 |0 | 18300 | e 6.300 [ MN...... 05/29/2008 | 05/29/2018
707886 B@ 5|PENN WEST PETROLEUM LTD.....cccocnivmrncrernennennirersnirerenssirens | eoveee | A L [ 002 | 1ii2.1,000,000 | ... 109.735 ..1,000,000 05/29/2008 | 05/29/2016
72605X AG O [PLACER DOME INC.......ccoevvmirirmrinrninrrnerreriereneessnisesisssnennensnne | ceereee | | vevvnnicen | AFE ] 02,589,225 | ... 131.2611 .... 2,685,090 02/20/2002 | 01/26/2021
75944R  A* 2| RELIANCE LP SENIOR SECURED NOTE........cccosiumermrrermnernnren [ vvnee [ A v | v | 002,000,000 | ... 103.085{ .... 2,000,000 | .covvvervriniren0 [0 [0 |0 | 8300 6.304 | MN...... 04/02/2008 | 04/03/2013
77509N AF 0| ROGERS COMMUNICATIONS 4,960,203 | ...... 130.840 .... 4,965,317 | .ovevvvvvrrineennn0 [ 599 [ 0 |0 | e 8750 | e 8.824 |MN...... 06/28/2002 | 05/01/2032
86722T AA 0| SUNCOR ENERGY INC......ccooviiiriiiiinrisciissicciiesissiessissiiesieninas | covens A 246,600 | ...... 118.586 | .... 250,000 | ..coveerrenni 247,562 | o0 | 300 | 0 [0 ] 6100 6.287 |JD....... 08/21/2008 | 06/01/2018
87425E AG 8 |TALISMAN ENERGY INC Al. 1,014,430 | ...... 108.257 1,000,000 ..1,009,043 08/28/2009 | 05/15/2015
878742 AD 7 [TECK COMINCO LTD...cooveuierriirreiiireiineiesiesieisssiesssisesessessssssnies | sevees Al | 2FE | 82,251 | L 105.266 | ... 75,786 11/30/2004 | 09/15/2012
89346D AA 5| TRANSALTA CORP.......couuirirrierierieeireessssisesseseesssessssssssssesssnens | woeees Al | 2FE | ciiiiiiennn.81,654 | e 102.835] ... 75,562 | .ovevveevrinerennn [ v (1,004) | 0 |0 | 8750 | e 5.318 | JJ....... 11/30/2004 | 07/15/2012
89346D AC 1|TRANSALTA CORP v | e [ A i [ W2FE | 102,011,680 | ... 115415 ... 2,008,269 | ....ccovevrrcvncen0 [ oo (1,015) [ iiiiiiiinn0 |0 | 18650 | 6.570 [MN......| ...c......... 16,994 | ... 133,000 | 05/08/2008 | 05/15/2018
895945 B@ 1|TRICAN WELL SERVICE LTD SERIES G.......ovevvvrvverererencrrenirseennnns | vevenee [ A | i [ 0002 | ciiei.4,000,000 | ... 100.7511 .... 4,000,000 | ..oevvrrrrrnernen0 [0 [0 |0 | 15900 | e 5.900 [AO...... ...118,000 | 04/28/2011 | 04/28/2021
90388@ AB 7 |ULTRARESOURCES INC........occcovrvimriieriimrirnirenisnieniesnisenrsninnns | | A v [ e | 1000002...3,000,000 | ... 104.904 ..3,000,000 03/06/2008 | 03/01/2018
C2107# AA 9 [CANFOR PULP FINANCE INC.......coocoomrvimvrrmerrerenennsnisensennsnnnennns | oneee | 1| e | 2 | iii00022.2,000,000 | ... 107.056 | .... 2,000,000 11/30/2006 | 11/30/2013
007634 AA  6|AEGON FUNDING CORP........cccccoevimerimmrimriinnivcrrnrnennsnicssisnninnis | veveene | F [ evccviicee [ AFE | 8,751,695 | ... 103.860 | .... 8,751,215 | o0 [ e (102) [ a0 |0 | 5750 | 5.748 | JD....... 12/05/2005 | 12/15/2020
01959E AA 6 [ALLIED WORLD ASSURANCE Flon| 2FE | 4,337,500 | ... 112.856 | .... 4,187,007 | ..ovevvveverrereen0 [ i (34,198) [ 0 |0 | e 7500 | e 6.309 |FA....... 01/16/2007 | 08/01/2016
02343* AA 0| AMCOR FINANCE INC.......cooiiriiiirinieineierssisseesisissssesesssssenss | evees Flo 2 | 1,000,000 | ... 106.857 | .... 1,000,000 | ..ooovrvcrinrrenn0 [0 | i 0 15380 | e 5.380 [JD....... 12/15/2009 | 12/15/2016
02343* AB  8|AMCOR FINANCE INC.......cccovvvrerirrircnnne Flo| 2 | 2,000,000 | ... 106.060 ..2,000,000 12/15/2009 | 12/15/2018
02364W AH 8| AMERICA MOVIL SA DE CV GUAR RADIOMOVIL.........cccocvevevvvinrians | cove Floa | AFE] 3973913 | 110.684 | .... 3,990,910 01/21/2005 | 01/15/2015
....... . o0 0.000 ceerene0.000 | e
02364W AX 3| AMERICA MOVIL SADE CV....coovvvririrriiriririnerisineiesssisseesssssssesssies | e Floa | AFE ] 992,420 | ...... 111620 | oo 1,116,200 | ....coeveneee 1,000,000 993,377 | o0 [ iieiecnB76 | 0 [0 [ 15,000 | 5.104 |AO...... 08/31/2010 | 10/16/2019
034863 AD 2| ANGLO AMERICAN CAPITAL. .....ccourererimermerireeesensssesersssssesineens | svvenne F ..2,010,710 | ...... 101.041] ..............2,020,820 2,000,000 | ..oovrernvene 2,009,594 | ...ooovvrerrreenn0 [ (888 [ 0 | 0 | 4450 | 4.383|MS...... 09/21/2010 | 09/27/2020
03938L AF 1| ARCELORMITTAL....oivvuiirierniimeiseiisneisessssseissessssissssesssesssssssssssns | sevenns F . . ..1,062,300 | ........ 98.025] .... 980,250 ...1,000,000 | .... 1,051,628 | ...coovvcrierreenn0 [ eiiriceeenn(6,629) | oo [0 | 6125 | 5.169 |JD....... 05/06/2010 | 06/01/2018
04530D AB 8| ASPEN INSURANCE HOLDINGS LTD SENIOR.......ccccovvemerimnerinrinnes [ e Flon V2FE | 4,088,342 | ...... 104.970 | ..ovvonrrne 4,198,800 | ..ocvvvuvenns 4,000,000 | ..ovrernene 4,029,418 | .0 [ eiiieenn(10,156) [ 0 |0 | 8000 | e 5.694 |FA....... 01/05/2007 | 08/15/2014
NOTES.....oiiiiieiiseseississieesienes I I . 0.000 | cooovvrrerrirrrireninad 0 0 | om0 [0 | i | 0 [0 | 00,000 e 0.000 | ....ccne.
05070F A* 1| AUCKLAND INTERNATIONAL AIRPORT LIMITED.........ccocumerrmrirenens | crveee F o v | oiiiennn4,000,000 | ... 107135 .o 4,285,416 | ...cooonnnn 4,000,000 | ..cocererrnc4,000,000 | oo [0 0 |0 | 4420 4420 |FA......
SER Aot | eriees e e [ [ 0 0.000 | oo 0 0 | eoreeervereereeneeen0 |0 | e | o0 0 | 10,000 o 0.000 | ....cceuee
05252A AM 3 [ AUST & NZ BANKING GROUP 144A.........ccconvvrmreerneinerinssinenieees | s F AFE | o 1,044,180 | ...... 100.987 | ..covorrrnee 1,009,870 | ..ooovereneee 1,000,000 | .... 21,031,492 | 0 [ n(9,853) [ 0 [0 [ 3700 2613 |dJ....... .37, 09/10/2010 | 01/13/2015
05257H AF 8| JEMENALTD 144A........ooviiriiieiieieinnincesissssssisssssiesssssssisssenens | evenes Flon AFE | 8,855,475 | ...... 108196 | ..ovvvvenes 9,602,395 | ..coovirnnnd 8,875,000 | ..corvrrre. 8,867,571 | .vvvvvcrrcvercenn [ il 1754 | 0 |0 5300 | 5325 [MS...... | coovvrrne. 125433 | v 470,375 | 09/22/2003 | 09/25/2015
054536 AA 5| AXA SUB NOTES........cccosvrmmrrmerinrineensninersenissssensssessesssnssnessesens | nevnne | F | eevvverinen [ n2FE | i 96,213 | i 98.391 | .ooveereernn 73,793 | ... 75,000 | . 93,331 | coereervrierienieens0 | e (489) | ieieieieennn0 |0 | i 8.600 | 6.362 |JD....... 11/30/2004 | 12/15/2030
05461T AA 5| AXIS CAPITAL HOLDINGS.........ccosvvvnrrverinerireneneensinerisnnneniseeenns | evvene | R|ovevcveecns | WIFE | 1nn.3,999,785 | ... 105.238 ..............4,209,520 | ..............4,000,000 | .......c...... 3,999,977 | oo [ [0 |0 | 5750 | e 5.750 [JD....... 19,167 \ 11/12/2004 | 12/01/2014
05530H A@ 9|BBAAVIATION PLC SERIES B.......cccconevvvrrnerierenenrnseesenissnnnensnenennns [ eovneee | F [ [ 002 | i0000022..2,000,000 | ... 101.9171 .............2,038,340 | ..............2,000,000 | .............. 2,000,000 | .ovevvrrrrrnerenen0 [0 [0 |0 | 5810 | e 5.810 |[MN...... 13,879 58,100 | 05/18/2011 | 05/18/2021
055450 AC 4 |BHP BILLITON FINANCE.........ccccoouimmrmrirmmnnmnnerrerineenenisnessensinnns | vevevee | R | cvevvive | W TFE | 093,036 | ... 107.092 | ..ovveererern80,319 | . 75,000 | . TTA27 | v | iiiennd(2,834) | s | 0 | 8500 | e 4.840 [UD..oc. | o 531 | v 6,375 | 11/30/2004 | 12/01/2012
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055451 AA 6|BHP FINANCE USA........cccoocvnrnrinnrnneisernssineeneniseesenssssssssssinssnns | venvene | F [ evcvsrvees [ AFE | i 126,716 | e 105.482 125,284 12/19/2003 | 04/15/2013
05565Q BL 1 [BP CAPITAL MARKETS PLC.......ccccoovvmmrenrrnnninerrnrencnirenesnsiesninenns | connee | F | vevvvnicens | AFE ] nnn0.3,937,800 | ... 105.794 | ... ..3,968,780 06/05/2009 | 05/08/2014
05607M AA  5|BAA FUNDING LTD 144A........ccoovrmmrrnvrnneirnerinnirneensesseesssissssnennns | vevvene | F [ eecvviines [ WAFE | 002,975,700 | ... 102.699 ] .... ..2,976,740 06/22/2011 | 07/15/2021
06849U AC 9|BARRICK AUSTRALIA FINANCE...........ccconuvumrvnmnnnrreriinenvenirsnnennns | vvvene | F [ | 2FE | 1iiinn..990,426 | ... 111.159 ... 12/30/2009 | 01/15/2020
111013 AG 3 |BRITITSH SKY BROADCASTING 144A.........cccoevvmmrrmeensernnenneiinnenns | covseee | F [ oo | L2FE | .........2,5610,400 | ...... 111.659 ] .... 2,507,080 02/08/2008 | 02/15/2018
12622N AB 8| CNPC HK OVERSEAS CAPITAL 144A.........ccccovvimevvnrmnnennrirerrnnnnne | conree | F | vvvvvvicen | AFE ] i0.3,915,700 | ... 102.135 ..3,920,252 04/21/2011 | 04/28/2021
146230 AD 9|CARTER HOLT HARVEY LTD DEBENTURES..........ccoconseermmenmeivcrns | cvnee | R| v | LA4FE | e.3,451,811 | L 110.674 ] ... 3,082,146 11/13/2003 | 04/15/2015
191241 AD 0| COCA-COLA FEMSA SAB CV.....ccccovvrenrviririnerrnnrverrmeessisssnsssinenns | evnene | F [ oo | WIFE | eecne.2,066,840 | ... 111.523| ... 2,063,813 07/06/2011 | 02/15/2020
202712 AG 0| COMMONWEALTH BANK OF AUSTRALIA 144A SUB.........ccocovevnnes | voonne | R| oo [ L AFE | 69,234 | . 103.349 ] .... 71,732 11/30/2004 | 06/15/2018
NOTES.....ocirieiirinrierinsiiesiesisssissssssiesssssssssssssssesssssnsssenss | evveene | o [eovseernneee | overne | eovnreneriennsnesennen0 | 00000 [ e [0 [ [0 [0 |0 |0 [ 10000000.000 [ 11010001000 [ oo [ o0 [0 i | e
21238A AJ 6|CONTROLADORA COMERCIAL MEX ..2,500,000 01/11/2011| 06/30/2018
21685W BT 3|RABOBANK NEDERLAND ,160 | ... 103.873] .... 2,990,973 03/03/2011 | 01/11/2021
219868 AN 6 [CORP ANDINA DE FOMENTO SUPRANATIONAL........ccoovvervneenrniins | ceves Floa [ WAFE ] s 83,117 | ...... 100.917 75,267 11/30/2004 | 03/15/2012
BANK ..o ceevrerenneennnnennne | eevnee [ e [ | e 0 0.000 | cooovrvrrererirrererennd 0 (U I 0 [ om0 |0 [0 0 | 000,000 | 000,000 | v | e [0 [ [
23380Y AA 5 |DAI-ICHI MUTUAL LIFE INSURANCE 144A SUB..........ccocconievvmirerns | vevvee | R v | h2FE | i 75,599 | ...... 104.303 | ...covvinnns 78,227 | oo 75,000 | ...... 75,173 11/30/2004 | 03/17/2014
NOTES 0.000 | cooovrvvrercrrrrereneand 0 0 .0
268317 AD 6 |ELECTRICITE DE FRANCE 144A.........ccoiiiiirnieieeireiseseesiisienine ..3,073,236 07/09/2010 | 01/27/2020
26835P AC 4 |EDP FINANCE BV. 2,422,209 03/02/2010 | 10/01/2019
29268B AE 1 |ENEL FINANCE INTL SA 144A. 3,985,594 09/30/2009 | 10/07/2019
302154 AX 7|EXPORT-IMPORT BANK OF KOREA. 2,992,550 10/14/2010 | 01/29/2021
368266 AF 9|GAZ CAPITAL 144A... ..4,005,811 03/02/2007 | 03/07/2022
37930E AA 4 |GLITNIR BANK HF 300,000 07/28/2006 | 07/28/2026
423012 A@ 2|HEINEKEN NV SENIOR NOTES 3,000,000 | .ooeevricnniiecen0 [0 [0 |0 | 8340 | 6.340 FA....... 08/15/2008 | 08/15/2018
448414 AC 6|HUTCHISON WHAMPOA FIN 144A... 110,108,960 | ...ovvvveririiinnnc0 | e (15,366) | o0 [ 0 | e 7.450 | e 7.209 FA....... 06/12/2002 | 08/01/2017
45074G AB 6 |IBERDROLA FIN IRELAND 144A... 3,484,053 | .coiiinenn0 [ 1,855 | 0 [0 [ 5,000 | 5.072|MS...... 09/02/2010 | 09/11/2019
48268E AB 1|KT CORP 144A 496,050 07/11/2005 | 07/15/2015
500631 AS 5|KOREAELECTRIC POWER CO 144A..........cocoviniimiiinierisnineereeenes 04/19/2004 | 04/23/2034
50064Y AC 7 |KOREA HYDRO & NUCLEAR POWER 144A 07/06/2011 | 07/13/2021
50066A AA 1 |KOREA GAS CORP 144A ..1,991,845 10/26/2010 | 11/02/2020
505861 AB 0|LAFARGE SA........cccooommrmmrrnerriririennns . 1,995,590 07/13/2006 | 07/15/2016
52605# AC O|LEND LEASE CAPITAL INC SERIES C........ccoeovervvermmnvnrivnecneiiinns | wvven | F [ | L2FE | ..............2,000,000 | ...... 110.3911 ... ....2,000,000 | .... 2,000,000 10/12/2005 | 10/12/2017
55608) AA 6 MACQUARIE GROUP LTD 144A........cccooevmrnersnrnnerrereineenssinsenannes | oeeees | F | vvvirsvicnns | AFE ] 2,026,630 | ... 106.670 | ..ccvvvvrrnee 2,133,400 | ..oovvvernee. 2,000,000 | ..oovrernvne 2,014,841 07/31/2009 | 08/01/2014
55608) AB 4 |MACQUARIE GROUP LTD 144A..........cccoovvvevmrnrrnrnerinnnerensereninens | vevvee | F | evvecveien | AFE | iiin..995,660 | ... 106.019] .... 08/06/2009 | 08/13/2019
59146Q A# 0[METCASH TRADING LIMITED SERIES C.......coconvvrvernerrnrerneerenirsees | coveee | F | v | 22 | 2,000,000 | ... 102177 .... 09/09/2011 | 09/11/2023
614810 AA 7 |[MONTPELIER RE HOLDINGS.........cocoevrmrrrerrvnnererenncererssissersnsenonns | eoveene | F [ [ L2FE ] ... 1,968,620 | ... 102.174 | ... 02/07/2007 | 08/15/2013
65504L AC 1|NOBLE HOLDING INTLLTD . 498,625 | ... 109.875] .... 500,000 07/21/2010 | 08/01/2020
65535H AA 7| NOMURA HOLDINGS INC......ovviiririeiniiiirerisisersisesssssessesssseensnnns | evenee Flon V2FE 1,008,130 | ...... 101178 ..o 1,011,780 | e 1,000,000 02/26/2010 | 03/04/2015
68210* AC 7 |OMEGA LEASING LLC GUARANTOR ROLLS ROYCE.........cccouvermevrans [ woenns 428,228 | ... 110.000 .... 428,228 07/12/2009 | 07/12/2016
68278# AB 4| ONESTEEL US INVESTMENTS........cccoomurmmrnnrnnnnineiveninenrenrnneenne | evvene | F [ [ e | i00000022..3,000,000 | ... 110.000 .... 07/09/2008 | 07/09/2018
69319H AA 1| PCCW-HKTC CAPITALLTD 144A........coovvmmirimmrrneennennersneinennennnee | wovnee | R| v | L2FE | ............6,505,925 | ... 103.482f ..............6,726,330 | ..............6,500,000 | ............6,502,888 | ....cccoooerrmrrnens0 [ coivririce(1757) | o0 [0 [ 100006.000 | ... 5.969 [ I | i 179,833 | v 390,000 | 11/08/2006 | 07/15/2013
705010 AB 2|PEARSON DOLLAR FINANCE PLC 144A..........ccconvvminirinirverrnins | cvveene F . 998,160 | ...... 115,501 | .... \ ...9,549 62,500 | 04/29/2008 | 05/06/2018
71645W AP 6| PETROBRAS INTERNATIONAL FIN CO....coooevirrereeririserserienenenes | ceveee Flon V2FE 2,500,300 | ...... 107.561 | .............2,689,025 | ....cocoonee 2,500,000 | ..ovrernvnne 2,500,038 | ..covvrrvrirnereen0 [ (B) | o0 | 0 | 5750 [ 1 5750 [ W | 64,288 | ............ 143,750 | 10/26/2009 | 01/20/2020
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71654Q AW 2 |PETROLEOS MEXICANOS.... Fl. .2FE]| ... ..988,545 | ..... 112.531 1,000,000 MS...... 19,333 60,000 | 10/01/2010 | 03/05/2020
71912N  AA 5| PHOENIX PARK FUNDING LTD PHOENIX PARK F V2FE . .809,375 | .. 103.168 | .... 809,375 JAJO. 14,704 58,818 | 05/22/1998 | 04/01/2013
GAS PROCESSORS e e [ [0 [ 0.000 | cooovvrrererrrrerenennd 0 0 | o0 e 0 | 0 [0 | 000.000 | 10000.000 | i | 0 | (V1 OO IO
731011 AR 3|REPUBLIC OF POLAND . Floo| AFE] 1,536,250 | ... ERIOR: K72 — 1,662,480 | .....cccooune 1,500,000 ..1,5629,295 07/22/2009 | 07/15/2019
73931@ AE 9|POWERCOR AUSTRALIALLC SERIES C. F oo e | oiieenn.5,000,000 | ... 99.829 5,000,000 06/02/2011 | 06/03/2020
759470 A# 4|RELIANCE INDUSTRIES LIMITED. Flo| 2 | oiiee0en2,000,000 | ... 110.000 ..2,000,000 03/26/2007 | 03/26/2017
759470 A* 8|RELIANCE INDUSTRIES LIMITED. Flomn]| 2 | oriiennnn4,000,000 | ... 110.000 .... 4,000,000 09/18/2006 | 09/18/2016
780097 AM 3| ROYAL BANK OF SCOTLAND GRP PLC SUB NOTES F | W3FE| i 70,284 | L 66.028 72,324 11/30/2004 | 07/03/2018
78440P AC 2 |SK TELECOM 144A Flon| AFE] 3,964,910 | ... 118.444 | ... 3,969,264 07/17/2007 | 07/20/2027
789547 AD 8| WESTPAC BANKING CORP 144A.........c.coovuiriiiiirinnrireriesieninsii R| oo | AFE ] 7,983,120 | ... 103.4401 .... 7,993,483 10/08/2003 | 10/15/2015
80105N AG 0 . F oo | AFE] 7,944,940 | ... 111.831 .7,948,777 06/10/2011 | 03/29/2021
82929R AC 0| SING TELECOMMUNICATIONS 144A..........cooovirirmrinirierinrennierinns Flo| AFE] 9,918,300 | ... 141.624 | ... 9,929,451 06/07/2002 | 12/01/2031
833636 AC 7[SOC QUIMICA'Y MINERA DE CHILE 144A Fl.| .2FE| ..............4,987,300 | ...... 109.806 | .... 4,993,688 03/30/2006 | 04/15/2016
83363R AA 5|SOCIEDAD CONC AUTOPISTA CENTRA 144A R 5,816,250 12/17/2003 | 12/15/2026
SENIOR SECURED BOND e e | e 0 [ 0.000 | 0 0 | om0 0 i | 0 [0 00.000 | 000,000 | o {0 0 | |
83368R AA 0|SOCIETE GENERALE 144A Fl. 2,999,689 04/12/2011 | 04/15/2021
83545 AB 4 |SONIC HEALTHCARE INVESTMENTS SERIES B. Flo] 2 | 101,000,000 | ......101.445] ..............1,014,450 | ..............1,000,000 | .............. 1,000,000 01/12/2010 | 01/12/2020
853250 AA 6|STANDARD CHARTERED BANK 144A Floa | AFE] 93,142 | ....105.324 | .................. 78,993 | ... 75,000 | ... 90,693 MN...... 11/30/2004 | 05/30/2031
87261G AC 9 |TNK-BP FINANCE SA 144A . Flo| L2FE] ..............998,760 | ......101.282] ..............1,012,820 | ..............1,000,000 | ......cccoonencs 999,939 MS...... 03/13/2007 | 03/20/2012
873152 AC 6| TXU AUSTRALIA HOLDINGS 144A SENIOR NOTES.........ccccoevvvrverres | wovnee | R| v [ WTFE | ciiiii....85,303 | ... 116.049 | ........ccc........87,037 | oo, 75,000 | e 80,062 JD....... 11/30/2004 | 12/01/2016
87927V AQ 1|TELECOM ITALIA CAPITAL Fl. ..4,783,278 07/11/2006 | 10/01/2015
87938W AP 8| TELEFONICA EMISIONES SAU.......cccumrvmeririreeririneriessiensenereens F 02/08/2011 | 02/16/2021
879403 AS 2| TELEFONOS DE MEXICO SA. F 2,990,646 o 08/23/2005 | 01/27/2015
87969N AC 9|TELSTRA CORP LTD 144A F 4,471,132 AO...... 04/08/2011 | 10/12/2021
880334 AA 5| TENGIZCHEVROIL FINANCE CO 144A F MN...... 01/10/2005 | 11/15/2014
89152U AD 4 |TOTAL CAPITAL SA Fl. ..4,055,013 06/28/2010 | 06/24/2020
89675* AN 7| TRITON CONTAINER INVEST LLC SERIES A-1......ccvvivirveriireriiins F 3,000,000 04/30/2010 | 04/30/2020
90261X GD  8[UBS AG STAMFORD CT......ovverrerrrinirierierenenerseesssnsssnssensesssesssnne | cvevees | F | vvvvneeonns | WAFE ] i0000.2,009,780 | ......100.414] .............2,008,280 | ..............2,000,000 | .............. 2,008,665 FA....... 07/29/2010 | 08/04/2020
91020Q AB 3 [UNITED ENERGY DISTRIBUTION 144A.........cccovvriimmiirinrrernnircirenns ..83126 | ......cc00ee......75,000 | ...... 75,463 AO...... 11/30/2004 | 04/15/2016
91311Q AE 5|UNITED UTILITIES PLC . .11,5632,888 | ............10,800,000 | ............ 10,664,679 FA....... 11/30/2004 | 02/01/2019
92857W AE 0|VODAFONE GROUP PLC AFE| 69,395 | .. 111503 | coiveeree.83,627 | o 75,000 | e 71,807 o ...3,469 | 11/30/2004 | 07/15/2018
928670 AB 4 |VOLKSWAGEN INTL FIN NV 144A........coomirriiririneriieninesieseeens Flon JAFES ne.4,066,480 | ... 103.651 | ..vvonrrnee 4,146,040 | ... 4,000,000 | ..ovrernene 4,058,750 FA oo v 81778 | 120,000 | 06/30/2011 | 08/12/2020
947075 AD 9 |WEATHERFORD INTL LTD....cooviirerverrieerneenernnieisnsersnsseerensnnsnees | eoveeee | F [ [ W2FE | 11,989,240 | ... 111.153| ... 1,992,545 MS...... ....120,000 | 03/19/2008 | 03/15/2018
950840 AA 6|WESFARMERS LTD 144A . reeenennnn 2,000,000 | ... 106.316 | .... s 2,000,000 AO...... 04/03/2008 | 04/10/2013
96008Y AB 1 |WESTFIELD CAPITAL CORP 144A AFE | i 73,274 | 105.6811 ... 79,261 | i 75,000 | o 74,407 MN...... 11/30/2004 | 11/15/2014
964152 AA 0| WHITE MOUNTAINS RE GROUP 144A. F | W2FE | 1,994,300 | ... 104.815] .... ,096,300 | ..............2,000,000 | ..ocoonneen. 1,996,588 MS...... 03/14/2007 | 03/20/2017
980888 AF 8 [ WOOLWORTHS LIMITED 144A.........coovieiniiiriinninnisrsesssiensssisins Flon AFE | 3,994,290 | ...... 110.300{ ..............4,412,000 | ..............4,000,000 | ............. 3,994,621 AO...... 04/06/2011 | 04/12/2021
98372P AF  5[XL CAPITAL LTD SENIOR NOTES........cccouevmmrrmerererneensnisersssssisenis | coeres | R| vevvvviiens | L2FE | e 1,988,640 | ... 105.980 ..............2,119,600 | ..............2,000,000 | ....cccooence 1,996,368 MS.ooo | v 30,917 | 105,000 | 08/18/2004 | 09/15/2014
98372P AG 3 |XL CAPITAL LTD SENIOR NOTES.......cccoovvmmrrmerverernenreneserisennisenins | coeree | F | vevvviicens | W2FE | 1,581,975 | ..o 105.1111 .............1,576,665 | ..............1,500,000 | ......cc.o.... 1,563,489 MN...... 95,625 | 03/03/2005 | 11/15/2024
D3917# AH 1|DEUTZ AG SERIES C ceevrneensnnsennesnsnensnsenns | coeeeen | F | vevevnenens | 000DZ [0 [ s 113.703] ... 174,551 o 8,142 | 12/15/2010 | 03/31/2015
D7625# AB 8|SOLARWORLD AG SENIOR UNSECURED NOTES.........ccooevvuvvvere [ vvve | F [ [ 0003 | 100002..2,000,000 | ... 109.719] .... ...2,000,000 | .... ..2,000,000 D | 3,344 | 120,400 | 01/04/2007 | 12/21/2016
F5309# AC  1]|IPSOS......cciiriierineineriinsinenesiseessssissssessssessesssssessssesssnsssessnee | eonnen | F | vvevinsens | e | v 2,000,000 | e 105442 ..o 2,108,844 | .............. 2,000,000 | ..oovrernvene 2,000,000 MS.ooo | v 26,763 | o 103,600 | 09/28/2010 | 09/28/2020
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GO754# AD 9|BABCOCK INTL GROUP PLC 99.185 ..3,000,000 48,880 03/17/2011 | 03/17/2021
G1108# AE 8| THE BRITISH LAND COMPANY PLC 109.247 | .... 3,000,000 09/01/2011 | 09/01/2021
G1253* AD 7|BORD NA MONA... 110.000 .... 2,000,000 08/06/2009 | 08/06/2014
G2163# AH 1|COOKSON PLC 94.253 2,000,000 12/16/2010 | 12/16/2020
G2978# AJ 2|ELECTRICITY SUPPLY BOARD 107.694 2,500,000 06/25/2009 | 06/15/2014
G3157# AB 0|EUROPEAN METAL RECYCLING LMTD... 100.963 ..1,000,000 12/17/2010 | 12/17/2022
G3651@ AA 5| QUINN MANUFACTURING GROUP HOLD PIK 14.344 | .... 12/02/2011 | 12/02/2016
G3652@ AA 4|QUINN MANUFACTURING GROUP HOLD 100.000 ... 1,566,203 12/02/2011 | 12/02/2016
G4622# AB 5|HOWARD DE WALDEN ESTATES LTD SENIOR NOTE. 115510 | wvvvrnirnn 4,000,000 08/25/2010 | 07/16/2025
G4939@ AA 7|IRISH FOOD PROCESSORS SENIOR GUARANTEED 108.825| ...oouvenee 4,974,857 | ..ooovornn 4,571,429 ..4,556,122 10/06/2006 | 12/22/2015
NOTES L0.000 | oo 0 0 .0
G4939@ AB 5|IRISH FOOD PROCESSORS SENIOR GUARANTEED 109.306 | ...ooovvenee 2,186,120 | ..ocvvvernee. 2,000,000 ..2,000,000 005 | 12/22/2015
NOTES....oooieeeeeeeeeieereesiesvsesesssessiessssssssessesssssssessssssssesssssssssnsns | eveees | o | eovseriennse [ oveves | eveemrversiensisseseensiens0 | eevienens (0000 R 0 0 | o0 0 i | 0 0 00.000 | 000.000 | o {0 0 | |
G6177# AA 1|INCHCAPE PLC, 106.056 | .......covee 1,666,594 | .....cocounee 1,571,429 .1,671,429 05/23/2007 | 05/23/2017
G7866# AD 9|SAGE GROUP PLC SR NOTE . 1,000,000 03/11/2010 | 03/11/2017
G9020* AA 8| TRAVIS PERKINS PLC SENIOR UNSECURED NOTE.. ..2,000,000 01/26/2006 | 01/26/2013
G9224* AE 4| UNITED DRUG FINANCE LIMITED SERIES B 1,000,000 09/07/2010 | 09/07/2020
G9284# AY 3|VITOL FINANCE LTD SERIES K 3,000,000 73,185 07/28/2011 | 07/28/2021
K3752# AE 8| COPENHAGEN AIRPORTS A/S SENIOR UNSECURED 2,000,000 06/29/2010 | 06/29/2020
NOTE 0.000
N1492@ AC 0|BOSKALIS FINANCE BV GUARANTEED SNR.. 109.739 ....
UNSECURED NOTES.. 0.000
N3386# AG 4 |FUGRON.V. SERIES C......ovvvvrrieiriinsieiieese s 1,000,000 | .coovvrerrrerreens0 | o0 | 0 [0 [ 4880 | ... 4880 | FALooo | e 18,164 08/17/2011 | 08/17/2023
N8783# AD 9| TRAFIGURA BEHEER BV SERIES A 1,000,000 13,533 04/07/2011 | 04/07/2016
N8783# AE 7|TRAFIGURA BEHEER BV SERIES B 2,000,000 30,333 04/07/2011 | 04/07/2018
N9146# AC 1|VAN OORD FINANCE BV SERIES G ..3,000,000 04/20/2011 | 04/20/2023
P4948@ AE 8|GRUPO CEMENTOS DE CHIHUAHUA.. 2,312,375 05/27/2010 | 05/27/2015
P7077@ AF 1|NASSAU AIRPORT DEVELOPMENT CO 3,000,000 11/30/2010 | 11/30/2033
QO0455# AF 5|APT PIPELINES LTD AUSTRALIAN PIPELINE LTD... ....2,000,000 2,000,000 05/15/2007 | 05/15/2017
Q0832* AB 2| AUSTRALIA PACIFIC AIRPORTS PTY SR......occonermvernerevmeenerneeernens | wovvees | F [ oo [ e [ 0000002...2,000,000 | ........97.969 ] ..............1,959,380 | ............. 2,000,000 ..2,000,000 09/15/2011 | 09/15/2021
SECURED NOTES SERIES A 0.000 | oo 0 0 | evvercerverienerieriened0 [0 [0 |0 |0 | 0e0000.000 [ 1100000 | s [ o0 | 0 | e [ e
Q1403 AD 5|BLUESCOPE STEEL LIMITED . 103.256 | ...coonene 4,130,240 | ..vverrennn 4,000,000 | ..ovrernene 4,000,000 134,200 07/01/2008 | 07/01/2018
Q1629% AB 3 |BRISBANE AIRPORT CORP PTY LTD SERIES B 97.922 1,000,000 04/20/2011 | 07/14/2023
Q1798# AB 8|BROADCAST AUSTRALIA FINANCE . 94.293 4,000,000 12/15/2010 | 12/15/2020
Q2759# AL 1|CONSOLIDATED PRESS FINANCE LTD SERIES K 103.439 | ... 2,585,970 | ..ococvennve. 2,500,000 ..2,500,000 06/09/2005 | 06/09/2013
SENIOR NOTE........cccoon.. 0.000 | cooorvererrrrrirereaad 0 0 | o0 e | i | 0 [0 00,000 | 000,000 | o | o0 i | |
Q2759 AP 2|CONSOLIDATED PRESS FINANCE LTD SERIES N 109.552 | ..o 2,738,790 | .ooovvvernee 2,500,000 06/09/2005 | 06/09/2017
SENIOR NOTES: (0000 0 0 | o0 0 | i | 0 [0 00,000 | 000,000 | o {0 i | |
Q3079 AA  6|DBCT FINANCE PTY LIMITED SERIES A........cocoomirerimrieriiriininns 101.298 | oo 2,025,960 | ...ovvernee. 2,000,000 ..2,000,000 04/28/2011 | 04/28/2020
Q3629# AD 5|ETSAUTILITIES FINANCE PTY LTD, 110.000 .... 2,000,000 | .ovevvrrvrirnereen0 [0 0 |0 [ 1005890 [ 105890 [MSe | i 34,358 09/16/2009 | 09/16/2016
Q3946* AC 7|FOXTEL MANAGEMENT PTY LIMITED SERIES C.... 112.882| oo s 1,000,000 16,706 09/24/2009 | 09/24/2019
Q5516* AB 4 |LEIGHTON FINANCE (USA) PTY LTD GURANTD 108.913| .ovvvrrne 1,089,128 | ..cooovvveneee 1,000,000 | ...ocvovvreeee 1,000,000 23,200 07/21/2010 | 07/21/2017
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SNR NTS SRS B...ccocvuuriririreereeinersseins . 20000 [ oo 0 0. .0 .0.000
Q5516* AC 2 |LEIGHTON FINANCE (USA) PTY LTD GURANTD.......c.cocvvrmivririnninne ..1,000,000 | ...... 112.012] oo 1,120,117 | oo 1,000,000 21,000,000 | .o [0 [ i [0 [ 5780 [ 5.780 07/21/2020
SNR NTS SRS C..ccorirrireieirnerissinenienieeessessssisessessssssssssssesseess | conseee | oo | vevensennens | weveens | sevevnerseensinsnnennnnens0 [ v 0.000 | cooovvrrererrrrerenennd 0 0 | om0 e | 0 | 0 [0 | 00,000 | e 0.000 [ coouvvenne [ eevernrrirrinereen0 [0 e | e

Q6077# AA  1|MIGHTY RIVER POWER LIMITED........ccccoourimmrrerirmrnmnenninervennnnes | evveee | F [ [ 002 | 10000...5,000,000 | ... 96.125| ..o 4,806,250 | ..o 5,000,000 25,000,000 | ..covererviriviriennn0 [0 [ 0 [0 [ 4250 | 4.250 12/08/2010 | 12/08/2020
Q6270# AE 8| MURRAY GOULBURN CO-OP LTD SERIES C.. 2,000,000 | .ovenvrirrierieen0 [0 [0 |0 | 5810 | e 5.810 10/27/2009 | 10/27/2019
Q7397# AM 6 |PRATT FINANCE PTY LTD GUAR SERIES A.... ..3,000,000 .5.320 07/13/2011 | 07/13/2023
Q9103# AC 9|TOLL FINANCE PTY LTD 1,000,000 | .ooovvrvecrrerrnen0 [ o0 | i [0 [ 4340 | 4.340 12/07/2010 | 12/07/2020
QO749% AF 2|WES TRACPTY LTD SERIES A......cocevvoviviciniveinierinnveceiisnveninnns [ eoveee | F [ [ 0221 .c....1,000,000 | ... 103.892f ..............1,038,922 | ..............1,000,000 | ......cc.o.... 1,000,000 | .ooovvrverrerrnen0 [0 | i [0 5190 [ e 5.190 06/07/2011 | 06/07/2023
Q9749%# AG 0|WES TRAC PTY LTD SERIESA.... . ..2,000,000 | ...... 103.917] ... . 2,000,000 | .ovevveinrrinrienn0 [0 0 |0 | 5190 | 5190 [Jdevoivee | v 50,170 | ovvrerreirerineinn 0 | 07/07/2011 | 07/07/2023
W2469* AC 9|ELEKTA AB SERIES B . . . | ..1,000,000 | ...... 103.715] .... ,037,148 | ..............1,000,000 | .............. 1,000,000 | .ooovvrverrnrrnen0 [0 | i [0 [ 5110 | 5.110 |[MN...... ..8,091 | . 25,550 | 05/04/2011 | 05/04/2021
X4761* AB 1 |LANDSBANKI ISLANDS HF... .325,000 | .. 325,000 | .ovverernriinrennen0 [0 [ 0 |0 | 5740 101.470 03/30/2006 | 12/31/2011
X5152* AD 1 |MJ MAILLIS SA PACKAGING SYSTEM SENIOR C - PI 585,119 ,059,637 | ..o 10/06/2011 | 10/06/2016
X5152* AJ 8 |MJ MAILLIS SA PACKAGING SYSTEM 10/06/2011 | 10/06/2016

CONVERTIBLE C.....
Y3915%# AA 5 |INDIAN RAIL FINANCE CORP.

03/27/2007 | 03/27/2017

0c0L3

Y3915@ AA 7|INDIAN OIL CORPORATION LIMITED.......cccocunimimminsiesninsesssnesnens | eoneees F 07/02/2007 | 02/01/2018

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation e | oo ,424,084,983 | XXX [ 1 1,557,115,415 | .......1,420,954,032 | ......1,417,017,454 | ..........(95741) | ...........(810,375) | ... 3,397,347 | .o | o XXX [ XXX | XXX ] 020,423,330 ] ......81,670,469 | ... XXX..ooo. | oo XXX......

Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
000780 HW 9| ABN AMRO MORTGAGE GROUP 2003-8 A3.........cocoonevrrremerierineens | cevenae I [ 21 AFM | o 1,197,802 MON... 12/17/2004 | 05/25/2015
000780 LC 8|ABN AMRO MORTGAGE GROUP 2003-9 A1 AFM 406,940 MON... 10/14/2009 | 07/25/2018
02640C AF 2| AMERICAN GENERAL MORTG LOAN TR 2009-1 A6. AFM 3,430,000 MON... | . 06/24/2010 | 11/25/2014
02660T BU 6|AMERICAN HOME MORTGAGE INV TR 2004-3 6A5 . AFM X MON... 12/08/2004 | 04/25/2027
03072S P9 0|AMERIQUEST MORTGAGE SECURITIES 2005-R9 AF5..........oocvvnres [ s I I 2| AFM | ..............1,900,000 | ........ 80.162 1,900,000 MON... 10/21/2005 | 07/25/2020
04542B MS 8| ASSET BACKED FUNDING CERT 2005-AQ1 Ad......ccovvvemevennrrncrirenes [ e [ [ 2| 1FM | ..............1,825,968 | ........ 97.789 1,827,534 MON... 05/12/2011 | 10/25/2022
05949A EC 0 |BANK OF AMERICA MORTGAGE SEC 2004-4 1A2... B . 2[1FM] ..............9,901,563 | ...... ..9,935,710 MON... 09/28/2004 | 09/25/2021
05955P AJ 7 |BANC OF AMERICA FUNDING CORP 2009-R15A 2| 1FM MON... . 20,198 | 11/18/2009 | 07/26/2013
05955Q AE 6 |BANC OF AMERICA FUNDING CORP 2009-R17 3A1.....c.cvvvvvrmrvrrans | vrvns IO [ 2| .1FM 999,587 01.. (1,871) MON... | v ,559 | e 54,704 | 12/08/2009 | 01/26/2017
05956T AA 7|BANC OF AMERICA FUNDING CORP 2011-RT AT...coouivverercerieines | crve I [ 2|.1FM ...1,286,793 v 1,291,048 | 1,294,072 | 1,288,391 | (1 I 1,598 MON... 38,822 | 02/24/2011| 10/26/2013
073914 VK 6 |BEAR STEARNS MTGE SEC INC 1997-4 Ad........cocvvrvvrirnicvnnrens | e [ 2[.1FM 723,308 | ........ 99.908 | .... 749,542 01... 2,792 MON... | v 2,429 | oo 30,627 | 12/04/2009 | 03/01/2019
12642M AQ 3 |CREDIT SUISSE MORT CAPITAL CER 2009-12R 4A1........ccocemmrrnens | crvene I [ 2|.1FM ...1,008,068 | ...... 107.672] .... 996,853 1,001,029 0].. (2,388) MON... | cvoverreen 5,400 | oo 64,888 | 11/05/2009 | 10/27/2015
12667F R5 6|COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3..........ccccovvvins | vrvne IO 21.3FM | ... ..2,863,546 | ...... 101.853 | .... ....3,000,000 | .... 2,869,994 | ..o (V1 IO 4,815 MON... v, 165,017 | 01/05/2005 | 01/25/2035
12667F VF 9| COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4CB1.......oovvnvrenens | crvenne I [ 21 AFM | o 3,688,200 | ...... 105.662 | ...oovvvrnee 4,351,180 | ..ovvvvrenns 4,118,018 | .ovvverne 3,760,977 | overveirrrrerin L1 I 31,315 MON... | s 22,306 | cooovnees 267,683 | 08/13/2008 | 09/25/2034
12667F Y3 3 [COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13.... [ 2|.3FM 978,750 | ........ 81.802| .... MON... . 55,039 | 02/24/2005 | 02/25/2035
12667F YF 6|COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1A2.... I [ 2|.3FM | .............4,946,289 | ..... 105.044 . MON... | wovereeen22,917 | e 275,139 | 01/04/2005 | 02/25/2024
12668A MN 2| COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8.. IO 2[.3FM | .............4,353,160 | ........ 83.851 4,353,949 MON... | vovrerenn 22,458 | ... 269,742 | 03/07/2006 | 10/25/2035
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17 I [ 2[AFM | ... ..1,595948 | ........ 87.337 | oo 1,622,089 MON... 93,549 | 10/28/2010 | 12/25/2017
12669E S2 3| COUNTRYWIDE ALTERNATIVE LOAN 2003-39 A8.......ccovvvvrrvrerernnes [ vrenee IO 21 AFM | e 5,356,990 | ........ 96.420 [ ...corennen 5,422,570 | coovevveens 5,623,906 | ....ccvvrnne 5,546,057 MON... | vovrereen 23,433 | o 281,275 | 01/02/2004 | 11/25/2016
12669E ZG 4|COUNTRYWIDE ALTERNATIVE LOAN 2003-34 A6 [ [ 2|.1FM 570,525 | ...... 100.567 | .... MON... | covvrereeni2,502 | oo 30,023 | 08/27/2009 | 09/25/2012
12669F C7 6|COUNTRYWIDE HOME LOANS 2004-10 A7 [ [ 2|.1FM 486,609 | ........ 98.620] ... MON... 25,148 | 12/03/2004 | 09/25/2016
12669G 4J 7|COUNTRYWIDE HOME LOANS 2005-J3 1AT......ccomeemmmremermerinennenes | ceveee [ [ 2|.1FM 647,300 | ........ 99.084 1 ... 652,602 MON... 35,963 | 04/23/2010 | 11/25/2013
12669G C8 2|COUNTRYWIDE HOME LOANS 2005-13 A8.........ovveervemerierernrerinins | cvvene [ [ 2[.2FM | ... ..1,788,380 | ........ 88.353 | .... ,584,842 ....1,793,761 MON... . 98,697 | 07/21/2005 | 05/25/2035
12669G EZ 0|COUNTRYWIDE HOME LOANS 2004-28R A2........ccovvemevmmineeinninns | ceveee I [ 2| AFM | oo 985,343 | ........ 98.954 | ..o 989,540 | ..coovevennee 1,000,000 MON... | s, 583 | o 54,992 | 12/01/2004 | 04/25/2018
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152314 MV 9| CENTEX HOME EQUITY LOAN TRUST 2005-B AF5.........cccovvvmerinees | covne AFM 483,905 ..500,000 | .ooivreeree500,000 | o0 | i 0 MON... | .... .26,550 | 03/22/2005 | 07/25/2033
152314 PH 7|CENTEX HOME EQUITY LOAN TRUST 2005-D AF5........ccocemuvervrvnns | crvnne 2| 1FM 670,859 679,688 (5,323) MON...| .... . .35,777 | 10/05/2005 | 12/25/2012
161546 FW 1| CHASE FUNDING MORTGAGE LOAN 2003-4 1AB.........coovvveremeenenes [ cvveen | e [ verrnns 2|.1FM 458,844 | ................456,756 | .....c...c......450,433 | ..ocriiiiiiiiinn0 | s 3,692 MON... | coooreeeen 1,686 | oo 20,230 | 06/03/2010 | 12/25/2013
16162W BV 0| CHASE MORTGAGE FINANCE CORP 2003-S12 1AT......c.ovvenvvvvrrnes [ e 2| 1FM ....555,025 (1,837) MON... . 25,980 | 10/22/2009 | 11/25/2018
16165T AJ 2| CHASEFLEX TRUST 2005-1 2A4........ovumiiiieiinneineiieeeeessssessninns | oevenns 2[AFM | ...c..er..2,316,998 | .......90.623 ] ..............2,499,682 | ..............2,758,330 | .0 2412.272 | 0 | (57,204) MON... | cooerers 12,642 | oo 151,708 | 08/28/2008 | 07/25/2027
172973 2R 9| CITICORP MORTGAGE SECURITIES 2005-6 1A5... 2[AFM | 4,130,476 | .......93.732] .............4,055,092 | ...cc00eern4,326,262 | oo 130,476 | 0 | 0 MON... 20,279 283,159 | 02/08/2006 | 09/25/2035
172973 5F 2|CITICORP MORTGAGE SECURITIES 2006-1 2A1 2| AFM ..540,442 2,149 MON... .27,385 | 06/14/2010 | 01/25/2021
172973 C7 2|CITICORP MORTGAGE SECURITIES 2004-6 1A8... 2| 1FM 261,755 | o0 | 0 MON... | .... . . 14,397 | 11/12/2004 | 02/25/2012
17309N AD 3| CITICORP RESIDENTIAL MORT SEC 2006-1 A4. 2| AFM LABTAIT | 0 [ 51,674 MON... | s 9,898 | ..ooovvnnes 118,780 | 06/02/2010 | 07/25/2016
17310A AG 1|CITICORP MTGE SECURITIES INC 2006-2 1A7.. 2| 1FM 1,235,665 (8,621) MON... 5,922 53,293 | 03/22/2011| 08/25/2012
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3... 2[.1FM ...1,691,481 180 MON... 04/15/2011 | 09/25/2037
21075W BF 1|CONTI MTGE HOME EQUITY 1995-2 A5.......coomivririnrinrinerirerienens | covene 2| 4FM | ... 261,203 | ... 101470 .................265,332 | .................261,489 | ....... 261,489 | ..ovvvvvrcriieennd0 | i MON... 05/23/1995 | 10/15/2011
22541N 52 8| CS FIRST BOSTON MTG SEC CORP 2003-10 2A1. 2| AFM 01.441 MON... 10/28/2009 | 03/25/2018
22541N LU 1|CSFIRST BOSTON MTG SEC CORP 2002-26 1B2 2| 1FM MON...| .... 10/09/2002 | 09/25/2032
22541Q VG 4|CS FIRST BOSTON MORTGAGE 2003-23 1A4 2| AFM MON... 01/03/2006 | 04/25/2033
225458 AY 4|CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A2: 2| 1FM MON... 03/04/2005 | 01/25/2035
2254W0 KD 6|CS FIRST BOSTON MRTGE SEC 2004-7 6A1 2| AFM . MON...| .... 11/10/2010 | 09/25/2019
2254W0 PE 9|CS FIRST BOSTON MRTGE SEC 2005-11 8A1 2[AFM | i 822,367 | ... 99.808 ...813,795 MON... 03/23/2011 | 11/25/2012
22943Y UB 3 |CREDIT SUISSE MTG CAPITAL CERT 2009-3R 28A1. 2| AFM . ,863,801 1,418 MON...| .... 02/11/2010 | 08/01/2037
32051D 3U 4|FIRST HORIZON ASSET SEC INC 2004-4 1A3 2[AFM | ... 2,893,594 | ... 96.484 .2,894,520 (6,055) MON... | .... s 01/10/2005 | 04/25/2019
32051D X5 6|FIRST HORIZON ASSET SEC INC 2004-2 1A7.... 2[AFM | ... 3,401,112 | 102.871 .3,534,099 | .............3,435,467 | ..........3,415,964 | ....ccooiviivcnn0 | i MON... | .o 15,746 | ...cccooene. 188,951 | 11/15/2004 | 09/25/2018
32051D Z3 9|FIRST HORIZON ASSET SEC INC 2004-3 1A2 2| 1FM ,944,600 MON... 21,875 | .. 262,500 | 10/01/2004 | 01/25/2018
32051G CN 3 [FIRST HORIZON MTG PASS-THRU TR 2004-7 1A2 2[AFM | i 724,614 | 99.754 031,056 | i 732,858 | i 728,966 | o0 [ MON... | s 3,359 | oo 40,307 | 11/29/2004 | 07/25/2015
32051G KU 8 [FIRST HORIZON MTG PASS-THRU TR 2005-2 1A2.........oecurrrevernens | ceveene 2[AFM | i 419,673 | 97.705 ...413,661 MON... 1,940 23,286 | 11/17/2009 | 09/25/2012
36157R D9 3|GE CAPITAL MTG 1999-HE M et | s 2[.1FM . 291,218 | v 1,296,664 | oo 1,126,592 | 0 [ MON... | oo 7,245 | oo 86,941 | 04/16/2010 | 02/25/2029
36185N 5V 8| GMAC MORTGAGE CORP LOAN TRUST 2004-J6 2A3........ccoovvernenes [ covveen e [ wrverins 2| 1FM | ..............2,933,320 | ...... 105421 | oo 3,162,630 | ..............3,000,000 | ..ooererrnn2,955,613 | cooveviivcrvernnn0 | e MON... | corvervrs 13,750 | covvvrrnnee 165,000 | 01/03/2005 | 12/25/2034
362341 4B 2| GSR MORTGAGE LOAN TRUST 2006-AR1 2A2........cccocvvmriririnrinns | cevieae AFRM | 1,235,822 | L 94.485 1,206,896 | oo 1,277,341 | 1,257,912 | 0 | MON... ..2,943 | . 35,629 | 08/12/2010 | 11/25/2013
362341 DK 2|GSR MORTGAGE LOAN TRUST 2005-6F 1AT.......ccconivenrrerierinenins | cvvenne 2[AFM | e 936,691 | ... 99.063 ....921,006 ..932,965 (3,726) MON... | coooreererinns 3874 | o 34,864 | 03/08/2011| 05/25/2014
40432B AA 7 |HSI ASSET LOAN OBLIGATION 2007-2 1AT......ovvierernervrrnerinnneirens | crvee | oo [ corerinnns 20 AFM | oo 901,424 | ....... 95.962 | ..o 950,564 | .................990,562 | ....... 921,563 | ...ocoovvvvvrennn0 | 8,556 MON... | v 4,540 | ..o 54,481 | 06/15/2010 | 08/25/2022
437185 AC 5|RESIDENTIAL FUNDING MRTGE SEC 2006-HI2 A3.........cooconeerieene | crvenne AFM 1,399,572 | ...... 100.250 11,633,411 ...1,476,820 ...43,043 MON... 7,380 | . 88,563 | 07/26/2010 | 05/25/2013
43718W AB 8|RESIDENTIAL FUNDING MRTGE SECU 2007-HI1 A2. I I 2[1FM | .. ...1,881,027 | ..... 100.000 1,919,415 | .. 1,919,415 | ... ...1,909,033 ...11,893 MON... | oo 9,021 | oo 108,255 | 07/01/2010 | 03/25/2012
45254T PM 0 [IMPAC SECURED ASSETS CMN OWNER 2004-2 AB.........cccoovvvmerns | evree | oo | verereeens 21 AFM | oo, 1,776,136 | ........ 97.454 | ....ovvvnne 1,760,626 | .............. 1,806,623 | ...coovvvnnee 1,776,396 260 MON... | s 7,520 | v 61,287 | 04/14/2011 | 02/25/2034
45660N QC 2 |RESIDENTIAL ASSET SEC TRUST 2003-A5 Ad.......ccccoovovervmrvvrians [ AFM ...1,055,738 | ...... 102.883 11,234,269 1,199,682 | ..o 1,154,230 | o0 | e 28,858 MON...| .... 4,749 10/01/2008 | 04/25/2014
45660N QF 5|RESIDENTIAL ASSET SEC TRUST 2003-A5 A7 .......ccoevmrerermrerinnins [ ereree 2[1FM | .. ...6,905,937 | ...... 107.012 7,490,840 | .. 7,000,000 | ... 16,932,496 | ....cocovvrinirnnn0 [ e 5,499 MON...| .... 2,083 05/06/2003 | 05/25/2033
46628C AC 2|JP MORGAN ALTRNTVE LOAN TRUST 2006-S2 A2.........cooorervmrvveres | vvvee [ e | verrerenee 20 AFM | oo 573,285 | ........ 99476 | ... 580,439 | .ovvrivirnnd 583,496 | ....cccovvns 580,218 | .ovevrverirrnennn0 | e 3,507 MON... 2,825 07/12/2010 | 04/25/2012
52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2........cocumerierirmerrnireessninesssesssnins | ceveee AFM L8772 | 92.014 .1,840,280 2,000,000 ..1,877,112 MON... | .... 01/09/2007 | 11/25/2029
52520M AG 8|LEHMAN MTG TRUST 2005-1 2A4.... OO I 2|.2FM ...4,373,005 | ... 93.932 4,292,216 4,569,493 | ... ...4,373,005 MON...| ... 11/07/2005 | 09/25/2035
55265K 2C 2 [MASTR ASSET SEC TRUST 2003-11 BA15.......ccvmrrrerirneerinineinenins | veeeee | oo | verereeens 2|1FM | .............9,635,938 | ...... 102.823| ..coovvne 10,282,300 | ....cccoone. 10,000,000 | ....cocvvveeer 9,887,056 MON... 12/05/2003 | 02/25/2016
55265K 2X 6 |MASTR ASSET SEC TRUST 2003-11 10AT......ovvivemirinrirerinnivenes [ e AFM | .....e......569,614 | ... 104.448 592,728 | ................567,486 | ....... 567,875 MON... 07/22/2009 | 11/25/2018
55265K VE 6|MASTR ASSET SEC TRUST 2003-4 3A1 [V 2[AFM | i 156,698 | ... 101.187 .160,768 158,882 | oo 157,359 MON... 07/29/2009 | 04/25/2018
57643M JK 1|MASTR ASSET SEC TRUST 2004-11 5A3........coovvvmirenrenmrinenrenrnee | eevivee [ oo [ cervvninns 21 AFM | o 1,417,500 | e 99.969 | ....ovvvvne 1,749,458 | .............. 1,750,000 | ..ooovvrvenee 1,475,962 MON... 10/24/2008 | 05/25/2027
73316P CE 8|POPULAR ABS MORTGAGE PASS-THRO 2005-2 AF5.......cccovvvmerree | vveeee | or | verireens 2| AFM | .ooviveen250,000 | ... L1000 226,750 250,000 | ....... 250,000 MON... 03/28/2005 | 05/25/2026
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73316P DP 2 |POPULAR ABS MORTGAGE PASS-THRO 2005-3 AF5.......ccooeverneens [ e AFM ...1,999,984 | ........ 95.977 11,919,540 ...1,998,484 0. 542 MON... | .... 1,719 06/09/2005 | 07/25/2026
73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A5, RO I 2| 2FM | ...1,900,000 | ........ 85.949 11,633,031 | .. ..1,900,000 | ..ooovrieririirns (U [P 0 MON...| ... 19,445 11/18/2005 | 07/25/2016
74160M BP 6 |PRIME MORTGAGE TRUST 2003-2 1A10......ccinverrieernrenerrerineens | ceveee I [ 21 AFM | o, 5,282,457 | ..... 103.552 | ..vvunirnes 5,722,225 | .oovvvernn 5,525,944 | .....c.cccco.. 5,400,674 | .oooovvvirriein (1 I 29,025 MON... 01/03/2006 | 08/25/2033
74927D AL 0|RBSSP RESECURITIZATION TRUST 2010-4 BA1.........cooovevevrinriens [ e 2|.1FM ...2,135545 | ........ 98.283 .2,098,872 | .. 2,135,545 | o0 [ L0 . ceernnniD, MON...| .... 04/20/2010 | 01/26/2015
74930E AM 1 |RBSSP RESECURITIZATION TRUST 2010-12 3A4.......coovnerireriniinns [ s 2|.1FM 1,232,705 | ... 99.786 11,220,149 MON... | .... 02/15/2011 | 08/27/2013
74958D AH 1|RESIDENTIAL FUNDING MTG SEC | 2006-S10 2A1.......c.oovvevvvnvrenns [ e 2|.1FM ....962,960 MON... 05/20/2010 | 10/25/2021
760985 7E 5|RESIDENTIAL FDG SEC CORP 2004-RS7 Al5. 2|.2FM ,578,095 0. MON... 07/20/2004 | 12/25/2028
760985 L6 6|RESIDENTIAL FDG SEC CORP 2003-RS11 AIBB...........covvevrveerirerirs | ceriene 2|.1FM .3,190,240 (1,852) MON... 12/17/2003 | 09/25/2029
760985 UX 7|RESIDENTIAL FDG SEC CORP 2003-RM2 Al3.... 2|.1FM ...377,548 155 MON... | .... 12/06/2004 | 07/25/2015
76110G ZD 6 |RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7.... 2[.1FM ,138,787 | .. (1,037) . MON... 12/01/2011 | 05/25/2031
76110H J7 5|RESIDENTIAL ACCREDIT LOANS INC 2004-QS16 1A3.. 2|.1FM 1,578,580 | .. 2 A.878,000 | i 0 [ L0 . v, MON... | .... 01/11/2005 | 12/25/2034
76110H KS 7|RESIDENTIAL ACCREDIT LOANS INC 2003-QS19 NB7. 2[AFM ] .............4,938,001 | ...... 103.600 MON...| .... 12/11/2003 | 10/25/2033
76110H Q7 7|RESIDENTIAL ACCREDIT LOANS INC 2005-QS2 A2.. 2[.1FM 95443 | . MON... . 03/08/2005 | 02/25/2035
76110H RW 1| RESIDENTIAL ACCREDIT LOANS INC 2004-QS4 A2.. 2[AFM] ..............7,670,000 | ...... 104.432 MON... | .... 6,667 04/29/2004 | 03/25/2028
76110H TW 9| RESIDENTIAL ACCREDIT LOANS INC 2004-QS7 A2........ccoocrivvreres [ rvere 2[AFM | . 973,438 | .. 104.334 MON...| .... .5,000 06/09/2004 | 05/01/2034
76111X HD 8 [RESIDENTIAL FUNDING MTG SEC | 2004-S4 1A6.. 2|.1FM 03.835] . MON... 4,906 08/19/2004 | 04/25/2015
76111X QK 2 |RESIDENTIAL FUNDING MTG SEC | 2004-S9 1A7.. 2|.1FM 3,000,000 | ... . MON... 13,750 01/03/2005 | 07/25/2015
76112B EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3 A14.........coccrvveer [ vocens 2|.1FM 7,000,000 | ........ 6,991,119 MON... 32,964 395,938 | 11/05/2004 | 05/25/2027
76112B SP 6 | RESIDENTIAL ASSET MTG PRODUCTS 2005-SP1. 2|.1FM 87,965 | ... 87,073 MON...| .... ..385 | .. ...4,612 | 05/29/2009 | 05/25/2013
805564 PA 3|SAXON ASSET SECURITIES TRUST 2003-3 AF5.. 2|.1FM 4,231,649 | ...ocooonven. 4147524 | oo (U IO (84,125) MON... 18,349 | .. 236,875 | 09/04/2003 | 07/25/2030
86359A X7 3|STRUCTURED ASSET SECURITIES 2003-29 A2.... 2|.1FM 5,000,000 4.794,366 | ...covrriirerinnd (VN I 115,103 MON... 21,875 | .. 262,500 | 05/11/2004 | 04/25/2020
86359B 3A 7 |STRUCTURED ASSET SECURITIES 2005-1 5A1. 2|.1FM 788,556 ..756,420 0. 6,050 MON... | .... 3614 | .. 43,371 | 06/21/2010 | 01/25/2020
86359B 5G 2 [STRUCTURED ASSET SECURITIES 2005-4XS 3A4 2[.1FM 2,300,901 | ........ 2,292,720 0].. 447 MON... ..9,184 | . 82,660 | 03/17/2011| 08/25/2014
86359B E3 1 |STRUCTURED ASSET SECURITIES 2004-19XS A5.... 2|.1FM X . 7,000,000 | ....cc0eerr. 7,000,000 | cooooernirnrinnnnnd (1 [P 0 MON... | corvervrees 31,267 | v 375,200 | 09/24/2004 | 12/25/2021
86359B J8 5|STRUCTURED ASSET SECURITIES 2004-20 8A2.........c.ccocvvvvvvvrins [ e 2| M 970,899 80.490 ....804,900 | .. 1,000,000 | ... ..976,995 0 ... 5,277 MON... 4375 | . 52,500 | 12/01/2004 | 04/25/2018
86359D GT 8|STRUCTURED ASSET SECURITIES 2005-10 5A9........cormvereervnine [ woreens [ [ 2| 1FM | ..............1,835,508 | ...... 103.932 | oo 1,970,013 | oo 1,895,483 | ...covvvvnnee 1,861,905 0 ... 3,014 MON... 07/21/2005 | 11/25/2034
86359D JT 5|STRUCTURED ASSET SECURITIES 2005-14 2AT.......cccoovvveniivnniens [ s AFM ...4,205928 | ........ 98.853 4,296,746 4,346,602 0 ... 9,043 .75,689 MON... 11/10/2005 | 10/25/2023
902638 HE 1[UCFC HOME EQUITY LOAN 1998-D MF2 |2 [ IFM | ..2,041,682 | ....... 56.243 1,228,132 | .. 2,183,617 | ... 12,041,682 | oo (1 [ (1 I 54,683 MON... s 01/19/2000 | 06/15/2020
92922F QH 4| WASHINGTON MUTUAL 2004-S2 2A2.......ccccovrmrmirirenrirernsirernsinnes | cereee [ I 20 AFM | oo 573,89 | ...... 101.784 | oo 582,223 | .o 572,019 | oo 570,464 MON... | coociieeni2,622 | o 31,460 | 07/15/2009 | 08/25/2012
92922F VE 5| WASHINGTON MUTUAL 2004-S3 3AT.......ovveerimererirerenensseeseninnns | crveee AFM | i 481,720 | 100.311 ...481,713 ...480,219 ..480,162 MON... . 28,813 | 08/20/2009 | 01/25/2017
94980K AG 7 [WELLS FARGO MBS 2004-4 A7 I IO 2] AFM ,838,869 9,309,533 MON...| .............43,484 | ........... 521,785 | 05/26/2004 | 03/25/2017
94980Y AG 7 |WELLS FARGO MBS 2003-16 2A3..........cccoeemrimerinernensnsesssessensnes | eneees I [ 21 AFM | 48,266 | .......99.861 | oo 47,751 | e AT,81T | 47,727 MON... | coovererrerenen 179 | i 2,152 | 11/05/2009 | 04/25/2012
94981A AA 1 |WELLS FARGO MBS 2003-14 1AT....coviiiriiinnierneirerssiseeseeeninees | eevees AFM | ................367,351 | .....101.837 | .................373,516 | .................366,778 | ....... 366,547 MON... | .... 17,422 | 07/24/2009 | 11/25/2018
94981B AA 9 [WELLS FARGO MBS 2004-T A1 OO I 2] IFM cevrrrerenennenn218,626 | i 193,275 0].. (5,270) 0 MON... | .... . ...6,086 | 08/25/2009 | 07/25/2034
94982C AF 5| WELLS FARGO MB TRST 2004-DD 2A5.........coovvviiererenrinnierinniens | evee IO I 2[AFM | cien..698,602 | ....... 98114 | oo 699,415 | ...cooocvvvnnce 712,859 | oo 708,028 0 ... 9,426 0 MON... | v 1,569 | e 17,848 | 01/21/2011| 07/25/2012
94982J AA 1 |WELLS FARGO MTG BACKED SEC 2005-6 A1........ovevvuervmerrererniens [ wreens AFM ..2,531,198 | ........ 99.609 .2,480,986 2,490,724 ...2,516,534 MON... . 65,382 | 06/09/2011 | 03/25/2014
94982W AZ  7|WELLS FARGO MB TRST 2005-9 2AB........ccoovrrrerernriverenieesnineninnes | wveene 2| EM | ...4,270,028 | ...... 103.774 4,639,676 | .. 4,470,943 | ... ...4,270,028 MON... | .cvereerrn 19,560 | oo 234,722 | 11/07/2005 | 09/25/2035
94982W BB 9|WELLS FARGO MB TRST 2005-9 2A8........ovverevrmrererrsererierennins | cevene [ [ 21 AFM | oo 4,397,682 | .......93.047 | .............4,308,692 | ............. 4,630,662 | ...covvnvne 4,502,695 MON... | s 21,224 | e 254,683 | 02/23/2006 | 09/25/2035
94984F AV 1| WELLS FARGO MBS 2006-11 A20 3FM ....4,792,000 ....5,000,000 MON... ..25,000 | ............300,005 | 09/27/2006 | 09/25/2022
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... 248,787,508 257,926,702 XXX... 1,171,619 | ......13,986,132 | ..... XXX.oooot [ oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05955R AA 2 | BANC OF AMERICA LARGE LOAN 2009-FDG A.......ccovvvrmeererinirnnns | ....... | . | .......... 2 ‘ AFM ‘ .............. 1,021,266 | ...... 107.329 | oo 1,038,356 | ...ooovrrnnennd 967,451 | .oovoviennee 1,019,722 | o0 [ i (1,326) | o0 | 0 | e 5.204|......... 4.761 | MON... | ................ 4,196 | v 50,346 | 10/27/2010 | 01/25/2042
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30261X AA 6 |FREMF MORTGAGE TRUST 2010-K9 B.......coosverrrirnerrerineereeiseniins [ s 1AM ....2,894,063 | ........ 90.542 .2,716,260 3,000,000 ...2,898,211 .0 12,909 ...104,935 | 04/07/2011 | 08/25/2020
30262B AL 9 |FREMF MORTGAGE TRUST 2011-K11 B...covverereirierirerirenineeins [ e 2 1AM | .. 1,782,346 | ... 98.831 .1,976,620 2,000,000 | ... ...1,794,909 .0 . v, . ....67,791 | 03/21/2011 | 12/25/2020
46625M RC 5| JP MORGAN CHASE COMMERCIAL MOR 2002-C3 B......ccooveinernnnes [ wovnee [ [eonnrns 2| AFM | o, 1,043,281 | ...... 102.781 | oo 1,027,810 [ oooovrrnne 1,000,000 | .coovvrennes 1,018,593 0 (20,880) | .vvvverernerinnnnn0 | o [ 5146 ........ 3.003 [MON... | .oocreeereeen$,288 | v 51,460 | 10/15/2010 | 12/12/2012
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ... | wonriinneend 6,740,956 | ... XXX.ooooow | corvirienens 6,759,046 | ....ccooennt 6,967,451 | oo 6,731,435 0 (5,495) | .0 | XXX XXX XXX [ s 29,008 | ... 274,532 |..... XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00441R AH 0|ACE RV AND MARINE TRUST 2001-RV1 D.....ovvveurrrerenrrierirerernennns [ s .3AM 0 (1,867) 12/07/2010 | 02/20/2013
00442Q AG 3 |ACE SECURITIES CORP 2003-MH1 B1 .3AM 0 (16,776) 10/12/2010 | 03/15/2016
009325 AD 3| ACBN 2003-TA D.....vvrvurirmirirrirriierienerienisesessesssisesienssessensssssses | coveene .3AM . . .0 ..35,727 | ... 07/23/2009 | 04/20/2013
03064A AC 8|AMERICREDIT AUTOMOBILE REC 2009-1 A3.........coocvmmremerrerirneens [ s AAM | 377,564 100.728 ....377,364 .0 (834)] ... 10/08/2009 | 07/15/2012
03064N AF 3| AMERICREDIT AUTOMOBILE REC 2011-2 1AM 02.711 ,567,775 0 04/06/2011 | 12/08/2014
05606T AA 1|BXG RECEIVABLES NOTE TRUST 2010-A A....ccvvvvrereierineineiiienes | cevee AAM | 1,958,137 101.152 11,982,212 .0 12/14/2010 | 10/02/2018
123168 AA 4 |BUSH TRUCK LEASING LLC 2011-AA A...ccovvvrerrrirrierinerienineens | v 1,412,918 0 03/04/2011 | 10/01/2016
1248P8 AD 1|CREDIT-BASED ASSET SER & SECUR 2006-MH1 AF4.. ,336,466 0 08/26/2011 | 11/25/2019
1248P8 AH 2|CREDIT-BASED ASSET SER & SECUR 2006-MH1 M1.......cccovvevvvnns | crvrn 11,953,320 0 06/01/2010 | 09/25/2024
12519B AA 2| CHRYSLER FINANCIAL AUTO SECUR 2008-B B........cccccoovuemivmriacns | crv .2,029,320 .0 8,357 06/09/2010 | 11/08/2012
12557Y AE 7|CIT EQUIPMENT COLLATERAL 2010-VT1A C ,063,700 0 4,320 03/03/2010 | 03/15/2014
125634 AA 3| CLI FUNDING LLC 2011-TANOTE......ccooiiiiriiirinnicniisniiienissisniens | i 11,351,311 .0 2,274 03/15/2011 | 03/18/2026
12612B AE 0| CNH EQUIPMENT TRUST 2010-A B. JEOTUTRRRRTR PO .1,029,200 .0 03/19/2010 | 04/15/2016
126158 AM 2| CNH WHOLESALE MASTER NOTE TRST 2009-1A B.. ,079,400 0 07/07/2010 | 09/15/2012
126186 AA 3| CPS AUTO TRUST 2011-A A...cooiieeriserienieeereeisseesessssensessensnns | cevees 1,417,097 .0 04/21/2011 | 11/15/2015
12620T AD 3|CNH EQUIPMENT TRUST 2009-B Ad.........cocovviieiimrieiiriiniicsiiinnns | v 11,136,938 .0 08/31/2009 | 10/15/2013
14041N  BX 8 |CAPITAL ONE MULTI-ASSET 2005-B1 B1 ,084,030 0 06/10/2009 | 02/15/2015
17290D AD 6 | CITIFINANCIAL AUTO ISSUANCE TR 2009-1 Ad.......cccvmvimirveriecn [ s .2,023,860 2,000,000 .0 10/01/2009 | 03/15/2013
17308B AL 2| CITIBANK OMNI MASTER TRUST 2009-A13 A13.....cocvvvreriieerveinnes | crvene .2,186,940 2,000,000 0 12/03/2009 | 08/15/2014
20846Q HE 1 [{CONSECO FINANCE SECURITIZATION 2001-2 M1.......covvvenriniriiens | o 6,052,536 920,754 06/13/2001 | 02/05/2004
.................................... 0 0.000 0 RSSO
22540A AJ 7 |ASSOCIATES MANUF HOUSING 1997-1 B1.......ovvevvivercnnivcrrnriinns [ v | oo | o2 | TAM | 03,893,919 | o 107.589 4,311,605 | ..ccoee0... 4,167,435 | i (U I 21,079 04/03/2000 | 08/15/2018
22540A CP 1 [ASSOCIATES MANUF HOUSING 1997-2 CLASS M. JIO . ....2,518,080 | ...... 100.702 . 2,752,000 | ... . 0 ... 8,779 03/03/2000 | 02/15/2024
23336E AC 0 |DT AUTO OWNER TRUST 2011-1A C..oevvvvvneicrinninenieeiseessssisenes | venen | oo | eveeennn2 | TAM | i 2,499,703 | ...... 100.147 | ... 2,503,675 | ..o 2,500,000 | ..cocoornnene 2,499,820 0 17 02/02/2011 | 10/15/2013
254683 AH 8|DISCOVER CARD MASTER TRUST 2008-Ad Ad.........ccoovvmerermeerrieinns | vevenne ....2,033,281 | ...... 106.373 .2,127,460 2,000,000 ...2,012,910 0 (8,326) 06/10/2009 | 06/15/2013
30277M  AA 2| FUEL TRUST 20111 cociiiiiieineisessiiesisesiesisessssissssessesssennns. | crveee . ...1,000,000 | ........ 99.894 ....998,940 1,000,000 | ... ..1,000,000 | ..ooovrieriiiis (U [P 0 04/12/2011 | 04/15/2016
31331F AL 5|FED EXPRESS CORP A-2.......cccommurrmriniernininernssnineeneenensssssssssssnes | evvneee | o [eoveeernn2 | 2AM | i 1,000,000 | ...... 116176 | oo 1,161,755 | oo 1,000,000 | ..coovvrvnnee 1,000,000 . 08/21/1995 | 01/05/2016
34528Q AT 1[FORD CREDIT FLOORPLAN MSTR TR 2010-3 C.... ...1,995938 | ..... 106.525 .2,130,500 2,000,000 21,997,287 |0 [ 782 |0 |0 [ 4990 | .l .5.090 [MONLL | e 4,436 | ..o 99,800 | 03/24/2010 | 02/15/2015
34529G AG 0 [FORD CREDIT AUTO OWNER TRUST 2009-D Ad........cccomvuvmmermernens | cvvenne . ..1,999,671 | ...... 101.434 .2,028,680 2,000,000 | ... ...1,999,891 3 . 2,649 | . 59,600 | 09/02/2009 | 06/15/2013
36161F AE 5|GE EQUIPMENT MIDTICKET LLC 2009-1 B......c.oevvvvvverrervrnvrenvenne [rvvene [oe [ ereveen2 | TAM | i 2,072,273 | ...... 102.776 | ... 2,055,520 | ...cccvvnnee. 2,000,000 | ..cocvernnee 2,032,557 | oo [ eiieicen(19,966) [ o0 |0 | 15670 | 4616 |MON... | .coocovvvneve. 5,040 | .o 113,400 | 12/15/2009 | 07/15/2013
36187X AD 8|GMAC MTGE SERVICER ADV FDNG 2011-1A Ao [ s 2,499,972 | ........ 98.014 .2,450,350 2,500,000 ...2,499,979 69,750 | 03/11/2011| 06/15/2013
39153V AR 5|GREAT AMERICA LEASING REC 2009-1 A4 TN IO ..2,599,786 | ...... 101.741 .2,645,266 2,600,000 | ... ...2,599,936 . 82,940 | 11/02/2009 | 02/15/2013
39153V AS 3 |GREAT AMERICA LEASING REC 2009-1 B......cccovvvvvvermerernnrnerrnceinee | vvreee | oo | vevreeei | TAM | 999,774 | ... 103.280 | ..cvvvnrrne 1,032,800 | ..ooovvreneee 1,000,000 | ..coorverneens 999,863 | ...ovvvvrrrerienns0 | i3 | 0 [0 [ 4520 o 4568 | MONLL. | 2,009 | e 45,200 | 11/02/2009 | 11/15/2014
39153V AZ 7 |GREAT AMERICA LEASING REC 20111 C...ovvuvvrrerirerencririncrennnes | vvvee | oo | vevreei | TAM | inn..999,928 | ... 102.169 1,021,690 | e 1,000,000 | ..coorvvernnene 999,935 . .27,322 | 02/16/2011 | 02/15/2018
393505 CF 7|GREEN TREE FINANCIAL CORP 1994-2 AS5.... [T . ...233,507 | ...... 100.279 ....235,040 234,386 | ....... 234,346 N ...865 | .. .19,454 | 05/10/1994 | 10/15/2012
393505 KX 9|GREEN TREE FINANCIAL CORP 1995-10 M1 MH.....c..oovvnivenviverens | cevivee [ oo [ eerriinnn 21 AAM | e 3,633,284 | ...... 100.060 | ...ovovvrenee 3,669,869 | ....ccoovnee. 3,667,668 | .............. 3,653,746 | ..ooovvvvvrirreeen0 [ i 1758 |0 | . OV 1411 | 256,737 | 07/18/2001 | 07/15/2020
42805R AU 3| HERTZ VEHICLE FINANCING LLC 2009-2A AT.......vvvvvreernmrnernens | v | e [ verins 2| 1AM | e, 1,499,910 | ...... 1021477 | v 1,532,655 | ..ovvverene 1,500,000 | ..cooovrennee 1,499,968 | ....ocvvvvrrnrrnen0 [ e 28 | e [0 | 4260 | 4.300 | MON.. ...1,065 63,900 | 10/16/2009 | 03/25/2013




Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

veol3d

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Maturity
42805R AW 9| HERTZ VEHICLE FINANCING LLC 2009-2A B1.......ovoonerrrrinerirnrinens [ s 1AM 2,499,472 | ...... 101.350 .2,533,750 2,500,000 0 155 2,058 06/10/2010 | 03/25/2014
44921A AD 3 |HYUNDAI AUTO RECEIVABLES TRUST 2009-A A4 IO 2| 1AM | ..2,999,491 | ...... 102.288 .3,068,640 | .. 3,000,000 0 146 4,200 09/02/2009 | 02/15/2014
46616M AA 8| HENDERSON RECEIVABLES LLC 2010-3A A...ccccourererenerierieninenns [ s I [ 21 AAM | e, 1,380,443 | ...... 100.307 | .ovvvnrrne 1,393,390 | .cooovrrennee 1,389,125 0 06/01/2011 | 01/15/2032
477874 AD 3|JOHN DEERE OWNER TRUST 2009-A Ad........covvmruririnrinnninerirenes | ceveene 2[AAM | 999,375 | . 101.747 11,017,470 0 06/23/2009 | 05/15/2013
49327TH AE 5|KEYCORP STUDENT LOAN TRUST 2006-A 2A2.........ooconverreeneinnns [ s 2[1AM | .............. 1,333,950 | ........ 98.262 11,376,132 07/27/2010 | 10/27/2013
52176Y AA 2 |LEAF Il RECEIVABLES FUNDING LL 20104 A.......cccoovvvrrmirrerirenens [ s 2[AAM | e TB4,572 | 100.396 ....781,500 12/03/2010 | 08/20/2018
52176Y AD 6 |LEAF Il RECEIVABLES FUNDING LL 2010-4 B 2| .1AM .98.480 . ,462,000 12/03/2010 | 01/20/2019
52177A AA 3 |LEAF Il RECEIVABLES FNDG LLC 2010-3 A.... 2[AAM | 939,412 | L 99.915 ...941,149 08/12/2010 | 08/20/2012
52177A AB 1 |LEAF Il RECEIVABLES FNDG LLC 2010-3 B 2| .1AM 07/27/2011 | 03/20/2013
55264T CN 9| MBNA CREDIT CARD MASTER NT TR 2004-B1 B1. 2| 1AM 06/02/2009 | 03/15/2014
55313U AD 1|MMAF EQUIPMENT FINANCE LLC 2009-AA Ad........cccoovvmmvemeinninnns [ s 2[1AM | .............2,999,435 | ... 105.500 12/02/2009 | 07/15/2015
57164X AA 7 |MARRIOTT VACATION CLUB OWNR TR 2009-2A A........cccomvvevvrrenens [ e 2[AAM | e 787,653 | . 102.590 10/16/2009 | 02/20/2016
59549N AD 5|MID-STATE TRUST 6 A4.... 2[.1AM 01.612| . 06/09/2010 | 07/01/2020
59549W AA  1|MID STATE TRUST SERIES 11 A1 2[1AM | ..............1,638,830 | ........ 96.260 . 04/22/2010 | 08/15/2022
59560U AA 9| MID-STATE TRUST 2004-1 A. 2[1AM | ... 1,384,614 | ... 103.185] ............. 1,396,209 | ..o 1,353,112 | 1,383,362 | 0 | e (1,253) | e [0 [ 16,005 | ... 5670 [ MONLL. | oo 6,771 | oo 54,170 | 04/19/2011| 12/15/2026
59560W AC 1|MID-STATE TRUST 2010-1 M 2| 1FM 99377 . 8,248 | . 98,979 | 11/12/2010 | 09/15/2028
63937W AE 5|NAVISTAR FINANCIAL CORP 2010-A C 2[2AM | ............. 1,984,269 | ...... 104.075 B [ 4,449 | ... 122,516 | 06/04/2010| 11/18/2013
68619A BK 2|ORIGIN MANUFACTURED HOUSING 2005-5 A Ad........cccovvvemvvemennns [ s 2[1AM | ..............1,638,000 | ...... 102.850 7,213 72,133 | 02/11/2011| 01/15/2024
69138V AB 7[OXBOW RESOURCES LLC 2011-1A A2... 2| 1AM 12.457] . 6,563 .58,248 | 03/25/2011 | 05/01/2036
74112R AA 8 |PRESTIGE AUTO REC TRUST 2009-1A A....coecovmivrmremermsernerierineens [ s 2[1AM | ... 1,217,482 | .. 102.655 3,069 69,043 | 12/02/2009 | 09/15/2013
78446D AB 5|SLM STUDENT LOAN TRUST 2011-A A2. 2[AAM | 999,992 | . 103.299 .27,798 | 04/14/2011| 07/15/2017
78487Y AA 1[SVO VOI MORTGAGE CORP 2010-AA A.. 2| .1AM 00.426 | . 49,607 | 08/23/2010 | 01/20/2021
80282P AE 5[SANTANDER DRIVE AUTO REC TRUST 2011-1C.. 2[.1AM . 28,638 | 04/28/2011| 10/15/2014
82651L AA 1|SIERRA RECEIVABLES FUNDING CO 2010-1A A1. 2| .1AM 744,522 .32,679 | 03/12/2010 | 11/20/2018
82651N AA 7|SIERRA RECEIVABLES FUNDING CO 2010-3AA... RO I 2] 1AM 497,833 .18,835 | 10/14/2010 | 06/20/2017
82651P AA 2 |SIERRA RECEIVABLES FUNDING CO 2010-2A A.....cevouvvmeriererncnins [ s [ [ 2| AAM | 903,843 | L 94 1AT | 851,031 34,711 | 07/16/2010 | 07/20/2019
82651R AA 8|SIERRA RECEIVABLES FUNDING CO 2011-1A A ..cvveereriirverneienns [ v 1AM .940,447 23,279 | 03/16/2011 | 03/20/2017
826671 AD 1|SIGNAL SEC CORP MFD HSG 1998-2 A. [ I 2| 5AM .918,389 931,118 | ..cooece 929,943 ..5,757 | . 69,089 | 04/30/1998 | 04/01/2030
82838W AA 3| SILVERLEAF FINANCE LLC 2010-B A N [ I 2[AAM | ..o 2447179 | 104.094 | .....coeenee 2,548,797 | ...cocvennee. 2,448,553 | ....cocceeee. 2,446,622 B - 12,243 | e 136,303 | 12/23/2010 | 05/16/2022
82838W AB 1|SILVERLEAF FINANCE LLC 2010-B B B ol 2AM ...611,834 669,594 612,138 | o 611,620 4,323 48,132 | 12/23/2010 | 05/16/2022
844741 AG 3 [SOUTHWEST AIR 93-B......covviiirriiiieiiieineiesnsisiessesssssesesssines | svveees 2| 2AM | ...260,536 | ...... 102.406 311,567 | .. ..304,247 | ....... 299,823 L0 o 5132 | .. .19,046 | 05/25/1994 | 09/24/2012
844741 AS 7|SOUTHWEST AIR 95 A4 . JSSSTRRTRINN IOV I [ 2| 2AM | ..o, 5,000,000 | ...... 112709 .ovorrrne 5,635,450 | ..ooovrernees 5,000,000 | .cooovvrrnnes 5,000,000 | ..ooorrereirerinan (1 [ (1 TN (V1 (10 I 76401 ......... 7.642 [ | i, 191,000 | coveverees 382,000 | 10/04/1995 | 01/01/2018
872162 AD 4 |TAL ADVANTAGE LLC 2010-2A A.....ooorirriineieieiseiesiessnisnennes | v AAM | ..............883,333 | ... 106.442 ....940,238 883,333 | ....... 883,333 . 38,511 | 10/13/2010 | 10/20/2025
872162 AF 9|TAL ADVANTAGE LLC 2011-1A A, [T o2 1AM | ...2,270,833 | e 101.082 295,404 | ..ooeonnne 2,270,833 | .ovvrerene 2,270,833 | v [0 [0 |0 | 14600 | e 4,644 [MONL | 2,902 | e 96,624 | 01/14/2011| 01/20/2026
883145 AJ 3| TEXTAINER MARINE CONTAINERS 2011-1A A...covvviriineieieinees | v IO I 2[1AM] ..............1,900,000 | ........ 99.000 | ...ovvrvneee 1,881,000 | ..oocvvreneee 1,900,000 | ...coovvvenee 1,900,000 | ..ocovrvcrimrreen0 [ o0 | 0 [0 4700 | o 4746 |MONLL. | 217 | 43,658 | 06/17/2011 | 06/15/2026
886417 AA 4| TIDEWATER AUTO REC TRUST 2010-A A.....ooorererrmeeneernerserienens | crveee 1AM L377,769 | ... 101.614 ....383,893 ..377,796 ..377,788 .22,365 | 02/05/2010 | 01/15/2013
89656C AA 1| TRINITY RAIL LEASING LP 2010-1A A v [ 2] 1AM 1,919,441 | ... 100.241 ,924,067 | .. 1,919,441 | ... 1,919,441 .99,696 | 10/18/2010 | 01/16/2031
89690E AC 1 |TRIP RAIL MASTER FUNDING LLC 2011-1A A2......ovvoeremierieirnerrnnns [ s [ [ 2|.1AM | ..............2,000,000 | ...... 105.834 | ....oovvvenee 2,116,680 | ..ooovvernee. 2,000,000 | ..ovrernvene 2,000,000 53,212 | 06/29/2011 | 07/15/2041
927188 AA 3 |DT AUTO OWNER TRUST 2009-1 AT.....vvverivirreririnerierinenienersseins | wvenes ol JAAM | ...........509,550 | ... 100.480 ....512,034 ...509,588 | ....... 509,583 0 ...675 ....15,186 | 12/10/2009 | 07/15/2012
08055E AD 8|BELO PLC EVST-2 19A.. . [ESTRRTRE IR Fl. . AF ,790,000 | .. 5,000,000 | .cooovrrins 5,000,000 | ..o 0].. .0 .. 0 cered v 116,250 | ............337,500 | 02/27/2007 | 02/27/2012
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities e XK | i 132,049,140 | .......... 133,827,400 | .......... 128,417,648 | ..ot 920,754 | ..o 15,920 [ oo {1 O 0 .. XXX XXX XXX | s 767,779 | ......... 6,209,870 |..... XXX | e XXX......
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Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Codes 7 Fair Value 10 Change in Book/Adjusted Carrying Value Dates
4| 5 8 9 13 14 15 19 20 22
F
0 Rate Current
r Used Year's Total
e to Current Other Than Foreign Admitted Amount
i Obtain Year's Temporary Exchange Amount Received
CusIpP g| Bond Fair Fair (Amortization)/ Impairment Change in Due and During
Identification Description n| CHAR Actual Cost Value Value Par Value Accretion Recognized B.JA.C.V. Accrued Year Maturity
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........... e sssesssnsssnssenssnes | seesass 1,807,523,200 [ ... XXX.oooooor [ woeeee 1,946,976,005 1,819,675,585 | ........... (301,647) | ............ 3,622,492 | .oovovvincrinneenn0 [ XXX [ XXX [ XXX [ e 22,391,736 102,141,003 | ... XXX.oooo. | coeee XXX......
Hybrid Securities - Issuer Obligations
25153R AA 0| DEUTSCHE BANK CAPITAL FUNDING TRUST......c.coovermeemmeernerncnenns [ covneen | [ overieeT | Z2FE | i, 996,890 | ........76.022 | ...c.ovvvrneee. 760,220 | ..coooveveneee 1,000,000 313 01/19/2016
05565A AA 1 |BNP PARIBAS 144A ....4,654,069 .3,356,206 4,900,000 (U I 27,115 06/29/2015
456837 AC 7|ING GROEP NV FLOATING PERPETUAL DEBT ....4,038,600 .3,120,600 0 (4,004) 12/08/2015
65557A AB 3 |NORDEA BANK AB 144A ...4,713,408 4,310,334 .0 04/20/2015
4299999. Hybrid Securities - Issuer Obligations.. ..14,402,967 11,547,360 0
4899999. Total - Hybrid SeCUrties.......c.ovwiviiriniiiniisiieriniens ..14,402,967 ...11,547,360 .0

Totals

7799999. Total - Issuer Obligations

.1,5639,994,260

1,680,150,152

1,537,304,094

(778,210) .

7899999. Total - Residential Mortgage-Backed Securities

.......... 298,275,206

.......... 306,780,725

....308,591,500

567,579

225,145

1,411,910

7999999. Total - Commercial Mortgage-Backed Securities

27,865,414

...28,622,882

..24,920,504

(29,845)

135,331

8099999. Total - Other Loan-Backed and Structured Securities

127,909,753

132,049,140

133,827,400

15,920

767,779

8399999. Grand Total - Bonds.......

....... 1,994,044,633

....... 2,147,602,899

.2,004,643,498

(224,616)

....24,014,130
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Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

Codes

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

F Current

0 Rate Per Year's Total

r Share Other Total Foreign

e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange

i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC

CUSsIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell 1s (Unaffiliated)
36186R 20 9| ALLY FINANCIAL INC 144A | ........ | | ................ 8.000 | ......... 1,000.00 | 1,000.000 | ...cocovrvririnnnns 5,735 |...716.844 5,735 | ooveen. 8,000 | oo [ i 560 | .o (1,826) 0 {1 I (1,826) | ..ooovveerirens P5LFE... | 11/04/2009

8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)............ 5,735 | ... XXX..... 5,735 | .o 8,000 | ..oovvvevinniennend0 | e 560 | o (1,826) 0 (U (1,826) | ..o XXX [ XK X
8999999. TOtal = PTEfEITEA SOCKS........vvuvevcieeiieiiieciei st eneenssnnsinnns | revesesesssesasii 5,735 |...XXX..... 5735 | ......... 8,000 | ..oovvvvrvrrverieen0 [ e 560 | .o (1,826) 0 (V) [ [(R:745) ]| - XXX [ XXX
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Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

71709 11 3|PHHOLDING LLC CLASS A.......... et | s JUOTR ISP 62,540.310 | ..ooovvvvvrerrvnrrerrerrnen0 [ eieed0.000 | 0 0| e 0 [V O 0 | e [0 0 | e 0 {Ueirie 12/31/2009
747301 10 9| QUAD GRAPHICS INC......coorririrreineiieriseeieesseisesssssssessessesssssssssisssssns | onsins A11.000 | e 1,092 | 14340 | e 1,592 | 5,328 | 0 B7 | e 0 | cvrrrrereend(2,988) | o0 | s (2,988) | evouererirerinns (V10 | SO 07/08/2010
000000 00 0O|MJ MAILLIS SA INDUSTRIAL.......cooomurermrerinrmririiieries Fol v 1,636,140.000 .0 0 .0 10/06/2011
000000 00 O[QUINN MANUFACTURING GROUP HOLD | 19,407.000 | ... .0 0 .0 12/02/2011
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). ..o | avverssessessiisinns 190,304 5,328 .0 67 .0 .185,724 185,724 XXX
9799999. Total - Common Stock: 190,304 5,328 0 67 .0 ..185,724 185,724 XXX
9899998. Total - Preferred Stock from Section 1 ..5,735 8,000 0 560 0. ....(1,826) XXX..... XXX
9899999. Total - Preferred and COMMON SEOCK............c..iuuiiuiiieiiiiseisieiiie e 196,039 |....... XXX oo | e 196,039 | ...... 13,328 | oo 0 627 | oo () 183,898 | ..vvvvviericid (V)] [ (LRI I — 0 |..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....3, the total $ value (included in Column 8) of all such issues $.....188,712.



Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

Bonds - U.S. Government

313373 KN 1| FEDERAL HOME LOAN BANK 4.375% 04/28/26. . l ‘ 06/22/2011 | BANK OF AMBTICA. ... 1rvx1trre s seess st ees st ess sttt et et | efteeeseees s sttt | sesessees 3,105,480 | ...... 3,000,000 [ ..veeriieisnni s 20,052
0599999. TORAl - BONAS = U.S. GOVEIMMENL. .. 1vt1erresrresseeresseressemes e eess st 8 4888404084088 EE 440084000 E 140 £ 84EEE 4L £EEE 4044044 E 4R EE L4048 EE LRttt e | cersnnees 3,105,480 | ...... 3,000,000 [ ..o s 20,052
Bonds - U.S. States, Territories and P ion
372546 AN 1| GEORGE WASHINGTON UNIVERSITY 4.452% 09/15/21......ccoomvvvernnrernerirneressnnereneens 03/24/2011 | BATCIAYS CAPIAl INC.....vvvvvrerseeessaresseessseesssee sttt sess st | 2esseess s es bbbt | 4ees s bt 1,000,000 |...... 1,000,000

€3

373539 MA 0|GEORGIA ST HSG & FIN AUTH REV 2006 SERIES A 4.900% 12/01/31.. ceve | 08312011 | GROTGE BAUM......couvieeeieriisciseise st es bbb bbbt eees | 4ebb e b b ee bbbt | Hhieebsses s bbb 1,003,710 | ...... 1,000,000
373539 QP 3|GEORGIA ST HSG & FIN AUTH REV 2007 SERIES A 4.850% 12/01/37.. cere | 0B/10/2011 [ U B Seoiiiiiiiesiesiesie st . 985,000 | ...... 1,000,000
56052E 2H 0 [MAINE ST HSG AUTH MTG PUR 2011 SERIES C-2 4.875% 11/15/41........ovvennerncrvneins | cerrneirerins 08/18/2011 | BANK Of AMEIICA. .....vvvvvvrersesseiaseieseeeseeesesssseese s s ss et ees s as st ensssees | oesbseessees e bs bbbt b s bt | Hhietbseesbee s s bbbt 1,665,000 | ...... 1,665,000
57419P MC 0 |MARYLAND ST CMNTY DEV ADMIN 2007 SERIES | TAXABLE 6.500% 03/01/43 .... | 08/16/2011 | Raymond James & Associates............. et | s | e 2,010,000 2,000,000
57563R JN 0| MASSACHUSETTS EDL ING AUTH ED LN REV SERIES J 5.500% 07/01/26. veee | OTI212011 | Cileeevvnveceiseeiiceseees e JSOTRTRIRY I 3,007,500 3,000,000
594610 7A 9| MICHIGAN STATE 4.650% 04/15/22.........covveriveeriieeiineriesenisessessssiesssessesessenns 0471412011 | J P MOIGAN & CO...cuvvvvuvirrirrircisseeeseriesiessseesssisssssessessssessessssesssssssessessesssees | sesssesssessssesssssssssessesssesssssssssssssssessnes | onessees 2,495,075 | ...... 2,500,000
60416Q EP 5[MINNESOTA ST HSG FIN AGY 2011 SERIES E 4.450% 07/01/31......ccovvvemrrrnerineenerines | cevreiieiinns 08/26/2011 | RBC CaPItal MATKELS............cveeecveececeeeeseseseeseieeeeseeseseeseseeeese s sesssssssssssansss | soseeesssessssssessssssssssesssssesssssesssssssessssesse | eevseienes 2,000,000 |...... 2,000,000
646080 MV 0|NEW JERSEY ST HIGHER ED ASSIST 2011-1 5.375% 12/01/24. 06/08/2011 | BANK Of AMEIICA. ......vvvverrerersriseiesriessiest st ettt | s 1,487,895 | ...... 1,500,000
70914P PG 1 |PENNSYLVANIA (COMMONWEALTH OF) 4.750% 07/15/22 s 01/26/2011 | SHIEI NICOIAUS. ... vt ns | oetbseees e bbbt | Hhieebsee s b e b e 1,500,000 | ..ovoouermeererierieeeenieeeeeneein 1,500,000
92812Q NU 7 [VIRGINIA ST HSG AUTH DEV AUTH 2006 SERIES 4.900% 01/01/33 reee | OBI09/201T | Gl s s s sese s essssess s snsssssasssesnssenes | ervsiesssesssiessessssssssessesessenssenesesnssnsesnssies | senseeens 2,000,000
93978P KP 1 [WASHINGTON ST HSG FIN COMMN SERIES 2011A 4.750% 07/01/29... e |- ... | 08/12/2011 | Citi . reeeieees JSOTRTRIRY ISR 1,620,000
93978X EM 8 | WASHINGTON ST HSG FIN COMMN 2011 SERIES B 4.600% 10/01/33........coinivniiinnne | covnnrinniinns 08/24/2011 | GEOIGE BAUM. .....veuvesiisiesiei sttt | eens sttt | coseniena 3,000,000 3,000,000
1799999. Total - BoNdS - U.S. StAteS, TEITIHOMES & POSSESSIONS. ..........c..cuiveveiueieeeeeetetieeeeteetetetesetetesesetetesessesessastesessesesessssesasses  etetsssessssesetessssseasassesesessssesassssseessssetesasssseeessesetesessssesassesesessssesenseseses s setesensesesessesetesasseten s sesesesansesensssesesessssesansssesessssesessassassnsese | ctetessssesassssesesssetesssstenneesesssaes 23,785,855 ...23,785,000
Bonds - U.S. Special Revenue and Special A t
38376G 2H 2|{GNMA 2011-92 C 4.143% 04/16/52.... . s 07/20/2011 | JEFFTIES & CO.u.vvuvivrniriiieiieiieiseis st ...1,961,875 .2,000,000
38376G U2 4 |GNMA 2011-77 D 4.294% 10/16/45.... . 06/09/2011 | Credit Suisse First Boston ..1,977,109 .2,000,000
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments........... ettt ettt e et et es e et e b eessa et etse | Skessessetsseetessessetseest et s et e e et st et et et et e s s s R e A et LS A e R e E ARt e et s ek eeE e A s E et n skttt sttt en bbb nea 3,938,984 4,000,000
Bonds - Industrial and Miscellaneous

03064N AF 3| AMERICREDIT AUTOMOBILE REC 2011-2 C 3.190% 10/12/16.......cccvreverrerereriirriniienns 04/06/2011 | Deutsche Bank Securities..............c.cocverrrrrennne 2,499,863 2,500,000
031162 BG 4 |AMGEN INC 4.100% 06/15/21........ccoomrreerirerereerininerieriessssenssesesssessssenes 06/28/2011 | Mitsubishi UFJ SECUMIES............cvvuererrereerrieiierieeeienieseneeens 2,002,140 2,000,000
037411 AW 5[APACHE CORP 5.100% 09/01/40...... e 08/25/2011 | Key Banc Capital Markets.............covviiiiiriiereiesssiesssseesssseessessenes 841,160 800,000
038222 AF 2|APPLIED MATERIALS INC 4.300% 06/15/21 SRR 06/30/2011 | RBC Capital Markets..............ccc.oevvreevrivrrerrinrieriinnns . ...1,003,580 .1,000,000
040555 CM 4 [ARIZONA PUBLIC SERV CO 5.050% 09/01/41 . 08/22/12011 | J P MOIGAN & CO....vuvvrirviirireriieisesieiseisie st ssssssnsss | oetssssessessesssss s s essesss s esssssssssnsenss | consenenes 3,002,420 3,000,000
04542B MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 A4 5.010% 06/25/35 B I 05/12/2011 | Broadpoint.........c.cevereermeemermerieeesseesseeserssesiseesenes 1,850,252
057224 AZ 0|BAKER HUGHES INC 5.125% 09/15/40. . . 08/30/2011 | Morgan Stanley & Co . . . . 1,000,000
05956T AA 7|BANC OF AMERICA FUNDING CORP 2011-R1 A1 4.000% 05/26/36 RO IS 02/2412011 | BANK Of AMEIICA. ....vvvvverrererseiseeseeeesiess st 1,294,072
123168 AA 4|BUSH TRUCK LEASING LLC 2011-AA A 5.000% 09/25/18 e ——————— 03/04/2011 | BB&T Capital MArKetS..........vuuevvrireeirieiiiieiiieressseiessssiessee s ssssensnes 1,416,573
1248P8 AD 1|CREDIT-BASED ASSET SER & SECUR 2006-MH1 AF4 6.240% 10/25/36... ... | 08/26/2011 | Nomura Securities s 1,275,071
125634 AA 3|CLI FUNDING LLC 2011-1A NOTE 4.500% 03/18/26 03/15/2011 | WEllS FArGO SECUMHES.......vvuerreaireriiieisseieiseisssiesssssesesie s sssisssesssssssnsnses | serssssessesssssssssssssssasssessesssssessssssssssssenss | onsseses 1,399,322
126186 AA 3|CPS AUTO TRUST 2011-A A 2.820% 04/16/18 0412112011 [ U B Sttt | oetb s sttt | ciesiis 1,417,777
17310A AG 1|CITICORP MTGE SECURITIES INC 2006-2 1A7 5.750% 04/25/36...........ccovrvrerernrirneinnns | serveirerinnins 03/22/12011 | KGS = AIPha Capital...........ervrireerrieiinieiiisiesisisesesse s ssssisssesssssssssssnsns e | s 1,235,790
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3 6.000% 09/25/37.......ccovvvmerermremernee | cerverrerinns 04/15/2011 | RBS SECUMHES COMP.......vvuervrrverresseessessesssesssesesseessssse s sssessssesssesssssssssssssssesssens | sesssssssessssssssesssssssesssesssesssssssssssesssesssns | toomsssesssesssisssssssessssssnesssessenses 1,691,307 [ oo 1,699,800
2254W0 PE 9|CS FIRST BOSTON MRTGE SEC 2005-11 8A1 5.250% 12/25/35.........cocrvvvvivvrrnirerinninns 03/23/2011 [ PErfOrmance TIUSL...........cvucvuevriiireiieieisesesie e ssssssss st sssnna 822,367 | oo 815,360
22845# AC 3| CROWN PINE PARENT LP TIMBER LP 5.980% 12/14/17 s 10/26/2011 | Tax Free EXChaNge.........ccceevevmerierieeeieesseeseeisenines . . ..4,027,897 | ...... 4,000,000
23314# AG 4|DCT IND OPERATING PARTNERSHIP CLASS K 4.690% 08/01/18.........ccrvrvnverrvrernnnnes 08/01/2011 | J P MOIGAN & CO0....vuivririiirciserisisisesieissss e ssesss st sessssssssessssssnsss | nessssssssessssssassossssssasssessesssssessssssssssssenss | onsseses 2,000,000 |...... 2,000,000
23336E AC 0|DT AUTO OWNER TRUST 2011-1A C 3.050% 08/15/15 s 02/02/2011 [ U B Sttt 2,499,703 | ...... 2,500,000
235851 AM 4 | DANAHER CORP 3.900% 06/23/21........ccvvvveererinrineineisnrneierierinnens 06/20/2011 [ BaNK Of AMETICA...........evriveieireiiieiieisieisiese et sesns . 999,750 | ...... 1,000,000
24702R AQ 4| DELL INC 4.625% 04/01/21......cevueremerireeeneeieeisseesssesesissessssessesssssse st sissssees 03/28/2011 | Deutsche Bank Securities..............ccc.eeenreenes e | et | et 2,488,525 | ...... 2,500,000
249030 AC 1 |DENTSPLY INTERNATIONAL 4.125% 08/15/21 08/16/2011 | Morgan Stanley & Co . . 996,530 | ...... 1,000,000
250847 H* 4|DETROIT EDISON COMPANY 2011 SERIES D 4.310% 09/01/23........ 09/01/2011 | Citi Global Markets INC...........cccvevveremrernerrrerinennns . SR 4,000,000 |...... 4,000,000
25179M AL 7 |DEVON ENERGY CORPORATIO 5.600% 07/15/41 . 0812412011 | US BANCOIP.....vevvvrvririreiseriiieesesseissssssesssssesse s sesssssssssssessassssssesssssssssessssssnns | nessssssssosssssssssssssssssssessesssssesssssssssnssenss | onsseses 2,107,500 | ...... 2,000,000
25470D AE 9|DISCOVERY COMMUNICATION 4.375% 06/15/21 . 06/13/2011 | CTEAIL SUISS.......vvvvvreerseeraeiseieseeiiseesessseessesssesse st ees bbb | oeebseees e b bs bbb sb et | Hhieebsees b et bbbt 1,993,920 | ...... 2,000,000
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263534 CE 7|E|DUPONTDE NEMOURS 4.250% 04/01/21 03/24/2011 | MitSUDIShi UFJ SECUMHIES.........cvuuverrirririeiiieiiesiseiesis s esesssiassians | sesssesssesssesesssssessssessesssesssssssesssssssessnns | conesiees 3,990,920 | ...... 4,000,000
30251B AB 4 [FMRLLC 144A 6.450% 11/15/39.....ccirmmiririemirireiresiseriessesssseesssssessessssssesssssessnias 08/26/2011 | WEIIS FAGO SECUMTIES. ......vvuvereersriacissieeeisessesssseessessssse st sssssses | sesssssssesssnsssssssssssssssesssesssssssssssssssessnns | nsssones 2,088,180 | ...... 2,000,000
30261X AA 6|FREMF MORTGAGE TRUST 2010-K9 B 5.164% 09/25/45.... 04/07/2011 | WElIS FArgO SECUTIES.........vuverererrriaianiieiiieeiesiesessessssiee et esissssessessies | sesssssssesssessssssssssssessesssesssssssssssssssessnns | nesiees 2,894,063 3,000,000
30262B AL 9 |FREMF MORTGAGE TRUST 2011-K11 B 4.569% 12/25/48......... 03/21/2011 | DEULSCNE BANK SECUMHES. ....-vvvevvevvesirreseisseeseeseisesssssse st issessesssesssees | oesbsesesesssse s ss s es s b ss bt | fhieessnesses s s bbbt 1,782,346 2,000,000
30277M AA  2|FUEL TRUST 2011-1 4.207% 04/15/16. . s 0471212011 | BANK Of AMEIICA. ......vvvvvveerreiseieniiitiesiessseses st snes | eesbises s bbbt et | choesbeesb et 1,000,000 |...... 1,000,000
36187X AD 8|GMAC MTGE SERVICER ADV FDNG 2011-1A A 3.720% 03/15/23.......cosvemmrenerrerernenn | cevvneinnerinns 03/11/2011 | Barclays Capital INC...........cc.rvrerereererinrieiiesieeeseesseesesssssseessenes 2,499,972 | ...... 2,500,000
362341 DK 2|GSR MORTGAGE LOAN TRUST 2005-6F 1A1 5.000% 07/25/35......... 03/08/2011 | KGS - AIpha Capital............cvuurieeiiiiiiiieririieissieiiessesesesississ e sssessesesesens 936,691 | ......... 929,718
369550 AR 9| GENERAL DYNAMICS 3.875% 07/15/21.....coiveuereneererieirnesiseiseisenisesissessssisesssssssees 07/05/2011 | BANK Of AMEIICA. ......vvvvvveirsciaeiseriseese st ssssees | oeteseessss s es bbbttt essnns | crsassbinessannes 998,350 | ...... 1,000,000
39153V AZ 7 |GREAT AMERICA LEASING REC 2011-1 C 3.380% 02/15/18.......cccvvverereririiricrirnnriens 02/16/2011 | Wells Fargo Securities 999,928 | ...... 1,000,000
422185 AC 2|HEALTH CARE SVCS CORP 1 4.700% 01/15/21 06/29/2011 | Kaufman Brothers 2,068,300 | ...... 2,000,000
42809H AD  9|HESS CORP 5.600% 02/15/41.........cooiviirieriierierieeersiessessiessesesssssssssesssesssessseeees 08/29/2011 | DEULSCNE BANK SECUIHES.........vevvereeeerariesersseseeiseisessessssesseseseesensssesseessenssees | sessseesesssssesssssssssessesssesssssesesssssesssensso | ciseessesssesss st ssee st enees 1,026,310 | ..ocoonerrierierieeeereeeeeiei 1,000,000
428236 BM 4 |HEWLETT-PACKARD CO 4.300% 06/01/21 OB/16/2011 | VAIIOUS. ... eereeeesseesseeiseeseseseessess s ees bbbt neins | oebbseeet et st b bbbt | Hhieebsees b e bbb 4,320,695 4,250,000
443510 AF  9|HUBBELL INC 3.625% 11/15/22.......cccvuirerieiirieiissiieriesiesisessssise e ssessssnssens 06/28/2011 | SHfEl NICOIAUS..........vvurerrerceiseiserieiseeiieeiseesess st 971,940 1,000,000
452308 AM  1|ILLINOIS TOOLWORKS 144A 4.875% 09/15/41 08/25/2011 | VAIIOUS. ... veseeseeseesseeesseesesessesse s es st sb i | eebbseebsess bbbt nseninns | chnsianns 3,489,390 | ...... 3,500,000
45254T PM 0 [IMPAC SECURED ASSETS CMN OWNER 2004-2 A6 4.995% 08/25/34...........coocmmvvmenns | corrvrrrerinns 0471412011 | PUFSUIE PAINETS........cveoivirrireresceisieesieree st ssstens | sesssesssesssssessssessssessesssesssssssesssssessessnns | sonessenes .1,806,623
46616M AA 8| HENDERSON RECEIVABLES LLC 2010-3A A 3.820% 12/15/48.... 06/01/2011 | BIOAADOINE. .....veocvveetreereiseiie sttt | eebbseesseess bbbt sseninns | cherians . 11,389,125
487836 BD 9|KELLOGG CO 4.000% 12/15/20.. . 07/01/2011 | Credit SUISSE.......vveverererrceiarieiesieieeeiesisesiseessssse sttt 997,100 1,000,000
52177A AB 1 |LEAF Il RECEIVABLES FNDG LLC 2010-3 B 4.900% 02/20/22 07/27/2011 | GuGGENNEIM CaPItaL........c.ouveueieiereiieeieeiseiee s 1,237,500 .1,250,000
548661 CT 2|LOWES COMPANIES INC 3.750% 04/15/21......ccvuuevvrerireerieinneierieseeseseessessessessssens 0712112011 | Credit SUISSE.......vveverererreimieieseieieeeieniesesees st ...1,000,280 1,000,000
577778 BS 1|MACYS RETAILHLDGS INC 5.750% 07/15/14 1210972011 | JEFTIES & CO0..vvuvvrnirreircieeiieiie i 381,500 | ..eereirrririreeie s 350,000
579780 AH 0|MCCORMICK & CO 3.900% 07/15/21.... . 07/05/2011 | Wells Fargo Securities 996,460 1,000,000
58155Q AD 5|MCKESSON CORP 4.750% 03/01/21. s 032412011 | VAIIOUS........vouvvrrirnerseiseisseisessiesissses st sseses 3,556,185 | ...... 3,500,000
585055 AV 8|MEDTRONIC INC 4.125% 03/15/21.. s 03/24/2011 | Bank of America 3,989,600 | ...... 4,000,000
59531# AB 6| MID-AMERICAN APARTMENTS SERIES B 5.400% 07/29/21.......cccovvvivovenrirerneiienninns 07/29/2011 | Key Banc Capital Markets 2,000,000 2,000,000
59560U AA 9| MID-STATE TRUST 2004-1 6.005% 08/15/37. 04/19/2011 | Credit SUISSE FIrSt BOSION. .........cvuuveeeieuiiieiiiceirieeississsiessesescessssssessessessies | cersiessesssesssessesssessesssesesssssesssssesssensses | cooesssesssessssesses s essse st enees 1,384,614 1,353,112
629568 AW 6 [NABORS INDUSTRIES INC 1 4.625% 09/15/21 08/16/2011 [ CIIDANK.........eovveveieiieiieieie ettt sttt sttt ssesses | ssesiessssessessessessssessesses st essess s e s st ensessssses | siessessessssssesses et st ensessessesnsssnsns 1,993,080 | ...... 2,000,000
62963# AJ 0|NRP OPERATING LLC SERIE 5.030% 12/01/26 04/20/2011 | Citi 5,000,000 5,000,000
63946B AE 0 |NBC UNIVERSAL MEDIA LLC 4.375% 04/01/21 08/25/2011 | Tax Free EXChange.......c.cocovereevieiniierneseeinieissinns 2,040,873 | ...... 2,000,000
665501 AJ 1|NORTHERN NATURAL GAS CO 144A 4.250% 06/01/21 06/27/2011 | BB&T Capital MArKEtS............cveuremeermeriierierisesisseessessessesseessesssessessssssenssesens 2,056,440 2,000,000
68619A BK 2 |ORIGIN MANUFACTURED HOUSING 2005-5 A A4 5.410% 06/15/36... . | 02/11/2011 | Jeffries & Co. .1,600,000
69138V AB 7 |OXBOW RESOURCES LLC 2011-1A A2 4.969% 05/01/36......... 03/25/2011 | Barclays Capital Inc 2,000,000
707567 AA 1 |PENN MUTUAL LIFE INSURANCE CO 144A 6.650% 06/15/34.........ccccovvoririvrinerniiriirnnins 08/26/2011 | JEFIHIES & C0...vvuivruierireieiieiitietesieees st | eebiebs s bbbt | Sbees bbb 1,070,930 | ...... 1,000,000
71709* AA 3 |PHHOLDING LLC 7.000% 12/31/12.... 09/15/2011 | NO BIOKET ......coovveeririrrereereie e 0 237,473
71709 AA  3|PHHOLDING LLC 7.000% 12/31/12.... . 12/31/2011 | Interest Capitalization..............cevereriirrniierineesienenns 19,704 19,704
74340X AB 7 |PROLOGIS TRUST 5.500% 03/01/13.......ccummrirrrrerereemenissersesinesssesesesssssssesssesssenssesens 06/08/2011 | Tax Free Exchange. 125,756 | ......... 125,000
74340X AL 5|PROLOGIS TRUST FORMERLY SECURITY CAPITAL IND 7.625% 07/01/17.....ccvvrvvnee | v 06/08/2011 | Tax Free Exchange. 2,996,833 | ...... 3,000,000
74930E AM 1 [RBSSP RESECURITIZATION TRUST 2010-12 3A4 4.000% 06/27/32.........cocoomurererermeens | cerverrrerinns 02/15/2011 | RBS SECUMHES COMP.......vvvervrrrerresseessessesssesssesesseesessse s sssessssesssesssesssssssssssesssens | sesssssssessssssssssssssssesssesssesssssssssssesssesssns | soomsssesssessssessssssesssssssesssessenses 1,232,705 | ..o 1,222,770
76110G ZD 6 |RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7 7.000% 05/25/31......cccvvvevermrvveernnneiinns | vrirnererinnns 12/01/2011 | Interest Capitalization.............ccvvererinrniieeesesnns 549,714 | ......... 549,714
78446D AB 5|SLM STUDENT LOAN TRUST 2011-A A2 4.370% 04/17/28 0471412011 | BANK Of AMEIICA. ....vvuvverrererseisisereessse sttt 999,992 | ...... 1,000,000
80282P AE 5|SANTANDER DRIVE AUTO REC TRUST 2011-1 C 3.110% 05/16/16........ccovvrvverervrrnns | v 04/28/2011 | DEUSCNE BANK SECUMHIES.......ouvvvieriiiieeiseis st sssssene | esbsesssssssssessssesesssss st s st bsssenes | sbsessessessssssssesssssssnssssesssssessenes 1,499,841 | ...... 1,500,000
82651R AA 8|SIERRA RECEIVABLES FUNDING CO 2011-1A A 3.350% 06/20/18..........coovrercerirernens | ceverenineinns 03/16/2011 | DEULSCNE BANK SECUMHES. ......v.eveveeveeeeriaeis it 943,921 944,016
845743 BN 2 |[SOUTHWESTERN PUBLIC SER 4.500% 08/15/41.............. . 08/24/2011 | US BANCOIP.....covvuiririerrirriersissiesssisssesiessssssssessssesessessanes ...1,001,750 1,000,000
86359B 5G 2 |STRUCTURED ASSET SECURITIES 2005-4XS 3A4 4.790% 03/25/35.......cconvvemeenmennee | cevreinerinns 0371712011 | AMNEISt SECUMHES. ........vveoeeereareseisseeisesesiseise st bbbt | aeebseessess bbbt sseninns | consians 2,292,273 | ...... 2,300,901
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26 01/14/12011 | WellS FArGO SECUMHES. ......cvurerrvaiareriieirssieiesissiessssssesesse s sssisssessssssssssses | serssssessessssssssssssssssasssessesssssessssssssenssenss | consseses 2,270,833 | ...... 2,270,833
883145 AJ 3| TEXTAINER MARINE CONTAINERS 2011-1A A 4.700% 06/15/26....... 06/17/2011 | WEIIS FANGO SECUMTIES. .....vvvvereerrriseiseieeeesesieesseesseesssssse st sessestsss | oesbsesesesssse s ss s es bbbt sbenssa | fhieessnesses s s bbbt 1,900,000 |...... 1,900,000
883556 AX 0 |THERMO FISHER SCIENTIFIC INC 4.500% 03/01/21......ccvvvirmrirrirrieineieiesieiseerenines 06/29/2011 [ VAMIOUS........cvreirieciieieeieieie et s s sse s sssessens | stsssessssssssssassessesssssssessessesssessesssssessssanses | susssssnns 3,606,965 | ...... 3,500,000
89690E AC 1|TRIP RAIL MASTER FUNDING LLC 2011-1A A2 6.024% 07/15/41.........cocvoeremrerrrrirncenns 06/29/2011 | Credit SUISSE FIrst BOSION. .........cuuuiieueieeiiieieieiieeiseissesisesse s ssessessies | aesssesssesssssessesssssssessesssesssssssssssssssssinns | seesianes 2,000,000 |...... 2,000,000
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918204 AV 0|VF CORP 3.500% 09/01/21.......ccomrrririrrirreiirinsrieriesesssisssisesiesssessenessenns 08/17/2011 | BANK Of AMEIICA. ......vvvveveetrieiesiisesiiesiseses st sresnes | eeeb e bbb bbbttt | Sebeesb et 499,705 | ......... 500,000
94982C AF 5|WELLS FARGO MB TRST 2004-DD 2A5 2.642% 01/25/35.........cocverrveenerierineenerisnins 01/21/2011 | StONE & YOUNGDEIG LLC.......ccvurieriinriieiieeiseeseiseeies et ssssssssssssnnes | oesesesssssssessssssssssess s ssssssssssssssesssnsssns | aesssssssssnenes 698,602 |......... 712,859
94982) AA 1 |WELLS FARGO MTG BACKED SEC 2005-6 A1 5.250% 08/25/35...........ccovvereremrrrcrirnens 06/09/2011 | Barclays Capital INC...........c..urvuuererreuieimiiieiiierieresesssessisssssssssesssesessessssssessnes | sesssssssesssesessssssesseessesssessssssssssssnsssessnns | onesiees 2,531,198 | ...... 2,490,724
064149 C8 8|BANK OF NOVA SCOTIA 4.375% 01/13/21 e | A, 06/09/2011 | MItSUDIShi UFJ SECUMHIES........ccveevverereiseiiaeise i sssessess s ssisssssas | oesssessssesssss s s ess e es s ss b entsas | fhseessness st s bbbt 1,030,540 | ...... 1,000,000
09784Y A* 9|BONAVISTA ENERGY CORPORATION 4.250% 10/25/21.........ccoovvrrmerirerinieiirirnrineriens A 10/25/2011 | Citi GlODAI MATKEES INC........vvveviveiirririiiieiieieeiceseissie et siessies | cessesissise bbbt essnns | oestsessssess bbbttt 1,000,000 |...... 1,000,000
09784Y B* 8[BONAVISTA ENERGY CORPORATION SERIES B 4.370% 11/02/20 veve | 10/0472011 | TAX FIEE EXCHANGE. .....vvuvvreirseitieiaeiiestiee it isesssssse st ses sttt snes | cessees e s bbb bbb bbb s | eest e b e bbbt 1,500,000 |...... 1,500,000
22576C C* 0|CRESCENT POINT ENERGY CORP SERIES H 5.130% 04/14/21.... .| 04/14/2011 | RBC Capital MATKELS.............covvververecviicsicsiissssssssissssesssssesssssssssssssssssssssnns | svsssssssssssssssssssssssssssssssssssssssssssssssssnns | consssonns 3,000,000 |...... 3,000,000
895945 B@ 1|TRICAN WELL SERVICE LTD SERIES G 5.900% 04/28/21........c.cevemerierieerieeneirnnreens 0472812011 | HSBC SECUHIES. ... vvevcveeereeeriseeseeseeiseisesssesessesssss s s sssse st ess st esssens | oesbseessess s s ssesb e s b s bbbt bt | Hhieessnesses s e bbbt 4,000,000 |...... 4,000,000
05070F A* 1| AUCKLAND INTERNATIONAL AIRPORT LIMITED SER A 4.420% 02/15/21........c.covvvvne S 02/15/2011 | COMMONWEAIN BANK.........cuvvuuieuiiriiieieiscesiisiiesiese st enesness | eestsessesss s ess bbbt | dhoesbsest e tes st 4,000,000 |...... 4,000,000
05530H A@ 9|BBAAVIATION PLC SERIES 5.810% 05/18/21 . F 05/18/2011 | HSBC SECUMHES. ... veeveeeieareseeesscesseiseisesssesssees st ssesssens | aesbsesssessssssssessesssssessesssesssssssssssssssesinns | cossianes 2,000,000 |...... 2,000,000
05607M AA 5|BAAFUNDING LTD 144A 4.875% 07/15/21 . F 06/22/2011 | RBS SECUMHES COMP........ouvrvverirriricesreiaiiiesiesesesessessssssesssesssessessssssssssssssssesssess | sesssesssessssessssssssssessesssessssssssssssssssessnns | onessees 2,975,700 | ...... 3,000,000
12622N AB 8 |CNPC HK OVERSEAS CAPITAL 144A 4.500% 04/28/21........cccnvveneerireineiiieeeneeieeianeis F 0412112011 | CIIGIOUD. .....vvvvvvereeseveeseesiessses e s s ssssssessans | ensssesssessssssssssessssesssessssesssesssssssaessasessas | siessianns 3,915,700 | ...... 4,000,000
191241 AD 0|COCA-COLA FEMSA SAB CV 4.625% 02/15/20 . F 07/06/2011 | RBS SECUMHES COMP........ouvrvverrrririresieiairisesiesessseseessssssesssesssessensssssssssssssssesssens | sesssesssesssnsesssssssssessesssessssssssssssssssessns | onessees 2,066,840 | ...... 2,000,000
21238A AJ 6|CONTROLADORA COMERCIAL 7.000% 06/30/18 F 01/11/2011 | TaX FTEE EXCRANGE. .....cvuuvvrrircireieieieesiseessessseessssses bbb ssstes | aesbsessssesssssesssssssssse st st esssssssssssssssesinns | coessianes 2,500,000 | ...... 3,095,000
21685W BT 3 |RABOBANK NEDERLAND 4.500% 01/11/21 s F 03/03/2011 | Morgan Stanley & Co 2,990,160 | ...... 3,000,000
50064Y AC 7 |KOREAHYDRO & NUCLEAR POWER 144A 4.750% 07/13/21........... o |F 07/06/2011 | Barclays Capital INC...........cc.rwrmeeurrereririeiieseeeeseesseeseesssssesseees 975,910 | ...... 1,000,000
59146Q A# 0[METCASH TRADING LIMITED SERIES C 4.990% 09/11/23 o |F 09/09/2011 | J P MOrgan & CO.........vuuuevemrereermeinirieriereseesesissesesssssssensnenes 2,000,000 | ... 2,000,000
73931@ AE 9|POWERCOR AUSTRALIA LLC SERIES C 4.470% 06/03/20 . o |F 06/02/2011 | Commonwealth Bank of Australia e 5,000,000 |...... 5,000,000
80105N AG 0| SANOFI-AVENTIS 4.000% 03/29/21.. s F 06/10/2011 | BANK Of AMEIICA. ......vvvvvrerseiseissrisisieesiessseessessssesse st ss st ensees | oesbsees st st ss ettt | choeesses st 7,944,940 | ...... 8,000,000
83368R AA 0|SOCIETE GENERALE 144A 5.200% 04/15/21 F 04/12/2011 | Various 2,999,670 | ...... 3,000,000
87938W AP 8| TELEFONICA EMISIONES SA 5.462% 02/16/21 F 02/08/2011 | Citi 998,745 1,000,000
87969N AC 9|TELSTRA CORP LTD 144A 4.800% 10/12/21 F 0410812011 | VAIIOUS..........oovvvveiereisesscise st s st s s s s bans | ebssebasssss s s s s s e st s b es s b s s b s b s senss | susnssessssssss s s es s s st bbb seras 4,469,490 4,500,000
928670 AB 4 |VOLKSWAGEN INTL FIN NV 4.000% 08/12/20, F 06/30/2011 | Cil...vvvverererseisieseeseesse sttt | eeb ittt | Hheeeb e 1,986,220 | ...... 2,000,000
980888 AF 8 |WOOLWORTHS LIMITED 144A 4.550% 04/12/21.. . . F 04/06/2011 | Citigroup. . 3,994,290 |...... 4,000,000
GO0754# AD 9|BABCOCK INTL GROUP PLC 5.640% 03/17/21 F 03/17/2011 | Bank of America Merrill Lynch... 3,000,000 |...... 3,000,000
G1108%# AE 8| THE BRITISH LAND COMPANY PLC 4.635% 09/01/21 F 09/01/2011 | RBS SECUNHIES COMP...vuvuveuiirviiiiireeieisessiesissssesesssissssss s sesssenes 3,000,000 | ...... 3,000,000
G3651@ AA 5| QUINN MANUFACTURING GROUP HOLD PIK 0.000% 12/02/16. F 12/02/2011 | Taxable Exchange. o 3,024,308
G3652@ AA 4| QUINN MANUFACTURING GROUP HOLD 8.553% 12/02/16......... F 12/02/2011 | Taxable Exchange...........coc.oevvienee ..1,566,203 | ...... 1,566,203
G9284# AY 3|VITOL FINANCE LTD SERIE 5.740% 07/28/21 F 07/28/2011 | J P Morgan & Co.........co.ven.. 3,000,000 | ... 3,000,000
N3386# AG 4|FUGRO N.V. SERIES C 4.880% 08/17/23 |F 08/17/2011 | Barclays Capital Inc. 1,000,000
N8783# AD 9| TRAFIGURA BEHEER BV SERIES A 5.800% 04/07/16..........coorerieemerierirneesenirseineinnns S 04/07/2011 | Barclays Capital Inc ...1,000,000 |...... 1,000,000
N8783# AE 7|TRAFIGURA BEHEER BV SERIES B 6.500% 04/07/18.........cccovrermniiiriniierissierssinsisenns S 04/07/2011 | Barclays Capital INC...........c..evvrrrerrerriiniieiiesiesseiseisessssssessienes 2,000,000 | ...... 2,000,000
N9146# AC 1|VAN OORD FINANCE BV SERIES G 5.530% 04/20/23 . F 04/20/2011 | Van Oord N.V. . 3,000,000 |...... 3,000,000
Q0832* AB 2|AUSTRALIA PACIFIC AIRPORTS PTY SR SECURED NOTES SE 4.470% 09/15/21....... Frireiins 09/15/2011 | Commonwealth Bank of Australia et nans | e nenes | arerereres 2,000,000 |...... 2,000,000
Q1629 AB 3|BRISBANE AIRPORT CORP PTY LTD SERIES B 5.340% 07/14/23.........ccccovvvererenerinnens S 04/20/2011 | Commonwealth Bank of Australia Rt | et | Seesee bbb 1,000,000 |..... 1,000,000
Q3079# AA 6|DBCT FINANCE PTY LIMITED SERIES A 5.230% 04/28/20...........ccorsverermnrirvirniieiininenns F 04/28/2011 [ HSBC SECUMHES..........cvviveiviieieciiieiisie st sssssse s ssssessessssns | sressesssssesssassesssssssssessessesssssssesssssessssasses | sosssssens 2,000,000 |...... 2,000,000
Q7397# AM 6| PRATT FINANCE PTY LTD GUAR SERIES A 5.320% 07/13/23......cccvvvmerirmreneriicirncnins F 07/13/2011 | Commonwealth Bank of Australia e | e | eeiseenas 3,000,000 |..... 3,000,000
Q9749# AF 2|WES TRAC PTY LTD SERIES 5.190% 06/07/23 F 06/07/2011 | Bank of AMETCa MEITHIl LYNCN........covvuiviiiiireiieiisisisiseiesisisssiesssssssiesssssessens | erssesssssssssessssssessesssss st esssssssssesssssssssanes | stsessesssessssssssesssssssssssesssssessesss 1,000,000 | ...... 1,000,000
Q9749 AG 0|WES TRAC PTY LTD SERIES 5.190% 07/07/23 F 07/07/2011 | Bank of AMErica METHll LYNCH. ...t sessessssesssssssnies | sesssessesssssessssssssssessesssesssssssssssssssessnns | onessees 2,000,000 |..... 2,000,000
W2469* AC 9|ELEKTA AB SERIES B 5.110% 05/04/21.... . F 05/04/2011 | Bank of AMETICa MEITHll LYNCN.........vvvuiriiiiireiiiiiiisisiseiesisisssissssesssiesssssessens. | erssesssssssssessssssesssssssssassesssssssssesssssssssanes | stessesssessssssssessssssssssssesssssessesss 1,000,000 | ...... 1,000,000
X5152* AD 1 |MJ MAILLIS SA PACKAGING SYSTEM SENIOR C - PIK 7.000% 10/06/16... | F.. 10/06/2011 | Tax Free Exchange. 597,493 | ...... 1,059,637
X5152* AJ 8| MJ MAILLIS SA PACKAGING SYSTEM CONVERTIBLE C 0.000% 10/06/16 10/06/2011 | Tax Free Exchange. 402,507 |......... 713,834 .
3899999. Total - Bonds - INAUSHTIAl QNG MISCEIIANEOUS..............c.cueiieiieieieieeieictetet ettt ettt ete et s et etsaetetesesaetesessesessssetesasss  tsesessssesesassssesassesesesssesesassesesessesesessessees s setetassesesessesetesasaetesanseeesessssetessesseesensesebesassetessesetesssesetansnsetesssetesssssesensnsetesssssansnsetess | cretessssesesossetesassssessssesesesantesans 225,064,251 | .......... 228,865,571 ...493,693
8399997. TOAl = BONGAS = PO 3......c.cvoieiiiieiiiciei ettt stttk b e s b et e st et tsese b et e sesesesebebessesesessesebesans  4esesesassesesessssesessesesessssesesassesesesesesesassesesessesebe s eses et e set et ts e s et et et ettt se b et e se b et et e b ekt e st et e ettt s s e ket et ettt setebensetetesetetetenetenensetess | Lretetietetetnsetet ettt ettt nr et eraes 255,894,570 259,650,571 ...635,527
8399998. Total - Bonds - Summary Hem from Part 5...........coioiieiee ettt ennes ettt 19,182,557 | . 19,214,567 | oo 16,203
8399999. TOAl = BONGS.......cveviiicteiiiteie ettt ettt ettt s ettt ettt s s et ee st et et esebebeeseses e ese ket e seses e sesebetsesesesseseseseesese  esesssesesetsstsetssetetetseset et e s ete st s ehe ket Ret et et et et LR R e R e e h ekt e Re b b e Ao E et e s e s e b et Aot et e ek ek LA R e Rt h et et e R b ek n e be st ese ke s esetetnsetebetnnesennreters | ohetetsetetetesetete et et et et eareberaes 275,077,127 | oo 278,865,138 ..651,730
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CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Common Stocks - Industrial and Miscellaneous

000000 00 0| MJ MAILLIS SA INDUSTRIA.......corvumeimrererameriersesisseessssssessessesssessssessessssssssssenssesens S 10/06/2011 | NO BIOKET.......coeveerneiaiieiesiseese s sssssse st ssisessssssnsnsensns | sosesssenes 1,636,140.000 | ...ovvvnerrrererreninnes 0 [ e XXX i | e 0

000000 00 0| QUINN MANUFACTURING GRO......iuuumimismiiisimiiniseresssassnissssssenssssssensssesssnssesssssnssenes | 12/02/2011 | NO BIOKET. ..o 19,407.000 0
9099999. Total - CommOon Stocks - INAUSHIAl ANA MISCEIANMEOUS........vureeieiti sttt s st eeE e s oL EE oL E s E L b EE R £ S E £ Ef 4L EEEf £ E S £EE L E L E L8 EEEf LA EE bbb 0
9799997. TOtAl - COMMON SEOCKS = P 3.0 h 0080k £0 S04 hE 0808 E 0 f 0840808808008 H 80800 £ 044080080080 E 808000kttt | binbisnssesisns s ensensines 0
9799999. TOAI = COMIMON SHOCKS. ...ttt f 8L E £ R £ EEeEE 1R fe £4eLE 1 eEE e E LR f o8 £Ef oL e HEEEEE oL £EE L EEEfeEE e E e EE L £EE L E L E L E £ E LR bbbt 0
9899999. Total - Preferred AN COMMON SEOCKS... ...tttk e84 f 08 h 80800088408 E 0000088080800 0 | XX s | s .0
9999999. Total - Bonds, Preferred @and COMMON STOCKS..........c..c.cioiiieiiiicieieicieteieetete ettt es et ettt s st et s s te b e s sastssessaetassses  S4etebassssessssesesasassesessssesesessssebessesesesssseteb s setes s sesetes s sesessnsetes s setebesseses s ssetebasseb et e e bebebaetesessesetebessete b s snsetessssebesnsetesssesebessnsetanss | ebessstesemsesesassesesessssesansnsesesanan 275,077,127 | oo XXX ...651,730
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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
o} Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
cusIp g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36202B RB 3 |GNMA Il SF POOL# 001382 10.000% 04/20/20... ... | 12/01/2011. | Paydown. .339 | ... 339 ..339 0 0 (V18 339 0 0 04/20/2020.
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/20... ... | 12/01/2011. | Paydown. et | e L7 I 82 82 0 0 0 82 0 0 11/20/2020.
36202B UP 8| GNMA Il SF POOL# 001490 10.000% 10/20/20.............. o | 12101/2011. [ PAYAOWN......cooveiriiicieiens | e .348 | .. 348 347 0 1 (V18 I 348 0 0 10/20/2020.
36202B VT 9|GNMA Il SF POOL# 001526 10.000% 12/20/20... ... | 12/01/2011. | Paydown 2192 | .. 192 ...195 (O T 1) (V18 192 0 0 12/20/2020.
36235 AB 7| CANTON LEASE FINANCE .1 12/15/2011. | Redemption ~ 100.0000........ [ .ccovrrrervrrreirernins | wrerivris 165,799 | .oovovvenee 165,799 | oovevenee 165,799 0 0 0 .165,799 0 0 06/15/2030.
TRUST-GSA US GOVT LEASE 4.730% 06/15/30... . 0 0 0 0 0 0 0
831641 EM 3 |SMALL BUSINESS ADMIN 2008-10B. .| 11/10/2011. | Redemption ~ 100.0000........ [ .corvvrrerrmrrvrerivnes | wrverernrnee 31,987 | 131,987 | i 31,987 0 0 0 ....31,987 0 0
5.944% 08/10/18 . . 0 ... 0 (o1 0 0 0 0 0 0 0
0599999. Total - Bonds - U.S. Government ceeeerienieieserersssnesiessssssenenssssssenesssssnssssensessesssssssnsessessnens | evnneeniens 198, VAT | virinnen 198 TAT | i 198,749 | .............. 198,746 | ..o (] - 0 0 0 0 198,747 0 0
Bonds - All Other Government
91086Q AF 5| UNITED MEXICAN STATES 8.375% 01/14/11.............. IR |01/14/2011 0 ....75,000 0 0
1099999. Total - Bonds - All Other Government 0 ....75,000 0 0
Bonds - U.S. Special Revenue and Special A ment
076523 AA 7 |CITY OF BEDFORD VIRGINIA........cccoomurerrerriirireiins ... | 11/01/2011. | Redemption ~ 100.0000........ | cceoveverererreenmerneres | vererneernen 70,000 | i 70,000 | oo 70,000 0 ....70,000 0 0
LESSEE - APPALACHIAN PO 7.810% 05/01/26 . . 0 0 0 0
31340Y 4Z 9|FHLMC REMIC 93 H 8.500% 11/15/20 ... | 12/01/2011. | Paydown. 0 ....12,887 0 0 02/15/2017.
313586 HJ 9|FNMAREMIC 1991-32 H 7.500% 04/25/21.... ... | 07/01/2011. | Paydown. 0 ...42,268 0 0 . 10/25/2011.
31358P HV 2 |FNMA REMIC G92-35 EB 7.500% 07/25/22 ... | 12/01/2011. | Paydown. 0 ....13,559 0 0 ...527 | 07/25/2022.
31358Q EU 5|FNMA REMIC 1992-162 D 7.000% 09/25/22.. . | 12/01/2011. | Paydown. 0 ...97,403 0 0 . .3,826 | 09/25/2022.
31392D 2B 7|FNMA 2002-59 ZB 6.000% 09/25/32 ... | 12/01/2011. | Paydown. 103,562,370 | ... 3,627,724 | 0 [ 78,205 | 0 [ 78,205 |, (V1N IR 3,705,929 | ..oovvvrinnned (V1 I 0 | 0 [ s 105,828 | 06/25/2032.
31392R WT 4| FHLMC 2492 Z 5.500% 08/15/32.... o | 12/01/2011. [ PAYOWN......coovvrieriniciiniens | coveireierserennnnnns | v 1,782,486 | ... 1,782,486 | ........ 1,608,290 e e 1,782,486 |0 | 0 | v (1 44,856 | 12/15/2031.
31392W D9 8|FHLMC 2514 PZ 5.500% 10/15/32. .. | 06/02/2011. | Barclays Capital INC.........ccocee | cevvrevernerreresnrnenes | cvns 17,571,049 | ...... 15,653,986 | ...... 14,853,986 w0 [ 15,153,036 | .0 | 2,418,014 |..... 2,418,014 | ... 373,152 | 09/15/2032.
31392W DL 1 |FHLMC 2514 ZA 5.500% 10/15/32. ... | 06/02/2011. [ Wells Fargo Securities............ | oovwverrernrrerivnnees | wreves 13,009,647 | ......11,924,346 | ...... 11,140,012 .0 0 ... 1,383,267 |..... 1,383,267 | ...... 338,850 | 05/15/2032.
31392W DL 1|FHLMC 2514 ZA 5.500% 10/15/32. .| 06/01/2011. | Paydown. 0 0 05/15/2032.
31393A 5P 8 |FNMA 2003-43 PE 5.500% 05/25/33.. ... | 12/01/2011. | Paydown. ...0 0 02/25/2032.
31405W QT 5|FNMA POOL 801566 5.000% 01/01/20... ... | 12/01/2011. | Paydown. 0 0 01/01/2020.
38373M 2F 6| GNMA 2008-80 10 1.104% 04/16/50 ... | 12/01/2011. | Paydown. 0 0 04/16/2050.
38373M 3S 7| GNMA 2008-86 10 0.881% 10/16/48... .| 12/01/2011. | Paydown. 0 0 10/16/2048.
38373M 7D 6| GNMA 2009-37 10 1.971% 05/16/49 . 12/01/2011. | Paydown. 0 0 05/16/2049.
38373M  J2 7|GNMA 2007-52 A 4.054% 01/16/48.... v | 12/01/2011. | PAYAOWN.......oorerercrierineins | cevneenseiseenneinenns | 1,314,419 | 001,314,419 | ... 1,340,810 | ..........1,340,249 | 0 | 1iii(25,830) | o0 [ eieeenn(25,830) | oo 0 0 01/16/2048.
38373M PK 0| GNMA 2005-32 B 4.385% 08/16/30.... oo | 05/01/2011. | PaYdOWN.......coouverinnrierienins | e | s 1,993,867 .0 . 0 08/16/2030.
38373V PY 0|GNMA 2002-64 ZH 6.000% 09/16/32.. ... | 12/01/2011. | Paydown. ceererene s | e 2,054,823 .0 2,054,823 | .... 0 02/16/2029.
38374B JT 1|GNMA 2003-59 D 3.654% 10/16/27.... ...| 05/01/2011. | Paydown. et | e 406,393 0 406,393 0 10/16/2027.
38374G 5F 5|GNMA 2004-43 A 2.822% 12/16/19 . [ 12/01/2011. | Paydown. ..1,430,594 . ceeeenen 1,441,737 .0 1,430,594 | ... 0 12/16/2019.
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35.... <. | .. | 12/01/2011. | Paydown. [SRTORRRRON ISR 266,057 266,390 | ... 266,363 0 .266,057 0 03/16/2035.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... rvuuereuerririsersesssssssiessssissessessssssssessssesssssssssssssssssssssssssess | cosnes 48,181,799 | ...... 45,179,435 | ... 43,850,588 | ......... 44,877,129 | .0 | 10 (496,610) | o0 |1 i(496,610) | oo (V)] 44,380,519 | ..o, 0 [... 3,801,281 |..... 3,801,281 | ...1,220,460 | ..... XXX
Bonds - Industrial and Miscellaneous
000780 HW 9|ABN AMRO MORTGAGE GROUP 2003-8 A3................. v | 1210172011, | PAYAOWN.......cvvvvreriierienins | ceveeeieeieeiseesneins | cereens 1,135,811 | .......1,135,811 | ........ 1,087,583 | ..ocvvenee 1,119,778 | o 0 | oo 16,033 | o (U IO 16,033 | oo (V1N IO 1,135,811 | .o (V1 I 0 21,205 |05/25/2015.
4.500% 06/25/33 . . . 0 ... 0 0 0 0 0 0 0
000780 LC 8|ABN AMRO MORTGAGE GROUP 2003-9 A1................. ... | 12/01/2011. | Paydown 271,170 | ... 270,386 0 | corvrreeene(1,068) [ oo (U (1,068) 0 .269,318 0 07/25/2018.
4.500% 08/25/18 . . 0 ... 0 0 0 0 0 0 0 | o0 [ |0 |
00228# AA 0|AV CINGULAR LLC CINGULAR WIRELESS LLC........... ... | 12/15/2011. | Redemption  100.0000........ 140,528 | ...........140,528 | ........... 147,554 | .............. 145,649 0 (0 (212) 0 145,437 0 08/15/2021.
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7.450% 08/15/21 . . . 0 ... 0 0 0 0 0 0 0 0 0
00441R AH 0|ACE RV AND MARINE TRUST 2001-RV1 D....c.cvevvrvnnes v | 1212012011, | PAYdOWN.......coonrervrerierirneins | cevnerisniseeinsensnnns | e 1,635,290 | ........ 1,635,290 | ........ 1,638,356 | ...cccoonne 1,638,327 (V1 IO 1,635,290 |..ccovvernnne (V1 I 0
7.580% 09/20/21 . . 0 ... 0 0 0 0 0
00442Q AG 3 |ACE SECURITIES CORP 2003-MH1 B1......cccvvvvrriernns ... | 12/01/2011. | Paydown 295,684 | ... 295,140 0 .279,938 0 0
6.500% 08/15/30. . . 0 ... 0 0 0 0 0
008548 AE 9 [AGUA CALIENTE BAND OF........cccovviriemrineiirierniiniins ...|10/01/2011. | Redemption ~ 100.0000........ | ccovrrerrvrerererveenns | wreennnn 103,000 | .......... 103,000 | ........... 103,000 | ...ccorvrnne 103,000 0 .103,000 0 0
CAHUILLA INDIANS 144A 6.080% 10/01/16 . 0 ... 0 0 0 0 0
00855L AC 3 |AGUA CALIENTE BAND OF CAHUILLA 144A................ ...| 10/01/2011. | Redemption ~ 100.0000........ | cooverervrrreirerveenns | wreeennn 113,000 | ... 113,000 | oo 113,000 | ..overernne 113,000 0 .113,000 0 0
6.350% 10/01/15, . 0 ... 0 0 0 0 0
009325 AD 3|ACBN 2003-1AD 6.455% 09/20/22.... .. | 09/20/2011. | Paydown .634,944 579,386 | ... 595,760 0 634,944 0 04/20/2013.
013817 AH 4|ALCOAINC 5.375% 01/15/13 v | [ 06/28/2011. [ Call  107.4910....cccvvereeinns | o | e 102,116 | c..c0.95,000 | oo 99,119 | oo 96,083 0 ....95,832 0 01/15/2013.
018581 A@ 7 |ALLIANCE DATA SYSTEMS CORP SERIES B............... .. 05/16/2011. [ MAtUFity.......ccvvvrevrierereiineirenns | covrreriennererinienes | 24,000,000 | .......4,000,000 | ........ 4,000,000 | ........... 4,000,000 (V[ I 4,000,000 |....ccovieree. 0 05/16/2011.
6.140% 05/16/11 . . 0 ... 0 0 0 0
03061L AB 9 [AMERICREDIT AUTOMOBILE REC 2010-A A2.............. ... | 11/10/2011. | Barclays Capital INC........ccccrew. | covvrrerrnrvereriviinns | v 443,609 | ... 443176 | ... 443,169 | ..o 443,172 0 443175 0
1.460% 11/06/13 . . 0 ... 0 0 0 0
03061L AB 9 [AMERICREDIT AUTOMOBILE REC 2010-A A2.............. oo | 11/06/2011. [ PAYOWN......cooveieiiiciriens | e | 200.2,089,648 | ........2,089,648 | ........ 2,089,616 | ........... 2,089,632 (0 [ 2,089,648 |....cccoverne 0
1.460% 11/06/13 . . 0 .. 0 0 0 0
03063K AD 5|AMERICREDIT PRIME AUTOMOBILE 2009-1 A4.......... ... | 11/10/2011. | Morgan Stanley & CO.......cccevs | corvvrrerrvrnererininnes | 21,529,883 | ........1,500,000 | ........ 1,499,614 | ........... 1,499,757 0 | 1,499,872 | ..o 0
2.900% 12/15/14 . . 0 .. 0 0 0 0
03064A AC 8| AMERICREDIT AUTOMOBILE REC 2009-1 A3... . | 12/15/2011. | Paydown. 579,858 | ... 577,180 0 575,363 0
3.040% 10/15/13 . . . 0 ... 0 0 0 0
035229 CT 8|ANHEUSER-BUSCH COS INC 5.350% 05/15/23... ... 09/26/2011. | Call ~ 100.0000.........ccccerrrre | correrirerisrienriinnnes | 005,000,000 | .......5,000,000 | ........ 5,000,000 | ........... 5,000,000 (V[ I 5,000,000 |..cocoovrrennnn 0 05/15/2023.
04626R AA 4|ASTORIA POWER PROJECT SERIES A 144A .| 12/01/2011. | Redemption ~ 100.0000 383,831 | ... 383,831 0 .383,831 0 05/01/2016.
5.744% 05/01/16 . 0. 0 0 .0 0 [ o0 0 | 0 |
049164 AK 2|ATLAS AIR INC 7.336% 01/02/18... ... | 12/07/2011. | Redemption  100.0000 277,562 | ... 276,808 0 .276,753 0 01/02/2018.
049164 BE 5|ATLASAIR INC 2000-1 PASS THROUGH CERT. .| 12/02/2011. | Redemption  100.0000.... 274,103 | ... 274,103 0 274,103 0 07/01/2021.
8.707% 07/02/21 . . 0 .. 0 0 0 0
05377R AJ 3| AESOP FUNDING Il LLC 2010-4A B.......cccrvrvrvverrereinnns ... | 12114/2011. | RBS Securities COp.......cccvvers | crvrrrerrernererinnnnes | 200en2,013,438 | ........2,000,000 | ........ 1,999,691 | .coveene 1,999,702 0 [ 1,999,792 | oo 0
4.020% 04/20/15 . . . 0 ... 0 0 0 0
05529H AB 9|BCAP LLC TRUST 2006-RR1 5.000% 11/25/36. . | 11/01/2011. | Paydown. 1,625,250 | ...........1,635,771 .0 .1,650,000 |.... 0. 01/25/2012.
05606T AA 1|BXG RECEIVABLES NOTE TRUST 2010-A A. .| 12/02/2011. | Paydown. 539,950 | ... 539,937 0 .540,363 0 10/02/2018.
5.100% 03/02/26 . . 0. 0 0 0 0 0
05955P AJ 7 |BANC OF AMERICA FUNDING CORP 2009-R15A........ v | 12/01/2011. | PAYAOWN.......covvrircrircirnnees | cevreriseisesiiseiienns | v 782,104 | 1. 782,104 | e 775,260 | ..cooovevenee 776,840 0 782,104 0 0
5.000% 06/26/21 . 0 ... 0 0 0 0 0
05955Q AE 6 |BANC OF AMERICA FUNDING... . [ 12/01/2011. | Paydown. 415,615 | ... ..414,837 0 413,547 0 0
CORP 2009-R17 3A1 5.500% 02/26/20 . 0 ... 0 0 0 0 0
05955R AA 2|BANC OF AMERICA LARGE LOAN 2009-FDGAA........... w. | 12/01/2011. | Paydown..........cccoevenerrerireens ATA3T | 18,407 | oo 18,403 0 . A7,437 0 0
5.204% 01/25/42 . . . 0 ... 0 0 0 0 0
073914 VK 6|BEAR STEARNS MTGE SEC INC 19974 A4................. ... | 12/01/2011. | Paydown 210,145 | ... 210,918 0 217,766 0 03/01/2019.
3.888% 10/25/25 . . . 0 ... 0 0 0 0
099738 AA 4 |BORGER ENERGY ASSOCIATE 7.260% 12/31/22....... ... | 12/31/2011. | Redemption  100.0000........ 227,342 | ... 227,342 0 227,342 0 06/30/2022.
101137 AG 2|BOSTON SCIENTIFIC 6.400% 06/15/16 ... | 06/03/2011. | Bank of America.........ccccoevves | covverireresrissiinenes | w0eerr.5,647,650 | ........5,000,000 | ........ 5,078,400 | ........... 5,051,307 (V1N IO 5,047,819 | .o 0 06/15/2016.
116663 AC 9|BRUCE MANSFIELD 6.850% 06/01/34.. .| 06/01/2011. | Redemption ~ 100.0000........ | ..overrevrrneernerernninns | woreeereeens 22,813 22813 | .o 22,813 0 ..22,813 0 (V1 IS (V1 781 | 06/01/2033.
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12557T AC 2| CIT EQUIPMENT COLLATERAL 2009-VT1 A3............... v | 1211512011, | PAYAOWN.......cvvvverinricrirenens | e | e 2,406,944 | ........ 2,406,944 | ........ 2,441,638 | ........... 2,421,268 | ...ovvovereeen0 [ e (14,324) | ..o (U (14,324) | ..o (V1N IR 2,406,944 | .....ocovvnnne (V1 I (V1 IO 0| 35,487 | 12/15/2011.
3.070% 08/15/16. . . 0 ... 0 | oo | e 0 0 0 0 0 0 0
12620T AD 3|CNH EQUIPMENT TRUST 2009-B A4.........cccovvrvrrrrnns ... | 12/15/2011. | Paydown 940,421 | ... 921,217 0 .896,573 0 0
5.170% 10/15/14 et | s 0 ... 0 0 0 0 (V1 IO 0 | e (V1N IO
12626P AG 8|CRH AMERICA INC 6.000% 09/30/16 ... | 06/03/2011. | Morgan Stanley & CO.......cccoe. | vevrverererersernviinnnes | 005,561,850 | .......5,000,000 | ........ 4,813,850 | ........... 4,865,263 (V1N IO 4873770 | ..covvvcrernn 0 .o 688,080 | ....... 688,080 | ..... 206,667 | 09/30/2016.
12642M AQ 3 |CREDIT SUISSE MORT CAPITAL .1 12/01/2011. | Paydown 549,582 | ... 547,047 0 543,468 0 (V1 O 0] 12,669 | 10/27/2015.
CER 2009-12R 4A1 6.500% 05/27/37. . . 0 ... 0 0 0 0
12642M EJ 5| CREDIT SUISSE MORT CAPITAL.....ccvvvviriirerrirerins ... | 04/01/2011. | Paydown 365,338 | ... 364,882 0 .364,882 0
CER 2009-12R 43A1 4.300% 05/27/36 ol . 0 ... 0 0 0 0
12667F VF 9|COUNTRYWIDE ALTERNATIVE.......cccoovivviirirriririnnine ... | 12/01/2011. | Paydown 216,081 | ... 218,510 0 241,263 0
LOAN 2004-J10 4CB1 6.500% 10/25/34 . 0 ... 0 0 0 0
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17........ccc..... ... | 12/01/2011. | Paydown 531,176 | ... 531,260 0 .565,836 0
5.500% 10/25/35. .. . 0 ... 0 0 0 0
12669E S2 3| COUNTRYWIDE ALTERNATIVE LOAN 2003-39 A8....... o [ 12101/2011. [ PaYdOWN......cooveicriricinnirens | e | 4,223,698 | ........4,223,698 | ........ 4,023,237 | ..oovone 4,159,002 (V[ I 4,223,698 |...cooviene. 0
5.000% 10/25/33 . . 0 ... 0 0 0 0
12669E ZG 4|COUNTRYWIDE ALTERNATIVE LOAN 2003-34 A6....... o [ 12/01/2011. [ PaYdOWN......cooreiierinirinriens | covrreiennereninienes | e 1,224,896 | ........1,224,896 | ........ 1,222,216 | oo 1,221,329 (V[ I 1,224,896 | .....coooeened 0
5.250% 09/25/33 . . . 0 .. 0 0 0 0
12669F C7 6|COUNTRYWIDE HOME LOANS 2004-10 A7..........coce.... ... | 12/01/2011. | Paydown 228,900 | ... 233,308 0 .235,979 0
5.000% 07/25/34 . . 0 0 0 0 0
12669G 4J 7[COUNTRYWIDE HOME LOANS 2005-J3 1A1. . | 12/01/2011. | Paydown. 638,676 ...639,651 0 643,907 0
5.500% 09/25/35. . . . 0 ... 0 0 0 0
12669G C8 2[COUNTRYWIDE HOME LOANS 2005-13 A8..........ccoco.... o [ 12101/2011. [ PAYOWN......vovvrrinieiieiens | e | e 116,191 116,191 | i 116,428 | ...ccocvvne. 116,120 0 116,191 0
5.500% 06/25/35. . . 0 .. 0 0 0 0
14041N BX 8| CAPITAL ONE MULTI-ASSET 2005-B1 B1......ccccevuvrnne ... | 11/10/2011. | Deutsche Bank Securities....... | .ccovevrvrvererinienes | 21,087,070 | ........1,000,000 | ........ 1,090,000 | ...c.eovne 1,086,692 0 [ 1,069,081 | ...cvvvveennd 0
4.900% 12/15/17 . . 0 .. 0 0 0 0
152314 PH 7|CENTEX HOME EQUITY LOAN TRUST 2005-D AF5..... ... | 12/25/2011. | Paydown 254,073 | ... 254,073 0 .254,073 0
4.590% 11/25/35 . . 0 .. 0 0 0 0
161546 FW 1| CHASE FUNDING MORTGAGE LOAN 2003-4 1A6........ ... | 12/01/2011. | Paydown 290,500 | ... 292,168 0 298,718 0
4.429% 10/25/14 . 0 ... 0 0 0 0
161571 BD 5|CHASE ISSUANCE TRUST 2006-B1 B1.... . | 02/12/2011. | Paydown. 946,563 | ... 994,811 .0 .1,000,000 |.... .0
0.411% 04/15/13 . . 0 .. 0 0 0 0
16162W BV 0| CHASE MORTGAGE FINANCE CORP 2003-S12 1Af1.... | ... | 12/01/2011. | Paydown 267,629 | ... 266,658 0 .264,979 0
4.750% 12/25/18 . . 0 .. 0 0 0 0
16165T AJ 2|CHASEFLEX TRUST 2005-1 5.500% 02/25/35............. ... | 12/01/2011. | Paydown. 250,340 266,815 0 .298,024 0 0 07/25/2027.
171204 AD 2|CHRYSLER FINANCIAL LEASE TRUST 2010-A A2... . 03/15/2011. | Paydown. 983,449 | ... 983,452 0 .983,453 0 0 03/15/2011.
1.780% 06/15/11 . . 0 ... 0 0 0 0 0 | cevverreeeenn0 [0 [
17285R AA 8 |CITADEL FINANCE LTD 144 6.250% 12/15/11............. v | 121152011, | MALUIIEY...c.ooovvrreeiciieeieiis | ceveenieeiseisssinnens | 203,000,000 | .......3,000,000 | ........ 2,988,180 | ..ccvvnee 2,997,458 (V1N IO 3,000,000 | .cooveeeennne (V1 IO 0 12/15/2011.
172973 2R 9| CITICORP MORTGAGE SECURITIES 2005-6 1A5........ ... | 12/01/2011. | Paydown. 547,773 | ... 547,773 0 573,738 0 0 09/25/2035.
5.625% 09/25/35. . . 0 0 0 0 0 0
172973 5F 2|CITICORP MORTGAGE SECURITIES 2006-1 2A1........ ... | 12/01/2011. | Paydown. 495,381 ..496,484 0 .505,169 0 0
5.000% 02/25/21 . . 0 0 0 0 0 0
172973 C7 2|CITICORP MORTGAGE SECURITIES 2004-6 1A8........ v | 12/01/2011. | PAYAOWN......cooverinrierienins | o | s 1,685,675 | ........ 1,685,675 | ........ 1,685,675 | ...cccooeee 1,685,675 (V18 IR 1,685,675 | ..coovvernnne (V1 I (V1 IO 0] 38,498 | 02/25/2012.
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5.500% 09/25/34 ceevirerrnnninns | een | v | e | e | e (V1 TR 0 0 ... 0 (V18 0 0 0 0 0 0 (V1 IO (1 IO (V18 I
CONSECO FINANCE SECURITIZATION 2001-2 M
20846Q HE 1(7.690% 02/01/33 v | 12/01/2011. | PaYdOWN.......oouviivncrierineens | cerrerireriscesnniennies | verereeenen 91,316 | 091,316 | 191,316 | 91,316 | 0 0 0 ...91,316 0 02/01/2033.
20854P AB 5|CONSOL ENERGY INC 7.875% 03/01/12 .| 04/11/2011. [ Call  106.3140.......cocvvvrvire | covrrererrcrerinieens | e 1,594,710 | .........1,500,000 | ........1,515,495 | .......... 1,502,551 | cooovviiviicn0 | e (582) | i (V1 I (582) [ ..cvrveriaened (V[ I 1,501,969 | ....coovvvennd 0 03/01/2012.
209115 A* 5| CONSOLIDATED EDISON INC 8.710% 06/30/2 .| 12/30/2011. | Redemption ~ 100.0000 5,124 0 0 0 ..15,124 0 06/30/2022.
21075W BF 1 |CONTI MTGE HOME EQUITY 1995-2 A5 .1 12/01/2011. | Paydown 0 0 0 | e 9,029 | .o 0 10/15/2011.
8.100% 08/15/25 . . SO SPPPTURPPUURPOURPSUSYRTRNRN SSPOURPIURPSUTRTOSPURRPOO [FVPOPPPORPPPORPOORPON | PVUPRORSPORPOURPOON o I IUTPPORPOPPPRRPORtt o B VOO 0 0 0 0 0 0 0 0
22540A AJ 7|ASSOCIATES MANUF HOUSING 1997-1 B1.......cccrvvene o | 1211512011, [ PaydOWN......coovericriciniirens | e | creee.688,395 | ...........688,395 | ...........621,706 | .............. 662,011 | .o 0| 26,384 | oo (VI I 26,384 0 .688,395 0 0
7.600% 06/15/28 . . 0 0 0 0 0 0 0
22540A J7 4|CS FIRST BOSTON MORT SEC 2001-CF2. . {01/01/2011. | Paydown. 139,200 ...139,025 .(4,411) 0 134,615 0 0
6.505% 02/15/34 . . 0 0 0 0 0 0 0
22541N 5Z 8|CS FIRST BOSTON MTG SEC CORP 2003-10 2A1..... o | 12/101/2011. [ PAYOWN......cooieiriricineiens | e | e 748,599 | 1000 748,599 | e, 759,819 | oo 756,581 | o0 [ ieeeac(7,981) | viviiennn0 e (7,981) 0 .748,599 0 0
5.000% 05/25/18 . . 0 .. 0 0 0 0 0 0
22541N LU 1|CSFIRST BOSTON MTG SEC CORP 2002-26 1B2....... ... | 12/01/2011. | Paydown 509,669 501,819 | o0 [ 1,127) | virennn0 e (1,127) 0 .500,692 0 0
6.250% 10/25/32 . . 0 .. 0 0 0 0 0 0
22541Q VG 4|CS FIRST BOSTON MORTGAGE 2003-23 1A4............. o[ 12/01/2011. [ PAYOWN......cooveeiirinicieriens | v | e 1,532,233 | 111000 1,5632,233 | ... 1,512,003 | .....coone 1,518,863 | ...oovvvevereen0 | 13,370 | 0 [ 13,370 | oo (1 I 1,532,233 | .o (01 IO 0
5.500% 10/25/33 . . . 0 .. 0 0 0 0 0 0
2254W0 KD 6|CS FIRST BOSTON MRTGE SEC 2004-7 6A1............... o [ 12/01/2011. [ PaYOWN......oorveieeiricinniens | v | e 1,042,981 | 11100 1,042,981 | . 1,066,445 | ........... 1,085,711 | o0 | eiei(22,730) | o0 [ (22,730) [ ..ovrerrrienad (V[ I 1,042,981 | ..o (01 IO 0
5.250% 10/25/19 . . 0. 0 0 0 0 0 0 0 0
226829 AA 7|CROCKET COGENERATION 14 5.869% 03/30/25........ ... | 12/30/2011. | Redemption  100.0000........ | .ccooevereremrrmnicnnr | cerveeennd1,251 | 41,251 | L 41,251 | o 41,251 | s 0 0 0 0 ..41,251 0 0 1,486 | 03/30/2025.
22845@ AC 5[CROWN PINE PARENT LP TIMBER LP......c.cccconivininnne ... | 10/26/2011. | Tax Free EXxchange........ccccces | covveverneerneernnennenns | 04,027,897 | ........4,000,000 | ........ 4,000,000 | ........... 4,000,000 | ..oorererrnnens 0 | v 27,897 | oo (U IO 27,897 | .o (V1N IO 4,027,897 | ..o (V1 I (V1 IO 0 ... 131,000 | 12/14/2017.
6.550% 12/14/17 . . 0 .. 0 0 0 0 0 0 0 0
22943Y UB 3 |CREDIT SUISSE MTG CAPITAL.....ccovverriririerirreienns ... | 12/01/2011. | Paydown 817,032 817,527 0| 24,232 | oo (U IO 24,232 0 841,759 0 0
CERT 2009-3R 28A1 4.770% 08/27/37.. et | et | e 0 0 ... 0 0 0 0 0 0 0 (V[ IO (0 IO (V1 I
248019 AG 6|DELUXE CORP SERIES B 5.125% 10/01/14................. ... | 10/31/2011. | BB&T Capital Markets............. ,496,875 ,500,000 | ........ 2,410,009 | ..ccoonee 2,459,622 | ..ovvvcrinnn 0 | 8,309 [ oo (U I 8,309 | .o (V18 OO 2,467,931 | oo (V18 I 28,944 | ... 28,944 | ...... 139,514 | 10/01/2014.
257867 AR 2 |RR DONNELLEY & SONS 5.500% 05/15/15.........ccccnvvne ... | 06/20/2011. [ Redemption ~ 103.5000........ | ceeverrrrermrrnrirernns | verrens 3,173,310 | ........3,066,000 | ........ 3,061,095 | ........... 3,063,492 | ..coovririnnd (V1 236 0 ... 236 (V18 I 3,063,727 | ..o 0 e 109,583 | ....... 109,583 | ........ 98,368 | 05/15/2015.
26924X AC 9|E-TRADE RV AND MARINE TRUST 2004-1 A3.............. ... | 04/07/2011. | Paydown .361,741 362,589 361,741 0 0 0 0 .361,741 0 0 08/07/2010.
3.620% 10/08/18 . . 0. 0 0 0 0 0 0 0 0
30256Y AA 1 |FPL ENERGY MARCUS HOOK LP 144A..........ccccovvvunnee ... | 07/10/2011. | Redemption ~ 100.0000........ | cceoveverererreersmernens | vererneernen 16,800 | i 16,800 | oo 16,800 | .ovovernene 16,800 | ..cevoveennnnnd 0 0 0 0 ....16,800 0 0
7.590% 07/10/18 . . 0 ... 0 0 0 0 0 0 0 0
31953* AL 6 |BNSF RAILWAY COMPANY SERIES A.......cccovcvrvvernnnns ... | 11/15/2011. | Redemption ~ 100.0000........ | cceoreverererrernmernennn | verernereen87,601 | ciiiiinn87,601 | oo 87,601 | oo 87,601 | ..o 0 0 0 0 ....87,601 0 0
5.960% 10/15/27 . . 0 ... 0 0 0 0 0 0 0 0
31953* AM 4 |BNSF RAILWAY COMPANY SERIES B.........ccocoormvernnnns ... | 11/15/2011. | Redemption ~ 100.0000........ | cccreverreermerernernenes | crnrernerrnnn8,804 | i .8,804 | i, 8,804 | oo 8,804 | ..oovrveiinn 0 0 0 (01 I 8,804 |...coooornnn. (0 IO 0
5.960% 10/15/27 . . 0 ... 0 0 0 0 0 0 0 0
31953* AN 2 [BNSF RAILWAY COMPANY SERIES C........ooecvrrirrrennes ... | 11/15/2011. | Redemption ~ 100.0000........ | cceovevererersermmrrnnn | verrnereeDB,710 | 55,710 | o 55,710 | coovveeveeenne 55,710 | cooovverrirnens 0 0 0 0 55,710 0 0
5.960% 10/15/27 . . 0 ... 0 0 0 0 0 0 0 0
31953* AP 7 |BNSF RAILWAY COMPANY SERIES D........coecovrivrrinnes ... | 11/15/2011. | Redemption ~ 100.0000........ 22,562 | ....... 22,562 0 0 0 0 ....22,562 0 0
5.960% 10/15/27 . . 0 ... 0 0 0 0 0 0 0 0
31953* AQ 5|BNSF RAILWAY COMPANY SERIESE.........cccconmvurnnne ... | 11/15/2011. | Redemption ~ 100.0000........ | cceoveveererermmrrnnnn | cererrernnni 29,928 | 029,928 | oo 29,928 | ..o 29,928 | ..o 0 0 0 0 ....29,928 0 0
5.960% 10/15/27 . . 0 ... 0 0 0 0 0 0 0 0
32051D X5 6|FIRST HORIZON ASSET SEC INC 2004-2 1A7.............. ... | 12/01/2011. | Paydown 558,888 561,074 0 | 3,459 | i (V1 I 3,459 0 564,533 0 0
5.500% 05/25/34 . . 0 ... 0 0 0 0 0 0 0 0
32051G CN 3 |FIRST HORIZON MTG PASS-THRU.......coccomvrenirrrrin ... | 12/01/2011. | Paydown 264,136 265,261 0 | e 1,881 | (U I 1,881 0 267,142 0 0 07/25/2015.
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TR 2004-7 1A2 5.500% 01/25/35..... 0. 0 0 0 0 0 0 0
32051G KU 8|FIRST HORIZON MTG PASS-THRU........coccomvrenirrrrin [ 1200172011, | Paydown..........cooevvrrennrieriens | eveeneeneeirsesnennns | 1,215,250 | 1...01,215,250 | ... 1,204,617 | .covvvenee 1,208,093 | ...coovrvrinna 0 | cveereen 157 [ (U I TAST | o (V1 IO 1,215,250 | ..ccvvvernnne 0
TR 2005-2 1A2 5.500% 05/25/35..... . 0. 0 0 0 0 0 0 0
32113C AV 2|FIRST NATIONAL MSTR NOTE TRUST 2009-3 A........ 0972172011, | Citivoveseveeeeseieeniiee e | 000e2,012,500 | ........2,000,000 | ........ 1,998,047 | ...ccevene 1,998,234 | ..ooovvrvrinnad 0 0 [ 333 0 [ 1,998,568 | .....cooorered 0
1.628% 07/15/15 . . 0 ... 0 0 0 0 0 0 0
33761N  A* 0| FIRST SERVICE CORPORATION........ccormrvermririrrnrinns .| 04/01/2011. | Redemption ~ 100.0000........ [ .cccovvrerivrerririveres | e 400,000 | ...........400,000 | ........... 400,000 | ...ccoernne 400,000 | ..oooovrerinnn 0 0 0 0 400,000 0
SENIOR SECURED NOTES 5.440% 04/01/15 . 0. 0 0 0 0 0 0 0
338906 B* 0 [FLEXI-VAN LEASING INC.......ocovvviirnriiinnieinricirenis 1672011, [ MAUTIY......cooovceniees | e | 0000.2,000,000 | ........2,000,000 | ........ 2,000,000 | ........... 2,000,000 | .oovvriiinnn 0 0 0 (V18 O 2,000,000 |..cocovrrerenn 0
SENIOR SECURED NOTES 5.880% 11/16/11 . . 0. 0 0 0 0 0 0 0
34528Q AC 8|FORD CREDIT FLOORPLAN MSTR TR 2006-4 A.......... | ... 06/14/2011. | Paydown..........ocevrirernrneirerns [ ovrnnnsrieinereninnins | 000een2,500,000 | ........2,500,000 | ........ 2,465,625 | ........... 2,483,431 | o 0| 16,569 | i (V1 I 16,569 | .o (0 I 2,500,000 |..cocovrrernnn 0
0.437% 06/15/13 . . 0 ... 0 0 0 0 0 0 0
35669# AA 2|FREEPORT LNG DEVELOPMENT LP SENIOR NOTE...|... | 12/31/2011. | Redemption  100.0000........ 225,771 225,771 0 0 0 0 225,771 0
6.500% 12/19/25 . . 0 ... 0 0 0 0 0 0 0
361561 AA 1|SYSTEM ENERGY RESOURCES.........ccccovivirmrinrirnens ... | 01/15/2011. | Redemption ~ 100.0000........ | cccoveverrearrernrirennn | cvrrererrersn8,887 | o 8,887 | o 8,858 | oo 8,875 | oo (V18 0 0 0 (V1 8,876 | .covvrernnn. 0
GG1C FUNDING CORP 5.129% 01/15/14 . 0 ... 0 0 0 0 0 0 0
36157R D9 3|GE CAPITAL MTG 1999-HE 6.705% 04/25/29.............. ..|12/01/2011. | Paydown 139,704 | ......... 139,704 | ........... 118,916 | ..cvoeene 119,391 0 .139,704 0 02/25/2029.
36159J BM 2 |GE CAPITAL CREDIT CARD MSTR 2009-2 A............... .1 09/21/2011. | Bank of AMEICa........ccvvvvireres [ wverreririeirisiineiines | v 2,049,688 | ........2,000,000 | ....... 2,068,750 | ...ccvvnee 2,045,574 (V18 IO 2,023,965 | ...covrrernnn 0 07/15/2012.
3.690% 07/15/15 . . 0. 0 0 0 (0 [ OO o N ESUUUPOPUROORPOO R ISSPOPURPPORPOOOR | B OOPTORORON
36159L AR 7|GE DEALER FLOORPLAN MSTR 2006-2 A..........c........ .| 0472072011, | PaydOWN..........cvomrerrnerierirens | overierireniseinsennns | 000002,500,000 | ........2,500,000 | ........ 2,475,781 | oo 2,492,636 (V1N IO 2,500,000 | .cooovrvennnne 0 04/20/2011.
0.283% 04/20/13 . . 0 0 0 0 0
362341 4B 2|GSR MORTGAGE LOAN TRUST 2006-AR1 2A2............ L[ 1210172011, | PaydOWN........ocvenreerrerirecennes [ oveeeeiseeseeisssines | woveennnn 100,838 | ........700,838 | .......... 678,057 | ..o 683,821 0 .700,838 0 11/25/2013.
2.765% 01/25/36 . . 0. 0 0 .0
36829K AC 2 |GE EQUIPMENT SMALL TICKET LLC 2009-1 A3.......... 10372011, [ Gt | everneeneniseisenenns | 1,020,482 | ... 1,017,739 | e 1,024,100 | ....ccoo.e. 1,020,738 (V1N IO 1,018,705
1.920% 07/15/16 . . 0. 0 0 0
36829K AC 2 |GE EQUIPMENT SMALL TICKET LLC 2009-1 A3.......... . 10/15/2011. | Paydown. .1,994,650 ....1,988,102 .0 1,982,261 | ...
1.920% 07/15/16 . . . 0. 0 0 .0
393505 CF 7|GREEN TREE FINANCIAL CORP 1994-2 A5................. [ 1211572011, | PaydOWN........ovvnreerererieeirnes [ oneereriseiseeissines | iveennnn 155,696 | ... 155,596 | ... 155,012 | covovevernes 155,549 0 .155,596
8.300% 05/15/19 . . 0. 0 0 0
393505 KX 9|GREEN TREE FINANCIAL CORP.......ccoovumerverirneireens v | 1211512011, | PaYdOWN.......coorerrvnerierincins | cevvenieniseisseinnnns | 1,585,617 | ... 1,585,517 | ........ 1,570,653 | .....c..... 1,578,738 (V1N IO 1,585,517 | oo (V1 IO 07/15/2020.
1995-10 M1 MH 7.000% 02/15/27.. . . . 0 0 0 .0 0
40052M AD 6| GS AUTO LOAN TRUST 2007-1 Ad.......ccooevereerrrinerns | cor 08/15/2011. | PaYdOWN........couverererierirnenns | cevrveeirseiseennsiinnnns | e 1,813,245 | 101,813,245 | ....... 1,884,642 | ........... 1,852,283 (V1N IO 1,813,245 | ..o (V1 I 10/15/2012.
5.480% 12/15/14 . . . 0 ... 0 0 .0
40432B AA 7|HSI ASSET LOAN OBLIGATION 2007-2 1AT......ccccomvvenne [ 1200172011, | PaydOWN. ... | oveeneeiseinerisnines | reeeennnnd50,671 | i 450,571 | o 410,025 | ...ovverees 415,294 0 450,571
5.500% 09/25/37 . 0 ... 0 0 0
431282 AF 9|HIGHWOODS REALTY LP...... .| 06/01/2011. | RBS Securities Corp... .1,992,780 1,996,125 .0 1,996,299 | ....
FORMERLY HIGHWOODS/FORS 7.500% 04/15/18...... . 0 ... 0 0 0
431573 AA 2| HILL-ROM HOLDINGS INC 8.500% 12/01/11. ... | 12/01/2011. | Maturity.. 4,850,040 ...4,872,061 (V1N IO 4,875,000 |..oooovernnnc 0 | e [0 | 414,375 | 12/01/2011.
437185 AC 5|RESIDENTIAL FUNDING MRTGE . 12/01/2011. | Paydown. 0 470,413 0 | o0 [ i | 17,822 | 05/25/2013.
SEC 2006-HI2 A3 5.790% 02/25/36.. . (V10 0 0 0 0 0
43718W AB 8|RESIDENTIAL FUNDING MRTGE... . 12/01/2011. | Paydown. 0 .0 1,975,585 | .... 0
SECU 2007-HI1 A2 5.640% 03/25/37 . 0 0 0 0 0
441812 JW 5|HSBC FINANCE CORP 6.375% 10/15/11........ccccovervnnee .| 10/15/2011. | Maturity. 75,000 | .o 75,000 | 82,414 | 75,970 | 0 | e (970) | LU I (970) 0 ....75,000 0 [ o0 [0 | s 4,781 | 10/15/2011.
44440* AA 4 |HUGHES AIRCRAFT COMPANY 10.360% 03/29/12...... .| 09/29/2011. | Redemption .160,255 0 0 0 .160,255 0 | o0 | 0 | 16,602 | 03/29/2012.
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444859 AU 6|HUMANA INC SENIOR NOTES 6.300% 08/01/18......... ver | 05/31/2011. | VAIIOUS.......cvovevrrerceierreneriens | ceveeerierisesessensennes | cerenes 4,094,169 | ........ 3,650,000 | ........ 3,820,357 | .ovvreneee 3,764,560 | ....cocovvrrnnc 0 | cooirerene(5,215) [ o (U IR (5,215) [ .ooverernene (V1N IR 3,759,346 | ....ccoevrrnnn 0 08/01/2018.
446148 AC 2 |HUNTINGTON AUTO TRUST 2009-1A A3.........ovverncne ... | 11/10/2011. | Citi .227,262 226,333 233,167 | ... 229,142 0 | cooreeens(2,496) | oo (U R (2,496) 0 .226,646 0 01/15/2012.
3.940% 06/17/13 . . 0 ... 0 0 0 0 0 0 0 0
446148 AC 2 [HUNTINGTON AUTO TRUST 2009-1A A3.......ccrvvrvrrnns o | 11711512011 [ PAYOWN......cooviririneiens | v | e 1,724,144 | 1 T24144 | . 1,776,205 | ........... 1,745,538 | ..ocvviins 0 | oereee(21,395) | e (V1 I (21,395) [ .evverrrirennd ([ I 1724144 | ............... (V1 IO 0
3.940% 06/17/13 . . 0 ... 0 0 0 0 0 0 0 0
45660N QC 2|RESIDENTIAL ASSET SEC TRUST 2003-A5 A4......... o [ 12101/2011. [ PaYdOWN......coovviicrniccinirens | v | e 1,146,272 | 1000 1,146,272 | e, 1,008,737 | ..cvoene 1,075,270 | .ooovvvrnes 0 | v 71,002 | i (V1 I 71,002 | oo (V[ I 1,146,272 | .o, (V1 IO 0
4.750% 06/25/33 . . 0 ... 0 0 0 0 0 0 0 0
45957@ AD 8 |THE INTERNATIONAL GROUP INC.......cccovvvveriieriiines ... | 11/01/2011. | Redemption ~ 100.0000........ | cccooevesricrrcnnrivenns | crrvene.400,000 | ...........400,000 | ........... 400,000 | ...ccoerrne 400,000 | ..cooovrirrinnn 0 0 0 0 400,000 0 0
GUAR GEN PTS & WORLDWID 5.240% 11/01/11........ . 0. 0 0 0 0 0 0 0 0
46628C AC 2|JP MORGAN ALTRNTVE LOAN TRUST 2006-S2 A2..... ... | 12/01/2011. | Paydown 881,117 886,383 0| 10,428 | i (V1 I 10,428 0 .896,811 0 0
5.810% 05/25/36. . . 0 0 0 0 0 0 0
47580* BD 0 |JELD-WEN INC SRNT SER 11.160% 09/30/12 ...| 10/03/2011.| Call ~ 100.0000 3,260,895 0 0 (V[ I 3,260,895 |....cccoverne (01 IO 0 [ o0 [ 870,574 | 09/30/2012.
47580 BD 0|JELD-WEN INC SRNT SER 11.160% 09/30/12 «.. | ...| 05/25/2011. | Redemption ~ 100.0000 ..72,039 0 0 0 ....72,039 0 0 [ e [ s 41,388 |09/30/2012.
47745# AD 9|J.F. SHEA CO. SERIES A SENIOR NOTE........ccooomrrunnee ... | 05/10/2011. | Redemption  100.0000 967,015 0 0 0 .967,015 0 0 | a0 [ 31,460 | 09/30/2015.
7.500% 09/30/15. . . . 0 ... 0 0 0 0 0 0
477454 AH 0|J.F. SHEA CO. SERIES A-1 B SENIOR NOTE............... ... | 05/10/2011. [ Redemption ~ 100.0000........ | ccovvrrerrvrrererrnnenes | vrrerernneee 7,690 | viviiirnnn 57,690 | oo 57,690 | .ooovvcerianes 57,690 0 0 0 ....57,690 0
7.500% 09/30/15. . . . 0 .. 0 0 0 0 0 0
477454 AM  9|J.F. SHEA CO. SERIES A-1 B SENIOR NOTE............... ... | 05/10/2011. | Redemption 79.6333 v [ overernerennercnnns | evreeerennn 30,921 | i 47,619 | 47,619 | oo 47,619 0 0 0 ..47,619 0
15.000% 09/30/18..... . . 0 .. 0 0 0 0 0 [0 | i |0 | 0 e
47745% AR 8|J.F. SHEA CO. SERIES B 15.000% 09/30/15. ... | 05/10/2011. | Redemption ~ 79.6333. 38,095 38,095 0 0 0 ....38,095 09/30/2015.
47745%# AV 9|J.F. SHEA CO. SERIES B 15.000% 09/30/15 ... | 05/10/2011. | Redemption ~ 79.6333. 8,867 | ....... 8,867 0 0 (V1 I 8,867 09/30/2015.
485260 BH 5|KANSAS GAS & ELEC 5.647% 03/29/21.... ... | 09/30/2011. | Redemption ~ 100.0000........ | ccccrereeremmremrrvens | cverirrereenn5,650 | iiiieirnnnn5,650 | oviviinene, 5,650 | .oovrrirniinn 5,650 0 0 (11 IR 5,650 03/29/2021.
487836 BB 3|KELLOGG CO 4.450% 05/30/16 v | | 12/13/2011. | Bank of America............ccoc..... 983,640 | ... 986,864 (U I 2,084 0 .988,949 05/30/2016.
49327H AE 5|KEYCORP STUDENT LOAN TRUST 2006-A 2A2.......... o | 1202712011, [ PAYOWN......oovveieririccinniens | corveveirennerenisnienes | v 1,067,620 | ........ 1,067,620 | ........ 1,016,908 | ........... 1,022,255 | ooovvvvriieeenn0 | 45,366 | o (V1 I 45,366 | ..ccovvrrirnnd 0 [ 1,067,620 10/27/2013.
0.654% 06/27/25. . . 0. 0 0 0 0 0
493553 BJ 9 |KEYSTONE HOME OWNER TRUST.......c.cecovurvrierinrinns ...| 01/01/2011. | Paydown 0 ... 0 0 0 0 .0 06/25/2012.
1998 P2 CLASS A5 7.900% 11/25/24 o] . 0. 0 0 0 0 0 [0 |0 |0 | iinen0 e
494492 AA 9 |KINCAID GENERATION LLC 7.330% 06/15/20............ ...| 12/15/2011. | Redemption ~ 100.0000........ . .306,771 307,532 307,166 0 (33) 0 .307,133 06/15/2020.
501044 BM 2|KROGER CO 6.800% 12/15/18 ... | 12/14/2011. | Wells Fargo Securities............ | ceremerreeeneennens | corveens 6,120,300 5,654,700 .0 .0 5,397,019 |.... 12/15/2018.
52176Y AA 2|LEAF Il RECEIVABLES FUNDING LL 2010-4 A.. . | 12/20/2011. | Paydown. ,547,941 .1,520,408 .0 .0 1,547,941 | ... 08/20/2018.
1.700% 08/20/18 . . . 0 0 0 0
52177A AA 3| LEAF || RECEIVABLES FNDG LLC 2010-3 A.......c.ovvvuve o 1212012011, [ PAYOWN......coovvvierrnininniens | covrreiennereninnenes | v 1,420,275 | ... 1,420,275 | ... 1,416,448 0 [ 1,420,275 | ..oovierenn 0 [ oo 0
3.450% 06/20/16. . 0 ... 0 (V10 0 0 0 0 0 0 0
52465# AD 7|LEGG MASON CAPITAL CORP .1 12/05/2011. | Redemption ~ 100.0000........ [ .coovererrvrvrrvrrvees | wrereeenn 152,319 | 152,319 | e 152,319 | o 152,319 | o 0 0 0 0 152,319 0 12/05/2020.
HUNTINGTON NATL BANK-LE 7.240% 12/05/2 . . .0 0 0 0 0 0 0 0 0
524660 AT 4|LEGGET & PLATT INC 4.400% 07/01/18 ... | 12/14/2011.| Morgan Stanley & Co.............. LT5,776 | e 75,000 | e 69,580 | ..ccovverirns 71,557 | o 0 | o373 [ [V IR 373 0 ....71,930 0 07/01/2018.
52520M AG 8|LEHMAN MTG TRUST 2005-1 5.500% 09/25/35.... ... | 12/01/2011. | Paydown. .372,650 356,626 356,626 0 .16,024 0 .372,650 0 09/25/2035.
534187 AM 1|LINCOLN NATIONAL CORP SENIOR NOTES [ 1211572011, | MARUFIY ... e | cerveeeennn 79,000 | i 75,000 | o 80,696 | ...cocovvrret 75,889 | ..oovevieinens 0 ....(889) 0 ....75,000 0 12/15/2011.
6.200% 12/15/11 . . 0 .. 0 0 0 0 0 0 0
55265K 2X 6|MASTR ASSET SEC TRUST 2003-11 10A1... . 12/01/2011. | Paydown. 352,857 352,037 0 0 .351,539 0 0
5.000% 12/25/18 . . 0 .. 0 0 0 0 0 0
55265K VE 6|MASTR ASSET SEC TRUST 2003-4 3A1........cccovvevirns v | 12/01/2011. | PaYAOWN. ... | cevverirerineiinnriennnes | veverneeeeen 19,252 | i 75,252 | o T4217 | o T4542 | .o, 0 0 ....75,252 0 0
4.750% 05/25/18 0. 0 0 0 0 0 0 0 0
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57164X AA 7 |MARRIOTT VACATION CLUB OWNR TR 2009-2A A..... | ... [ 12/20/2011. | PAYdOWN.........coorveurrmerirerirnes | e 279,995 279,995 0 .279,999 0 [ o0 [0 | s 6,930 | 02/20/2016.
4.809% 07/20/31 . . 0 .. 0 0 0 0
589400 AA 8| MERCURY GENERAL CORP SENIOR NOTES.............. ... | 08/15/2011. | Maturity. 0 ....75,000 0
7.250% 08/15/11 . . 0 0 (01 TOOTROORPPON o N ESUOPPOPUOPPORPOON R ISPPOPOPPPORPOOOR | B EOSPTORORPOON
59549N AD 5| MID-STATE TRUST 6 A4 7.790% 07/01/35.... ... | 10/01/2011. | Paydown. 0 ....78,906 0 07/01/2020.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 . | 12/15/2011. | Paydown. 0 ....82,682 0 08/15/2022.
4.864% 07/15/38 . .. . 0 ... 0 0 0 0 [ o0 [ |0 | s
59560W AC 1|MID-STATE TRUST 2010-1 5.250% 12/15/45............... o [ 12101/2011. [ PaYdOWN......cooveirriniciniiens | v | e 111,520 |1 111,520 | e, 111,366 | ..ocevene 111,365 0 111,520 0 09/15/2028.
60040# AA 0| MILLENNIUM PIPELINE LLC......ccovvvuirierinrrierirecerenens ... | 12/30/2011. | Redemption ~ 100.0000........ | cccerrerrrrerrrerererenes 53,370 53,370 | ........ 53,370 0 ....53,370 0 06/30/2027.
SENIOR SECURED NOTES 5.330% 06/30/27 ettt | s | e 0 0 ... 0 0 0 0 | covvvvrrerend0 [0 0
62875U AH 8|NBC UNIVERSAL 144A 4.375% 04/01/21.......cccovcvennvnn ... | 08/25/2011. | Tax Free EXChange...........ccow. | covvrvreriereneennnis | cerveens 2,007,331 | ........2,000,000 | ....... 2,007,880 | ..oocvenee 2,007,729 (V18 IO 2,007,331 | oo 0 04/01/2021.
629568 AQ 9 [NABORS INDUSTRIES INC 6.150% 02/15/18.... ... | 06/02/2011. | Wells Fargo Securities ..4,492,360 | ........4,000,000 | ....... 4,028,027 | ........... 4,023,055 (V[ I 4,021,918 | .oooviriren. 0 02/15/2018.
637432 CU 7 |NATIONAL RURAL UTILITIES COOP . 10/24/2011. |Call ~ 103.1164 28,615 | ........ 25,667 0 ....25,261 0 03/01/2012.
7.250% 03/01/12 . . 0. 0 0 0 0
66416T AF 2| NORTHEAST GENERATION CO......cocovirirmrerieririrerins ... | 10/15/2011. | Redemption ~ 100.0000........ 231,563 231,563 0 .231,563 0
SENIOR SECURED SERIES B 8.812% 10/15/26 . . 0. 0 0 0 0
674135 CM 8| OAKWOOD MTG INVESTORS INC 1997-C AG.............. ... | 08/01/2011. | PAYAOWN.......courvrererirrernees | ceviveernerinrrnennenes | vvrrnenn 192,287 | 100 192,287 | e 192137 | oo 191,990 0 192,287 0
7.350% 11/15/27 . . 0. 0 0 0 0
674135 EC 8| OAKWOOD MTG INVESTORS INC 1998-D M2 MH...... ... | 06/30/2011. | Security Withdraw................... 0 ... 0 0 0 0 01/01/2012.
8.322% 01/15/29 . . . 0 ... 0 0 0 0
679574 AH 6|OLD DOMINION ELEC FIRST MORTGAGE..........cccoo.... ... | 12/01/2011. | Redemption ~ 100.0000........ 251,695 251,082 0 .250,808 0 12/01/2028.
5.676% 12/01/28 . . 0. 0 0 0 {0 [0 0 0 | s
680665 AD 8|OLIN CORP SENIOR NOTES 9.125% 12/15/11............ v | 121152011, | MtUIItY....oooveeceenne 0 ....75,000 12/15/2011.
693659 AC 8|ARIZONA PUBLIC SERVICE 8.000% 12/30/15.. ... | 12/30/2011. | Redemption ~ 100.0000........ {0 R 8,284 |.... 12/30/2015.
694308 GN 1|PACIFIC GAS & ELEC 8.250% 10/15/18. ... | 06/02/2011. | Bank of America. . .0 1,738,494 | ... 10/15/2018.
694308 GT 8|PACIFIC GAS & ELEC 3.500% 10/01/20.... ... | 11/09/2011. | Bank of America we [ | e 1,046,990 972,640 972,936 0 .975,002 10/01/2020.
713448 BR 8|PEPSICO INC 3.125% 11/01/20 ... | 11/01/2011. | Wells Fargo Securities............ ..1,042,500 991,670 991,799 0 .992,407 11/01/2020.
71709 AA  3|PHHOLDING LLC 7.000% 12/31/12... v | . | 09/15/2011. | Redemption  100.0000........ 364,007 364,007 0 .364,007 12/31/2012.
717265 AK 8|FREEPORT MCMORAN CORP SENIOR NOTES........... ver | 06/01/2011. | MALUIIEY......oovonrererircirecineinns | cevneeieeisensneinnnnes | eeverneereen 15,0000 | i 75,000 | oo 91,223 | oo 76,190 0 ....75,000 06/01/2011.
8.750% 06/01/11 . . 0 0 0 0
718507 AR 7|CONOCOPHILLIPS 9.375% 02/15/11......c.ccvvvurreerirnnns v | 02/15/2011. | MALUIIEY......ooveereerirciiecinein | cevnerieeiseisneinnnnns | eererneereen 15,0000 | i 75,000 | oo 93,782 | oo 75,421 0 ....75,000 02/15/2011.
73932# AA 4|POWER MINN 9090 LLC SERIES........ccornvirirnririrrnrinns .1 10/15/2011. | Redemption ~ 100.0000........ [ .cocrvvrerrmrrrrmrrvens | woveennnnn 17,314 | 17,314 | e 17,314 | e 17,314 0 17,314 07/15/2027.
A SENIOR SECURED NOTE 7.170% 07/15/27 . . 0 .. 0 0 0 [0 0 |0 | iinen0 e
74037A AA 7|PREFERRED CPO LTD 144A CLASS A......cccovvvvvrvrrnns o | 07/26/2011. [ PAYOWN......coovrvviiririririniens | coveireiernerennnenes | 23,056,412 | ........3,556,412 | ........ 3,548,694 (1 I 3,556,412 07/26/2025.
8.226% 07/26/30. . . 0 0 0
74112K AC 9 |PRESTIGE AUTO REC TRUST 2007-1A A3.......cccccvvvenee v | 09/15/2011. | PaydOwn........cocvvrivrerieriniins | covverirenisrissiinnns | 1,348,883 | 1.......1,348,883 | ........ 1,387,452 (V18 IO 1,348,883 02/15/2013.
5.580% 08/15/14 . . 0 .. 0 0 0 0
74112R AA 8| PRESTIGE AUTO REC TRUST 2009-1A A......ccovvvrrrnnns ... | 12/15/2011. | Paydown 922,632 922,780 0 922,793 0
5.670% 04/15/17 . 0 .. 0 0 0 0
74160M BP 6|PRIME MORTGAGE TRUST 2003-2 1A10 . 12/01/2011. | Paydown. 1,765,397 ....1,795,206 .0 1,846,771 | ... 0
5.000% 10/25/33 . . 0 .. 0 0 0 0
743410 AE 2|PROLOGIS TRUST 5.500% 03/01/13.......ccconvvvvriererinns ... | 06/08/2011. | Tax Free Exchange..........cccce. | vevrevenrevervnirinens | v 125,756 | ... 125,000 | ..o 128,351 | oo 125,935 0 125,756 0 | o0 [0 | s 3,438 | 03/01/2013.
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744448 CD 1|PUBLIC SERVICE CO COLO 3.200% 11/15/20............. ... | 11/01/2011. | RBS Securities Corp............... 248,983 248,994 0 0 74 0 .249,067 0 11/15/2020.
74730* AJ 1|QUAD GRAPHICS INC 8.000% 09/01/20 ... | 09/01/2011. | Redemption ~ 100.0000........ 357,310 357,310 0 0 0 0 .357,310 0 09/01/2020.
74927D AL 0|RBSSP RESECURITIZATION TRUST 2010-4 6A1......... ... | 12/01/2011. | Paydown 200,051 | ... 200,051 0 0 0 0 .200,051 0 01/26/2015.
5.825% 02/26/36 . 0. 0 0 0 0 0 0 (V1 OPURRUURPOPOR N [FUUPRUPPOPPO 4 SUOPPRURPRORPOO | I IO
74958D AH 1|RESIDENTIAL FUNDING MTG SEC [ 1210172011, | PaydowN.........ceouevenrrerierenes [ overrerincenneennines | v 79,110 | i 479,110 | e 455454 | ............. 458,582 | ....cooviveinin0 | 1000ii20,528 | 0 [ 0 479,110 0 10/25/2021.
12006-S10 2A1 5.500% 10/25/21 . 0. 0 0 0 0
75952A AF 4 |RELIANT ENERGY MID-ATLANTIC. .| 07/02/2011. | Redemption  100.0000........ revrerenenennrnenenes | oo 171,449 | 171,449 | 172,904 | .............. 172,142 | o, 0 172,056 0 07/02/2017.
PW SERIES B PASS THRU C 9.237% 07/02/17. . 0 0 0 (01 OO o N ESUOPPOPUPOORPOO R ISPPORURPPURPOOR | B OSPTORORON
75953G AC 7 |CENTERPOINT ENERGY RELIANT... . 02/15/2011. | Maturity... 75,262 0 ....75,000 0 02/15/2011
ENERGY RESOURCES 7.750% 02/15/11 . 0 0 0 0 | covvvvrrerend0 [0 0
760985 7E 5|RESIDENTIAL FDG SEC CORP 2004-RS7 Al5.............. ... | 12/01/2011. | Paydown...........ccovvvrerirererncens 3,682 | o0 [543 | 0 [ 543 | (V1N I 4126 | 0 12/25/2028.
5.654% 07/25/34 . . 0 0 0 0
760985 UX 7|RESIDENTIAL FDG SEC CORP 2003-RM2 Al3............. L[ 1210172011, | Paydown.........cccceemvennrrnerins 224,627 | ... 233,158 0 .236,178 0 07/25/2015.
4.500% 05/25/33 . 0. 0 0 0 0 | covevvererend0 [0 0
76111X HD 8 |RESIDENTIAL FUNDING MTG SEC... L[ 1210172011, | PaydOWN.........cvenrecrvcrieriene | overrerrerinseissennns | 01,509,393 | 1.......1,509,393 | ........ 1,429,206 ..1,483,832 .0 .1,509,393 .0
12004-S4 1A6 5.250% 04/25/34..... . 0 0 0 0 0 0 0 (0 [ OO o N ESUOPPOPUOPOORPOO R ISPPOPURPPORPOOOR | B OSPTORORON
76112B SP 6 |RESIDENTIAL ASSET MTG.......covvivirrereriieerserineniens L[ 1210172011, | Paydown.........ccocevevennernerins 248,013 | ... 252,601 0 (V1 I 3,666 0 .256,266 0
PRODUCTS 2005-SP1 2A2 5.250% 09/25/34 . . 0 .. 0 (V1 IO 0 0 0 0 0 0 [ o0 [0 |0 | s
78443J AB 5|SLM STUDENT LOAN TRUST 2006-C A2..........ccovurenee ... | 11/01/2011. | Credit Suisse First Boston....... | c..ccveeeeeeneenvens | vorveens 1,109,350 | ........ 1,117,250 | ........ 1,100,491 | .cooovvenee 1,105,405 | ...coovvrrrnnad (V1 IO 9,531 | o (U I 9,531 | o (V1N IO 1,114,936 | ..o 0
0.596% 09/15/20 . . 0. 0 (V1 IO 0 0 0 0 0 0
78443J AB 5|SLM STUDENT LOAN TRUST 2006-C A2..........ccoovurenec 1. | 09/15/2011. | PaYdOWN........ouvvrvierircirnees | cevrrveirsceissiriserinenes | cvreer.635,800 | ..........635,800 | ........... 626,263 | ... 629,060 0 6,741 (U I 6,741 0 .635,800 0
0.596% 09/15/20 . . 0. 0 (V10 0 0 0 0 0 0
78445Q AA 9 |SLM STUDENT LOAN TRUST 2010-C Al....cccovvvvrevernecs v | 11101/2011. {U B Seccceveseieeeines | eevveeissiseessssinenns | e 3,197,835 | ........3,183,906 | ........ 3,183,906 | ........... 3,183,906 | ....cocvverinne 0 0 0 (0 [ I 3,183,906 | ....ccovvrrnne 0
1.928% 12/15/17 . . 0 ... 0 0 0 0 0 .0 0
78445Q AA 9 |SLM STUDENT LOAN TRUST 2010-C AT....cccovvvvrerernecs v | 107152011, | PAYdOWN.......coonvvrrrerierirneens | cevverissiseeisseiinenns | e 1,086,202 | ........ 1,086,202 | ........ 1,086,202 | ........... 1,086,202 | ...coovvrvrnrnnn (V10 0 0 0 (V18 IO 1,086,202 ..o 0
1.928% 12/15/17 . . 0 ... 0 {1 O 0 0 0 0 .0 0
78487Y AA 1[SVO VOI MORTGAGE CORP 2010-AA A......c.cvvvvrerernes v | 12/01/2011. | PAYAOWN......ccoervrcererircirnnens | cevreeirseeisseiisernenns | crrnnen463,016 | ..........463,016 | ........... 463,013 | ..o 462,970 0 .46 0 46 0 463,016 0
3.650% 07/20/27 . . 0. 0 (V10 0 0 0 0 0 (01 OO | N ESOOPOROROORPOO o B ISR (V18 I
786514 BS 7 |SAFEWAY INC 3.950% 08/15/20........ccovvemererrrrrncrirncens ... | 11/09/2011. | Wells Fargo Securities............ | coueevererseensennenns | e ,018,050 | .......1,000,000 | ........ 1,008,220 21,008,118 | o0 [ eiieeeeen(B99) | o (U ((G115) 1 IR (V1N IO 1,007,520 |..cccovvernnne 0 08/15/2020.
805564 PA 3 |SAXON ASSET SECURITIES TRUST 2003-3 AF5........ v | 12101/2011. [ PAYOWN......ooeveicirririnriens | e | vverrnnnn 91,590 | 091,590 | i 91,590 | .. 91,590 0 0 0 ....91,590 0 07/25/2030.
5.203% 12/25/33 . . 0 .. 0 0 0 0 0 0
814138 AK 9 [PROLOGIS TRUST FORMERLY........ccoevvrrinrrarrirrirenns ...| 06/08/2011. [ Tax Free Exchange................ e | 002,996,833 | ........3,000,000 | ........ 2,993,160 | ........... 2,996,656 | ....coocoveeeeens0 | o178 | (V1 178 | s 0 [ 2,996,833 |...ccovrennee 0 [ oo
SECURITY CAPITAL IND 7.625% 07/01/17. . . 0 .. 0 0 0 0 0 0 0
81683R AB 0|SEMINOLE TRIBE OF FLORIDA 144A.........ccccoccrvvnirnns ...|10/01/2011. | Redemption ~ 100.0000........ | ccevrrerrmrerrrervennns | wreennnn 135,000 | ... 135,000 | ..., 135,000 | ..ocovveneeee 135,000 | .ovvcvvvininned {1 O 0 0 0 0 .135,000 0
5.798% 10/01/13 . . 0 ... 0 (V18 0 0 0 0 0 0
82651K AA 3 |SIERRA RECEIVABLES FUNDING CO 20092 A........... ... | 08/20/2011. | PaydOWN.........ccvvvrrvireriirinnins | cevrerisniverinninens | cvreneeee TT5,267 | et 775,267 | v 775,188 | oovvvane 775,231 0 .35 0 35 0 775,267 0
4.520% 08/20/26 . . 0 ... 0 (V10 0 0 0 0 0 0
82651L AA 1|SIERRA RECEIVABLES FUNDING CO 2010-1A A1....... v | 1212012011, | PaydOWN.........ovrverricririinnes | v | 431,628 | ... 431,628 | ... 431,548 | .......co... 431,557 0 .. 0 7 0 431,628 0
4.480% 07/20/26 . . 0 ... 0 (V10 0 0 0 0 0 0
82651N AA 7| SIERRA RECEIVABLES FUNDING CO 2010-3AA......... ... | 12/20/2011. | Paydown 386,450 | ... 386,450 0 .37 0 37 0 .386,487 0
3.510% 11/20/25. . . 0 ... 0 (V10 0 0 0 0 0 0
82651P AA 2 |SIERRA RECEIVABLES FUNDING CO 2010-2AA......... ... | 12/20/2011. | Paydown 618,845 | ... 618,848 0 .62 0 62 0 618,910 0
3.840% 11/15/25 0 ... 0 (V1 0 0 0 0 0 0
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826552 AA 9 |SIGMA-ALDRICH 3.375% 11/01/20.......ccouvenirririrnirinns ver | 1110812011, | Gl | e | s 1,021,800 | ........ 1,000,000 999,150 999,163 0 0 65 0 .999,228 0 22,572 22,572 35,250 | 11/01/2020.
826671 AD 1|SIGNAL SEC CORP MFD HSG 1998-2 A.........ceccevernnee ... | 12/01/2011. .270,664 270,664 270,510 270,340 0 | 324 | (1 324 0 .270,664 0 0 04/01/2030.
7.420% 04/15/30. . 0 ... 0 0 0 0 0 0 0 0
82838W AA 3| SILVERLEAF FINANCE LLC 2010-B A.......ccoovvviiriririnee o | 1210172011, [ PaYOWN......coonverriernrinriens | e | e 1,551,447 | ........ 1,551,447 | ........ 1,550,577 | woveerene 1,550,569 | ...cvovvrreirns 0 | o878 | i (V1 I 878 | ([ I 1,551,447 | .o (01 IO 0
6.000% 05/16/22 . . 0 ... 0 0 0 0 0 0 0 0
82838W AB 1 |SILVERLEAF FINANCE LLC 2010-B B.......ccccorviverinrinee ... | 12/01/2011. | Paydown 387,669 387,666 0 [ 198 [ i (V1 I 196 0 .387,862 0 0
8.475% 05/16/22 . . 0 ... 0 0 0 0 0 0 0 0
84250Q AP 8|GOLDEN STATE WATER COM 7.650% 09/01/25........ ...105/05/2011. [ Call  101.9130......ccvvrvvrrverre | corvrrrerrernererivnees | veverernneen 76,435 | i 75,000 | v 77,906 | oo 76,351 | cvveerriennnd 0 0 (97) 0 ....76,254 0 09/01/2011.
844741 AG 3|SOUTHWEST AR 93-B 6.260% 09/24/12............ccovcven. ... | 09/24/2011. | Redemption ~ 100.0000........ | cceorevereermremrrrenes | verirreenns 518,722 | ........... 518,722 | ... 444,197 507,660 0 | e 7,327 | (U I 7,327 0 514,987 0 09/24/2012.
863579 XT 0[STRUCTURED ADJ RATE MORT 2005-18 9A1............. o 12/01/2011. [ PaYdOWN......coovvviiriniccinnirens | e | e 1,578,778 | 1 1,578,778 | . 1,560,030 | ..cooonvne 1,566,454 | ....covvvcereen 0| 12,324 | (V1 I 12,324 | .o (11 I 1,578,778 | .oovvrennd 0 02/25/2012.
5.250% 09/25/35. . . . 0 ... 0 0 0 0 0 0 0 0
863581 AE 4 |STRUCTURED ADJ RATE MTGE 2006-6 2A1............... 1 | 07/01/2011. [ PAYOWN......cooveirriirriniiens | covereresinerennnines | ereennn 628,752 | .0 .628,752 | v, 627,376 626,569 0 (V1 I 2,183 0 628,752 0 0
5.624% 07/25/36 . . 0 ... 0 (V1 0 0 0 0 0 0 0
86359B 3A 7|STRUCTURED ASSET SECURITIES 2005-1 5A1.......... .| 12/01/2011. [ Paydown........covvvrernricirerinns 253,902 254,995 (V[ I 12,976 | oo (V1 I 12,976 0 .267,971 0 0
5.500% 02/25/20. . . 0 ... 0 (V1 0 0 0 0 0 0 0
86359D GT 8|STRUCTURED ASSET SECURITIES 2005-10 5A9....... ... | 12/01/2011. | Paydown 101,210 | oo 102,500 0 2,018 (U IO 2,018 0 104,517 0 0
5.250% 12/25/34 . . 0 .. 0 0 0 0 0 0 0 0
86359D JT 5|STRUCTURED ASSET SECURITIES 2005-14 2Af1....... v | 12/01/2011. | PAYAOWN.......ooveiniieiiecins | e | cevrennn 834,744 | (i 434,744 | o A27,354 | o 827816 | 0| 7,329 | e (V1 IS 7,329 0 434,744 0 0
5.750% 07/25/35. . . 0 0 0 0 0
872162 AD 4 |TAL ADVANTAGE LLC 2010- 4.300% 10/20/25.. . | 12/19/2011. | Paydown. 0 0 0 .100,000 0 10/20/2025.
88031J AB 2 |TENASKA GEORGIA PARTNERS .| 08/01/2011. | Redemption ~ 100.0000 0 (35) 0 ....84,284 0 02/01/2030.
SENIOR SECURED BOND 9.500% 02/01/30. . 0 0 0 0 0
88031Q AA 8| TENASKA VIRGINA PARTNERS 144A..........cccccovvvimnirns ... | 12/30/2011. | Redemption  100.0000 180,705 | .oooovvernees 180,705 0 0 0 .180,705 0
6.119% 03/30/24 . 0. 0 0 0 0 0 0
88031R AA 6| TENASKA ALABAMA Il PARTNERS... .| 12/30/2011. | Redemption ~ 100.0000.... 445,852 ...445,288 0 (70) 0 445,218 0
144A SENIOR SECURED NOT 6.125% 03/30/23 . 0 ... 0 0 0 0 .0 0
88522N AB 9| THORNBURG MORTGAGE SEC TRUST 2006-6 A2...... v | 1172512011, | PAYAOWN.......ooneivrcrierineins | cevneriseisennneiinnnns | e 1,917,749 | 01,917,749 | ... 1,730,768 | ........... 1,811,484 | .0 | 100 106,265 | oo 0 | e 106,265 | .....ccvouernne (V18 IO 1,917,749 | .o 0
0.407% 11/25/46 . . 0. 0 0 0 0 .0 0
88641T AA 4|TIDEWATER AUTO REC TRUST 2010-A A.......cvverrrnnee v | 12/15/2011. | PaydOWN........couverircrircinnees | cevrvneiseisseineinenns | cereenen875,674 | ... 675,674 | ........... 675,626 675,643 0 31 0 675,674 0 0 01/15/2013.
5.920% 05/15/17 . . 0 0 0 0 0 0 0 0
89656C AA 1| TRINITY RAIL LEASING LP 2010-1A A....ooovvvirs v | 1211612011, | PAYAOWN. ... | cevneeieeiseisnninnnnns | oerernernnn89,342 | 169,342 | oo 69,342 | oo 69,342 0 0 0 ....69,342 0 0 01/16/2031.
5.194% 10/16/40 . . 0. 0 0 0 0 .0 0 0
90781# AE 2| UNION PACIFIC RAILROAD COMPANY........ccocvvrmrvrnnns ... | 07/02/2011. | Redemption ~ 100.0000........ | cceoverrrerersermnernnnns | 1,127,959 | ... 1,127,959 | ... 1,127,959 0 0 (V18 IO 1,127,959 | .o (V1 I 0
4.910% 07/02/16 . . 0 0 0 0 .0 0 0
91155@ AA 8|ARMY LODGING FUND SENIOR SECURED NOTES.... | ... | 12/23/2011. | Redemption  100.0000.... ..88,310 0 0 0 ....88,310 0 0
5.250% 09/23/30. . . 0 0 0 0 0 0 0
927188 AA 3 |DT AUTO OWNER TRUST 2009-1 Al.....covonrrrrrinrirnns v | 121152011, | PAYdOWN.......coonrerrvrerierincins | cevvenieniseisseinnnns | 1,145,878 | 101,145,878 | ........ 1,145,793 . 0 43 (V18 IO 1,145,878 | ....coccon. (V1 IO 0
2.980% 10/15/15 . et | s | e 0 0 ... 0 (V10 0 0 0 0 0 0 0
929043 AF 4|VORNADO REALTY TRUST 4.250% 04/01/15 ... | 12/13/2011. | Wells Fargo Securities............ | cereeerereneenneens | corveens 1,030,140 998,340 998,577 (V1 298 0. 298 0 .998,875 04/01/2015.
92922F QH 4| WASHINGTON MUTUAL 2004-S2 2A2.. . 12/01/2011. | Paydown. .154,922 155,431 ...154,849 0 .74 0 74 0 154,922 08/25/2012.
5.500% 06/25/34 . . 0 ... 0 (V10 0 0 0 0 0 [0 |0 |0 | 0 e
92922F VE 5| WASHINGTON MUTUAL 2004-S3 3AT.......covviererivirnens v | 12/01/2011. | PaYdOWN........ooucvvvricrircinnes | cevirerisnieenisniinenns | 361,694 | .......361,694 | ... 362,824 361,698 0 (5) (O T (5) 0 .361,694 01/25/2017.
6.000% 07/25/34 0 ... 0 (V1 0 0 0 0 0 [0 |0 |0 | 0 e




Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

6vi3

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
o} 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
930059 AB 6|WADDELL & REED FINANCIA 5.600% 01/15/11........... ver | 017152011, | MALUIIEY...coooovevervcierircinns | e | e 1,000,000 | ........ 1,000,000 999,650 | ... 999,997 3 (V1N IR 1,000,000 \ 01/15/2011.
939335 T8 8|WASHINGTON MUTUAL MSC........covvemrrrrerirerrseirnennn ... | 07/01/2011. | Paydown .716,584 716,584 | ........... 666,423 | .............. 670,179 | o0 | 86,405 | 0 | 46,405 0 716,584 03/25/2032.
MORTGAGE 2002-MS3 CB2 6.405% 05/25/32 . 0 ... 0 0 0 0
94106L AS 8|WASTE MANAGEMENT INC 6.100% 03/15/18.............. ... | 05/31/2011. [ Morgan Stanley & Co.......ccouee | vevvernerrerneneirerinns | cerneens 3,448,800 | ........ 3,000,000 | ........ 2,987,940 | ..o 2,990,689 | ..ooovvverienn0 [ viiiennd38 | 0 [ 438 |, (V18 IR 2,991,127 03/15/2018.
94403* AY 2 |WAWA INC SENIOR UNSECURED NOTES..........ccc...... ... | 05/04/2011. | Redemption  100.0000........ .110,000 | ...........110,000 | ........... 110,000 | .coovvereeee 110,000 0 0 .110,000 3, 05/04/2016.
5.870% 05/04/16 . . 0. 0 0 0 0
949780 AA 8| WELLS FARGO MBS 2003-6 5.000% 06/25/18 ... | 09/01/2011. | Paydown. 1,707,242 ....1,699,843 v (12,115) | o (V18 IO 1,687,728 , 05/25/2018.
94980K AG 7 |WELLS FARGO MBS 2004-4 5.500% 05/25/34. v | e | 12/01/2011. | Paydown. LATITIT | 499,318 | .0 | e 13,319 | .. 0 e 13,319 0 512,638 03/25/2017.
94980Y AG 7 |WELLS FARGO MBS 2003-16 4.500% 12/25/18............ ... | 12/01/2011. | Paydown 624,243 | ... 620,616 (V10 AT | v (U R (2,171) 0 618,445 \ 04/25/2012.
94981A AA 1| WELLS FARGO MBS 2003-14 1AT.....cccovvvvvririrnririirns ... | 12/01/2011. | Paydown 212,108 | ... 211,816 0 0 (39) 0 211,777 . 11/25/2018.
4.750% 12/25/18 . . . 0 ... 0 0. 0 0 0 0
94981B AA 9| WELLS FARGO MBS 2004-T 2.692% 09/25/34. ... | 12/01/2011. | Paydown. ..25,550 | ...........25,550 | ............. 22,165 | oo 23,214 0. 2,336 0 0 ....25,550 07/25/2034.
94982W AZ 7|WELLS FARGO MB TRST 2005-9 2A6 . 12/01/2011. | Paydown. .341,128 325,798 | ... 325,798 (V10 U 15,330 | coovevrrerinn 0. 0 341,128 9, 09/25/2035.
5.250% 09/25/35 . . 0. 0 (V1 IO 0 0 0 0 0
94982W BB 9|WELLS FARGO MB TRST 2005-9 2A8........cccccnivumrenne ... | 12/01/2011. | Paydown 255,787 | ... 260,846 0 (V1 I 8,492 0 .269,338
5.500% 10/25/35 . . 0. 0 0 0 0 0 0
961548 AQ 7|WESTVACO CORP DEBENTURE 7.650% 03/15/27..... ... | 03/15/2011. | Redemption  100.0000.... 8,979 | ... 8,699 0 0 (14) (V1N 8,684 03/15/2027.
973582 AA 7 [WINDSOR FINANCING LLC 1 5.881% 07/15/17........... ... | 12/08/2011. | Redemption ~ 100.0000........ | cccvererriemmicmiirens | crvieiens 215,303 215,303 | ... 215,303 0 0 0 0 .215,303 07/15/2017.
981464 BA 7|WORLD FINANCIAL NETWORK 2004-C A..........coccoonnn. 1o | 09/15/2011. | PAYAOWN......ocovurnrercrierireeins | cevieerenieeerseesnnins | e 2,500,000 | ........2,500,000 | ........ 2,462,402 | ... 2,469,486 | ....cccoovvrnnne 0| 30,514 | i (U IR 30,514 | .o (V1N IO 2,500,000 8, 12/15/2012.
0.429% 07/15/15 . . 0. 0 0 0 0 0 0 . .
981464 BB 5| WORLD FINANCIAL NETWORK 2004-C B.........c.ccoonucn. v | 09/15/2011. | PAYAOWN.......coouveerrerierirncens | cevrreeienirseeisseinnnes | 002,500,000 | .......2,500,000 | ........ 2,418,652 | ..ccvenee 2,430,294 | .oovvreiinn 0 | coieren89,706 | oo (U I 69,706 | ...covvvcrrrns (V18 IO 2,500,000 , 08/15/2013.
0.829% 07/15/15 . . 0. 0 (V10 0 0 0 0 0
981464 BQ 2|WORLD FINANCIAL NETWORK 2009-A A........cccovvrvnnee v | 1171512011, | PAYAOWN.......oovvrercrierieins | cevrerienirsenisseinnnns | 0000e.2,000,000 | .......2,000,000 | ........ 2,069,531 (V18 IO 2,000,000
4.600% 09/15/15 . . 0 0 0
98152E AF 6| WORLD OMNI MASTER OWNER TRUST 2009-1 A....... ... | 07/15/2011. | Paydown. .2,006,250 .0 .2,000,000 |....
1.887% 07/15/13 . 0 0 .0
008916 AD 0|AGRIUM INC 8.250% 02/15/11 ... | A.| 02/15/2011. | Maturity. ...75,000 ..88,403 0 ....75,000 02/15/2011.
30217V AC 1|EXPRESS PIPELINE LP LP 144A. ... |A. [ 12/31/2011. | Redemption . .144,000 144,000 | ... 0 .144,000 , 12/31/2017.
7.390% 12/31117 . . ettt | et | e 0 0 ... 0 0 0 0 0 0
65334H AC 6|NEXEN INC 5.050% 11/20/13. I..104/21/2011. [ Call ~ 109.9357 ,099,357 997,330 | ... 999,098 0 0 89 0 .999,187 . . s 11/20/2013.
87971M AC 7|TELUS CORPORATION 8.000% 06/01/11. v | AL 06/01/2011. | MAEUIIEY. ..o [ e | cevveninees 29,000 | ..c.cce0ere29,000 | .eovorvenee 33,937 | s 29,363 | ..ovrerirnens 0 [ ovreeerrene(363) [ o (1 (363) 0 ....29,000 06/01/2011.
C1068* AB 0 [BONAVISTA ENERGY TRUST......cccovvmrirernrierriririrnnine A.| 10/04/2011. | Tax Free EXChange.........cccovw. | coverevvrvsvinnnciinnns | veveees 1,500,000 | ........1,500,000 | ........ 1,500,000 | ..o 1,500,000 | .ovvviiniined 0 0 0 0 [ 1,500,000 , 11/02/2020.
SERIES B BONAVISTA PE 4.370% 11/02/20. . 0 0 0 0
21238A AF 4| CONTROLADORA COMERCIAL 6.625% 06/01/15....... | F. | 01/11/2011. | Tax Free Exchange .2,500,000 0 0 .2,500,000 |.... . | 06/01/2015.
268789 AA 2|E ON INTERNATIONAL FINANCE BV 144A... .| F. [ 06/01/2011. | Bank of America 4,978,900 .0 .0 4,984,294 | ... X . . 04/30/2018.
5.800% 04/30/18 . . 0 0 0 0
39843# AB 1|GRIFOLS INC SERIES B 6.940% 10/07/19.......cccvvvennee F.| 06/01/2011. | Redemption 3,000,000 0 (V1N IO 3,000,000 | .cooveeeennne (V1 IO 0 | cverrreneen0 [ s 952,974 | 10/07/2019.
50064N AA 5| KOREA MIDLAND POWER CO 4.950% 05/06/11......... F. | 05/06/2011. | Maturity. 0 0 ....75,000 0 {0 [ IR | I 1,856 | 05/06/2011.
5006EP AA 9 |KOREA EAST-WEST POWER CO.......ccconrrvrirerirnrinens F. | 04/21/2011. | Maturity. 0 0 ....75,000 0 0 .1,828 | 04/21/2011.
144A SENIOR NOTE 4.875% 04/21/11 . 0 0 0 0 0
656533 AA 4 |NORSKE SKOGINDUSTRIER ASA 144A...........ccconvvenne F.|10/15/2011. | Maturity. . 0 ....75,000 0 0 10/15/2011.
7.625% 10/15/11 . . ettt | e | s (V1 TR 0 0 ... 0 0 0 0 0 0 0 0 | 0 [0 [
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68210* AC 7 |OMEGA LEASING LLC GUARANTOR ROLLS ROYCE.. (R | 10/12/2011. |[Redemption ~ 100.0000........ [ ..oceereverrernrrenirres | corvrerenens 31,901 | v 31,901 | oo 31,901 | oo 31,901 | oo (V18 0 0 0 0 ...31,901 0 07/12/2016.
5.980% 07/12/16. . ettt | e | e 0 0 .. 0 0 0 0 0 [ o0 [0 |0 s
705012 AA  0|PEARSON FUNDING TWO 144 4.000% 05/17/16......... F.|12/13/2011.| Morgan Stanley & Co.............. ,012,520 | ........2,000,000 | ....... 1,989,560 | .....c..... 1,990,533 | ..coovvririrnnnd 0 | e 1,535 | 0 | i 1,835 | (V18 IR 1,992,068 |.......ccouc.. 0 05/17/2016.
706448 BK 2 |PEMEX FINANCE LTD SENIOR NOTES.......c.ccccovvvuvnns F.102/15/2011. | Redemption ~ 100.0000........ | ceeverrverermrenrermrnns | vevreries 250,000 | ........... 250,000 249,953 | ... 249,936 0 0 .250,000 0 02/15/2011.
9.030% 02/15/11 . . . 0 0 0 0 0
71912N  AA 5| PHOENIX PARK FUNDING LTD.....ccovvrvrriireririiernnines F.]10/01/2011. | Redemption ~ 100.0000........ 0 625,008 0
PHOENIX PARK GAS PROCES 7.267% 04/01/13......... . 0 0 0
82667X AC 3|SIGNATURE 4 LIMITED 144A CLASS B .| F.]05/22/2011. | Redemption  100.0000........ 0 ....84,704 0
8.842% 11/22114 . . 0 0 0
83173C AD 2|SMART TRUST 2010-1USA A 2.080% 02/14/14. .| F.|11/03/2011. | J P Morgan & Co........c.ccvvne.. (11 I 1,999,937 | ..o (VN I 11,782 | v 11,782 | ........ 37,440 | 04/14/2013.
83363R AA 5|SOCIEDAD CONC AUTOPISTA. R | 12/15/2011. | Redemption ~ 100.0000........ 0 ....29,375 0 (V1 IO 0 | v 1,371 | 12/15/2026.
CENTRA 144A SENIOR SECU 6.223% 12/15/26 . 0 0 0 0
87406D AC 2| TAKEFUJI CORPORTION 144A SENIOR NOTES.......... F.|01/04/2011. | Miller Tabak Roberts............... (V1 6,750 | .ovorerernenne (V1 I 0
9.200% 04/15/11 . . (0 UUUURUUPRUPPORPOUROR R VUURPOURPPURPON I ISUUPPORPOURPOUR N ISOPURRPOURPOORPOUN | I VUUURTORPRORPOR | I BUOPPRRRORPOON
880334 AA 5| TENGIZCHEVROIL FINANCE CO 144A..........ccocomvreens F.|11/15/2011. | Redemption ~ 100.0000........ 0
6.124% 11/15/14 . . 0
G3651# AJ 4|QUINN GROUP LIMITED 6.870% 04/03/17.... . | F. | 12/02/2011. | Taxable Exchange................. 0 [ 2,000,000 | 0 | 0 | 0| 255,717 | 04/03/2017.
G4939@ AA 7|IRISH FOOD PROCESSORS! ... | F.|12/22/2011. | Redemption ~ 100.0000........ 0 el 1139787 [0 | 3,071 | 3071 12/22/2015.
SENIOR GUARANTEED NOTES 5.990% 12/22/15....... . 0 | w0 0 i | 0 | 0 e
G7153# AS 8|PERSIMMON PLC SERIES E 9.320% 02/07/16. F.|03/25/2011. | Redemption ~ 100.0000 ,000,000 0 | .eeneed,000,000 | [0 | cviicinnn0 | 805,510 | 02/07/2016.
G9284# AM 9|VITOL FINANCE LTD 6.130% 11/08/11 o | Fo | 11/08/2011. | MALUTItY.....ooovevcerceicencrinenns | revireenesiserienienes | ceviens 3,000,000 0 | rrernn3,000,000 oo [0 | cvinnn0 [ s 183,900 | 11/08/2011.
N8783# AB 3| TRAFIGURA BEHEER BV 6.680% 03/02/11 o | F. ] 03/02/2011. [ MAEUFIY.....vvovecerrecisnieieninees | eeveennnierieniseiennns | e 5,000,000 0 [ .eeeeen5,000,000 |.ocrvrionec0 |0 | 0 | e 167,000 | 03/02/2011.
X5427# AA 2| MJ MAILLIS SA PACKING SYSTEMS SERIES A . | F. | 10/06/2011. | Tax Free EXChange..........ccouve. [ ovverreverneernerinnirinns | v 1,000,000 0 cermernnnenn0 |0 | 0 [ 0 | 12/19/2012.
8.230% 12/19/12...ccvvivieisiririsiisissiisississsssissisnensnnes | oer | evrssrnsnnssinns | connnsrsnssenssssssssssesssssesssnes | ansesnssosssserne | a0 | a0 |0 | 0 .0 (V] PP (U I (V]
3899999. Total - Bonds - Industrial and Miscellaneous. ..237,197,576 |..... 237,234,329 |..... 230,327,459 232,629,365 871,002 |..... 2,000,000 | .....(1,128,998) |. 0 ..231,500,369 [ ....coociien0 [ 5,697,205 |..... 5,697,205 | .10,429,190 |..... XXX
8399997. Total - Bonds - Part4.........ccocoovvniiinnnnnns 285,653,122 |..... 282,687,511 |..... 274,464,171 | ....... 277,780,322 | .oocovvvene 0 | e 374,310 |..... 2,000,000 |...... (1,625,690) | ...ovvvreenn0 [ 276,154,635 |..............0 [..... 9,498,486 |..... 9,498,486 | .11,658,259 | ..... XXX......
8399998. Total - Bonds - Summary Item from Part 5.... . 19,384,393 | ...... 19,214,567 | ...... 19,182,557 | oo O IO | ) [P (5,520) | .ooovericernninnd 0 [ (5,520) 19,177,033 [ .0 [ s 207,360 | ....... 207,360 | ...... 304,559 |..... XXX,
8399999, Total - BONGS....ooivieiiiiriniei s . . . 305,037,515 |..... 301,902,078 |..... 293,646,728 | ....... 277,780,322 | .ocoveene0 | e 368,790 |..... 2,000,000 | ......(1,631,210) .0 [........295,331,668 |.... 0] 9,705,846 |..... 9,705,846 | 11,962,818 |..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks.... ettt et | i 305,037,515 |......... ) .0 CR P 293,646,728 | ...... 277,780,322 | ..o 0 e 368,790 |..... 2,000,000 |...... (1,631,210) | ...cvvvernee. (V)] 295,331,668 |................ 0. 9,705,846 |..... 9,705,846 | .11,962,818 | ..... XXX......
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Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
31392W D9 8|FHLMC 2514 PZ 5.500% 10/15/32.....c.cvcnirrisrisnrennirnnns I | 05/01/2011 [ Interest Capitalization................. 06/02/2011 | Barclays Capital INC......ccc. | woveveres 362,041
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........ v erieieiisieseesratessssrssesesseeesesssesesess e sesssssnsess e sesansesserssessssssssseas 362,041
Bonds - Industrial and Miscellaneous
04542B MS 8 | ASSET BACKED FUNDING CERT 2005-AQ1 A4.. 05/12/2011 | Broadpoint..........c.evercermirernerenns 12/01/2011 | Paydown..........coevvvecrererens | cevvrirnnes 130,311 | v 128,601 | cooovveveee 130,311 130,311
5.010% 06/25/35.... . . 0 0. 0 RN 1}
05377R AW 4| AESOP FUNDING I LLC 2011-5A .| ... | 08/19/2011 | RBS Securities COM..........ocvvune 12/14/2011 | RBS Securities COrp......... | v 2,000,000 | ......... 1,999,240 | ......... 2,006,250 1,999,301
4.720% 02/20/18.......cooevrririrrierseieerssssess e . 0 w0 | 0
05956T AA 7|BANC OF AMERICA FUNDING CORP 2011-R1 A1....... |... | 02/24/2011 | Bank of America 12/01/2011 | Paydown.... 592,573 | .. ..589,240 592,573
4.000% 05/26/36........0.cvvrvrrirrierinnieererississierssesenens . . 0 w0 | 0
123168 AA  4|BUSH TRUCK LEASING LLC 2011-AA A 03/04/2011 | BB&T Capital Markets................. 12/01/2011 | Paydown..........ccevrveerererees | ceverrirnnes 583,427 | ... 582,051 | ..cooonce. 583,427
5.000% 09/25/18.... . . 0 0. 0
125634 AA 3| CLI FUNDING LLC 2011-1A NOTE. 03/15/2011 | Wells Fargo Securities................ 12/19/2011 | Paydown..........ceevevmererneens | cevvrirnnes 100,678 | ....ccoovve 100,678 | ..ooveveveee 100,678
4.500% 03/18/26 . v e | 0 w0 | 0
126186 AA 3|CPSAUTO TRUST 2011-AA.. 04/21/2011|{UB S... 12/16/2011 | Paydown.... 582,223 | .. ..582,143 582,223
2.820% 04/16/18 . . 0 .0 0
17310A AG 1|CITICORP MTGE SECURITIES INC 2006-2 1A7... 03/22/2011 | KGS - Alpha Capital.................... 12/01/2011 | Paydown..........ccoeveverererins | cereeens 1,249,181 | ......... 1,257,770 | ......... 1,249,181
5.750% 04/25/36 . . IO [P 0 w0 ] 0
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3........ 04/15/2011 | RBS Securities COrp................... 12/01/2011 | Paydown.........cveuvvvereneees | cevvrernnes 338,599 | .o 336,906 | ...cooonee. 338,599
6.000% 09/25/37 . v e | 0 w0 ] 0
2254W0 PE 9|CS FIRST BOSTON MRTGE SEC 2005-11 8A1 ... | 03/23/2011 | Performance Trust..........c.ccco.uue 12/01/2011 | Paydown..........cceuvvenerereeens | cerveriinnes 252,991 | oo 255,165 | ....cvenee 252,991
5.250% 12/25/35.......covrerireriniieninnierssieesiseeeenies . v s | s 0 w0 | 0
30277M AB 0|FUEL TRUST 2011-2 3.984% 06/15/16. 06/14/2011 | Bank of America 12/14/2011 | Bank of America................ | ........1,000,000 | ......... 1,000,000 ....994,500
362341 DK 2[GSR MORTGAGE LOAN TRUST 2005-6F 1A1. 03/08/2011 | KGS - Alpha Capital 12/01/2011 | Paydown.........ccoevverevervees | rvrernrn. 568,649 | i 572,914 | ............568,649
5.000% 07/25/35.......cuvvvrrererireereeiseisesiesesesssesisninns . . N1 I 0
42805R BJ 7|HERTZ VEHICLE FINANCING LLC 2011-1A B2.... 06/10/2011 | Bank of America Merrill Lynch..... 12/14/2011 | Bank of America..........ccoow. | wevvvens 1,500,000 | ......... 1,499,819 | ........ 1,524,844
4.960% 03/25/18 e . I 0 w0 | 0
452547 PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6... | ... | 04/14/2011 | Pursuit Partners...........co.oevvvenee 12/01/2011 | Paydown........cccvvvvvveveniens | rvvrvernes 335158 | oo 329,502 | ..overnnnn 335,158
4.995% 08/25/34 . I 0 (1 I 0
46616M AA 8|HENDERSON RECEIVABLES LLC 2010-3A A.. ... | 06/01/2011 [ Broadpoint...........coevvevrerrvernnns 12/15/2011 [ PaYdOWN......coovvrerericiinns | crrrirerins 61,777 | v 61,391 | oovrvrinns 61,777
3.820% 12/15/48.......omveerreeieeeise e . I 0 w0 | 0
59560U AA 9| MID-STATE TRUST 2004-1 A. 04/19/2011 | Credit Suisse First Boston.......... 12/01/2011 [ PaYdOWN......corvrerericiinns | v 59,325 | oo 60,706 | ..coovrrre. 59,325
6.005% 08/15/37 e . I 0 B4 I 0
674599 CC 7 |OCCIDENTAL PETE CORP 3.125% 02/15/22............... ... | 08/16/2011 11/01/2011 | Bank of America..........ccouw. | wovvene 2,000,000 | ......... 1,977,760 | ......... 2,054,720
71709* AA 3 |PHHOLDING LLC 7.000% 12/31/12.. 03/30/2011 09/15/2011 | Redemption  100.0000.. 22,976 .0 22,976
71709* AA 3 |PHHOLDING LLC 7.000% 12/31/12.. ... | 06/30/2011 | Interest Capitalization. 09/15/2011 | Redemption ~ 100.0000.. | .....cvveuvenee 1,093 | i 1,093 | v 1,093
74930E AM 1 |RBSSP RESECURITIZATION TRUST 2010-12 3A4....... ... | 02/15/2011 | RBS Securities COrp..........c........ 12/01/2011 | Paydown..........ccoovvvenererneens | cevvriinnas 524,903 | ............ 529,168 | ............ 524,903
4.000% 06/27/32.......cooeverrirrrinirireriereieriesesseseniens . . v e | 0 w0 | 0
82651R AA 8| SIERRA RECEIVABLES FUNDING CO 2011-1AA........ ... | 03/16/2011 | Deutsche Bank Securities........... 12/20/2011 | Paydown..........ccovevenerereeens | cervriinnes 555,984 | ............ 555,928 | ............ 555,984
3.350% 06/20/18..........covvrrrerirrireineieiiesiiesienisniane . I 0 w0 | [V IR 0 0
826517 AB 2|SIERRA RECEIVABLES FUNDING CO 2011-2A B 08/24/2011 | RBS Securities COrp.................. 12/14/2011 | Bank of America..........c.c... | weveeens 1,645,630 | ......... 1,645,623 | ......... 1,642,865 | ........... 1,645,811 | .ooveciennd 0
4.250% 05/20/28 e . I 0 w0 | [V IR 0 0
826517 AB 2| SIERRA RECEIVABLES FUNDING CO 2011-2AB......... ... | 08/24/2011 | RBS Securities COrp................... 11/20/2011 | Paydown.........ccemrvvnerererens | cervriennes 354,370 | ..o 354,369 | ............ 354,370 | .ovvoerinnee 354,370 | oo 0
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Annual Statement for the year 2011 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
4.250% 05/20/28.........coevereerrrinirreriereerissessseseriens . . v e | s 0 w0 | 0
86359B 5G 2 |STRUCTURED ASSET SECURITIES 2005-4XS 3A4..... ... | 03/17/2011 | Amherst Securities...................... 12/01/2011 | Paydown..........ccovevenererneens | cervriennes 269,099 | ... 268,090 | ............. 269,099
4.790% 03/25/35.......coovereerrrisirirerieseiereesessseeniens . . v e | s 0 w0 | 0
872162 AF 9 |TAL ADVANTAGE LLC 2011-1A Ao ... | 01/14/2011 | Wells Fargo Securities................ 122112011 | Paydown........ccvvvveveveniens | wvvviiras 229,167 | oo 229,167 | ..covvens 229,167
4.600% 01/20/26 . v e | s 0 w0 | 0
883145 AJ 3| TEXTAINER MARINE CONTAINERS 2011-1AA.... .| 06/17/2011 | Wells Fargo Securities................ 12/15/2011 | Paydown........covvvvvvcveneens | wovvivernns 100,000 | ...c.cenee 100,000 | oo 100,000
4.700% 06/15/26 . I 0 w0 | 0
883556 AZ 5|THERMO FISHER SCIENTIFIC INC v | o | 08/16/2011| RBC Capital Markets.................. 11/08/2011 | Deutsche Bank Securities. | ......... 1,000,000 | ......... 1,010,000 | ......... 1,034,200
3.600% 08/15/21......courerrrrerireeereeiseriesiesisesiesisnians . e e | s 0 w0 | 0
918204 AV 0|VF CORP 3.500% 09/01/21 ... | 08/17/2011 | Bank of America 11/08/2011 | Wells Fargo Securities...... | .........1,000,000 | ............998,155 | ......... 1,013,740
94982C AF 5|WELLS FARGO MB TRST 2004-DD 2A5 .| 01/21/2011 | Stone & Youngberg LLC 12/01/2011 | Paydown.........cccvevererernes s v (71,398 | 787,141
2.642% 01/25/35 . v e | 0 w0 | 0
94982J AA 1 |WELLS FARGO MTG BACKED SEC 2005-6 A1 <o | .. | 06/09/2011 | Barclays Capital InC..........cocvvnee 12/01/2011 | Paydown..........ccovveverereris | cerneeens 1,007,271 | ......ce. 1,023,639 | ......... 1,007,271
5.250% 08/25/35.......c0oiviiieirisiiasissiserssissessissees s v L [ | | s | e 0 w0 0
3899999. Total - Bonds - INAUSTIAl @ND MISCEIIANEOUS........vuuiesieeiessere et ers e eoetessees st | cnisns 18,852,526 | ....... 18,820,516 | ....... 18,978,015 | ......... 18,814,992 | o0 | iiiiiin(5,520) | o0 [eiiieien(5,520) | o0 | 0 | 163,023 | ....... 163,023 | ..... 300,922 |..... 16,203
8399998. TOHAI = BOMAS. ...k € f bbb | cbiins 19,214,567 | ....... 19,182,557 | ....... 19,384,393 | ......... 19,177,033 | o0 | iiie(5,520) | veviviieeenn0 [vieiennd(5,520) | v | il | i 207,360 | ....... 207,360 | ..... 304,559 |..... 16,203
9999999. Total - Bonds, Preferred @and COMMON SOCKS...............evuuriuiiieiriierieiiiiiiiies eoeevteseeeessees sttt enienaannnas | veeins 19,182,557 | ....... 19,384,393 | ......... 19,177,083 | o0 | riieee(5,520) | o0 [ iiieen(5,520) | o0 | 0 | e 207,360 | ....... 207,360 | ... 304,559 |..... 16,203




Annual Statement for the year 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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

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

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

E16, E17, E18, E19, E20, E21, E22



Annual Statement for the year 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

Common Stocks - Money Market Mutual Funds

000000 00 O[MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO.... u. 97,551,493 |. 97,551,493
7499999, Total - Common Stocks - Money Market Mutual Funds............. 97,551,493 | oo 97,551,493 | ..... XXX
7599999. TOtAl = COMIMON SEOCK. .........cvuieitiieeitctetcecteeee ettt s et e et s et es s eaeteseasaesessesetesssstesesssaesessnsaessssssesesnsssesesnsesesansssesess | orieteserssesinsesesisan 97,551,493 ...97,551,493 | ... XXX.........
7699999. Total - Preferred and Common Stock..............ccccccervuererecucnnnne. 97,551,493 ..97,551,493 |..... XXX.........
9999999. TOHAIS .o 97,551,493 | oo 97,551,493 | ..... XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....97,551,493  Book/Adjusted Carrying Value $.....97,551,493
2. Average balance for the year:  Fair Value $.....122,951,436  Book/Adjusted Carrying Value $.....122,951,436
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

E23




Annual Statement for the year 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5
NAIC
Designation|
CusIP IMarket Fair
Identification Description Code Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part2:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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
US Bank NA. . CinCiNNatl, OH.......ovuiieiiiciie e | seeenines 0.000 0 ..(7,874,448) | XXX
0199999. Total - Open Depositories. XXX | e D N 0. L0 . ) | XXX..
0399999. Total Cash 0N DEPOSIt........rerrrririiriiieriisteers s nes XXX e D, N RN (O RO (V] I (7,874,448) | XXX..
0599999, TOtAl CASN.......oourerrieieciecrieriecices st XXX v D0 SO [V [ (0 [ (7,874,448) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (4,812,719) | 4. April (5,012,643) | 7. July. (7,178,931) | 10. October. (3,228,390)
2. February. (10,227,795) | 5. May. 32,650,872 | 8. August (6,407,260) | 11. November (5,178,271)
3. March (5,585,924) | 6. June (26,905,360) | 9. September. (10,901,909) | 12. December. (7,874,448)
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Annual Statement for the year 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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 OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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. Alabama. 0 | e 0 [ om0 | s 0
2. Alaska.... 0 | e L0 OO | IO 0
3. Arizona (O N 0 [ om0 | 0
4. Arkansas . | State regulatory requirement 200,818 311,09 | o0 | 0
5. California (O N 0 [ om0 | 0
6. Colorado.... 0 | e 0 | o0 | e 0
7. Connecticut (O N (LI EOOOURRTRPOROON | N IO 0
8.  Del (1 IR (V1 OUOORRRRORN | B ISR 0
9. District of Columbia [0 IR 0 | o0 [ 0
10.  Florida . (1 IR (V1 UOOORRRRRORON | B ISR 0
11, GeOrgia......vveieerieririrciias GA ... ST.. | State regulatory requirement 60,246 93,328 | o0 | 0
12, Hawaii HI|.. (U IR (V1 OOOORRRTRORON | B ISR 0
13.  Idaho ID|.. (01 I 0 [ o0 | 0
14, HINOIS ..o [ - (U IR (VI OUOOORTRRRRHORON | B ISR 0
15, Indiana.......ccooeeevrrereinrcs IN 0 | e 0 [ om0 | 0
16.  lowa...... 1A (0 I OO 0 | 0 | 0
17.  Kansas 165 I (0 OO 0 | 0 | 0
18, Kentucky.......ccoovvvrivivciicinininns KY|.. 0 [ oo (0 OO SON | IO 0
19.  Louisiana LA|.. (0 RN 0 [ ooerrerrererreninereen0 | s 0
20. Maine ME|............ (01 0 [ o0 | s 0
21.  Maryland MD | ..o [0 {1 (TSRS | B IS 0
22.  Massachusetts.............cccoccrnnecd MA]..... ST.. | State regulatory requirement. 100,409 155,547 | o0 [ 0
23.  Michigan M [V I 0 | v [ 0
24, Minnesota......c.cocvevviniirieinnines MN | .. (0 N 0 | o0 | 0
25.  Mississippi MS|.. (U I 0 | o0 [ 0
26.  Missouri. (0 RN 0 [ om0 | s 0
27.  Montana. [0 (0 OO | IO 0
28.  Nebraska... 0 | e 0 [ om0 | s 0
29. (U TN 0 | o0 [ 0
30.  New Hampshire. [0 RN {1 RPN | B ISP 0
31, New Jersey. (0 0 [ o0 | s 0
32, New Mexico . | State regulatory requirement 101,133 135,633 | o0 [ e 0
33, New York... 0 | e 0 | crerreeereneeen0 | 0
34.  North Carolina . | State regulatory requirement 401,637 622,188 | ..ovveveiennn0 | e 0
35.  North Dakota. 0 | e 0 [ o0 | s 0
36.  Ohio... . | State regulatory requirement 1,629,528 2,446,572 | .oovvrvrvrcrriinninnn0 | s 0
37.  Oklahoma.. (0 RN 0 [ o0 | 0
38. (0 IR (V1 OOOUURRTRTRRPORON | B IOV 0
39.  Pennsylvania. [0 RN {1 ORI | B ISP 0
40.  Rhode Island.. [0 0 [ o0 | 0
41.  South Carolina... . | State regulatory requirement 175,716 272,207 | o0 | 0
42.  South Dakota 0 | e 0 | 0 | 0
43, Tennessee.......ooovervirivreene [0 0 | 0 | 0
44, Texas. 0 | e (01 EOOTOORORPOROTRTORPON | B ISP 0
45.  Utah... M (0 I RO 0 | 0 | 0
46.  Vermont.......occooerreevenciisnnenns (0 RN 0 [ om0 | s 0
47.  Virginia . | State regulatory requirement 251,023 388,868 | ...cooccorvvriierierennnn0 | 0
48.  Washington . [0 R 0 | 0 | 0
49.  West Virginia..........cccrvrverinnnnnnd (0 N 0 [ o0 | s 0
50.  Wisconsin.. (0 N (0 EOOORRRPOOON | N IO 0
51.  Wyoming.... (0 N 0 [ ovvererrereerrenineeend0 | s 0
52.  American Samoa...........cc..ceeveuen AS [ (U IR (V1 OPOOORTRORTRRPHORON | B ISR 0
53. (1 IR (V1 OUOOORRRTRORN | B ISR 0
54. M (0 I RO 0 | o0 | 0
55.  US Virgin Islands..........cccccrvueene. AV/ 1 [0 R {1 TSRS B ISP 0
56.  Northern Mariana Islands.. (01 (01 ORI | N IO 0
57.  Canada . . (O N 0 [ o0 | 0
58.  Aggregate Alien and Other. L XXX... XXX ottt 0 | e (01 EOOPOROOTRPORRPOOON | N ISPV 0
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